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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 alow you to experience challenges
encountered when solving real problems. An answer key to selected problemsis
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

emphasi zes the variance-reducing techniques of importance sampling, stratified sampling, Rao-
Blackwellization, control variates, antithetic variates, and quasi-random numbers. For solving optimization
problemsit describes several M C 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 problemsisincluded.
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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:
Johanna Garrett:

Here thing why this particular A First Course in Monte Carlo are different and reliable to be yours. First of
al reading through a book is good but it depends in the content than it which is the content is as scrumptious
asfood or not. A First Course in Monte Carlo giving you information deeper as different ways, you can find
any book out there but there is no guide that similar with A First Coursein Monte Carlo. It givesyou thrill
studying journey, its open up your own personal eyes about the thing this happened in the world which is
perhaps can be happened around you. It is possible to bring everywhere like in playground, café, or evenin
your approach home by train. When you are having difficultiesin bringing the printed book maybe the form
of A First Coursein Monte Carlo in e-book can be your aternate.

Gary Corngo:

The reserve untitled A First Coursein Monte Carlo is the e-book that recommended to you to see. Y ou can
see the quality of the guide content that will be shown to anyone. The language that writer use to explained
their way of doing something is easily to understand. The writer was did alot of investigation when write the
book, and so the information that they share for your requirementsis absolutely accurate. Y ou also will get
the e-book of A First Course in Monte Carlo from the publisher to make you a lot more enjoy freetime.

Kelsey Dehart:

Exactly why? Because this A First Coursein Monte Carlo is an unordinary book that the inside of the reserve
waiting for you to snap this but latter it will surprise you with the secret that inside. Reading this book
adjacent to it was fantastic author who also write the book in such awesome way makes the content inside of
easier to understand, entertaining approach but still convey the meaning fully. So , it is good for you because
of not hesitating having this anymore or you going to regret it. This phenomenal book will give you alot of
gains than the other book possess such as help improving your skill and your critical thinking approach. So ,
still want to delay having that book? If | were you | will go to the reserve store hurriedly.



Gertrude Knudsen:

Y ou are able to spend your free time you just read this book this e-book. This A First Coursein Monte Carlo
issimple to create you can read it in the area, in the beach, train and soon. If you did not get much space to

bring the printed book, you can buy often the e-book. It is make you much easier to read it. Y ou can save the
book in your smart phone. Consequently there are alot of benefits that you will get when you buy this book.
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