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Approximate probabilistic inference for
stochastic processes

The inference of unobserved variables or unknown model parameters from observed data
using probabilistic, Bayesian methods is an important problem in data analysis. This
problem becomes nontrivial for stochastic processes where the dimensionality of
variables is very large or even infinite.

In this talk | will discuss approximation methods for efficient probabilistic inference which
have become highly important in the field of machine learning but have their origin in
statistical physics. They are based on approximating intractable probability measures by
L e B simpler ones, minimizing the relative en-
’ x tropy between the two distributions.
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| will show that this method can be applied
to stochastic processes. | will give appli-
cations to systems of stochastic differen-
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Alle Zuhorer sind ab 15:45 zu Kaffee und Tee vor dem Horsaal eingeladen.

Informationen zum Vortrag erteilt:
Prof. Dr. Giinter Radons, Tel.: 0371 531-21870 www.tu-chemnitz.de/phvsik



