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Abstract

Monte Carlo Method for finding eigen values of a Matrix

Zahra Fallah-Ghasemi-Gildeh

In this thesis, we study and obtain the maximum eigen value of a given matrix by
resolvent Monte Carlo method. Then we improve the accuracy of results by
partitioning [0,1]1 and applying desired random number generator. Finally, using
more number of random trajectories and different matrix dimensions, we test the
algorithm.

Key words: Monte Carlo, Eigen value, Random Walk, Resolvent Monte Carlo, Estimator
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