Code: 1768 Simulation Techniques

Degree: 2M cycle — Mathematics Applied to Biological Sciences
Curricular Year: 1°/2" Semester Course: 2"/1°
Credits: 3 ECTS Optional

Language: Portuguese/English

Responsible: Maria Manuela Costa Neves Figueiredo

Other lecturer(s): Maria Jodo Teixeira Martins

Web Site: http://www.isa.utl.pt/home/node/3898

1. Contact hours:
Lecture/Practicals 35 Others 7 Total 42

2. Objectives:

Introduce the concept of pseudo random number. Present several applications in Statistics.

3. Programme:

Techniques for generating pseudorandom numbers.

Random generation from discrete and continuous non-uniform distributions.
Computational Statistics and Monte Carlo methods.

Resampling methods: the jackknife and the bootstrap.
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5. Assessment:

Exam

6. Estimated Workload: 84 Hours
7. Last Update: 15/7/2010




