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WFFER R OME (93C) : Markov chain Monte Carlo method based on perfect sampler

We proposed an FPRAS (Fully Polynomial time Randomized Approximation Scheme)
for calculating the expectation of the critical path length in a stochastic PERT
(Program Evaluation and Review Technique) network. Our scheme uses a perfect
sampler for critical paths based on CFTP (Coupling From The Past) method. The
expected number of required transitions of our perfect sampler is bounded by a
polynomial of an input size of a given problem. We have implemented our algorithm
(scheme) and found that the expected number of required transitions is less than or
equal to 3 in almost of all cases, which indicates that our perfect sampler is sufficiently
fast.
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