Math/Stat 341: Probability: Fall ‘21 (Williams)

Professor Steven J Miller: siml1@williams.edu

Homepage:
https://web.williams.edu/Mathematics/similler/
public html/341Fa21

Lecture 33: 12-08-21: https://youtu.be/GNKIJUZrb A (slides)

Lecture 30: 11/26/18: Monte Carlo Integration: https://youtu.be/eOyGU8dDbVo (2016 has Buffon's needle:
http://youtu.be/xdtAOF2NKbQ): Mathematica Program here (pdf here) 1



mailto:sjm1@williams.edu
https://web.williams.edu/Mathematics/sjmiller/public_html/341Fa21/
https://youtu.be/GNKIJUZrb_A
https://web.williams.edu/Mathematics/sjmiller/public_html/341Fa21/lectures/341Fa21_lecture33.pdf
https://youtu.be/eOyGU8dDbVo
http://youtu.be/xdtA0F2NKb0

Plan for the day: Lecture 33: December 8, 2021

https://web.williams.edu/Mathematics/sjmiller/public html/341Fa21/

 Monte Carlo Integration
* Egg Drop Problem: Comparing solutions

General items.
* Optimization Issues
* Dynamic Decisions
 Choice of Metric
* Lot of further reading:
* https://www.johndcook.com/blog/2021/09/02/gmc-integration/
* https://arxiv.org/pdf/1409.5894.pdf
* https://drna.padovauniversitypress.it/system/files/papers/Cools etal 10YPDPTS.pdf



https://web.williams.edu/Mathematics/sjmiller/public_html/341Fa21/
https://www.johndcook.com/blog/2021/09/02/qmc-integration/
https://arxiv.org/pdf/1409.5894.pdf
https://drna.padovauniversitypress.it/system/files/papers/Cools_etal_10YPDPTS.pdf
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