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We propose the use of the probability integral transform (PIT) 
for model validation in point process models. The simple PIT 
diagnostics assess the calibration of the model and can detect 
inconsistencies in both the intensity and the interaction 
structure. For the Poisson model, the PIT diagnostics can be 
calculated explicitly. Generally, the calibration may be assessed 
empirically based on random draws from the model and the 
method applies to processes of any dimension. 

Download:
● PDF 
● Other formats 

Current browse context:
stat.ME
< prev | next > 
new | recent | 1305

Change to browse by:
stat 

References & Citations
● NASA ADS 

Bookmark(what is this?) 

         

 

Subjects: Methodology (stat.ME)
Cite as: arXiv:1305.3409 [stat.ME]
  (or arXiv:1305.3409v1 [stat.ME] for this version)

We gratefully acknowledge support from
the Simons Foundation

and member institutions 

(Help | Advanced search)

    

Search or Article-id

All papers Go!


