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Course Description

This course provides students with tools for handling high-dimensional
statistical problems. The course contains models and methods with practical
applications, mainly for spatial statistics and image analysis. Of special
importance are the Bayesian aspects, since they form the foundation for
many modern spatial statistical and image analysis methods. The course
emphasizes methods with applications in climate, environmental statistics,
and remote sensing. The following topics are covered: Bayesian methods for
stochastic modelling, classification, and reconstruction; random fields,
Gaussian random fields, Kriging, Markov fields, Gaussian Markov random
fields, non-Gaussian observationer; covariance functions, multivariate
techniques; simulation methods for stochastic inference (Gibbs sampling);
applications in climate, environmental statistics, remote sensing, and spatial
statistics.
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