A Complete Bibliograph y of Publications in

Monte Carlo Metho ds and Applic ations

Nelson H. F. Beeb e

Univ ersit y of Utah

Departmen t of Mathematics, 110 LCB

155 S 1400 E RM 233

Salt Lak e Cit y , UT 84112-0090

USA

T el: +1 801 581 5254

F AX: +1 801 581 4148

E-mail: beebe@math.utah.edu, beebe@acm.org, beebe@computer.org (In ternet)

WWW URL: http://www.math.utah.edu/~beebe/

30 August 2024

V ersion 1.20

Title w ord cross-reference

(0, m, 2) [Xia02]. (n, k ) [Gol03]. (t, m, 2) [DK06]. (t, m, s) [WLD21]. 1

[BJ01, CA12, NPM

+

06]. 2 [FM01, NPM

+

06]. 2 p

[NS09]. 3 [KS05, Kur95a].

b ≥ 2 [Xia02]. C [PS98]. C ([0, T ]) [KPV18]. G

0

I

[CR GF18]. Δ

2

[Mis07]. ϵ

[CJV16, GG05]. GF(2) [T ak96b]. k [ASTY19]. L

2

[Ego97]. L

p

(T ) [KM15]. m

[T ak96a, T ak97]. M /

M /r [CS96]. M

X

/G/1 [SC96]. p [FKM08]. ±1 [EM03].

R [T or20]. t [Nad08a, Nad08b, Sak10]. Θ [Buc04]. Z [ONZ99].

-adic [FKM08]. -copula [Sak10]. -distribution [Mis07]. -isomorphic

[Ego97]. -Maruy ama [Buc04]. -nets [DK06, WLD21, Xia02]. -optimal

[GG05]. -particle [Gol03]. -p erfect [CJV16]. -sequences [T ak96a, T ak97].

-space [PS98]. -wise [ASTY19].

1 [BOT

AZ19, DHZA24, TOT

AI18]. 11 [Hal05a]. 17 [LP13].

2 [Oga97, T uf98]. 2000 [Ano00g, Ano00h]. 2003 [Ano02e]. 2D [SS23].

1

3-D [BMH

+

23]. 3D [RBB21]. 3rd [Ano00a].

97j [Oga97]. 97m [T uf98].

a.s [FP02]. abrupt [KLR

+

03]. Absorbing [GZ01, KVK

+

22]. absorption

[Hal21]. Abstracts [Ano00h]. accelerators [ONZ99]. acceptance [Nk16].

accuracies [Gri17]. Accuracy [SSS06, CM22, IRP22, KM15, RL18, T ur19].

across [MR04]. Adaptativ e [Aro04]. Adaptiv e [BST10, DM10, Ka w07,

mMSD04, BFP09, HvSST14, KS16, LL11, WS22, ZZA21]. Additiv e

[DT01, AM22a]. Adiabatic [DK98b]. adic [FKM08]. Adjoin t

[BP97, BP98a, BP98b, KRSV99, mMSD04]. adjusted [MDMS20].

Admissible [NS07]. Aerosol [ZPK02, SRKL96, SK00]. aerosols [L

T08].

Affected [SS07]. aggregate [T or20]. aggregated [dSS24]. aggregation

[SZKS21]. Algebra [AAD04, Hal08b]. Algebraic

[Lik98, An t11, ER06, MM12]. Algorithm [Av e04, BG01, DSGZ01, GHT00,

HPY07, Sim95, SVH

+

04, U

ˇ

S96, AM22b, AM23, BMH

+

23, BCR11, BN15,

CA12, CRS14, COTB22, FN09, F

GD13, Gri10, Gri17, HvSST14, JML20,

KLP14, LL13, MP12, MDMS20, NB19, Ra j19, SS03, Sab17, Sab19a, Sab19b,

SP20, SS21a, SSDT21, SB22, Sha10, SS14a, SS21b, SAK

G15, VPR

CBO23].

