A F 1008 &R Y 2F Y Pk 4 4

Yestat i

<2, 2 —+ X
WAL A Bk | 1F

FE* | LIN CHIEN-TAI
STATISTICAL COMPUTING

B L F e A

g =
B M TSI PN

TSMCB4A

o (o) & oT O O

I

1oy

B omigg .
CAERT AR
P R Ea A
~p AR AR
B L TR o

PR AEY

iOC ) P g 4

o mE 90w e

RACHE A

T2 AT hh A AT

EH b HREL Y A o

TLRF S 0 Bt B G eh Al

FAIF R G W R RS Sk R
HOFRA B B A T e o

RfFEI P F a4 o

B
B
o

FALf

ARAZ G A 4B AR AL B R dm T R REAR AL BOE & A B i S R  BL e IR kS
3 A5 Sh e AT B R AR I Ty Tk AR R AT T B R AR,

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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