Applying The Gibbs Sampler And The Metropolis Algorithm To Bayesian Graduation Of Mortality Rates

by

Robert J. Gordon

Submitted in partial fulfillment of the requirements for the degree of Master of Science in Mathematics at New York University December, 1998

Approved by:

_______________________ Prof. Jonathan Goodman

TABLE OF CONTENTS

I. Introduction

II. Bayesian Graduation

III. The Gibbs Sampler

IV.Simulating From The Gamma Distribution Using Tadikamalla�s

Method

V. Simulating From The Gamma Distribution Using The Metropolis

Algorithm

VI.Application Of The Gibbs Sampler To Bayesian Graduation Of

Mortality Rates

VII. Bibliography