
Randommeasurement heterogeneity

F IGURE 5 Predictive performance of a single-predictor binary logistic regressionmodel. The predictor measure-
ment structure corresponds to:
A.WD = X + εD , whereX ∼ N(0, 0.5) and εD ∼ N(0, 0.5).
B.WV = X + εV , whereX ∼ N(0, 0.5) and εV ∼ N(0, 2.0). Measurements are less precise at validation, i.e. σ2

ε(D )
< σ2

ε(V )
.

C.WV = X + εV , whereX ∼ N(0, 0.5) and εV ∼ N(0, 0.5). Measurements consistent across settings, i.e. σ2
ε(D )

= σ2
ε(V )
.

D.WV = X , whereX ∼ N(0, 0.5). Measurements aremore precise at validation, i.e. σ2
ε(D )
> σ2

ε(V )
.


