
Statistical Inference II - Syllabus

Ascari Roberto - roberto.ascari@unimib.it

Timetable:

Date Time Room
18/09/2023 14.00 - 17.00 TBA
21/09/2023 14.00 - 17.00 TBA
25/09/2023 14.00 - 17.00 TBA
28/09/2023 14.00 - 17.00 TBA
02/10/2023 14.00 - 17.00 TBA

Program:

� Introduction to Bayesian data analysis: prior and posterior distributions for inference.

� One-parameter models: Binomial-Beta, Poisson-Gamma, Exponential-Gamma, and Normal-
Normal.

� Methods for prior elicitation.

� Inference based on the posterior distribution (point and interval estimates; hypotheses test-
ing).

� Simulation-based inference: MCMC methods.

� Linear and generalized linear models from a Bayesian perspective.
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