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DESCRIPTION OF CONTENTS: PROGRAMME

1. Random number generation
2. Monte Carlo methods
a. Rejection method
b. Importance sampling
3. Markov Chain Monte Carlo Methods
a. Metropolis Hastings algorithm
b. Gibbs sampling
c. Slice sampling
4. Resampling methods
a. Bootstrap
b. Jacknife
c. Randomization tests
d. Cross-validation

% end-of-term-examination: 60

% of continuous assessment (assigments, laboratory, practicals…): 40
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