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Office hours by appointment only                             Office hours by appointment only

Course website: http://www.stat.rice.edu/~marina/stat522.html

Time and Days:  Tue-Thu 9:25-10:40am. From Aug 23rd to Dec 1st, 2011.

Attendance: Students should register for the course through Rice University. Those who wish to audit the course should obtain written permission from the Instructors.
Course Description: This course covers modern topics in Bayesian statistical analysis at a level that goes beyond the introductory course. Therefore knowledge of basic Bayesian statistics is assumed (at the level of “A first course in Bayesian statistical methods”, by Peter Hoff (Springer, 2009).  Familiarity with basic posterior simulation methods (MCMC, Gibbs sampler and Metropolis-Hastings) will be assumed. The course will consist of a number of major modules. For each module, there will be introductory lectures from the Instructors and then readings and class presentations/discussions from the students. The final project will be an analysis of data with models/methods covered in class. Throughout the course, familiarity with some software (R, C, C++, WinBUGS or Matlab) will be assumed. Throughout the course models and computational methods will be introduced with emphasis on applications to real data problems.
Pre-requisites: Stat422-622 (Bayesian analysis).

Course Assignments: The course will be co-taught. Instructors will alternate through the semester. Readings and class presentations will be assigned. The course grade will consist of 50% for the class presentations and 50% for the final project. Final projects will consist of an analysis of new data using models/methods covered in class.

Tentative Course Schedule
	Week
	
	

	G1 : 08- 23/25
	Review of Bayes Analysis
	Review of Monte Carlo methods 

	G2 : 08- 30/01
	Advanced MCMC
	Advanced MCMC

	G3 : 09- 06/08
	Advanced MCMC
	Advanced MCMC

	V4 : 09- 13/15
	Nonlinear models
	Nonlinear Model

	V5 : 09- 20/22
	NL models
	NL models

	V6 : 09- 27/29
	Nonlinear models
	NL models

	7 : 10- 04/06
	Paper presentations
	Paper presentations

	8 : 10- 13/15
	FALL RECESS
	Off

	9 : 10- 18/20
	Paper presentations
	Paper presentations

	V10 : 10- 25/27
	Graph models
	Graph models

	V11 : 11- 01/03
	Graph models
	Graph models

	G12 : 11- 08/10
	DP
	DP

	G13 : 11- 15/17
	DP
	DP

	14 : 11- 22/24
	Final projects
	THANKSGIVING

	15 : 11- 29/01
	Final projects
	Final Projects


Textbook
There will be no major textbook. Lectures will be based on a series of papers that will be made available to the students.

Honor Code Policy

Students are encouraged to talk to each other, the teaching assistants or the instructor about any homework assignment. This assistance is limited to the discussion of the problem. Students are not allowed to look at homework problems or solutions or quizzes/exams from previous years. On written exams you will be asked to write and sign the honor code pledge. With your signature, you pledge that you have not been in communication about this exam with anybody, neither with any other student in the class, nor with any other person, other than the instructor. Questions about grades on homework/midterm papers should be brought to the attention of the Instructor within 5 days from the date you receive the graded papers.

Any student with a documented disability needing academic adjustments or accommodation is requested to speak with me during the first two weeks of class.  All discussions will remain confidential. Students with disabilities should also contact Disability Support Services in the Ley Student Center. 

