
MATH 285 Bayesian Data Analysis Fall 2014

Department Mathematics and Statistics, San José State University
Time Tuesdays & Thursdays, 6–7:15 PM

Location MH 424
Course Website Course announcements and material (such as problem sets and solutions) are

accessible through Canvas (http://www.sjsu.edu/at/ec/canvas/)

Instructor Dr. Bee Leng Lee
Office : MH 414
E-mail : beeleng.lee@sjsu.edu
Phone: 924-5099

Office Hours Tuesdays & Thursdays, 2:45–4:15 PM, 7:15–7:30 PM.
Note: If you wish to ask questions on the homework problems during the office
hours, you are expected to have completed the relevant reading assignments,
read the problems thoroughly, and at least attempted to solve them.

Course Information

Description A graduate-level introduction to Bayesian statistical methods for inference. Ex-
changeability. Prior, likelihood, posterior and predictive distributions. Hierarchi-
cal models. Model checking.

Prerequisite Math 161A and Math 163, or instructor consent.

Objectives The objective of this course is to introduce students to the theory and applica-
tions of Bayesian inference.

Learning
Outcomes

Upon successful completion of this course, students should be able to:
• Interpret probability as a representation of degrees of belief;

• Use the Bayes’ rule to revise beliefs based on evidence;

• Understand the differences between classical inference and Bayesian infer-
ence.

Recommended
Textbook

Gelman, A., Carlin, J. B., Stern, H. S., Dunson, D. B., Vehtari, A., and Rubin, D. B.
(2014). Bayesian Data Analysis, 3rd edition. Chapman & Hall.

Grading Policy

Homework (25%) Students will work in groups of 3–4 for each homework, with one submission
per group. All members of the group will receive the same score. Note that:

• At the end of the semester, a survey will be administered to all students
to gather feedback on the contribution of fellow students; two or more
unfavorable feedback will result in a lowering of the final homework score.

• No credit will be given for late work under any circumstances. To allow you
flexibility to deal with any emergencies that may arise in your personal life,
one homework grade will be dropped from the final grade calculation.

Exams (75%) There will be three in-class exams.
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Tentative Schedule
Number of

Topics Lectures

Introduction 3
Fundamentals of Bayesian inference 6

Exam 1 1

Single-parameter models 4
Multiparameter models 5

Exam 2 1

Hierarchical models 5
Model checking 4

Exam 3 1

Academic Integrity
The University’s policy on academic integrity can be found at

http://www.sjsu.edu/senate/S07-2.pdf

Campus policy in compliance with the Americans with Disabilities Act:
“If you need course adaptations or accommodations because of a disability, or if you need spe-
cial arrangements in case the building must be evacuated, please make an appointment with
me as soon as possible, or see me during office hours. Presidential Directive 97-03 requires that
students with disabilities requesting accommodations must register with DRC to establish a record
of their disability.”

THE CONTENT OF THIS SYLLABUS IS SUBJECT TO CHANGE AND ANY CHANGES WILL BE ANNOUNCED
IN CLASS. IF YOU MISS A CLASS, IT IS YOUR RESPONSIBILITY TO FIND OUT WHAT YOU HAVE MISSED.
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