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The lectures will be based on journal publications in the literature and on
my unpublished research.

The statistical problem in nonparametrics.
Introduction to Bayesian methods

How to introduce a nonparametric prior, namely how to describe distri-
butions for the unknown distribution

Ferguson’s definition of the Dirichlet prior, which is an example of such a
prior distribution

Blackwell and MacQueen’s method to introduce a Dirichlet prior

Properties of the Dirichlet prior and the calculation of the posterior dis-
tribution

Using De Finetti’s theorem to obtain all possible nonparametric priors
through exchangeable sequences of random variables

Other methods to obtain nonparametric priors based on an understanding
of the structure of a distribution or a probability measure

Example of nonparametric priors which select absolutely continuous dis-
tributions

The new construction of a Dirichlet prior due to Sethuraman and its ap-
plications

Applications of Bayesian nonparametric methods to standard problems

Applications of Bayesian nonparametric methods to nonstandard prob-
lems

Computational methods on applications of Bayesian nonparametrics
Application of Bayesian methods to systems subject to failure and repairs
Application of Bayes methods to censored data

Partition bases Bayesian priors and their applications

Reading of current papers

Grades for this course will be based on classroom presetations of individually
assigned projects.
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