AL B 1 00FERY L EH KT E 2

Bt :
WAL LA b ot R
FEF Lin Chien-tai

STATISTICAL COMPUTING
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This course introduce (1) random number and then details how these
numbers can be used to generate random variates from discrete and
continuous probability distributions; (2) Various algorithms for generating
such variates, including the Inverse Transformation Method, the
Acceptance—Rejection Method and methods for generating normal random
variates;

(3) discusses problem solving using a simulation

approach; (4) the analysis of simulated data; (5) variance reduction
techniques; and (6) Markov Chain Monte Carlo methods,
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Other books related to Simulation and Statistical Computation.
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