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Quasi–Monte Carlo methods have become an increasingly popular alternative to Monte Carlo methods over
the last two decades. Their successful implementation on practical problems, especially in finance, has
motivated the development of several new research areas within this field to which practitioners and
researchers from various disciplines currently contribute.

This book presents essential tools for using quasi–Monte Carlo sampling in practice. The first part of the
book focuses on issues related to Monte Carlo methods—uniform and non-uniform random number
generation, variance reduction techniques—but the material is presented to prepare the readers for the next
step, which is to replace the random sampling inherent to Monte Carlo by quasi–random sampling. The
second part of the book deals with this next step. Several aspects of quasi-Monte Carlo methods are covered,
including constructions, randomizations, the use of ANOVA decompositions, and the concept of effective
dimension. The third part of the book is devoted to applications in finance and more advanced statistical
tools like Markov chain Monte Carlo and sequential Monte Carlo, with a discussion of their quasi–Monte
Carlo counterpart.

The prerequisites for reading this book are a basic knowledge of statistics and enough mathematical maturity
to follow through the various techniques used throughout the book. This text is aimed at graduate students in
statistics, management science, operations research, engineering, and applied mathematics. It should also be
useful to practitioners who want to learn more about Monte Carlo and quasi–Monte Carlo methods and
researchers interested in an up-to-date guide to these methods.
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From reader reviews:

John Charles:

The book with title Monte Carlo and Quasi-Monte Carlo Sampling (Springer Series in Statistics) has lot of
information that you can discover it. You can get a lot of profit after read this book. This particular book
exist new information the information that exist in this guide represented the condition of the world at this
point. That is important to yo7u to be aware of how the improvement of the world. This particular book will
bring you in new era of the the positive effect. You can read the e-book in your smart phone, so you can read
the idea anywhere you want.

Felix Talarico:

This Monte Carlo and Quasi-Monte Carlo Sampling (Springer Series in Statistics) is great reserve for you
because the content and that is full of information for you who all always deal with world and also have to
make decision every minute. This particular book reveal it information accurately using great plan word or
we can state no rambling sentences included. So if you are read this hurriedly you can have whole details in
it. Doesn't mean it only offers you straight forward sentences but challenging core information with splendid
delivering sentences. Having Monte Carlo and Quasi-Monte Carlo Sampling (Springer Series in Statistics) in
your hand like finding the world in your arm, info in it is not ridiculous one. We can say that no reserve that
offer you world in ten or fifteen tiny right but this book already do that. So , this is good reading book. Hello
Mr. and Mrs. hectic do you still doubt which?

Michael Beebe:

In this time globalization it is important to someone to get information. The information will make someone
to understand the condition of the world. The health of the world makes the information easier to share. You
can find a lot of referrals to get information example: internet, newspapers, book, and soon. You can observe
that now, a lot of publisher that print many kinds of book. Often the book that recommended for your
requirements is Monte Carlo and Quasi-Monte Carlo Sampling (Springer Series in Statistics) this guide
consist a lot of the information from the condition of this world now. This kind of book was represented how
can the world has grown up. The language styles that writer use for explain it is easy to understand. The
particular writer made some investigation when he makes this book. That is why this book ideal all of you.

Patricia Phipps:

Beside this specific Monte Carlo and Quasi-Monte Carlo Sampling (Springer Series in Statistics) in your
phone, it may give you a way to get more close to the new knowledge or info. The information and the
knowledge you are going to got here is fresh from the oven so don't always be worry if you feel like an
outdated people live in narrow village. It is good thing to have Monte Carlo and Quasi-Monte Carlo
Sampling (Springer Series in Statistics) because this book offers to you readable information. Do you often
have book but you seldom get what it's exactly about. Oh come on, that would not happen if you have this



inside your hand. The Enjoyable arrangement here cannot be questionable, similar to treasuring beautiful
island. So do you still want to miss the idea? Find this book along with read it from right now!
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