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" Level 1 ‘.
E [ Model Prior | M, ~ p(M) E
| | |
'~ (Parameter Prior | 0 ~ p(0| M,) :
| ! :
: ( Likelihood J gj ~ p(y ‘ 0, M*) :
- \ :
| Posterior Model > . s s :
- | Probabitities | 7 = (p(M1]9),...,p(Ms]y))
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Model-implied PMP distributions from simulated data

M, =M, M. = Ms
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Level 3

Meta models

Data: Level 2 PMPs
Posterior: Pj(Tj | {773'})

Posterior predictive: p;(7 {7}

o=

Predictive mixture

Example 1. moderate PMPs
— (0.15,0.70, 0.15)

Example 2: extremne PMPs
T~ (0,0,1)
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Posterior model probabillities are

measures of uncertainty

but they are also uncertain themselves.

Experiments

Toy Conjugate

Bc:yesiom linear regression

M —M2 M*

(a) M;: SIR, Poisson

Level 2 and Level 3
M. =My
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Likelihood-based

Dataq, prior & posterior predictive
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Simulation-based
Hodgkin-Huxley model: neural activity

Level 2 and Level 3

M. =M;
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Observed datao

(b) M2: SEIR, Poisson

M, =M, M,

Predictive mixture
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