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PART 1: Review Comments

Reviewer’'s comment

Author’s comment (if agreed with reviewer, correct the manuscript and
highlight that part in the manuscript. It is mandatory that authors should write
his/her feedback here)

Compulsory REVISION comments

1. The title of the manuscript is “Probability density functions for prediction”, bur the
problem of prediction is nod defined in mathematical terms. It is not clear what
means “in light of future data” in mathematical sense.

2. “First, numerical simulations were conducted to confirm that the third variance
maximizes the log-likelihood in light of future data”. However, prediction is
performed by mathematical expectation!

3. The problem of the probability density function recalculation for prediction has
solved in the framework of Bayesian approach.
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1. "The concepts of prediction and future data are based on that of expected
log-likelihood; refer to Konishi2008 for more details." was added and
Konishi2008 was added to the references. Moreover, "$\{ x*_i\}$ are other
realizations given by the normal distribution with a mean of $0$ and variance
of $472%." was added.

2. "It should be noted that the log-likelihood in the light of future data is
averaged here to know the expected predictive ability of estimators.” was
added.

3. Thank you very much for your referring to the references on Bayesian
approach. There references are added to the paper. "The framework of
Bayesian approach should be taken into account.” was also added to the

paper.
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