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methods presented in this book help to minimize computer time
and memory required in constructing statistical models for
systems described by integral equations. Approximate solutions
of integral and differential equations serve as weighted func-
tionals of special Markov chains. Variances of these solutions are
minimized by (nonlinear) “importance” functions for the deter-
mination of which the author presents an asymptotic approach.
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meters and applications; computational models for random fields
and numerical simulations; vector Monte Carlo algorithms for
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