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From Theory to Algorithms. Cambridge University Press.
4. Wainwright, M. J. (2019). High-Dimensional Statistics: A Non-Asymptotic
Viewpoint. Cambridge University Press.
SERGVEEFVE: PEHE 30%, HIF iR 30%, KAEML 40%.
BREBITHATIA: HfE
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HRES: 00100877
BRELR: T 5 R
FFREH: K
=k 3
SBRE: MRk, 2o
FEAEW: o rggit M — AN EE S, Efﬁ%“ﬁ¢ﬁiﬁfﬁ AUFLH
S5 )RR DU A (R B AR . HESRARIUT STV, FRiE e o e Bl 1 DL AR A S 4gi] 5%
Fr 5 R FE DL ST B AR R S ok ) R R R g
HERE:
1. Basic concepts in Bayesian statistics: prior; likelihood; posterior; Bayes’
theorem; exponential family; conjugate priors; posterior predictive distribution;
Bayesian hypothesis testing and model evaluation, etc
2. Decision theory: utility; loss; posterior risk; formal Bayes rule; classical
decision theory; risk function; Bayes rule.
3. Monte Carlo integration: simple simulation methods; rejecting sampling;
importance sampling; variance reduction techniques; sequential Monte Carlo.
4, Markov chain Monte Carlo: Metropolis—Hasting; Gibbs sampling; slice sampling;
Hamiltonian Monte Carlo; stochastic gradient MCMC; Convergence analysis
5. Variational inference: mean—field; stochastic gradient optimization (control
variate and the reparameterization trick); scalable approaches; choice of training
objectives.
6. Bayesian regression and classification models: linear regression; logistic
regression; Poisson regression; multinomial logistic regression.
7. Some advanced topics: Gaussian process for regression and classification;
Dirichlet process mixtures for density estimation and clustering
i BRAEIR 3
B E5SFEH:
1. Gelman, A., Carlin, J. B., Stern, H. S., Dunson, D. B., Vehtari, A. and Rubin,
D. B. (2014). Bayesian Data Analysis, 3rd Edition, Chapman & Hall/CRC.
2. Liu, J. (2001). Monte Carlo Strategies in Scientific Computing, Springer.
3. Lange, K. (2010). Numerical Analysis for Statisticians, 2nd Edition, Springer.
4. Keener, R. W. (2010). Theoretical Statistics: Topics for a Core Course, Springer.
5. Christian, P. R. (2004). The Bayesian Choice, Springer.
6. MacKay, D. (2003). Information Theory, Inference, and Learning Algorithms,
Cambridge University Press
LAERSGVER TP FEL 30%, HI L 30%, HAAR K 40%,

BREBURTRAN: K&
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HES: 00102516

BRI Suit B AR %

FFREH: K

=25 3

SBRE: MR, NI BT E

FEARE P AR B H W2 R AN A IR G2 A, DL B 2 R R 1 = RS
THHRITE, R AR S S 1) 2 A2 R oR et T T VEE R 2 R Py i B A 1
NERE:

1. RENE Q2R -REZH, FEAR, ERTE. M4 FTRIPFH AN S,
Gt R IR, HER— SR ARE S G AR eR B, KL BB, FREC AT, DU by,
Ly P 5 a7 [ o

2. BIMEE (42N - RS IEPE ARG, BREEmm eIz,
SRR KKT 250, ARubh R RS, ik, A%, Fisher 4507, 1ERHE
BN — ik (NSRBI R, DLAIIACS RO R, ARG sl & e RN %
Sk, Nesterov MUEBHIE TRE, KA AT TE NI H Ax ek B i om b6 TR, LLAGER T
R EHE B BEALRR BT B R 1 i A B 7 7k o

3. BUEMSG, RIFRIEHTE (428 - £ Newton—Cotes HUAR &, IEZZ T
AL m R g 20, BUE AR SR EERI& 715, 100 CDF $lFE 7%, FE4aHhit, 1B 1a M6 4adh
FE, 5 20N TR AT E B, AR E R, MRS WA, BIER
BN, EHARE T L& Rao-Blackwell 46 777%.