Algorithms [CL02b, Hei04, HMG01, KRSV99, NP04b, P ap04, SM09, SM04,

WK05, BGSR08, BP23, EW01, ER06, FP02, KS95a, KAS23, LOR18, N

¨

O09b,

R V99, SRKL96, Sab16d, Sab22, SS23, Sim18, SK05, Spa21, VMS08, ZM23].

allo wing [BN15]. almost [SD96]. American [BCZ05, BKS06]. among

[Nad08a]. Amplitude [AD01]. analog [KS16, Smi98]. Analysis

[BMRF23, BBBR19, BA O

+

04, CS96, K

OSY01, DTS22, Hei08, HvSST14,

Kol18, Kol21, KSD22, MZB04, NA

CA23, OO03, PPN20, SSDM21, SK05,

dSS24, WENG09, ZCC04]. angular [BS18]. anisotropic

[Sab19b, SS18a, SS19a, SS24]. annealing [BP23, COTB22]. Announcemen t

[Ano99e, Ano00a]. anon ymous [E˘ ge09]. an tiferromagnets [HK14].

an tithetic [AJC16]. app earing [MPC03]. Appl

[Hal05a, LP13, Oga97, T uf98]. Application [BGSR08, CRS14, KS00, AJC16,

FIN02, KK09, MH12, MM00, OO03, PP05, SZKS21, F

GM17, Lej03].

application-based [MH12]. Applications

[FP99, LM05,

¨

Okt96, U

ˇ

S96, BM19, DM10, Har19, KD99, KD04,

¨

OG09, PR19,

PRS05, SRKL96, Sab16c, SK18, TTEA01, Cos01]. applied

[Aze12, BFP97, IOR21, LP12, MK06, Nin03, N

¨

O09b]. Approac h

[DMZ03, AL

T22, BCZ05, DK98a, Gui97, KLP14, LLM16, LL14, Lej04, MZ98,

Min01, NMH04, PP19, Sha10]. approac hes [PS05]. Appro ximate

[EM03, ES10, Kan95, Spa22, Ego20, Hid22, Khi00]. Appro ximated

[GHT00]. appro ximately [Zhe13]. Appro ximating [LN04, BCR11, Hab11].

Appro ximation [BEH16, GA99, Hid20, KS00, Ka w07, KP02, LS97, PRS05,

T uf04, A

Y22, BFP09, BST10, BBG15, BH18, Cap01, CP02, Cof24, DM10,

Gob01, KL

W21, KT11b, KW02, LP12, Mal07, NY19b, Nin03, OO03, O

Y19,

Ra j19, SH22, V o y97, W el06, Wih01, YY18, Y am21, ZM23]. Appro ximations

[BLNSP06, CL02b, DMZ03, EZ04, Ego07, New01, FM01, MT13, NY19a,

Rot07]. aquifers [KS04b]. arbitrary [JWK19]. area [ES17, YY18].

Arithmetic [LPT03, JS07, JS10]. Arra ys [Lik98]. article [Oga97]. Asian

[JS10, BK14, JS07]. asp ect [WN19]. asp ects [dBDD01]. assisted

[MDMS20]. Assumptions [F GM

+

01]. Asymmetric [DHZA24].

Asymptotic [F GM

+

01, NT97, NZ09, FT00, HS22, O

Y19, Sh v03].

Asymptotical [GN05]. Asymptotically [NS07]. asymptotics [SS20b].

A tmosphere [SA96]. attac hmen t [Gui08]. attac k [Vid07].

auto correlation [Man03, Nak97]. autologistic [ZNS10]. Automatic

[ECLR21, KT11a]. autoregressiv e [Meh23]. a v ailabilit y [MZB04]. a v erage

[JS07, JS10, LPT03, SS15, SS18b]. a v erages [Ari15]. a v eraging [LP12].

