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Abstract 
 
Selecting a subset of variables for linear prediction remains an area of active 
research. This paper approaches the problem from an explicitly Bayesian 
decision theoretic perspective, build- ing off of the many recent contributions 
to the shrinkage prior and model selection literature. A novel posterior 
graphical summary is proposed, which communicates valuable information 
concerning which variables associate most strongly with the outcome. 
Extension to the generalized linear model setting is also presented. 


