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Heriot-Watt University, Thursday, 12 June 2014
Venue: Lecture Theatre 2, Heriot-Watt University, Riccarton, Edinburgh 
The course aims to bring Bayesian modelling to an applied economics setting, including related frameworks like Empirical Bayes and Hierarchical Bayes. The course will assume basic knowledge of econometrics and statistics at the postgraduate level but no further knowledge of the Bayesian paradigm. Theory will be touched upon, but the main concepts will be illustrated using examples from economics and other allied disciplines. Special focus will be placed on issues relating to modelling and computation. It is expected that participants will gain basic knowledge sufficient for them to start Bayesian modelling in the context of their own applications. Further references for self-study will be highlighted. 
This is the third and final of a series of three Masterclasses given by Professor Taps Maiti.
Professor Taps Maiti is a world leading researcher in statistics. He has published widely in theoretical and applied statistics, including social science applications. He is a Fellow of the American Statistical Association and the Institute of Mathematical Statistics, and on the Editorial Board of Journal of the American Statistical Association.
Programme
	10:45-11:00
	Coffee/Tea and Welcome


	11:00-13:00
	Session 1
Lecturer: 	Professor Taps Maiti
		Michigan State University (USA) 
 		and Heriot-Watt University (UK)

Topics:		Review of Masterclasses 1 and 2 		
		Linear and generalized linear mixed effects models

	13:00-14:00
	Lunch


	14:00-16:00
	Session 2
Speaker: 	Professor Taps Maiti
		Michigan State University (USA) 
 		and Heriot-Watt University (UK)

Topics:		Nonconjugate priors and Metropolis-Hastings algorithms 		Spatial CAR Models and spatial clustering models

	16:00-16:15
	Coffee Break

	16:15-17:00
	Session 3
Q&A Session and Discussion on Applications
Facilitated by: Arnab Bhattacharjee (Heriot-Watt) 

	17:00
	Concluding thoughts and future Masterclasses
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