Statistical Computing
	上課時間:
	Tuesday 11:10～12:00
Friday 10:10～12:00

	上課地點:
	理工二B322

	授課教師:
	陳瑞彬老師
辦公室: 理工二417 
 rbchen@nuk.edu.tw

	參考書籍:
	1. J. Liu, Monte Carlo Strategies in Scientific Computing

2. K. Lange, Numerical Analysis for Statisticians

3. A. Hyvarinen; J. Karhune and E. Oja, Independent Component Analysis

	考試及計分:
	作業: 80% 期末報告: 20%

	上課內容:
	1. Monte Carlo Methods:
I. Random Number Generator 

II. Markov Chain Monte Carlo 

2. Optimization:

I. EM algorithm

II. Data Argumentation  Algorithm

III. Simulated Annealing Algorithm

3. Multivariate Analysis

I. Principal Component Analysis (PCA)
II. Independent Component Analysis (ICA)

	Office Hour
	Tuesday 14:00～16:00


