~.. TRUONG PAI HQC NGAN HANG CONG HOA XA HQI CHU NGHIA VIET NAM

{ o Iy TP. HO CHI MINH Poc 1ap — Ty do — Hanh phuc
s6:951/TB-DHNH Thémh phé H6 Chi Minh, ngay 17 thang 10 nam 2018
THONG BAO

Vé Hgi thao tap huin phin mém R cho Thing ké Bayesian va MCMC

Trudng Pai hoc Ngan hang TP. HCM sé t chuc Hoi thao tap hudn phan mém R
cho Théng ké Bayesian va MCMC. Muc tiéu cia Hoi thao tap huan nay nhim
tang cudong su hiéu hiét co ban vé ude luong Bayesian. viét duge cic code co
ban cua goi tmg dung MCMC, viét duge cac code ude lugng Bayesian co ban
ma khong st dung g6i img dung (irng dung tr.ong md hinh hdi quy tuyén tinh).

1. Giang vién: Tién si Woraphon Yamaka, Thailand Econometric Society.
and Chiang Mai University.

2. Poi twong tham du: Cac giang vién, can bd nghién ctru, hoc vién cao
hoc, nghién ctru sinh cda céc truong dai hoc, vién hay cac td chirc khac
quan tam dén linh vuc phéan tich dinh lugng trong Kinh té, Tai chinh va
Quan tri Kinh doanh.

3. Thoi gian va dia diém:

e Thoi gian: Hoi thao tap huan s& dién ra trong hai ngay 11 va
12/01/2019
- Budi sang: 9h00 dén 12h00;
- Budi chiéu: 14h00 dén 17h00.
e Pia diém: Hoi truong 16n, tang 2, 36 Tén That Pam, Quén 1, TP.
HCM.
4. Ngbn ngir giang day: Bing tiéng Anh (c6 hd trg phién dich)
5. Noi dung tip huin
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Course content No. of (Lect. hours

or Lab)




1 [Introduction of Bayesian estimation 1
2 | Introduction of R program and basic functions - |1
3 | Linear regression and least square estimation 1
4 | Linear regression and maximum likelihood 1
estimation
5 | Bayesian estimation using Package “MCMCpack™ | 1
6 | Linear regression and Gibb Sampling estimation 2 =
7 | Linear regression and Metropolis Hasting 2 e
8 | Statistic Inference (Minimum Bayes factor) 1
9 | Other model application and practice 2
Total . 12
6. Thai han va hinh thite dang ky: Dang ky truc tuyén trudc 17h ngay TAUY
31/12/2018 qua duong link sau: . N’jf;
https://docs.google.com/forms/d/e/1 FAIpQLSeOrHIXT1LI8enUuS71uu6z 1{\6‘5”"”'
EasPEu_ xu5LaqE4nAZx0RUvtJA/viewform Q

7. Phi tham du:
- Dbi voi giang vién, can bo nghién ctru Trudng Pai hoc Ngan hang TP.
HCM: Mién phi
- Céc trudong hop con lai: 500.000 dong/ngudi
- Hinh thtc dong phi: Chuyén khoan
Chu tai khoan: Truong Pai hoc Ngéin hang TI-D. HCM
S tai khoan: 112.000.00.4213
Ngén hang: Ngan hang Cong thuong Viét Nam; Chi nhénh: Hd Chi Minh
Noi dung nép tién: Lé phi tham du hdi thao tap huin Bayesian — Ho tén
nguoi tham du
*Vui long giri scan thong tin chuyén khoan dén email
diempham.edu.vn@gmail.com
Moi thong tin chi tiét xin vui long lién hé:

Vién Nghién ctru khoa hoc va cong ngh¢ ngin hang



S6 dién thoai: 028.39143954

Email: diempham.edu.vn@gmail.com

Ngudi lién hé: Pham Thi Thuy Diém
Ban T4 chtrc rdt mong nhan dugc sy quan tdm dang ky va tham dy cua quy
giang vién, nghién ciru vién, hoc vién cao hoc va nghién ctlru sinh.

Xin chan thanh cam on va trén trong kinh chao./.
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