Special Topics in Bayesian Inference
Lectures: 6:00pm-8:00pm, Monday to Friday,    May 21, 2007-June 8, 2007
Course Objective              
Bayes and empirical Bayes methods have been shown to have attractive properties for the Bayesian and the frequentist. In this short course, I shall first present foundation of Bayes thinking and methods to students. Then, I shall expose the students to empirical Bayes ideas and methods. Finally, I shall introduce several research works relating to Bayes and empirical Bayes.  I hope this course may grow the students’ interest in the research areas of Bayes and empirical Bayes.

Referenced Texts
1. Berger, J. O. (1985) Statistical Decision Theory and Bayesian Analysis, second 
    edition, Springer-Verlag.
2. Carlin, B. P. and Louis, T. A. (1996) Bayes and Empirical Bayes Methods for Data
    Analysis, Chapman & Hall.
3. Leonard T. & Hsu, J. S. J. (1999) Bayesian Methods, Cambridge University Press.
4. Press S. J. (2003) Subjective and Objective Bayesian Statistics, Wiley.
Course Outlines

 1.     Introduction: Examples
 2.     Bayes’ Theorem
 3.     Prior Distributions            
 4.     Bayesian Estimation
 5.     Bayesian Hypotheses Testing   

 6.     Predictive Inference
 7.     Bayesian Decision-Making

       8.     Hierarchical Bayesian Model
       9.     Bayesian Selection Procedure

10.    Empirical Bayes Analysis
11.    Parametric Empirical Bayes Selection Procedure
      12.    Non-parametric Empirical Bayes Estimation
13.    Non-parametric Empirical Bayes Testing
Grading   
Two Exams (50% per each)
      The final grade will be based on the results of the two exams.
