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We introduce the elementary framework of Bayes statistics and pratise some
computation for this course such as conjugate prior, posterior statisitce etc..
Some applications will be given in the areas of industrial statistics and
marketing,
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1 Students will provide ability 2 ABCE
to set up a Bayesian model
for the problem and solve it,
Such model is very widely
applicable and useful,
2 [RB A G B RAFTEA LR AL Let student ubderstand the C4 ABCF
E B RATEE AR B A Bayes statistical model and its
applications in the areas of
industrial statistics and
Marketing,
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=P p (Subject/Topics) #r
100/09/05~ ) _ _
1 100/09/11 Introductions of concepts of prior, posterior and
related Bayes setup
100/09/12~
2
100/09/18 Bayes Theorem
3 100/09/19~ c tati ; tori
100/08/95 omputations of posterior
100/09/26~ ) . . ...
4 Loo/10,02 | Computations of posterior of various distributions
S 100/10/03~ Coniugat . 4t cort
100/10/09 onjugate prior and its posterior
100/10/10~ ) ] . . .
6 Various conjugate priors and its posteriors
100/10/16
; 100/10/17~ b . q _ |
100/10/23 yperpriors and various examples
100/10/24~
g e . o
100/10/30 Conditioning and likehood principles
100/10/31~
9 3 L]
100/11/06 | L L]
100/11/07~ o . . T
10 Applications in Industrial Statistics (1)
100/11/13
100/11/14~ o . . T
11 Applications in Industrial Statistics (2)
100/11/20
100/11/21~ o . . .
12 100/11/97 Applications in Marketing ( unit-level models and

discrete demand)




100/11/28~]| . ) .
13 100/12,/04 Hierarchical models for heterogenous units (1)
100/12/05~
14 Hierarchical models for heterogenous units (2)
100/12/11
100/12/12~ . . .
15 L00/12/18 Model choices and decision theory
100/12/19~
16 L00/12/95 Case study 1
100/12/26~
7 o100 | Case study 2
101/01/02~ Sps
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" Students should do home work each week and it will be discussed in class,
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Bayesian Statistics and Marketing Allenby, GM.,, Rossi, P.E. 2007
S RN Bayes and Empirical Bayes statistics 2005
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