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WORKSHOP ON
BAYESIAN DATA ANALYSIS

24.-28. SEPTEMBER 2007
9:00 - 11:00

DEPARTMENT OF PHYSICS, LMU MUNCHEN
SEMINAR ROOM 5/15, SCHELLINGSTR. 4, MUNCHEN

LECTURER: PROF. DR. DR. H.C. VOLKER DOSE,
MAX-PLANCK-INSTITUT FUR PLASMAPHYSIK

PROGRAM: 24.9. BAYESIAN PRINCIPLES
product and sum rule * important integrals * prior, likelifiood,
posterior and evidence * prior misunderstandings ® gaussian approximation
25.9. PROBABILITY DENSITIES
entropy principle * transformation invariance
26.9. PARAMETER ESTIMATION
arithmetic mean, scaled individual errors ® systematic errors
27.9. MODEL COMPARISON
examples * Bayesian information criterion ®
model classes, significances and Occam’s factor
28.9. VARIOUS EXAMPLES

RECOMMENDED LITERATURE:
D.S. SIVIA, DATA ANALYSIS - A BAYESIAN TUTORIAL, CLARENDON, OXFORD 1996
V. DOsSE, DIE BAYES’SCHE VARIANTE, PHYSIK JOURNAL 8/2005

REGISTRATION:
PLEASE SEND AN INFORMAL E-MAIL TO ADAM.MUSCHIELOK@CUP.UNI-MUENCHEN.DE
REGISTRATION DEADLINE: 15. SEPTEMBER 2007
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