B EEARRREA

Rlag #H 5l 273 | AEPBRH |20
RS RnR5R6 A= atakE 205 H=E
BE P& HBENITAKSREE

IS SvEy Data Analysis and Machine Learning

ERRZEM REAR

X EEZRENBRENIRAX

X T 5I& MEE B HATIR MK

This course surveys basic concepts and technical tools
required for proceeding the Bayesian data analysis. The
goal of this course targets to equip students with the
understandings of how to interpret and what are the
limits of common data analytical results. In addition to

— Bz ankA introducing theoretically analytical models, proper
programming skills are covered in this course.
Note: This course requires learning Python
programming skills for verifying theoretical methods
and practicing analytical applications.
Doing Bayesian Data Analysis (ISBN: 0124058884)

— - eEHE Introduction to Computation and Programming Using
Python (ISBN: 0262045788)
Lecture: 30%

= HEHZN Discussion: 30%

Report: 40%

Week 1-2: The history of Bayesian statistics
Week 3: Review of foundations in probability

Week 4-5: Bayes theorem and applications




Week 6: Review of Python programming
Week 7: Bayesian vs frequentist inference
Week 8-9: Bayesian inference with Python
Week 10-12: MCMC simulations

Week 13-15: MCMC simulations with Python
Week 16: A comparison between Bayesian and
econometric analyses

Week 17-18: Final Presentations
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