STAT3003: 4t il o5 LA

i

B BRI 2




HEERN

> Hi: 2026/9/1-2026/12/29

D I 8E R4 14:00-15:35

P R RIXFLE 5106

P BEER: AR B e HE R Lk T RE



HEERH

Hr

- G A RY - BAIE L. BLAE (Maria L. Rizzo), U Tk
H

- KGR BRI, WEEE A

Bk il 51

i IR ﬁrh‘l‘%

Statistical Computing with R ical Computing
N S

g




HEERN

P FEER: RIS, \AOAT, BBRS T, SR SR
P Siit#4E: R. Rstudiow R Markdown

P I 40 2R



F %A

> EEHLEE) (10%)

b ORRMEL (20%): 4K

D SRR (35%): 1~3 A/, FIZEF5)
> R ER (35%): M



KT,

> N EM BRI 208
P HBFE: zengjxl@ustc.edu.cn


mailto:zengjxl@ustc.edu.cn

Bh#

P Jp2)1]: yuchuan long@mail.ustc.edu.cn
P QQf: 1109818754 (BB, A5 Tk 75 1 A 1H) 38 58 i)

®, 2026% FitH...
-

H-ATH8E, mANE

' Yele)


mailto:yuchuan_long@mail.ustc.edu.cn

WA

1.[6 2#1}] FEHLZS E /Y74 (Generating random variable) :
> FENEL
P A5 H% (Inverse transform sampling)
D AR 45480 (Accept-reject algorithm)
P JRA A (Mixture model)
> RRikAR i
P Copula #i%y
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2.[12 2~0F] 4R 7 (Monte Carlo) :
P SR RIS
P SeitHEN (S BRSTRE)
R
P ORA] RS R (MCMC, Markov chain Monte Carlo)
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3.[18 Zi}] fifb Bk (Optimization) :
> ok
P BiEE TR (Gradient descent)
P 4%/t (Newton-Raphson method)
P Fisher 4431 (Fisher scoring method)
P EM %% (Expectation-maximization)
» MM %3 (Majorize-minimization or minorize-maximization )

» ADMM %% (Alternating direction method of multipliers)
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4.4 2211 B Bh¥E (Bootstrap) :
P AT (bias)
P FrfEiRZfh T (standard error)
P EH{ZXJE (confidence interval)
P = XIEHIE (cross-validation)
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