
Bayesian machine learning

ECTS : 4

Volume horaire : 24

Description du contenu de l'enseignement :

Bayesian Nonparametrics:

Introduction
The Dirichlet Process
Infinite Mixture models
Posterior Sampling
Models beyond the Dirichlet Process
Gaussian Processes
Selected applications

Bayesian Deep Learning

Why do we want parameter uncertainty
Priors for Bayesian neural networks
Posterior inference
Martingale Posteriors and generalised Bayesian Inference

Compétence à acquérir :

Essentials of Bayesian Nonparametrics, main concepts for Bayesian Deep Learning

Mode de contrôle des connaissances :

Final exam and homework
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