Bac kw ard [SS01, BMO01, Har22, IOR21, MS16, NY19a, PG19]. Balance

[GN99, Gol03, NP04a]. Balanced [KS06a, FP99]. Balking [CS96]. ball

[KM22]. Band [BA O

+

04, LL14, NMH04]. bandwidth [BZ20]. barrier

[CK18, FHS13, Sag11]. Barriers [MPZP04, CP02, DMR16]. base [Xia02].

Based [L

T04, SUZ04, AL

T22, BGSR08, CPSH07, CP15, DK98a, Ego20,

F GD13, F

GM17, FS12, Gri10, I IO14, Ka w06, KS15, KPSZ96, LM05, MC20,

MH12, NK06, New01, Ra j19, Sab16d, SS14a, SAK

G15, SH22, dSS24, T

AR22,

T ur19, WENG09, YK08, Zhe13]. bask et [DM10]. Baxter [KKS13].

Ba y esian [AL

T22, BZ20, BBBR19, CCG15, L W C18, PP19, PPN20, PP21,

Ro w02, T

AR22, WENG09]. b e [Hal04, Hal05a, Hal05b]. Bec k er [Gui08].

Beha vior [Oll01, GN05]. b eha viour [FP02, Sh v03]. b enc hmark

[CA12, PWY99, SNDS14]. Berlin [Ano00h, Ano02e]. Berm udan

[KS04a, LL21]. Bernoulli [NA

CA23]. Bernstein [SH22]. Berry

[Bis09, Bis22]. Beryllium [HKHV98]. Bessel [Alf05, MG10]. b est [DK06].

b eta [CCG15, V o y98]. b eta-distribution [V o y98]. Bet w een

[DT01, Nao95, Khi00]. b ey ond [NMH04]. bias

[IP17, NT97, Sla23, TOT

AI18]. biased [P

¨

O20]. biasing [MZB04].

Biharmonic [AS95, SS03]. Binary [Nek20, Nek16, PMW10]. biomedical

[TTEA01]. bit [Nek20]. biv ariate [KRSJ17]. Blac k [Bis22, Sin14].

Blo dgett [SZKS21]. Board

[Ano96a, Ano96b, Ano96c, Ano97a, Ano97b, Ano97c, Ano97d, Ano98a,

Ano98b, Ano98c, Ano98d, Ano99a, Ano99b, Ano99c, Ano99d, Ano00b,

Ano00c, Ano00d, Ano00e, Ano01a, Ano01b, Ano02a, Ano02b, Ano02c,

Ano02d, Ano03a, Ano04, Ano05a, Ano05b, Ano05c, Ano06a, Ano06b, Ano06c].

b o dies [MR04]. Bo dy [ZZA21]. Boltzmann [BQA03, CRS14, FM01, KS95a,

Khi00, Nek03, PW01, PS05, Rog99, TM20, W ag08]. b ond [AHT04].

Bo otstrap [Meh23]. Bo otstrapping [Man03]. b ound

[AM22b, AM23, DK06, Y am23]. Boundaries [DK98b, SL14]. Boundary

[Hau00c, KMS04, MKL01, ST95, SA96, SM09, Sim95, BH24, CA12, GP19,

Hal16, HBA16, NVD

A07, P¨ ot12, Rog99, Sab08, SM12, Sab16a, Sim18, W el06].

b ounded [BJ01]. b ounding [Spa22]. Bounds

[KS04a, AH12, BDGZ20, FL10, KS06b, Rud10, Sha10]. Branc hing

[RKM04, ES11, SS23]. Breusc h [Man03]. bridge [Bee21, JWK19].

Bro wnian [A

G03, CP02, CL01b, DMR16, GA99, GP19, JWK19, KS00,

KPV18, Oga01, Osa01]. BSDE [Lej01]. BSDEs [KL

W21, LL13]. Budap est

[HKHV98]. building [Zal00]. Burgers [BFP97, JLH10, SB22]. burst [SE18].

Bursts [KPSZ96].

cadmium [SZKS21]. calculating [AD99, Ego20]. calculation

[EM17, KM15, PWY99, Zhe13]. Calculations

[BP98a, BP98b, KLR

+

03, SS24]. calculus [A

Y22, BCZ05, NY19a].

