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Box's loop

DATA
Build model Infer hidden quantities
Mixtures and mixed-membership models, —_— Markov chain Monte Carlo,
time-series models, generalized linear models, variational inference,
factor models, Bayesian nonparametrics Laplace approximation
Apply model

Predictive systems,
data exploration,
data summarization

Criticize model

Performance on a task,
prediction on unseen data,
posterior predictive checks

REVISE MODEL

Scientific inquiry as an iterative process: build, compute, critique, repeat.

Credits: Blei, 2014.




Case study: Estimating air pollution from satellite data

See nb10-case-study.ipynb.



The end.



