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A Bayesian is one who, vaguely expecting a horse, and
catching a glimpse of a donkey, strongly believes he
has seen a mule.

Based on my priors
1 will be just fine

Ref: https://www.invespcro.com/blog/bayesian-vs-frequentist-a-b-testing-whats-the-difference/
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Bayesovska statistika

Frequentist

Bayesovska vs. Frequentistickd statistika

Bayes update

Bayesian

Data is a repeatable random sample - there
is a frequency

Data is fixed, probably a few samples.

No expression of belief (formally not
present) => Objective view on probability.

Approach deals with belief (Formally present)
=> Subjective view on probability. It helps to
update their beliefs in the evidence of new
data (thus creating posterior distribution).

Provides us with a point estimate using
MLE and Least Squares Estimate.

Provides us with a posterior distribution with
high density interval with mean, mode and
median stats.

Parameters are fixed and unknown.

Parameters are unknown, random and
described probabilistically.

Confidence Interval: Over an infinite
sample size taken from population, 95% of
these contain the true population value.

Credible Interval: A 95% probability that
the population value is within the limits of the
interval.

Statistical Hypothesis Testing with p-value
and significance level is employed to deduce
a solution in the decision-making process.
Less Computationally intensive

Bayes Factor considered a direct test of null
and alternate hypothesis, yielding a measure
of strength of evidence.

Computationally intensive

Ref: https://medium.com/analytics-vidhya /a-short-story-on-bayesian-vs-frequentist-statistics-27f55ae56253
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Bayesovska statistika

Bayesovska vs. Frequentistickd statistika
Bayes update

Pro jevy A, B je podminéna pravdépodobnost je definovdna jako

P(A\B).

P(AB) = 53

Bayesova véta

Pro jevy H, E takové, ze P(E) > 0 plati

P(HjE) = B

posterior / likelihood x prior
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Bayesovska statistika
Bayesovska vs. Frequentistickd statistika
Bayes update

Bayesova v&ta (spojitd verze)

Pro spojité nahodné veli¢iny X, Y plati

. fyix (YiOIx (x) — fyx (Yix)fx (x)
fXjY (xjy) = lefy(y)x - ff;(‘z((ij)fx(x)dx
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Bayesovska statistika
Bayesovska vs. Frequentisticka statistika

Bayes update

Bayes Update
Jiz jsme vytdhli modrou, bilou a modrou

Possible composition  p  ways to produce data plausibility

[0000] 0 0 0
([@000] 0.25 3 0.15
(@@00] 0.5 8 0.40
(@@@0] 0.75 9 0.45
(0000] 1 0 0

Ref: McElreath, R. (2016). Statistical Rethinking: A Bayesian Course with Examples in R and Stan (1st ed.).
Chapman and Hall/CRC. https://doi.org/10.1201/9781315372495
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