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Abstract: Standard statistical models are often inadequate to describe complex real-world phenomena such as signal processing, ballistics, and population genetics.  However, more accurate models often preclude the computation of explicit answers, thus approximation methods must be developed.  As the dimension of the problem grows, deterministic algorithms become computationally infeasible.  In contrast, Monte Carlo methods are stochastic algorithms that rely on random processes to simulate the behaviour of the model of interest.  I will begin the talk by explaining simple Monte Carlo methods such as the accept-reject

algorithm, then proceed to work towards Markov chain Monte Carlo (MCMC), highlighting relevant examples along the way.  I will conclude the talk with a description of the work I am doing to reduce the computational times of such algorithms when applied to a sequence of probability distributions.  Throughout the talk I will interweave technical material with details on graduate student life.

Monday, October  22, 2007 

D213  4:00-5:20pm  Abbotsford

All students and faculty are invited to attend.

