Project: Poisson models with presence of change-points.

Proposer: Eliane R. Rodrigues.

Brief Description: Poisson models are used to describe many problems arising in real
life. In this project the interest resides in studying the case where change-points are present
in the model. We consider the case where the number of change-points is unknown. The
aim is to understand such models and study the possible ways of estimating the number of
change-points.

Theoretical /Simulation Project

Prerequisites: Markov chains, Bayesian Inference, Computing ability to code programs.
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