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Challenge: Fast Bayesian Parameter Estimation

A single EIS raster could contain 
100⨉400⨉20 = 8⨉105 

line profiles to fit!

p(ni|Ii) =
(Ii)ni

ni!
e�Ii

Model:

Likelihood:

P (M|D) =
P (D|M)

P (D)
P (M) /

MY

i=1

p(ni|Ii)pµ(µ)p�(�)

L =
MX

i=1

(ni ln Ii � Ii) + ln pµ(µ) + ln p�(�)

Posterior:

Log Posterior:

@L
@pk

= 0

MAP: Much Faster!MH: Too Slow! But What are the Parameter Errors?

�2
p = diag([JTWJ]�1)?




