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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:

Joshua Mack:

Why don't make it to be your habit? Right now, try to ready your time to do the important act, like looking
for your favorite e-book and reading a guide. Beside you can solve your problem; you can add your
knowledge by the publication entitled Monte Carlo and Quasi-Monte Carlo Sampling (Springer Series in
Statistics). Try to face the book Monte Carlo and Quasi-Monte Carlo Sampling (Springer Series in Statistics)
as your good friend. It means that it can being your friend when you really feel alone and beside that course
make you smarter than in the past. Yeah, it is very fortuned for you personally. The book makes you far
more confidence because you can know anything by the book. So , let me make new experience along with
knowledge with this book.

William Roger:

As people who live in the actual modest era should be update about what going on or information even
knowledge to make these individuals keep up with the era and that is always change and move ahead. Some
of you maybe can update themselves by examining books. It is a good choice for you but the problems
coming to anyone is you don't know what kind you should start with. This Monte Carlo and Quasi-Monte
Carlo Sampling (Springer Series in Statistics) is our recommendation to cause you to keep up with the world.
Why, since this book serves what you want and wish in this era.

Terrie Anderson:

Spent a free time and energy to be fun activity to perform! A lot of people spent their leisure time with their
family, or their very own friends. Usually they accomplishing activity like watching television, planning to
beach, or picnic inside the park. They actually doing same every week. Do you feel it? Do you need to
something different to fill your own free time/ holiday? Might be reading a book might be option to fill your
free time/ holiday. The first thing that you'll ask may be what kinds of publication that you should read. If
you want to consider look for book, may be the book untitled Monte Carlo and Quasi-Monte Carlo Sampling
(Springer Series in Statistics) can be fine book to read. May be it might be best activity to you.

Phillip Hicks:

Book is one of source of expertise. We can add our knowledge from it. Not only for students but also native
or citizen will need book to know the up-date information of year to be able to year. As we know those
ebooks have many advantages. Beside we add our knowledge, can also bring us to around the world. With
the book Monte Carlo and Quasi-Monte Carlo Sampling (Springer Series in Statistics) we can acquire more
advantage. Don't that you be creative people? To get creative person must choose to read a book. Simply
choose the best book that ideal with your aim. Don't become doubt to change your life by this book Monte
Carlo and Quasi-Monte Carlo Sampling (Springer Series in Statistics). You can more pleasing than now.
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