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Outline

ÅRandomness around us

ÅHow to make random numbers?

ÅMonte Carlo methods for:

o Simulation

o Estimation

o Optimisation



Games of Chance



More Randomness



Randomness at its Deepest Level

We are such stuff as dreams are made on 

And our little life is rounded with a sleep

William Shakespeare (The Tempest)



Monte Carlo  (Monaco)



Monte Carlo Method

Stanislav Ulam John von Neumann Nicholas Metropolis





They only used 10, and just kept repeating them 
in different combinations!

Don't be fooled!

A Million Random Digits"? HA!



A very engrossing book with historical 
importance, it keeps you guessing until the end.

Engrossing



It seemed like about 10% of the time I was able to 
predict which number was next. 

It was still better than Life of Pi which, aside from
being irrational, included no estimations of Pi at 
all!

Predictable



Such a terrific reference work! But with so many 
terrific random digits, it's a shame they didn't sort 
them, to make it easier to find the one you're 
looking for. 

Almost perfect



This is a very thorough tome and I found myself 
unexpectedly enjoying the numbers. However the reason 
I'm giving the book 4 stars is that it's very difficult to find 
your way back to a number you had previously enjoyed. 

The RAND Corporation and/or the publisher really need to 
add an index so you can quickly refer your way back to 
those highlights that so wonderfully brightened up the day. 

Pretty good but needs some fixes for the next edition



Those Deviates were in no way normal. This is a 
shocking display of what our country as a whole 
has come to. When I was a kid, we had 
standard deviates and we liked it. 

Shocked and appalled



Speaking as a normal deviate myself, I have to say this 
book is all wrong. I can't believe any real deviates were 
involved in researching it. What kind of weirdo has a 
fetish for numbers? More latex, less LaTeX, guys.

Normal deviates? I don't think so, pal.



L ǿŀǎ ǘƘǳƳōƛƴƎ ǘƘǊƻǳƎƘ ǘƘƛǎ ƛƴ ŀ ōƻƻƪ ǎǘƻǊŜΧƭƻƴƎ ŜƴƻǳƎƘ ǘƻ 
enjoy but certainly not long enough to *really* get the plot. 
Should I buy it or not?

Then a book store employee happened to mention that Peter 
Jackson was being approached to split the story into 3 parts 
and create a film trilogy based on the book. Enough said! This 
story is going to be MUCH better with some smoke and other 
visual effects. I can't wait until summer 2019!

²ŀƛǘ ŦƻǊ ǘƘŜ ƳƻǾƛŜǎ Χ



I bought this in the hope that I would be able to sit down on a 
rainy Sunday afternoon and look through it, and with each 
passing page, feel a sense of achievement.

However, for the life of me, I have been unable to find Waldo
on any single page yet!

Someone, please give me some hints! 
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