4. GREFRRIBEE B 2B - MYUIFERE A, STE A HoRES S IR, 5 IREE
(SRR oA, i P B, B A AR SRS I 5 IR, BRI 5 IR SR R8T IS B
Metropolis-Hasting %, 2[4, A0 idlie S E L2 IR, i ek R v v
SPGB, HEA S IREES W7, SR BRI K, IR eess, LRI
R MOMC i AR MG 3 /RS2 R R, BRI BRI RI&, HIEN R RIEEE,
& T R EAE (R B AL B SRR SR A

5. EMEEE (425D - H TRASSEAEZN EM 5%, DURIEIREG M AR 5 1K
RN o EM SRR USSP BES, e IE U EM BRv,  Zér-RI& EM U735, ECM 7%,
EM A B2 T3 755

6. ZoHEWT (10 2B 5 EM 7k, “FIiatl, JLYRTREEAY, DUt s A e 4%,
WEHE NI, AkbR BT, V333578 o HETAE DU STIR G e TR R R DL 3 LDA A2 (R 8
& T OREE (R BEATL A 3 HEWT v, BE T BEALIRAG ) — AR 7 e 7 1%, AR BT VA E S
B T8, ALy HEWT I 25 H bR R B AL T DLUSAE DU e 22 i 2 (R R A, BREEAR B, AnifE
R TT 5, AT S MOMC ()45 & 45 v 2 A0 4 HEWT 7 v

7. AR (6 28 —FENAHITERNREA B, ULl S5ERS0H5E
R PBRR o T AR SR . H AR, AR5 [ g i A ot sy

8. GiiHEALIEMT (2 2B N EAY Gk, B EE AN E S
X G HERT . KRN B EFEAY AL, B AT E R RN QOO |, DU
VPR BB T AR HEWT 0 TAE . IXEB o i F N2, R AR 200 5 RN 27 A o 2 T %
AR WEVHE AT (42 2200, B 3 20, Ha 6 22 ARl AT R s .

B E5SEH:

. Gelman, A., Carlin, J. B., Stern, H. S., Dunson, D. B., Vehtari, A. and Rubin,
B. (2014). Bayesian Data Analysis, 3rd Edition, Chapman & Hall/CRC.

Liu, J. (2001). Monte Carlo Strategies in Scientific Computing, Springer.
Lange, K. (2010). Numerical Analysis for Statisticians, 2nd Edition, Springer.
Hastie, T., Tibshirani, R. and Friedman, J. (2009). The Elements of
Statistical Learning, 2nd Edition, Springer.

5. Goodfellow, I., Bengio, Y. and Courville, A. (2016). Deep Learning, MIT Press
6. Casella, G.and Berger, R. L. (2002).Statistical Inference, 2nd Edition, Duxbury.
7. Givens, G.H. and Hoeting, J. A. (2013). Computational Statistics, 2nd Edition, Wiley.
FERBIPETTIE: PR 60%, AR 40%. REBITHTAN: K&

Ll A e
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BES: 00110710

WRELR: Wit

FREH: &

=25 3

AR BRI, S MHZ oIS

EAEK: KRN G—0 Bk T A bk 8 A TR AN 15 B ok s
TR IR R AT A RN ST A R T AR 2, A A R AR
THES 578, IsRE2AE R F Gevt 77 2 A B SR a5 1)

NARE:

1. RRWTEAFEN S5 HEFRAR (6 %5)

ISR 5 s R, v RIAN SE i ae i R g7, BEAREN: EE L BT X
H, —REEHEARR, [BESMrh R EESE, BOREh, ZEILER, BN HIEZZ
Wi, BRZEHT: BB FIPEAL

2. ZHEFRAK (4 %)

BeXFEeA s, BENULIX H it ZmasRiit, 2OadRwit, MM, fT 7%
i AN IXARRE, AIERT TR, SPEATEAEXAERT, 7 Zai: BEEHEhE R

