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712  |      DISCUSSION CONTRIBUTION

Assumption-leanmethodsarenotnecessarilysuperiortoassumption-richmethods,butthey
aresurelycomplimentary.Infutureappliedwork,Ilookforwardtoaddingsomeofthesegeneric
estimand-centricmethodstomyusual,honestly-reported,modelcomparisonsandtentativein-
ductiveleaps.
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AccordingtoLeoBreiman(2001),therearetwobroadculturesforanalysingandmodellingto
reachconclusionsfromthedata.Thefirstoneisdatamodellingculturewherethevalueofthe
parametersareestimatedfromthedataandthenthemodelisusedforinformationand/orpre-
diction.Thesecondoneisalgorithmicmodellingculture,wheretheapproachistofindafunc-
tionf(x)usinganalgorithmthatoperatesonxtopredicty.Inthefirstcase,statisticaltoolslike
OLSareusedwhereasmachinelearningtoolsperformmuchbetterinthesecondcase.Ishould

ThisisanopenaccessarticleunderthetermsoftheCreativeCommonsAttributionLicense,whichpermitsuse,distributionand
reproductioninanymedium,providedtheoriginalworkisproperlycited.
©2022TheAuthor.Journal of the Royal Statistical Society: Series B (Statistical Methodology)publishedbyJohnWiley&SonsLtdon
behalfofRoyalStatisticalSociety.

https://doi.org/10.1111/rssb.12525
mailto:
mailto:kkumar@bond.edu.au
http://creativecommons.org/licenses/by/4.0/


      |  713DISCUSSION CONTRIBUTION

congratulatetheauthorsfordevelopingahybridmodelusingmachinelearningandtraditional
statisticaltechniqueslikeOLS.However,Idohavefewqueriesonthereal-lifeapplicationsof
theproposedmodel.Mostof thesimulationresults formaineffects,effectmodificationand
misspecified linkfunctionarevalid forsamplesizen = 500ormore.Also, thedataanalysis
examplepresentedinsection7 hasasamplesizeof2500.Howistheempiricalbiasaffected
whenthesamplesizeissmall?Bayesianmodelsincorporatepriorinformation,whichcanbe
specifiedquantitativelyintheformofadistribution.DotheauthorsthinkaBayesianparameter
generalisedlinearmodelcanperformbetterifsomepriorinformationisavailable?Also,Iam
notsurehowthismodeltacklestheproblemofmulticollinearity?Finally,inthecontextofhigh
dimensionalvariableselection,whatwillhappenifthecovariatesarenotdistributednormally?
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Theauthorsadvocateastyleandrhetoricofstatisticalanalysisthatbeginswithspecifyingan
estimandandendswithanestimateandinterval.Theysay,‘Thestartingpoint…istocomeup
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