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Computational Statistics II is a short course (10-12h) on Bayesian computations. The course covers both
theoretical and programming aspects. The final examinations is based on 2-3 homeworks, that must be
submitted in the form of a Markdown file.

The teaching material will be available at the website: https://tommasorigon.github.io/CompStat/

Syllabus
1. Efficient R programming

• R programming and MCMC
• Rcpp & RcppArmadillo

2. Advanced MCMC algorithms
• Optimal scaling & adaptive Metropolis
• MALA algorithm & Hamiltonian Monte Carlo

3. Data augmentation
4. Variational Bayes
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