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ABSTRACT

A challenge in statistics is to construct models that are structured enough to be able to
learn from data but not be so strong as to overwhelm the data. We introduce the
concept of “weakly informative priors” which contain important information but less than
may be available for the given problem at hand. We discuss weakly informative priors
for logistic regression coefficients, hierarchical variance parameters, covariance
matrices, and other models, in various applications in social science and public health. |
think this is an extremely important idea that should change how we think about
Bayesian models.



