Applied Statistics A1A2 Term 2019
Prof. Yasuhiro Omori

Office: 1301 Economics Research Building (13F)
Email: omori@e.u-tokyo.ac.jp

Web page: http://www.omori.e.u-tokyo.ac.jp/index-e.html

Class: Friday 14:55-16:40

Course description:

This course introduces a statistical simulation method, Markov chain
Monte Carlo method. We begin with an introduction of Bayesian statistical
analysis and a matrix computer language R and WinBUGS for the
calculation of simulations.

Grading: Empirical Paper 70%. Assignment 30%

(1) Textbook:

Rezs Jim  Albert (2009), Bayesian
. Computation with R. 2nd edition,

Springer

(2) Software: R language


http://www.omori.e.u-tokyo.ac.jp/index-e.html
http://www-math.bgsu.edu/%7Ealbert/bcwr/

(3)

The software is installed on the computer maintained
by ECCS (Educational Campuswide Computing
System) All University of Tokyo members are eligible
to use the ECCS. All members are required to take a

training seminar before using the system.

(ECCS: https://www.ecc.u-tokyo.ac.jp/en/users.html )

References (Bayesian Statistics and Markov chain Monte Carlo)

@® Gamerman, D. and Lopes, H. F. (2006) Markov Chain Monte
Carlo. 2nd edition. Chapman & Hall/CRC.

@ Gelman, A., Carlin, 1.B., Stern, H.S. and Rubin, D.B. (2004),
Bayesian Data Analysis. 2nd edition. Chapman & Hall.

® Kruschke, J.K. (2011) Doing Bayesian Data Analysis-A Tutorial
with R and BUGS. Academic press.

@ Robert, C.P. and Casella, G. (2009) Introduction to Monte Carlo
Methods with R. Springer

(in Japanese)
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WinBUGS

(https://www.mrc-bsu.cam.ac.uk/software/bugs/the-bugs-project-
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winbugs/) BUGS

@ Lunn, 1.D., Jackson, C., Best, N., Thomas, A. and Spiegelhalter,
D. (2013), The BUGS Book. CRC Press

@ Ntzoufras, I. (2008) Bayesian Modelling using WinBUGS. Wiley

(in Japanese)
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References (Applications)

@ Rossi, P. E., Allenby, G. M. and McCulloch, R. (2005). Bayesian
Statistics and Marketing. Wiley.

@ Ibrahim, J. G., Chen, M-H, and Sinha, D. (2001) Bayesian


https://www.mrc-bsu.cam.ac.uk/software/bugs/the-bugs-project-winbugs/
https://www.mrc-bsu.cam.ac.uk/software/bugs/the-bugs-project-winbugs/

Survival Analysis Springer

(in Japanese)
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