3. ZAKPREENTRAR (6 %8

BH HRFAE ) RO R R R, K s e RN, RN AR N, TR RN ) A
JE U, A [ A R R R LR 8, K SE A R B B 4 XA, A58 3 1 1 IR
FIRS 56 792

4. KPR BEMTBRE (6 R

R PSR e W P = By AR RR 8 ik GO 59 NP Vit =5 > i B P v e = R L
RIMT 1T H ) 43 X 40

5. =KPRARVT RIS FrA% (4 285

—AKCESEAEMT T, AKEE A T, S AKSERT RS A ik, =K SE AR
HB o IR s h ) 4 X4

6. 2T /KPFREBIHERITMSFER (4 %5

Bk L TWREAKER G, —. IREACFBR MA R, —. PIVRA K
BT e ms, —. =IRE ARSI FoHT, EREREBUKFR Bk, wa ok
BERF st 540

7. FEMEIFRE SR (6 F8)

JEIEME I — Lt s, KRTFELRN—A512, Plackett-Burman Wit Al Hall it
MR A K IERR R, W KPR IE A2 3 RN %

8. WHEZMNBKRE (4 F8)

B8N BRI 4 ol A4 A ) A4 F R, A A A T B4 BT SRR, T B A A Wt B DU
AR PRGN R T FIMIE 5 b

9. RESHITFEA (5 %E)

P A A A R, BRSO 2, WIS AR, SRR SR,
G M b R HAE ST 1 R B
A WM E, B 3 =R, SR TSR
B ESEH:

1. Wu, C. F. J. and Hamada, M. S. (2021). Experiments: Planning, Analysis, and

Optimization (3rd ed.). Wiley.

2. Box, G. E. P., Hunter, J. S. and Hunter, W. G. (2005). Statistics for

Experimenters: Design, Innovation, and Discovery (2nd ed.). Wiley.

3. Montgomery, D. C. (2020). Design and Analysis of Experiments (10th ed.). Wiley.

RAERSTEEHE: HEdEEIme, @uUEk 20%, “FEFlL: 20%, HIRE B 60%.
BEBTHAHIRAN: XHAE
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HES: 00103256

WREER: EFo0

FFREH: K

=25 3

SRR MR, FEg, MBS

FEAB I AAF TR DN AP EE W 0 75 i 43 A A O 1) A = B A0 RISt 43 32

BN AU FR IR R B 27 . A2 ORISORS SR 77 i E R S AR 2 . A A AR

SR BWRR . SRR T TRURM . HO RSB IR MR T

YR 2 R GO

W ARE:

—. RBEAR S AR (2 D)

AR ARERL (4 2

- SRR G HEWT (4 226

+ Cox Ul fEf HBIAL (4 221

v OO A SGER (6 ZER)

v EETRURIHERT TR (4 20

A R EEE R (6 S

v SRR Z ARSI (4 )

v ERFEAEERHT (6 5D

 AHRIRAS [ S04 (4 20D

i NREVHRNE, &R 3 2,

BME5SEH:

