


my-som 1 function(x,y)[
my-Sum (1 , 2)

return(x+y) atact : 3

3

my -Sum <- functia (x,y)3

x +y

3



18·
Yi = 1 + Xi + Ei EinN(0

,
or

Xin Uniform 10
, 1)

want to calculate a
95%, CI for Bi (B ,

= 1)
Diven observed date Miss , ..., LXr,ta) ,Re-

come from the
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: how the cutlier impacts performance of ar CIT
↑

A : Har does the presence of an attier impactar ability to estimate i ?
D - (next Slide)
E : Bu

M Fit a linear regression model with X as the explanatory variable,
Y as the espanse using the Im fenction in R .

Then calculate
P :

Coverage of 9570 T for Bi 995% CI-S

far ,fKampare coverage as we manipulate theFre



Daegerating :
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Look at all possible combinations of

n Xat
,
Yat

I

(in this example
: 4x4x4 =64 different cambos)



-
ility simulations : Advice
-

·

Startwith a Plan for what you want to simulate

· what event do
you want

the probability of ?
· what steps are involved in the process ?

(e
. g . in theater problem :

-hande person I

- handle persons 2-99

~ namdle person 100)
· How might you represent this in code? What are

the main building blocks?

Le .g . if I need to chasse a fandom seat :

-
- need to know which seats aravailable

rector? -need
a way

to makic a randan choice- S
Sample?

- Estimating a probability empirically : repeat process many times
-

specify #of epetitions -star the results
- iterate (for loop , usually)



Usual structure :

set seed ( ...)

nsim E ...

results<- ....

far li in 1 : sinlE
# initialize the game /process lete. . Ce .s . make all seats

empty)
#run the process

# check whether the event happened (e .g . was tre final
seat free?)

# Sterl the result

3

#report the estimated probability


