WARWICK
MATHEMATICS INSTITUT

Applied Mathematics & Statistics Seminar
Spring Term 2010

Organisers: Gareth Roberts and Andrew Stuart

Seminars will be held on all Fridays during the term at 12:00 in Seminar Room B3.(
Mathematics Institute, Zeeman Building

Friday 15 January 2010 Fabio Rigat (Warwick)
Parallel hierarchical (adaptive) sampling: a general-purpose
multiple-chains MCMC algorithm

Friday 22 January 2010 Harry Zanten (Eindhoven)
Consistent nonparametric Bayesian inference for discretely
observed di usions

Friday 29 January 2010 Yile Wu (Warwick)
Uncerainty in portfolio credit risk modelling: a Bayesian approac

Friday 5 February 2010 Christoph Schwab (ETH Zurich)
Convergence rates of sparse tensor gpc approximations of PDE

Friday 12 February 2010 Informal Group Meeting

Friday 19 February 2010 Rudolf Roemer (Warwick)
The random phase property and the Lyapunov spectrum for mul
channel disordered systems

Friday 26 February 2010 Bernard Silverman (Oxford)
Smoothed absolute loadings principal components analysis

Friday 5 March 2010 Andrew Golightly (Newcastle)
Recent advances in inference for parameters governing
Systems Biology models

Friday 12 March 2010 Marc Bocquet (ENPC)
Bayesian design of parameter space for geophysical data
assimilation

Friday 19 March 2010 HongKai Zhao (UC Irvine)

Recent development in multi-level optical imaging algorithm
based on radiative transport equation

For further information on these and other events see:
go.warwick.ac.uk/mathsevents
or contact: Mathematics Research Centre, Zeeman Building, THE UNIVERSITY OF

E-mail: mrc@maths.warwick.ac.uk
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