L. BRFEE, (Aot SaEENEY, Jbn ke HiRsE, 2005

2. Kalbfleisch, J. D. and Prentice, R. L., The Statistical Analysis of Failure Time

Data, 2nd ed., Wiley, 2002

3. Fleming, T. R. and Harrington, D. P., Counting Processes and Survival Analysis,

Wiley, 1991

ZAERSIPRFTE: HEHZINE, EUUEI 50%, HAH K 25%, BRI 25%.
WEBITRFN: FHEE

T = HE N

100



BEE: 00136180
WAL IR: WG B B 5 57k
FriREH: K
= 3
SBRE: MR 5H g
EAHK: AR SRS RS ERARAERT A TP R EE, HH KR FAY)
L EYREYE BE PR SRARNZ, I T AR N AR . AURFE R S E (S B 2E TR R LA A ]
R, % H ORI ) R R S AR, I ER R A S ) AR R G R R AT S R R . X
ARG ARG B ARG BRI B, ERMR G A
BTV, Res AR R A S RLAT G it s [ IE S BE I AT 7L AR IR N R A0 B 2 h
W ERBHIE A, BT, XHEYE BAFRNHSIEEVI T E. KR stts: S5
71, FFREERSE, RIS R R 4T ar R
NARE:
ARFER S )\ 1) R T
Topic 1: FPFURHERIN: DNA JFHI50HT, &5 DNA FRAERIIR%E] (promoter, JEELT AT, CpG
), FET R AT
Topic 2: FFFIELXY: PIFHILLXT, £ LxT
Topic 3: 4rFibfb: 7780, AR, Wiz
Topic 4: BUAKRI: ChIP-Chip, ChlP-seq, #FtHTFLEAMIL, EM YL, MCMC, Gibbs K
B, IREESS)
Topic 5: FEEFEBIEDN: MIEH, RNA-seq, BEFMETY), FJEREMARXEMT, BH
M1, T-RE5G, Wilcoxon f&le, 2%, T, ZEikfF
Topic 6: ZEFEIMZEHERT: Pearson #H5¢, Spearman #HIG, FEESAHOC, AHICHEFE, F5REHFE,
UL T $4f 94 255 4
Topic 7: FTABMEIER MG LIS WM Gk, FET R4 RHER, P2,
R 28 A A
Topic 8: REPIWMELTE: T i, WRMESME, 240, JEFHERESE
F—8: £YEEARERAN
BoE: RS RERRIMNA
1. SIREE 2. HWM Hig 3. HMM AL RSA] (Topic 1)
F=F: FHIUXNPHSETESR (Topic 2)
FUE: HUNBREE (Topic 3D
BRE: FIERIPHMEBS TSR (Topic 4)
Lo BRI 2. EM 5 3. BIIREESE R RI& 4. IREES: S T IEAE AR R I b 1 87
FAE: BEEREFIESPr (Topic 5)
L BEFI AR 2. /A LEE 3. R 4 AT 5. ARk
HLE. EEMEHER (Topic 6)
L AHORASES 2. DU s 3. i Al Asi 2
FN\E: EARMEEERANE YT (Topic T
L BAFRAHBEAER M CERITESHND 2. TG RHENT 3. PR 4. MRk
FNE: BERHNA (Topic 8)
#EHR: WREYHZ, R 3 N, S5 AR R
FIMESE:
RS IE: WA Project, %% 50 43

WEBIT AT XL
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BES: 00102893

BRELRK: EWsit

FiREH: &

24y 3

SRR SR AR g RS

EABER: 5 TIARAE AR PP R RE, B arA PRk aE S nT DAE G (8] Py 7= A2 KR 2 -
T A W AR e R A5 AR ) R B A AR R T AT AT R N e . R AR
BEYHZAE A ER 73 b A Rl R I AR sl AR AR A e St i, R TR R
P 2H T I e 7 AT AR B 43 BT ) LA S48

AARE:
L it RAEMGTHHE

2. BWRRMEST. WML
3. MG E AR RS E S X EAG T

ZEARBLR: . AESEURBERH . Bootstrap k. 2 BRI
4. WGP E RARERSTE

AANERNA M T RN AR5 J7 ik TR G RN Rl AR R
5. HEFAT

KM ffit. log rank #5546, Cox [F]1H
6. BMAELEMARITFEITIE

BEAETTV: Ry AEFSERE 3 #r. LLE. DiffusionMap. tSNE

BIRGESETTE: BAE e B BT VE . T REOE

AR R BRI T MR AR I . AE AR rp AR B R
7. EMBEERSE. BRI

SyRTT: BARNIE. SCHFREAL. BV 732K 07

FHKIE: K-means, JRAIESHA, B QBRI SR K071k
BTN DIREYHAN T, f)4 3 240
B E5SFEH:
1. Introduction to Data Science: Data Analysis and Prediction with R, Rafael A.
Irizarry
2. Generalized Additive Models: An Introduction with R, Simon Wood
3. The Elements of Statistical Learning, Jerome H. Friedman, Robert Tibshirani,
and Trevor Hastie
4. Advanced Data Analysis from an Elementary Point of view, Cosma Rohilla Shalizi
5. Mixed Effects Models and Extensions in Ecology with R, Alain F. Zuur, Anatoly
A. Saveliev, Elena N. Ieno, and Graham M. Smith
6. An Introduction to Statistical Learning with Applications in R, Gareth James
Daniela Witten, Trevor Hastie and Robert Tibshirani
7. Bootstrap Methods: A Guide for Practitioners and Researchers, Michael R.
Chernick
SRR TTIE: 1R 30%, KRAEA 70%,

