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This course introduces the basics of graphical modelling and covers methodological,
computational and applied aspects. During the course, both frequentist and Bayesian

methodologies will be presented.

Program:

v Introduction:
graph theory; undirected graphs; directed acyclic graphs; Markov properties and

Markov equivalence of DAGs.

v Probabilistic graphical models: Gaussian graphical models; categorical graphical

models.

v' Frequentist approaches to graphical model selection:

graphical lasso; PC algorithm.

v' Bayesian graphical modelling:
principles of Bayesian inference and model selection; parameter prior distributions

for undirected and directed graphical models; Markov chain Monte Carlo methods.

v Causal inference using directed acyclic graphs
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