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SCMS Seminar
Lecture Series
Bayesian nonparametric statistics and Combinatorial Stochastic Processses
Prof.  Lancelot James
Hong Kong University of Sciences and Technology
                             Lecture 1:  BNP and CSP -Part I. 
Time: 1:30-4:30pm., Monday, October 31, 2016
Venue: Room 2201, East Main Guanghua Tower, Handan Campus
Topics covered: 
1. Introduction - What is Bayesian Nonparametric Statistics?
2. Finite dimensional models.
3. Generative Processes- Generalized Chinese Restaurant and Indian Buffet Processes
4. Kingman's derivation of the Dirichlet process via Fisher's species sampling model
5. Stick-breaking part I.
6. Other random processes
Lecture 2: BNP and CSP-Part II 
Time: 1:30-4:30pm., Wednesday, November 2, 2016

Venue: Room 2201, East Main Guanghua Tower, Handan Campus
Topics covered:
1. Key aspects of the Poisson Partition Calculus- deriving the Palm measure

2. Posterior distributions and size-biased sampling. Dualities

3. Kingman Process - Normalized Random Measures

4. Generalized Indian Buffet Processes                
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