REBIT RN FER
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BES: 00137960
WRELR: guil gk
FRER: &
=25 3
SBRE: WM. 2R3
EABEN: ZRERE-ANBONRS EL ITER S A, REFEAS . SR
B, GeibHEss . DInb s Suot iR R 7 vASE . B B A AR A s AT SE IR RS FH e A 5 VA
1AL, FFReERG A I S INECEILEE, TR =g i 5 B4k Re
NERE:
1 Basic Concepts and Applications
1) Likelihood 2) Sufficiency 3) Exponential family 4) Frequentist 5) Minimax
theory
2 Interpretations of Uncertainty
3 Statistical Inference
1) Inference, learning and information 2) parametric and nonparametric methods
3) The Bootstrap 4) Hypothesis testing and p-values
4 Bayesian Inference
1) The Bayesian paradigm 2) Parametric models 3) Statistical decision theory
5 Statistical Models and Methods
1) Linear models 2) Generalized linear models 3) Generalized additive models
4) Random effect modes 5) Robust estimation 6) Online learning
6 Nonparametric Statistics
1) The bootstrap and the jackknife 2) Nonparametric regression 3) Density
estimation
7 Advantaged Topics
1) Design and analysis of experiments 2) A/B test 3) Empirical Bayes
4) False discovery rate 5) Large—scale hypothesis testing
HFEHR: REPHR, B/ 3 %
BN E5SEH:
1. Cox, D. R. (2006).Principles of Statistical Inference.Cambridge University Press
2. Efron, B. and Hastie, T. (2016). Computer Age Statistical Inference: Algorithms,
Evidence, and Data Science. Cambridge University Press
3. Rao, C. R. (1997). Statistics and Truth: Putting Chance to Work (2nd ed.). World
Scientific.
4. Stigler, S. M. (2016). The Seven Pillars of Statistical Wisdom. Harvard
University Press.
FERBE T iE: “FEHE 50%, HIAR BT 50%,
BREBITHATA: KEE W
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BES: 00137290

BREBR: s4imRin

FFREH: K

=25 3

SBRE: MR, AR, o, a3

FEARH I BAERHERIN TR e R SIS T EORRIRLT, S AT IR Bt Sk 18 i) itk 2
TR, — LB v S R ZE G0 T RN I 780X e Al v 2 D I o X TR R B H R TR IX T
T A . RN ARG SR ST AE R, mYEREpLmE A, BV
%, ZYIdHE, chaining, Zuih I8, IREES ) EIRIE M,

AERE.

. RS (4 FED

ST BEHL A B AR R AR (6 220

AAERENL I EAER (6 =)

BEALAE FEAELL (6 7))

LG (6 228D

Chaining (6 i)

Guitw Bk (6 ZHD)

COREEESIES LR (8 HEHT)

HFEHR: REYHR, &/ 3 ¥

B E5SFEH:

1. Vershynin, R. (2018). High-Dimensional Probability: An Introduction with
Applications in Data Science. Cambridge University Press

2. Boucheron, S., Lugosi, G. and Massart, P. (2013). Concentration Inequalities:
A Nonasymptotic Theory of Independence. Oxford University Press

3. Talagrand, M. (2021). Upper and Lower Bounds for Stochastic Processes:
Decomposition Theorems (2nd ed.). Springer.

4. Shalev-Shwartz, S. and Ben-David, S. (2014). Understanding Machine Learning:
From Theory to Algorithms. Cambridge University Press

