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Monte Carlo methods are among the most used and useful computational tools available today, providing
efficient and practical algorithims to solve a wide range of scientific and engineering problems.
Explorations in Monte Carlo Methods provides a hands-on approach to learning this subject. Each new idea
is carefully motivated by a realistic problem, thus leading from questions to theory via examples and
numerical simulations. Programming exercises are integrated throughout the text as the primary vehicle for
learning the material. Each chapter ends with a large collection of problems illustrating and directing the
material.
This book is suitable as a textbook for students of engineering and the sciences, as well as mathematics. The
problem-oriented approach makes it ideal for an applied course in basic probability and for a more
specialized course in Monte Carlo methods. Topics include probability distributions, counting combinatorial
objects, simulated annealing, genetic algorithms, option pricing, gamblers ruin, statistical mechanics,
sampling, and random number generation.
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From reader reviews:

Will Guertin:

The book Explorations in Monte Carlo Methods (Undergraduate Texts in Mathematics) can give more
knowledge and information about everything you want. Why must we leave a very important thing like a
book Explorations in Monte Carlo Methods (Undergraduate Texts in Mathematics)? A few of you have a
different opinion about publication. But one aim this book can give many data for us. It is absolutely
appropriate. Right now, try to closer together with your book. Knowledge or details that you take for that,
you can give for each other; you can share all of these. Book Explorations in Monte Carlo Methods
(Undergraduate Texts in Mathematics) has simple shape however, you know: it has great and large function
for you. You can seem the enormous world by start and read a e-book. So it is very wonderful.

Dorothy Trimm:

Now a day those who Living in the era just where everything reachable by connect with the internet and the
resources within it can be true or not require people to be aware of each facts they get. How a lot more to be
smart in getting any information nowadays? Of course the solution is reading a book. Reading through a
book can help people out of this uncertainty Information mainly this Explorations in Monte Carlo Methods
(Undergraduate Texts in Mathematics) book because book offers you rich info and knowledge. Of course the
info in this book hundred percent guarantees there is no doubt in it everbody knows.

John Lyons:

The book untitled Explorations in Monte Carlo Methods (Undergraduate Texts in Mathematics) contain a lot
of information on the item. The writer explains your ex idea with easy approach. The language is very simple
to implement all the people, so do definitely not worry, you can easy to read it. The book was published by
famous author. The author provides you in the new age of literary works. You can easily read this book
because you can read more your smart phone, or model, so you can read the book throughout anywhere and
anytime. If you want to buy the e-book, you can available their official web-site and also order it. Have a
nice examine.

Barbara Barnes:

A lot of people said that they feel weary when they reading a guide. They are directly felt this when they get
a half parts of the book. You can choose the actual book Explorations in Monte Carlo Methods
(Undergraduate Texts in Mathematics) to make your own personal reading is interesting. Your skill of
reading expertise is developing when you just like reading. Try to choose very simple book to make you
enjoy to learn it and mingle the opinion about book and examining especially. It is to be initial opinion for
you to like to start a book and go through it. Beside that the reserve Explorations in Monte Carlo Methods
(Undergraduate Texts in Mathematics) can to be your brand-new friend when you're really feel alone and
confuse with the information must you're doing of these time.
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