Final Presentation

Course: STP 598 Advanced Bayesian Statistical Learning

Semester: Spring 2022

Instructor: Hedibert Freitas Lopes

Presentation date: Monday, May 2nd, 2:30pm-4:20pm, WXLR A307

Your final evaluation has two parts AND both need to be fulfilled:

e A five-page summary of the paper needs to be turned in at the beginning of the class.

e At the beginning of the class, six students will be randomly selected and will present their paper in 15 minutes.

More precisely, all students need to have their slides ready for presentation should they be randomly selected.
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Forecasting with many predictors using Bayesian additive regression trees
Pruser (2019) , Journal of Forecasting, 38(7), 621-631.

Variational Bayes inference in high-dimensional time-varying parameter models
Koop and Korobilis (2018)

Financial time series forecasting with deep learning?: A systematic literature review: 2005-2019
Sezer, Gudelek and Ozbayoglu (2020)
Applied Soft Computing, 106181.

A weakly informative default prior distribution for logistic and other regression models
Gelman, Jakulin, Pittau and Zu (2008), Annals of Applied Statistics, 2(4), 1360-1383.

Bayesian Inference for logistic models using Pélya-Gamma latent variables
Polson, Scott and Windle (2013), JASA, 108, 1339-1349.

Do forecasts of bankruptcy cause bankruptcy? A machine learning sensitivity analysis
Papakostas, Hahn, Murray, Zhou and Gerakos
https://arxiv.org/pdf/2106.04503.pdf

Bayesian MIDAS Penalized Regressions: Estimation, Selection, and Prediction
Mogliani and Simoni (2020)
https://arxiv.org/pdf/1903.08025. pdf

Forecasting with many predictors using Bayesian additive regression trees
Pruser (2019), Journal of Forecasting, Volume38, Issue7, November 2019, Pages 621-631
https://doi.org/10.1002/for.2587

How Polarized are Citizens? Measuring Ideology from the Ground-Up
Draca and Schwarz (2020)
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=3154431

Measuring Polarization with Text Analysis: Evidence from the UK House of Commons, 1811-2015
Goet (2019), Political Analysis , Volume 27 , Issue 4 , October 2019 , pp. 518 - 539
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Deep learning for finance: deep portfolios
Heaton, Polson and Witte (2016)
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Deep Learning in Characteristics-Sorted Factor Models
Feng, Polson and Xu (2021)
https://privpapers.ssrn.com/sol3/papers.cfm?abstract_id=3243683

Treed Avalanche Forecasting: Mitigating Avalanche Danger Utilizing Bayesian Additive Regres-
sion Trees

Blattenberger and Fowles (2016), Journal of Forecasting
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Bayesian Additive Regression Trees using Bayesian model averaging
Hernandez, Raftery, Pennington et al. (2018), Stat Comput 28, 869-890
https://doi.org/10.1007/s11222-017-9767-1
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