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Abstract: When using the Bayesian framework to fit a model, it is common practice to use

posterior predictive checking as a means of assessing lack-of-fit. In particular, the posterior

predictive p-value is often used to help decide whether the model needs to be improved. We

propose a new type of posterior predictive check that quantifies the amount of lack-of-fit of the

model. We use examples to illustrate the benefits of this new tool, and compare it with the

posterior predictive p-value.


