
 A Course in Bayesian Econometrics

14th, 15th, 17th July, 2008
School of Economics, UQ, Brisbane, Australia

Outline
The course will introduce the basic ideas and tools of Bayesian econometrics.  The course will be similar to that presented at the Norwegian Central Bank and will cover Bayesian theory, Bayesian analysis of the linear regression model and extensions of the regression model with applications in macroeconomics. The first part of the course will be focused on posterior simulation. Different posterior simulators such as Monte Carlo integration, Gibbs sampling and Markov Chain Monte Carlo (MCMC) will be introduced. The second part of the course will consider some macroeconomic applications. We will begin with a survey of Bayesian approaches to univariate time series analysis including state space models. Finally, we will discuss extensions of these which are popular in the recent macroeconomic literature. These extensions will be discussed through some research papers.
You are warmly invited to participate. 
About the Presenter
Gary Koop is Professor of Economics at University of Strathclyde, Glasgow, UK. He is the author of five books and more than 80 papers on Bayesian econometrics. 
The course will be based on two of Gary’s books: Bayesian Econometrics; and Bayesian Econometric Methods with Dale Poirier and Justin Tobias. For more details, see: 
http://personal.strath.ac.uk/gary.koop/
Registration
Please register with Maree Apolloni (m.apolloni@uq.edu.au). 

Earlybird registration is prior to June 14th.


Earlybird
Latebird
Nonstudents
$750
$850
Fulltime students:
$270 
$370

Registration includes course tuition, text books, notes, morning/afternoon tea and GST. Lunch is not included.
Register via Maree Apolloni (m.apolloni@uq.edu.au)
Course dates
Monday 14th July

Tuesday 15th July

Thursday 17th July

NB: On Wednesday 16th July there will be a seminar by Professor John Geweke.

For further information, please contact Rodney Strachan (r.strachan@uq.edu.au)