S RGVEE T EIE 30%, BATREIR 30%, HAAKFER 40%

®© N U=

BREBURTAN: KeH
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BES: 00103335
BREBR: WEY )ity
FRFEH: fhE
hr: 3
SRR MR, BEEgH/Giit o)/ HLas e
FEA B R )5 SR IR RN TR RIS KR A O AR, R o Fifs
Bz N IMLES 2 ) 07 FEXRLES 22 2] B — SRR L A VIP T R b, AR UREE
A 8 B L N I R, A IR B 5 o) 5 iRl S S IR A S R T B R A B
PEACTRE AN FH 2245 55
N AR
F—H5: 55
RLHY R (2 2D HLERAE S FEal (2 A
B BEES
IREESE IR AL S (2 220 UM (3 220D PRSI IEMIfL (3 2200 ); IREE
SO (3 220D BAFRE ML (3 ) RIS (3 220D A dmidds 544 i
(3 2EmD);s MRS (2 D
= BmUE
SRALSE ST R AR S (2 220 ) ZEIEENL (3 220 ); /R RREIEFE (3 2201); B
R (35 ZRFRIETE (3 M) IR ZEAr24 2] (3 %)y IRIEMALT 2] (3 FI); M
&M (2 285
B R, A 3
B E5SEH:
1. Goodfellow, I., Bengio, Y. and Courville, A. (2016). Deep Learning. MIT Press.
2. Sutton, R. S. and Barto, A. G. (2018). Reinforcement Learning: An Introduction
(2nd ed.). MIT Press.
3. Stevens, E., Antiga, L. and Viehmann, T. (2020). Deep Learning with PyTorch.
Manning.
4. Powell, W. B. (2022). Reinforcement Learning and Stochastic Optimization: A
Unified Framework for Sequential Decisions. Wiley.
SERGVEEFE: TEAE 20%, #F %K 40%, KAEL 40%.
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BES: 00137130

WRELMR: WES]: Bk ENA
FiREH: &

Ay 3

SRR REERZAEARE D REIES, MHSSF AR T .
HAHK:

NARE:

—. BB AR

llﬁﬁﬁﬁ FR®. FES T (3 ZED
12M%%iﬁm (3 )

=\ B ER

REERTRNEE (3 2R
RS SR IENE AR (3 220D
SRR SR AL (3 220
BRINLS (3 220))

ML (3 )

A

LTS (3 2D

MBS (6 220

HLAsEIE (3 22

- EEREEIEA

Hfmisas (3 2ER)
42mﬁ%ﬁ&5ﬁ@ﬁw (6 2#H)

4.3 HRERL (3 2R

4.4 JFPIMLE (3 ZEE)

A R IR S SR s, SR 3 e
BMESHH:
LAERSVERE FE: TR 40 % KAE 60%.

W DN = s Ol = W N —

*P]E.WPJ.W[[[.N.NE\’!\’N

[u—

BREBIUTRTA:
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HES: 08408010
BWRELR: @iy e 5HEE
FREH: &

=25 3

SRR MR, REYS, Bt
HEAHK: ABRRE:

F—% FF GE

L1 s > i sk

1.2 sk ) 5L 7 S T ERI R &
1.3 ZHlfExR

BT LD/RARPSEIRE (8 %ED)
2.1 Finite Horizon Problems

2.2 Infinite Horizon Problems

2.3 MrEIEAR

2.4 SRIGIEA

F=F FIMGRATRRELIE G FH)
3.1 BrEvEHr

3.2 mALPEVEOY

3.3 HrHIEAR

3.4 HMZIEA

FNE RS (8 Z2B)
FhE EUMERE (8 Z2B)
FAE FEMREMAT (8 %H)
BLtE NMHA (12 %8P
7.1 K

7.2 HlasA

7.3 He

#egi: MEUENE, &EEIUTRSG AR,

FMESEH:
EERSHEESE: PR 40%, KIE 60%.
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HRES: 00130550
WL HER
FFREH: K
i 3
SBRE: Heeath (SGESEes . mEARE0 (BEEIERED
EAHH:

A AR TR T — TR B URAE . B AR 22 2], (A E R4
EARE R IEATT BTV, B A B AT R AT VAP B T
NERE:

—. UFTEHANEEME (8 FH)

ZRAITRRAR =0, =M &, R B =M, FITiE, =M.

