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Data Science Seminar
Hosted by Department of Mathematical Sciences

- Date: Tuesday, March 20, 2018

- Time: 12:05pm - 1:05pm

- Room: WH-100E

- Speaker: Yuan Fang (Binghamton University)

- Title: Bayesian Approach to Parameter Estimation for the mixtures of Multivariate Normal Inverse
Gaussian Distributions

Abstract

Mixture of multivariate normal inverse Gaussian (MNIG) distributions could be
applied to clustering data with skewness and heavy tails. In this talk, | will discuss
the process that estimates the MNIG parameters under a Bayesian framework via a
Gibbs scheme. | will discuss two novel approaches to simulate generalized inverse
Gaussian (GIG) random numbers and matrix generalized inverse Gaussian (MGIG)
random matrices, which play important role in estimating the MNIG parameters. Our
algorithm will be applied to both simulated and real data.
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