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A unique interdisciplinary foundation for real-world problem solving

Stochastic search and optimization techniques are used in a vast number of areas, including aerospace,
medicine, transportation, and finance, to name but a few. Whether the goal is refining the design of a missile
or aircraft, determining the effectiveness of a new drug, developing the most efficient timing strategies for
traffic signals, or making investment decisions in order to increase profits, stochastic algorithms can help
researchers and practitioners devise optimal solutions to countless real-world problems.

Introduction to Stochastic Search and Optimization: Estimation, Simulation, and Control is a graduate-level
introduction to the principles, algorithms, and practical aspects of stochastic optimization, including
applications drawn from engineering, statistics, and computer science. The treatment is both rigorous and
broadly accessible, distinguishing this text from much of the current literature and providing students,
researchers, and practitioners with a strong foundation for the often-daunting task of solving real-world
problems.

The text covers a broad range of today’s most widely used stochastic algorithms, including:

Random search●

Recursive linear estimation●

Stochastic approximation●

Simulated annealing●

Genetic and evolutionary methods●

Machine (reinforcement) learning●

Model selection●

Simulation-based optimization●

Markov chain Monte Carlo●

Optimal experimental design●

The book includes over 130 examples, Web links to software and data sets, more than 250 exercises for the
reader, and an extensive list of references. These features help make the text an invaluable resource for those
interested in the theory or practice of stochastic search and optimization.
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From reader reviews:

James Reveles:

The particular book Introduction to Stochastic Search and Optimization has a lot of knowledge on it. So
when you check out this book you can get a lot of benefit. The book was published by the very famous
author. The author makes some research prior to write this book. That book very easy to read you may get
the point easily after looking over this book.

Dedra Clark:

This Introduction to Stochastic Search and Optimization is great e-book for you because the content that is
certainly full of information for you who have always deal with world and still have to make decision every
minute. This specific book reveal it details accurately using great plan word or we can point out no rambling
sentences in it. So if you are read this hurriedly you can have whole details in it. Doesn't mean it only
provides you with straight forward sentences but tough core information with lovely delivering sentences.
Having Introduction to Stochastic Search and Optimization in your hand like keeping the world in your arm,
details in it is not ridiculous 1. We can say that no guide that offer you world within ten or fifteen tiny right
but this guide already do that. So , this can be good reading book. Hi Mr. and Mrs. active do you still doubt
which?

Wanda Hardin:

Many people spending their time by playing outside with friends, fun activity along with family or just
watching TV all day every day. You can have new activity to shell out your whole day by studying a book.
Ugh, do you think reading a book can really hard because you have to take the book everywhere? It all right
you can have the e-book, getting everywhere you want in your Mobile phone. Like Introduction to Stochastic
Search and Optimization which is obtaining the e-book version. So , try out this book? Let's view.

Hazel Mercado:

You will get this Introduction to Stochastic Search and Optimization by go to the bookstore or Mall. Only
viewing or reviewing it may to be your solve issue if you get difficulties to your knowledge. Kinds of this e-
book are various. Not only by means of written or printed and also can you enjoy this book simply by e-
book. In the modern era like now, you just looking by your mobile phone and searching what your problem.
Right now, choose your ways to get more information about your book. It is most important to arrange you
to ultimately make your knowledge are still change. Let's try to choose correct ways for you.
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