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A FIRST COURSE IN MONTE CARLO shows you how to design, perform, and
analyze the results of MC experiments based on independent replications,
Markov chain MC, and MC optimization. The text emphasizes the variance-
reducing techniques of importance sampling, stratified sampling, Rao-
Blackwellization, control variates, antithetic variates, and quasi-random numbers.
For solving optimization problems it describes several MC techniques, including
simulated annealing, simulated tempering, swapping, stochastic tunneling, and
genetic algorithms. Examples from many areas show how these techniques
perform in practice. Hands-on exercises allow you to experience challenges
encountered when solving real problems. An answer key to selected problems is
included.
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A FIRST COURSE IN MONTE CARLO shows you how to design, perform, and analyze the results of MC
experiments based on independent replications, Markov chain MC, and MC optimization. The text
emphasizes the variance-reducing techniques of importance sampling, stratified sampling, Rao-
Blackwellization, control variates, antithetic variates, and quasi-random numbers. For solving optimization
problems it describes several MC techniques, including simulated annealing, simulated tempering, swapping,
stochastic tunneling, and genetic algorithms. Examples from many areas show how these techniques perform
in practice. Hands-on exercises allow you to experience challenges encountered when solving real problems.
An answer key to selected problems is included.
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Editorial Review

About the Author
George Fishman has regularly contributed to the literature on the Monte Carlo method and discrete-event
simulation over the last 40 years. His earlier book, MONTE CARLO: CONCEPTS, ALGORITHMS, AND
APPLICATIONS (Springer-Verlag, 1996) won the 1996 Lancaster award for best publication of the Institute
for Operations Research and Management Sciences (INFORMS) and the 1997 outstanding publication award
of the INFORMS College on Simulation.

Users Review

From reader reviews:

Eleanor Bender:

Why don't make it to become your habit? Right now, try to prepare your time to do the important take action,
like looking for your favorite book and reading a e-book. Beside you can solve your short lived problem; you
can add your knowledge by the guide entitled A First Course in Monte Carlo. Try to the actual book A First
Course in Monte Carlo as your friend. It means that it can for being your friend when you experience alone
and beside regarding course make you smarter than ever before. Yeah, it is very fortuned to suit your needs.
The book makes you much more confidence because you can know every thing by the book. So , we should
make new experience along with knowledge with this book.

Louise Fulghum:

Reading a publication can be one of a lot of action that everyone in the world really likes. Do you like
reading book and so. There are a lot of reasons why people love it. First reading a publication will give you a
lot of new facts. When you read a publication you will get new information since book is one of various
ways to share the information or maybe their idea. Second, looking at a book will make you actually more
imaginative. When you reading a book especially fiction book the author will bring that you imagine the
story how the people do it anything. Third, you can share your knowledge to other people. When you read
this A First Course in Monte Carlo, you could tells your family, friends as well as soon about yours book.
Your knowledge can inspire the others, make them reading a book.

Cora Blanchette:

Are you kind of stressful person, only have 10 or 15 minute in your moment to upgrading your mind
expertise or thinking skill even analytical thinking? Then you are having problem with the book in
comparison with can satisfy your short period of time to read it because all this time you only find guide that
need more time to be examine. A First Course in Monte Carlo can be your answer since it can be read by an
individual who have those short extra time problems.



Holly Walker:

You are able to spend your free time to study this book this book. This A First Course in Monte Carlo is
simple to develop you can read it in the park, in the beach, train as well as soon. If you did not have much
space to bring the actual printed book, you can buy the particular e-book. It is make you simpler to read it.
You can save often the book in your smart phone. Thus there are a lot of benefits that you will get when you
buy this book.
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