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A comprehensive account of the theory and application of Monte Carlo methods

Based on years of research in efficient Monte Carlo methods for estimation of rare-event probabilities,
counting problems, and combinatorial optimization, Fast Sequential Monte Carlo Methods for Counting and
Optimization is a complete illustration of fast sequential Monte Carlo techniques. The book provides an
accessible overview of current work in the field of Monte Carlo methods, specifically sequential Monte
Carlo techniques, for solving abstract counting and optimization problems.

Written by authorities in the field, the book places emphasis on cross-entropy, minimum cross-entropy,
splitting, and stochastic enumeration. Focusing on the concepts and application of Monte Carlo techniques,
Fast Sequential Monte Carlo Methods for Counting and Optimization includes:

Detailed algorithms needed to practice solving real-world problems●

Numerous examples with Monte Carlo method produced solutions within the 1-2% limit of relative error●

A new generic sequential importance sampling algorithm alongside extensive numerical results●

An appendix focused on review material to provide additional background information●

Fast Sequential Monte Carlo Methods for Counting and Optimization is an excellent resource for engineers,
computer scientists, mathematicians, statisticians, and readers interested in efficient simulation techniques.
The book is also useful for upper-undergraduate and graduate-level courses on Monte Carlo methods.
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From reader reviews:

Bernetta Smith:

This Fast Sequential Monte Carlo Methods for Counting and Optimization (Wiley Series in Probability and
Statistics) book is just not ordinary book, you have it then the world is in your hands. The benefit you have
by reading this book is information inside this reserve incredible fresh, you will get details which is getting
deeper anyone read a lot of information you will get. This particular Fast Sequential Monte Carlo Methods
for Counting and Optimization (Wiley Series in Probability and Statistics) without we realize teach the one
who studying it become critical in thinking and analyzing. Don't become worry Fast Sequential Monte Carlo
Methods for Counting and Optimization (Wiley Series in Probability and Statistics) can bring when you are
and not make your handbag space or bookshelves' become full because you can have it inside your lovely
laptop even mobile phone. This Fast Sequential Monte Carlo Methods for Counting and Optimization (Wiley
Series in Probability and Statistics) having fine arrangement in word along with layout, so you will not truly
feel uninterested in reading.

Marie Miles:

Hey guys, do you wishes to finds a new book to read? May be the book with the subject Fast Sequential
Monte Carlo Methods for Counting and Optimization (Wiley Series in Probability and Statistics) suitable to
you? The particular book was written by well known writer in this era. The actual book untitled Fast
Sequential Monte Carlo Methods for Counting and Optimization (Wiley Series in Probability and
Statistics)is one of several books that everyone read now. That book was inspired a lot of people in the
world. When you read this reserve you will enter the new way of measuring that you ever know just before.
The author explained their strategy in the simple way, and so all of people can easily to know the core of this
publication. This book will give you a great deal of information about this world now. To help you see the
represented of the world on this book.

Terry Buehler:

That e-book can make you to feel relax. This specific book Fast Sequential Monte Carlo Methods for
Counting and Optimization (Wiley Series in Probability and Statistics) was multi-colored and of course has
pictures around. As we know that book Fast Sequential Monte Carlo Methods for Counting and Optimization
(Wiley Series in Probability and Statistics) has many kinds or category. Start from kids until teens. For
example Naruto or Private eye Conan you can read and feel that you are the character on there. Therefore ,
not at all of book are generally make you bored, any it makes you feel happy, fun and unwind. Try to choose
the best book for you and try to like reading that will.

Brian Scheele:

E-book is one of source of knowledge. We can add our knowledge from it. Not only for students but native



or citizen need book to know the revise information of year in order to year. As we know those books have
many advantages. Beside many of us add our knowledge, can also bring us to around the world. With the
book Fast Sequential Monte Carlo Methods for Counting and Optimization (Wiley Series in Probability and
Statistics) we can acquire more advantage. Don't someone to be creative people? To become creative person
must like to read a book. Just simply choose the best book that suitable with your aim. Don't become doubt
to change your life at this book Fast Sequential Monte Carlo Methods for Counting and Optimization (Wiley
Series in Probability and Statistics). You can more appealing than now.
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