= M RERANEEST SHEEERNENRESN (10 25

) B YOOI MR, 2t 7 AR B A i, RIS & NRZE T, FIETT Gauss
W RIERIB N RZEDT,  VHERRIRS BEAL T ATE AR et

=\ BADTRIEBERIE (4 %8

BN IR R ECE RS, B AR, IR

9. M7 RRERH HORE (8 20D

Jacobi IEAXA Gauss—Seidel AR, WSk #r, A AE, HATIEE,

F. SLEEREEEE (6 FED)

SRR PR, ILYERR IR SO EEAC I BT, SR LR PR R s, PR AL YRR I,
Krylov FZ[AVE,

75 AEXIRRHMEAE W R THE T iR (10 226

BEARMESHMER, W5, REE, QR HiE, SRR CRFEE W Q7 Fik.

. XFRIHEAE R B THETIE (8 ZE)

FEARMER, AR QR J5iE, Jacobi Jyik, AR, iR
FE A ARBELRE 8T, FCLRE A EVLEEES . ARUREERERE 3 520, 4%t 2
17 ATk, it 51 2. TR A AR T U5k, R N 2R 3 /NI ) EALSEE, S
P AR H RTAR R 2 AR ) R AR B R e R . A KA P L9 PN 25 T AR i H AR 10 AT 2 1
o
BN E5SEH:

Lo ARWT7, &an, WP, BUEZ AR, dbRRE Rk, 2000,

2. W IYRE, BT REIR S, A R R, 1995,

3.  J.W.Demmel, Applied Numerical Linear Algebra, Philadephia, 1997,
BERGVEE T VE: PG 40% CEALEL 20%, FTHEL 20%), BIARFH RS 60%.
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HRES: 00130560
BWREER: BE
FFREH: K
=25 3
SBRE: HES. SRS W TR VISR
FEARBW: BUES TR EECE T — T T R MERTE . B AR R3], [l
ER S TR E P AT L, B3 B AR RE /1, DUSR R TH LR AR P 52 B ) @t
IEET
NERE:
—. 5l (42 %6
AR ZE SRR ZE, REXTHE W, FENE.
=, REUBIE (2910 Z5)
Lagrange ffifl, Newton #fifH, 75 BKKr 2 W=\4di{E, ENO fifd, /D eI,
AP E, IERRZ .
=, BEWMS B5BUER S (48 £8P
BAEGY, HBIRAIL, BB AN Simpson A3, H&RBEYE Romberg #17), Gauss
gy, AR ER 7y iSRS .
Mo, e RIBUEME (46 5D
Tk, MITFRER) Newton ¥, X7 FE4LH Newton ¥ K 4U, Newton .
Fi. WO T REEUEMRE (48 2R
Euler 3%, Wifi-#1E%:, Runge-Kutta J7ik, ZRMEZ bk, EHEEE,
N~ PREEE (4 428D
BB Fourier 2%, PRi#E Fourier 254k,
. Monte Carlo /¥ (Z) 8 ZH})
PABENLE R A48, TN ZEH TS, Metropolis iz,
FE A ARBELDRE 8T, FCLRE A EVLEEES . ARURFEREE 3 220, 4%t
17 Jik, it 51 2t O 7 AP EAR T U5k, RN 22 HE 3 /NI ) EALSES,  SEER:
P AR H RTAR R 2 AR ) R AR B R e R . A KA P L9 PN 25 AT AR i HAA AR 10 AT 2 1
BN E5SEH:
Lo 9P, AERZE: BT, dbatRFEHREE, 2007,
2. R.L. Burden and D. Faires, Numerical analysis, 7" edition, Thomson
Learning, 2001,
3. Quarteroni, R. Sacco and F. Saleri, Numerical Mathematics, Springer-—
Verlag, New York, 2000,
4. J. Stoer and R. Bulirsch, An introduction to numerical analysis,
Springer—Verlag, New York, 2002.
5. N. Madras, Lectures on Monte Carlo methods, AMS, Providence, 2002,
SRRV TTIE: P 40% CRIIEL 20%,  FAEL 20%), BAKRER 60% .
REBURTRAN: ZHE
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BES: 00130630
WL &k
FriREH: K
24y 3
SBRE: BeEatr. BUEARE
FEARBER: IR IAREHE R AR FE RS . AR AR 2E 5], BE R
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1. RIEFABLE TIEEL, 3 %#n)
2. UBEEERIBA I 538, 3 240
3. WL, AL, SRR, 3 R
4. ARL MR /N TAREE, 3 ERT
=, AR E A RPN EIES S
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WS RS RV, 3 S
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. ARAR TR, 3 R
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M ESEA:
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PE. RoEtE SRS, A FARALEE, BT R ONME R B R EAS T, Wik E ST S5 Ak
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Fase . sk, mAEERE—8faEtt, Fourier ks U Eett, HMUSTE
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Xk, MM X S A CFL 264, MRS Lax-Wendroff %38, Fourier 0#r 5% 04% K
FEEL. (OR L' Fese ik, —prowdh BO5 e, B 5RaU%, Btk k.
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von Neumann F2EPERIBRERENE, BIE AT, GeEiEoMr, IRER TR ES L, —
BEAR 2 T RR IR 2200 07 1 S F o M iR i

