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V. st& 9 HI1&5(Course Requirements)
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st& 2] Simulation Procedure and Problem Solving Approach
- AlEgold 3 FAA It
e l-i = [oR - AlE#o]A W (simulation approach) vs. 3414 W (analytic approach)
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e - Random Variate Generation: ITM (Inverse Transformation Method)
Sl B4, el WA, UE ol gw dEus kel B4
FosaUlg | - GBS B9 old
- AZ3 ZF5F: Monte Carlo Sampling vs. Latin Hypercube Sampling
3 x4 :
nayd 9 oA | 2], EE, PPT
_ 0] Ax el W B
sHA) ZH] AL T4 AA, A 2 5L
- Monte Carlo simulation example: Newsboy Problem
FuxE wA s F-i
4 =X} st& =g Monte Carlo Simulation using Excel
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- FA AdEe}t AlEH el WHEE-E 9] &7, Bonferroni Approach
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- Excel Hlo]E] &4 =79 &8 AlEHA Ao FAH) 314
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StEER Input Data Analysis
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St&E=2 R Applications of Simulation: Corporate Financial Planning
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I . Applications of Simulation: Bidding Problems, Managerial Decision
RlE=p 3
Problems
Faostay g JZEA Al EHOIA, thFst F YA AlEd ol

Faud Q ojF | 2o, B, PPT, A9

10 X}
— 2= Ax o] W B
3_!_}%]_?_‘:']}\]_3(} T%} 070, uoq =]
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TR WA S FE
stamg Applications of Simulation: Deming’s Funnel Experiment,
The Taguchi Loss Function
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_ 220 Ax o] W B
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st& Bl Applications of Simulation: Project Management with PERT/CPM
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- Option pricing, Portfolio return ¥# 34
AnAE WA g R
st& 2 g Applications of Simulation: Exotic Options, Hedging with Futures
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Applications of Simulation: Market Share Analysis, New Product Design
, CRM 23, Optimal stopping rule
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