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Integrated nested Laplace approximations (INLA) have been recently
proposed for approximate Bayesian inference in latent Gaussian models
(Rue, Martino and Chopin, 2009, JRSSB). The INLA approach is applicable
to a wide range of commonly used statistical models, such as generalized
linear mixed models, non- and semiparametric regression as well as spatial
and spatio-temporal models.

In this talk 1 will first review the methodology and contrast it with more
established inference approaches such as Markov chain Monte Carlo
(MCMC), empirical Bayes and hierarchical likelihood. In the second part of
the talk 1 will discuss applications to bivariate random-effects meta-analysis,
spatio-temporal disease mapping and age-period-cohort modelling and
prediction.

This is joint work with Michaela Paul, Andrea Riebler, Havard Rue and
Birgit Schrodle.



