CALIFORNIA STATE UNIVERSITY, HAYWARD

DEPARTMENT OF STATISTICS

STATISTICS 4870/6870 Introduction to Bayesian Statistical Analysis
Summer 2007
Lecture: MW ScN207, 800-950 pm 

Instructor: Prof. Eric A. Suess   Office: NSc 229   Phone: 885-3879   e-mail: eric.suess@csueastbay.edu
Office Hours: MW 5:00-6:00
Class Website:  http://www.sci.csueastbay.edu/~esuess/Statistics_6870/sta6870.htm
Required Text: 

· Stat. 4870: William M. Bolstad, Introduction to Bayesian Statistics, Wiley, 2004.

· Stat. 6870: Peter M. Lee, Bayesian Statistics an Introduction, 3rd Edition, Hodder Arnold, 2004.
References:

· Peter Congdon, Bayesian Statistical Modelling, Wiley, 2001.

· Gelman, Carlin, Stern, and Rubin, Bayesian Data Analysis, 2nd Edition, 2004.

Prerequisites:  Working knowledge of Statistics at the level of 3502 and Probability and Statistics at the level of 3401 and 3402.  Basic computer skills and experience with a statistical computer package, such as Minitab and R. 

Material To Be Covered:  In this course we will introduce the ideas of Bayesian Statistics, which are philosophically different from the standard Classical Frequentist approach to Statistics.  The idea of incorporating prior opinion into the process of data analysis will be a large part of the course.  There are three distinct advantages to Bayesian methods: 1. inferences can be made without needing a large sample size, 2. the experimenter’s knowledge and expertise can be incorporated into the analysis, and 3. statistical inferences have a natural interpretation.  We will focus on the use of Monte Carlo Markov Chain methods, specifically Gibbs sampling, to implement Bayesian estimation in many standard and advanced statistical problems.
Computer Software:  In this course we will use a combination of software.  For statistical calculations we will use some of all of the following: R and WinBUGS/OpenBUGS.  For home solutions I will expect statistical output to be imported and edited in MS Word.
Homework:  Homework assignments will be posted approximately once a week.   

Grading: 

· Homework 25%

· Project 25%

· Midterm 25%

· Final 25%

