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Abstract:

We propose general procedures for posterior sampling from additive and gen-
eralized additive models, with applications to non-parametric, semi-parametric
and mixed models. One chooses a linear operator S; for each predictor, and
the algorithm requires only the application of S; and S;/ %. Both of these can
be done applied efficiently (O(n) operations) for many popular operators. The
procedure is a stochastic generalization of the backfitting algorithm for fitting

additive models.



