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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:

Christi Potter:

Do you one of the book lovers? If so, do you ever feeling doubt if you are in the book store? Make an effort
to pick one book that you find out the inside because don't determine book by its deal with may doesn't work
here is difficult job because you are frightened that the inside maybe not since fantastic as in the outside
search likes. Maybe you answer might be A First Course in Monte Carlo why because the wonderful cover
that make you consider in regards to the content will not disappoint you. The inside or content is fantastic as
the outside or even cover. Your reading sixth sense will directly make suggestions to pick up this book.

Jesus Thresher:

The book untitled A First Course in Monte Carlo contain a lot of information on the idea. The writer explains
your girlfriend idea with easy method. The language is very clear and understandable all the people, so do
certainly not worry, you can easy to read the item. The book was compiled by famous author. The author
will take you in the new age of literary works. You can easily read this book because you can continue
reading your smart phone, or gadget, so you can read the book throughout anywhere and anytime. If you
want to buy the e-book, you can open their official web-site as well as order it. Have a nice read.

Irvin Ehlers:

In this age globalization it is important to someone to get information. The information will make you to
definitely understand the condition of the world. The healthiness of the world makes the information simpler
to share. You can find a lot of recommendations to get information example: internet, classifieds, book, and
soon. You will observe that now, a lot of publisher this print many kinds of book. The book that
recommended for you is A First Course in Monte Carlo this publication consist a lot of the information on
the condition of this world now. This book was represented how do the world has grown up. The dialect
styles that writer make usage of to explain it is easy to understand. The actual writer made some research
when he makes this book. That's why this book suitable all of you.



Johnny Relyea:

Reading a publication make you to get more knowledge as a result. You can take knowledge and information
coming from a book. Book is published or printed or created from each source this filled update of news.
Within this modern era like now, many ways to get information are available for anyone. From media social
such as newspaper, magazines, science e-book, encyclopedia, reference book, story and comic. You can add
your understanding by that book. Are you ready to spend your spare time to open your book? Or just seeking
the A First Course in Monte Carlo when you necessary it?
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