Calibration [ELZ11]. called [Oga01]. can [Hal04, Hal05a, Hal05b].

Capacities [Com01]. Carath ´ eo dory [Hid22]. Carlo

[Ano99e, Ano00a, Ano00g, Ano02e, Ano03b, DS10, Hal05a, JS10, LP13,

Oga97,

¨

OG09, Sab04b, T uf98, ZC19, A

TBM14, AAD04, An t96, AE15, An t15,

Aro04, Ars98, Ars07, AD99, Aze12, Bab99, Bal08, BHA18, BCZ05, BQA03,

BK14, Ben16, BP02, BP97, BP98a, BP98b, BS18, BOT

AZ19, BDGZ20,

BA O

+

04, BG01, But03, CL01a, CL02a, CCMZ08, CA12, CRS14, CP01,

DL14, DK98a, DMZ03, ELZ11, ES17, EUW98, EW02, ER06, Erm11, FVK16,

FVK17, FM01, GM04, Gri10, Gri14, Gri17, Gri23, Gui97, Hal04, Hal05b,

Hal06, Hal08a, Hau00b, Hau00a, Hei95, HvSST14, Hor02, HPY07, HMG01,

JL23, JS07, KSPZ20, Ka w07, KD99, KD04, KS95a, Khi00, KVK

+

22,

KPSZ96, KM15, Kra01, KRSV99, LL11, LCRK18, LOR18, L

T04, Lej04].

Carlo [Leo06, LM05, Lik98, LK02, MT13, MZ98, MZB04, Mar10, MKL01,

MH12, MR04, McL11, MM00, MP02, MWMS18, NEBW20, NT21, NX

¨

O18,

NPM

+

06, NMH04, N

¨

O09b,

¨

Okt96, ONZ99, P an15, P ap04, PW01, PG19,

PWY99, Ple00, PGS09, PS98, PIR04, P¨ ot12, RS21, RST96, Ra j19, RBB21,

Rog99, Ro w03, Rud10, SA96, SK97a, Sab16d, SE18, SP20, Sab22, SD96,

SNDS14, Sen01, SAK

G15, Sin14, Smi98, SK05, SS07, SM08, SS14b, SS19b,

Sta95, Sug04, TOT

AI18, TM20, TTEA01, T uf96, T uf04, UV00, VPR

CBO23,

V A YT20, V

A04, VDM00, W ag08, W ar18, YJH21, ZPK02, ZCC04, mMSD04].

Carlo-Based [L

T04]. cascades [KK09]. case

[EUW98, Erm11, PP03, PW01, RJG13]. CA

T [AHT04].

catho doluminescence [SK18]. ca vit y [HBBA15]. Cellular [BA O

+

04].

censored [AL

T22, LL14, T

AR22]. cen tral [NO09a, Gol03]. cen tres [Gol04].

certain [T ak96b, T ur19]. CFTP [BN15, FN09]. Chain

[FVK16, FVK17, LK02, FN09, NB19, Rud10, YY18, eZN23, MWMS18].

Chains [L

T04, Mat99, Ari15, Hal21, Smi98]. c hange [Av e04, KLR

+

03].

c hanging [Erm11]. c haos [Ego20, NR02, SS14a, SS17, YK08].

c haracteristics [EM17]. c harge [YJH21]. c hemistry [KW02]. c hoice

[E˘ ge09, Meh23]. c hord [MR04]. CIGS [RBB21]. cipher [FVK16, FVK17].

CIR [Alf05, Hal15a, Hal15b]. circular [BZ20, SL14]. circular-shap ed

[SL14]. class [BJ22, EM03, Hid22, KKS13, Lin06, Oga01, W ag15, Y an13].

classes [T ur19, Zal00]. Classification [L

TD01]. Clinical [Nad07].

clustering [BN15]. clusters [LCRK18]. coagulating [KS01]. Coagulation

[DT01, GZ01, Gui99, SK00, SLP07, WK05, Bab99, EW01, F

G04, KS03,

SRKL96, SK97a]. co efficien t [BMO01, CL01a, KSNS15]. Co efficien ts

[P ap04, Ro w02, Hid22, NZ09, SK97a, SS14a, Spa21]. coheren t [A

TBM14].

