"

A First Course in
Monte Carlo

George 5. Fishman

A First Course in Monte Carlo

By George Fishman

Read Online ©

A First Coursein Monte Carlo By George Fishman

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 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 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:
Ruth Nicholson:

The book A First Coursein Monte Carlo gives you the sense of being enjoy for your spare time. Y ou should
use to make your capable alot more increase. Book can being your best friend when you getting pressure or
having big problem with the subject. If you can make reading through abook A First Coursein Monte Carlo
to be your habit, you can get considerably more advantages, like add your current capable, increase your
knowledge about many or all subjects. Y ou are able to know everything if you like open up and read a
reserve A First Course in Monte Carlo. Kinds of book are several. It means that, science guide or
encyclopedia or other folks. So, how do you think about this reserve?

Francis M ason:

What do you think about book? It isjust for students because they are still students or that for all peoplein
the world, the actual best subject for that? Just simply you can be answered for that query above. Every
person has several personality and hobby per other. Don't to be obligated someone or something that they
don't desire do that. Y ou must know how great and a so important the book A First Course in Monte Carlo.
All type of book are you able to see on many methods. Y ou can look for the internet options or other social
media.

Richard Horgan:

This book untitled A First Course in Monte Carlo to be one of several books this best seller in this year, that's
because when you read this publication you can get alot of benefit upon it. Y ou will easily to buy thiskind
of book in the book retail store or you can order it by way of online. The publisher with this book sdllsthe e-
book too. It makes you quicker to read this book, since you can read this book in your Cell phone. So thereis
no reason for you to past this e-book from your list.



Andres Edelman:

Precisely why? Because this A First Course in Monte Carlo is an unordinary book that the inside of the
reserve waiting for you to snap the item but latter it will shock you with the secret thisinside. Reading this
book next to it was fantastic author who else write the book in such remarkable way makes the content inside
easier to understand, entertaining technique 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 unique book will give you alot of
positive aspects than the other book have got such as help improving your ability and your critical thinking
means. So, still want to delay having that book? If | have been you | will go to the publication store
hurriedly.
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