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Abstract
$QLPDWLRQ WKURXJK WKH QXPHULFDO VLPXODWLRQ RI SK\VLFV0

EDVHG JUDSKLFV PRGHOV RIIHUV XQVXUSDVVHG UHDOLVP/ EXW LW
FDQ EH FRPSXWDWLRQDOO\ GHPDQGLQJ1 /LNHZLVH/ ILQGLQJ
FRQWUROOHUV WKDW HQDEOH SK\VLFV0EDVHG PRGHOV WR SURGXFH
GHVLUHG DQLPDWLRQV XVXDOO\ HQWDLOV IRUPLGDEOH
FRPSXWDWLRQDO FRVW1 7KLV SDSHU GHPRQVWUDWHV WKH SRVVLELOLW\
RI UHSODFLQJ WKH QXPHULFDO VLPXODWLRQ DQG FRQWURO RI PRGHO
G\QDPLFV ZLWK D GUDPDWLFDOO\ PRUH HIILFLHQW DOWHUQDWLYH1 ,Q
SDUWLFXODU/ ZH SURSRVH 1HXUR$QLPDWRUV/ D QRYHO DSSURDFK
WR FUHDWLQJ SK\VLFDOO\ UHDOLVWLF DQLPDWLRQ WKDW H[SORLWV
QHXUDO QHWZRUNV1 1HXUR$QLPDWRUV DUH DXWRPDWLFDOO\
WUDLQHG RII0OLQH WR

HPXODWH SK\VLFDO G\QDPLFV/ E\ REVHUYLQJ SK\VLFV0EDVHG
PRGHOV LQ DFWLRQ1 'HSHQGLQJ RQ WKH PRGHO/ RXU DSSURDFK
\LHOGV SK\VLFDOO\ UHDOLVWLF DQLPDWLRQ RQH RU WZR RUGHUV RI
PDJQLWXGH IDVWHU WKDQ FRQYHQWLRQDO QXPHULFDO VLPXODWLRQ1
%\ H[SORLWLQJ 1HXUR$QLPDWRU VWUXFWXUH/ ZH IXUWKHUPRUH
GHYHORS D IDVW DOJRULWKP IRU OHDUQLQJ FRQWUROOHUV WKDW HQDEOH
HLWKHU SK\VLFV0EDVHG PRGHOV RU WKHLU QHXUDO0QHWZRUN
HPXODWRUV WR V\QWKHVL]H PRWLRQV VDWLVI\LQJ SUHVFULEHG
DQLPDWLRQ JRDOV1 :H GHPRQVWUDWH 1HXUR$QLPDWRUV IRU
SDVVLYH DQG DFWLYH +DFWXDWHG, ULJLG ERG\/ DUWLFXODWHG/ DQG
GHIRUPDEOH SK\VLFV0EDVHG JUDSKLFV PRGHOV1
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