Coin [NP04b]. collision [KS95a]. collo cation [SM12]. COM [KRSJ17].

COM-P oisson [KRSJ17]. com bustion [BC11, MK06, SH08]. Commen ts

[T uf98]. Comm unication [Wih01]. Comparativ e [Nao95, Ra j19].

Comparing [BOT

AZ19, LL20]. Comparison

[Bea09, BFP97, Har19, Ima13, L

T04, Nad07, KSPZ20, Lin06, RST96, SD96].

Comp etency [Sin14]. comp eting [T

AR22]. Complexit y

[P ag07, Lev16, Nek16]. complicated [ST00]. Comp onen t [DGKP08, Gri17].

Comp onen t-b y-comp onen t [DGKP08]. comp onen ts [ONZ99].

Compression [SUZ04]. Computable [KT11a]. Computation

[Hei04, eZN23, Cap01, Hei95, JS07, JS10, MS16, PR19]. computational

[BM19]. Computations [Nao95, BDGZ20, DK98a, F

GM17]. compute

[BMH

+

23, CL01a]. computed [KVK

+

22, TTEA01]. Computer

[KS00, PGS09, Ben16]. Computing [BFP09, BL15, KRSJ17, Nad08a, Ari15,

ES17, ES20, MQH14, RS19, Rud10, ZM23]. concen tration [KSD22, SL14].

Concept [BP98b]. Concrete [MPZP04]. condition [Cof24, SS01].

conditions [CA12, HBA16, Sab16a, W el06]. conducting [YJH21]. cone

[Ste00]. Conference [Ano99e, Ano00g]. confidence [LL14, MM20, RS21].

Congruence [An t95]. Congruen tial [NS07, AM17, EUW98, GN05].

Connection [DT01, Khi00]. Consensus [SK15]. conserv ation [BJ01].

Constan t [CP01, YJH21]. constrained [CM22]. constrain t [KL

W21].

Constructing [Hal15a, MM20]. Construction

[Mor02, Mor05, Y ag02, DGKP08, Hal16, Mor08]. constructions [Bee21].

Con taminan t [SVH

+

04]. con tin uous [BMO01, BJ22, Hid22, IP17, Khi00].

con tin uous-time [BJ22]. con tribution [BS18]. Con trol [GHT00, NHD06,

P ag07, PGB98, BG13, ECLR21, IOR21, KT11a, KLP14, O

Y19, P¨ ot12].

Con trolled [CM22]. Con v ectiv e [SA96]. Con v ergence

[BF01, BP23, BK95, Gol04, KW97, KP02, Rey17, AJC16, BH18, IK00,

Kab05, KHO97, KS16, W el06, Zhe13, BT96]. con v ex [MR04]. copula

[Sak10]. copulas [KRSJ17]. Core [HKHV98]. Corput [FIN02, IM04].

Correction [

¨

OG09, IP17]. correlated [ABKT18, SM03, ZPK02].

Correlation [Nak98]. correlations [Rog96]. Corrigenda [Hal05a]. cost

[R V99]. Couette [BHA18, HBA16]. Coulom b [V

A04]. Coupled [BP98b].

Coupling [BP02, NB19]. Co v ariance [Ro w00, KS14]. co v ariate [IN17].

crac k [JLH10]. credit [DL14, Sak10]. criterion [KS14]. Critical

[ES11, HK14]. Cross [ZPK02, An t15]. Cross-correlated [ZPK02].

cross-section [An t15]. crossing [GP19, P¨ ot12]. cryptanalysis

[FVK16, FVK17]. cubatures [AE15]. cub e [PC04]. cuc k o o [EHE18].

curv es [LL20]. cusum [Hab11]. cusumsq [Hab11]. cutoff [FM01]. CV A

[A TBM14]. CV aR [BFP09]. cylinder [SKL09]. cylinders [Sab16a].

cylindrical [PGS09]. CZTS [RBB21].

