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#: Continuous-space topic models (NL213)
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Abstract

We propose a new data-augmentation strategy for fully Bayesian inference in models
with binomial likelihoods. The approach appeals to a new class of Pélya-Gamma distri-
butions, which are constructed in detail. A variety of examples are presented to show
the versatility of the method, including logistic regression, negative binomial regression,

[stat. ME] 22 Jul 2013
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