F. MEDE RSB ER (L4220 MR ES S, Lax-Milgram 512, &A%
KAWL, €, EiEEHE, MAEHE, B, SR ZHrfRE A n) &5 55650
FEAEME 1 B 5T U I A
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2. Morton, Mayers: Numerical Solution of Partial Differential Equations, Cambridge
University Press, C(HV&EAR, N B H H fckE)

3. AWML HEML: W T RREUERE CGE=R0, mEHE .

A, RN AW J7 REAME R 22 2y 7, AE R k.
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AR M@ B T RRBUE T, R RS Rk

7. Randall J. LeVeque, Finite Difference Methods for Ordinary and Partial
Differential Equations, Society for Industrial and Applied Mathematics (SIAM),
Philadelphia.

8. Claes Johnson, Numerical solution of partial differential equations by the
finite element method, Cambridge University Press.
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6.4 HIRIRIER LSRR 6.5 IEBI SRR &1+
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BN E5SEH:
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mechanics, Springer—Verlag, New York, 1993.
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Press, New York, 2000.
3. S.H. Lamb, Hydrodynamics, Cambridge University Press, Cambridge, 1932.
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Borel-Cantelli 5|3

FRAIE PR AL

i P RSP A

PaBENLE A %

J7 ZE N

FoEH: HREE

PN LE

oA B s B

W [ e B

KimZEH 18
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L RBP4 ot
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Ito 4 Tto A Stratonovich 817y FEHLG T 77 AR 88U
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3. Oksendal :Stochastic differential equation, Springer.
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7. BRI REE, 3 R
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One-Hot Zwht. SRIC(EANER . S EATI . B brifE AL AT B B ikt o

= R (3L 6 I NSRBI EAMEE . R BN vk AR
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2.Kevin P.Murphy:Machine Learning:A Probabilistic Perspective, The MIT Press, 2012
3. Shalev—Shwartz, Shai, and Shai:Understanding machine learning From theory to,
Cambridge University Press, 2014 4
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Chomsky % &+ A 75 B3l A5 BAHLS ENSGERSENPE. IERIZRIE (N,
KFIEMEF MRS B, R RS0%E.  Chomsky Ju3X. Bar-Hillel 5[, THEH
ML BN CERGES THEA SIS e B THEE SNl (W), B R CHE R
i (EAD
i BEERESBRIERE (4225
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SERSHEE TR Fk 30%, Wik 20%, WIKREIRX 50%. BEBUHAFTA: BB
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T2 NP HEJE 0] 5 B AH L AR I AL SRV AN LB o IR 2 A B SRV R B AR 3 5
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FEVE: SHEBMRE (48 Fh)

D) ZBr B @ SRR B, FERRESR R 2) HIL ok En; 3) mRIKEE TR
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Addison-Wesley, 1998; JEE K2~ H it (R2EN), 2002.
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