
Design, analysis and application of Monte Carlo sampling methods 
 
Abstract: I will give an overview over the analysis tools, algorithms, and applications I 
use in my research. The first lecture will be a brief review of random variables and I will 
make connections to estimation problems. The second lecture will be about Monte 
Carlo sampling and the problems one can run into when using such methods. The third 
talk will introduce (briefly) a few specific projects I am currently working on. 
 


