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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:

Rodney Alvarez:

Do you have favorite book? Should you have, what is your favorite's book? Reserve is very important thing
for us to understand everything in the world. Each reserve has different aim or maybe goal; it means that
publication has different type. Some people sense enjoy to spend their time to read a book. These are reading
whatever they acquire because their hobby is usually reading a book. How about the person who don't like
looking at a book? Sometime, man or woman feel need book once they found difficult problem or perhaps
exercise. Well, probably you will want this Fast Sequential Monte Carlo Methods for Counting and
Optimization (Wiley Series in Probability and Statistics).

Gloria Brower:

This Fast Sequential Monte Carlo Methods for Counting and Optimization (Wiley Series in Probability and
Statistics) tend to be reliable for you who want to be a successful person, why. The key reason why of this
Fast Sequential Monte Carlo Methods for Counting and Optimization (Wiley Series in Probability and
Statistics) can be one of many great books you must have is giving you more than just simple reading
through food but feed a person with information that perhaps will shock your preceding knowledge. This
book is handy, you can bring it everywhere and whenever your conditions in the e-book and printed kinds.
Beside that this Fast Sequential Monte Carlo Methods for Counting and Optimization (Wiley Series in
Probability and Statistics) giving you an enormous of experience for instance rich vocabulary, giving you
trial of critical thinking that we all know it useful in your day exercise. So , let's have it and enjoy reading.

Mark Montague:

Is it you who having spare time in that case spend it whole day by means of watching television programs or
just lying down on the bed? Do you need something new? This Fast Sequential Monte Carlo Methods for
Counting and Optimization (Wiley Series in Probability and Statistics) can be the response, oh how comes?
A book you know. You are and so out of date, spending your spare time by reading in this fresh era is
common not a geek activity. So what these textbooks have than the others?

Erin Wright:

A lot of book has printed but it is unique. You can get it by internet on social media. You can choose the top
book for you, science, comedian, novel, or whatever simply by searching from it. It is known as of book Fast
Sequential Monte Carlo Methods for Counting and Optimization (Wiley Series in Probability and Statistics).
Contain your knowledge by it. Without leaving behind the printed book, it can add your knowledge and
make a person happier to read. It is most critical that, you must aware about book. It can bring you from one
location to other place.
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