D [BMH

+

23, BJ01, CA12, FM01, KS05, Kur95a, NPM

+

06]. Dagger

[ZCC04]. Dagger-sampling [ZCC04]. Darcy [SKL09, SS17]. Data

[Nad07, AL

T22, LL14, OO03, PPN20, dSS24, T

AR22, T or20, ZZA21].

de-biased [P

¨

O20]. debiasing [McL11]. decomp osition [An t95].

decomp ositions [Nek20]. Decreasing [FP02]. Deep [BP97, PWY99].

degenerate [Wih01]. dense [SK23]. densities [DMR16, Nek20]. Densit y

[BT96, LH04, Nao95, BZ20, CLP17, ES17, ES20, Ka w06, YJH21, ZZA21].

Dep endence [Nak98, WLD21]. dep enden t [CP02, KNS04, N

¨

O09b, PP19].

dep ending [KM15]. Dep ositing [NPM

+

06]. depth [MM00]. deriv ativ e

[MH12, MH13]. Deriv ativ es [KS04a, CCMZ08, EBSY18, KSC11].

Describing [T or20]. descriptiv e [Bea09, COTB22]. Design

[Ano96d, NPM

+

06, F

GM17, WN19]. design-based [F

GM17]. detector

[MM00]. Determination [NK06]. deterministic [BFP97, Hei95, W ag10].

Dev elopmen t [SS23]. deviation [CB22]. Deviational [W ag08]. Deviations

[Com01, KM11b, KS06b]. Devices [BA O

+

04, V

A04, NVD

A07]. diaphon y

[PS10]. difference [EW02]. differen t [KRSJ17, RST96]. Differen tial

[Ano99e, Ano00g, BT96, BF01, Hau00b, Hau00c, Kan95, KM95, LN04, BH24,

BMO01, BEH16, BH18, Buc04, EZ04, Ego07, ES10, EM17, EP19,

´

EM13, FP99,

GR08, Hab12, HS22, Hid20, Hid22, KM02, LOR18, L W C18, MPC03, NY19b,

NT21, NP04a, PG19, Pri01, RJG13, Rot07, WENG09, Xia96, Y an13, Zhe13].

diffusing [KS01]. Diffusion

[CP01, EL

V10, HMG01, KT11b, KP02, NPM

+

06, CLP17, FHS13, Hau00a,

Lej03, MS14, PS24, Ra j19, Rey17, SL14, SLK15, Sab16a, Sab16b, Sab17,

SK18, Sab19b, SP20, SA22, SS18a, SS19a, SS21b, SS24, Wih01, YJH21, ZC19].

diffusion-reaction [SK18]. diffusion-recom bination [SS21b]. Diffusions

[BLNSP06, A

Y22, BST10, Bis09, Gob01, MG10, Oga01]. Diffusiv e [Oll01].

Digital [L

TD01]. Digitized [SM04]. dilute [BHA18]. dimensional

[BEH16, BH18, CRS14, CJV16,

´

EM13, Hid20, HBBA15, KSPZ23, Kol20,

Mor02, Mor05, Mor08, P an15, PS10, Rey17, Sim95, SS14b, W ar18].

