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We provide a gentle introduction to the Bayesian inference. We introduce the main elements of a
Bayesian analysis with three approaches: from an engineering point of view (i.e., a regularization
appraoch), from an extended likelihood study, and a classical introduction. Monte Carlo sampling
methods  are  also  described  in  order  to  perform  a  complete  Bayesian  analysis  in  real-world
applications.
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Sarkka, "A Survey of Monte Carlo Methods for �
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Direct methods, Rejection sampling, MCMC, 
Importance Sampling
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Random Sampling Methods", Springer, 2018;
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Bimester:  preferirei molto May-June (alternativa October-November)
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