
Bayesian linear regression

• data D = {(t1, x1), (t2, x2), . . . , (tN ,XN)} 2 Rn

• model M: ti =
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Bayesian linear regression model
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- prior: W ⇠ N (0,↵�1I )

- posterior: let mD = T�1
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- posterior predictive distribution:
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Bayesian linear regression: posterior prediction



Bayesian linear regression: posterior sampling
