Dimensions [ELR

U04, L

W10, SS15, SS18b]. Direct

[Gui99, KRSV99, WK05, Khi00, MZB04, Rog96, SN13]. Diric hlet

[AS95, Bou05, N

¨

O09b, SS95, Sab16a]. Discrepancy

[GP12, IM04, Mor99, Mor04,

¨

Okt96, AH12, AM22b, AM23, DK06, DGKP08,

FL10, Mor98, Mor02, Mor05, Mor08, MM12, Nk16,

¨

OG09, PC04, RST96,

Sha10, T uf96, T uf98, Xia96]. Discrete

[SSL04, Hal21, HS22, KM11a, OO03, PS05, V o y97]. discrete-sto c hastic

[PS05, V o y97]. discretely [Bis09]. Discretization

[KL W21, Alf05, NY19a, O

Y19, Pri01]. discretized [Wih01]. Disp ersion

[Kur95b, KS95b, Kur95a, Kur97, SA96, SK98, CCG15, K

OSY01]. distance

[NS09, Rey17]. Distributed [PGB98, Ro w02, Av e04, Buc04, FKM08].

Distribution [HPY07, SUZ04, BS18, CR

GF18, FN09, Hab11, Kol20, MP12,

Mak15, MM20, MR04, Mis07, NZ09, SK18, SSG99, T or20, V o y98].

distributions [Ego97, FT00, Nad08b, PR19, T

AR22]. DNS [K

OSY01].

domain [CL02a]. domains [N

¨

O09b]. D¨ oring [Gui08]. Double

[FHS13, CL01a, Kol21]. Double-barrier [FHS13]. doubly [MS16]. dra ws

[BP98a, KLR

+

03]. Helmholtz [CA12]. Hermite [PG19]. Heston

[BBG15, CK18, MH13]. heterostructures [KSPZ23]. Hidden

[EN20, Cap01]. High [BQA03, ELR

U04, Kur97, MQH14, Y am21, A

Y22,

KK09, MK06, ONZ99, PS24, SA22, SK23, SS14b, W ar18]. high- [ONZ99].

high-dimensional [SS14b, W ar18]. high-frequency [PS24].

High-Reynolds [Kur97]. high-temp erature [MK06]. higher [GP12].

Highly [P ap98, DTS22]. hitting [CP02]. HJB [KLP14]. HMM [eZN22].

Hole [NPM

+

06]. Homogeneous

[GN99, KSSV03, Nak98, SK98, BC11, BK95, FM01, Nak97, NP04a, SE18].

homogenization [LLM16, Lej01]. Horizon tally [SK98]. Horner [Y ag00].

Hybrid [BC11, DL14,

¨

Okt96, T ak00, EHE18,

¨

OG09, SE18]. Hybrid-Mon te

[

¨

Okt96,

¨

OG09]. h ydrometeorological [PO04]. h yp er [DM10, RS19, RS21].

h yp er-ellipsoids [RS21]. h yp er-rectangular [DM10]. h yp er-v olumes

[RS19]. h yp erb olic [LPT03, Rot07]. h yp erspheres [A

W10]. h yp ersurface

[ES17]. h yp othesis [KS14].

ICM [Ro w02]. iden tifiabilities [MWMS18]. iden tification [HKN12].

iden tit y [Rei20]. I I [BT96, BP23]. iid [CM22, ES11]. illumination [SBH04].

illustration [Mis07]. IMA

CS [Ano00a, Ano02e, Ano03b, DS10, Sab04b].

Image [DSGZ01, SUZ04]. imaging [SK18]. Implemen tation

[HvSST14, BMS09, LCRK18, NX

¨

O18, SS23]. Implemen ting [P

¨

O20].

Imp ortance [BP97, Sta95, BFP09, CR

T02, FS12, Ka w06, MS14, ME09,

Sh v03, UV00, WS22]. impro v e [BG13]. Impro v ed [FVK16, FVK17, FL10].

Impro v emen t [CP01]. impro v es [AM17]. Impro ving [P¨ ot12]. imputation

[ZNS10]. incoming [SL14]. Incorp oration [V

A04]. Increasing [Sak10].

indep enden t [ASTY19]. index [MC20, Sin14]. Indices [SS07, Lin06, SM08].

induced [HK14, SLK15]. inequalities [Bis09, Bis22]. inference [PPN20].

