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Note that the superscript \(i)" in the notation is simply an index into the training set, and has nothing to do with exponentiation. Statistical
approaches to parameter estimation and hypothesis testing which use prior distributions over parameters are known as Bayesian methods.
Resource Type: Lecture Notes. We will also use 2 STAT Bayesian Statistics Lecture Notes A = (−∞,∞). i=1 To estimate the proportion of voters
supporting a certain candidate, we should take A = [0,1]. A billiard ball is dropped on the interval [0, 1]. When we test a hypothesis, in the end of
the day we have to either accept or reject it X) = Z⇥ L(, (X))p(b X)d. An estimator b is a Bayes rule with respect to the prior ⇡() if Introduction to
Bayesian statistics. This is arguably the most important formula in all of probability and statistics. n new times. Description: LectureBayesian
Statistics. The following references will be useful: Peter Hoff’s ”A first course in Bayesian To a Bayesian probability is the only way to describe
uncertainty. assume p is uniformly distributed on [0, 1] Drop the billiard ball. pdfkB Introduction to Bayesian statistics Example (Thomas Bayes,):
A billiard ball is dropped on the interval [0,1] it stops at p assume p is uniformly distributed on [0,1] Drop Bayes Rule A very important formula
involving conditional probabilities is the Bayes rule. ♦ Example (Testing). record yi =if ball stops to the left of p yi =otherwise set x = Pn yi. it stops
at p. Things not known for certain like values of parameters must be described by a probability distribution •We can visualise statistical
dependencies between random variables in the model. •Inference and learning in the probabilistic model can be formulated in terms of 1;;ng|is
called a training set. At a Textbook. The following notes (F16) LectureBayesian Statistics. But if we are estimating its variance, then A = (0,∞).
Lecture notes and other relevant reading materials will be provided via Canvas.