Infinite [P an15]. Infinite-dimensional [P an15]. inflated [IN17]. Influence

[HKHV98, NPM

+

06]. Information [Lev16, LNO15]. inhomogeneous

[KS01, Pra23, Y am21]. initial [BDGZ20, NVD

A07]. initial-b oundary

[NVD

A07]. inner [Sak10]. inno v ation [LP12, Ra j19]. inno v ations [Meh23].

input [GA99, RL18]. inspired [AM17]. in tegers [FKM08]. In tegral

[Ars07, Mis07, NP04b, ST95, GA99, IK00, PS98]. in tegrals

[AD99, EM03, EZ04, KM15, Mal07, Y am23]. In tegration

[LK02, Mat99, DM10, Dic06, FIN02, Kab05, P an15, RST96, SS20b, ST00].

in tegro [RJG13]. in tegro-differen tial [RJG13]. In teracting

[CL01b, Oll01, CDGG21, Osa01]. In teraction [V

A04]. in teractions [W el06].

In terest [CP01, Bis22, LCRK18]. in termediate [JWK19]. in termitten t

[SK00]. In ternational [Ano96d, Ano00g, Ano99e]. in tersection [RS21].

in terv al [BJ01, MM20]. In v arian t [CLP17, PR19]. in v erse [KSNS15].

in v ersion [SN13]. In v estigation [Kab05, BM19, KK09]. In v estors [HR02].

in v olving [BEH16, BH18,

´

EM13, Hid20, Hid22, JL23]. Irrational [Sug95].

irregular [Y am21]. isomorphic [Ego97]. Isotropic

[Kur95a, Nak98, CL18, KS15, Nak97, SL14]. issues [Min01]. It^ o [NY19b].

iterated [Y am23]. iteration [BKS06]. iterations [Sab22]. Iterativ e

[DKS

+

98, PS98, SS02, SL10, SK23]. IV [Ano02e, Sab04b]. IVth [Ano03b].

Jac kknife [IP17]. join t [CCG15, PPN20]. Join tly [Ro w02]. July

[Ano99e, Ano00g]. Jump [BLNSP06, A

Y22, BL15, FHS13, HBA16].

jump-diffusion [FHS13]. jump-diffusions [A

Y22]. Jumps [KP02, HKN12].

just [V A YT20].

Kac [CJV16, LOR18, MT08, NR02, Nek03]. Kac-t yp e [LOR18]. Karasinski

[Bis22]. Kernel [Nao95, BGSR08, BZ20, DHZA24, Nad08b, Sla23, ZZA21].

k ernel-based [BGSR08]. Kernels [Gui99]. killed [CP02, Hau00a]. kind

[NB19]. kinetic [SE18]. kinetic-thermo dynamic [SE18]. Kinetics

[HKHV98, SLK15]. Korob o v [P ap04]. Kosterlitz [HK14]. Kou [Bal08].

Kronec k er [Chi13]. Kusuok a [Nin03].

lagged [AM22a, AM15]. lagged-Fib onacci [AM22a, AM15]. Lagrangian

[BMH

+

23, CK04, KS01, Kur95b, KS95b, Kur97, KSK97, K

OSY01, KSSV03,

KLR

+

03, MPC03, Nak97, Pit06, PGB98, SK97b, SK98, SS01]. Lam ´ e

[KAS23, SSL06, SS23]. Land [KPSZ96]. Land-based [KPSZ96]. Langevin

[BP23, MDMS20]. Langevin-sim ulated [BP23]. Langm uir [SZKS21].

Laplace [SSL06]. Laplacian [JL23]. Large

[Com01, HR02, SVH

+

04, KM11b, SSL04, SM09, SL10, Sab16d, Sab22, SK23].

largest [Nad08a]. laten t [Lin06]. Latitudes [BQA03]. Lattice

[P ap04, EL

V10, GP12, HK14, RJG13]. La w [BT96, BJ01, HR02]. La y er

[SA96]. la y ers [BS16, CRS14]. leap [EUW98, KT11a]. leap-frog [EUW98].

learning [KL

W21]. least [Pra23]. least-squares [Pra23]. left [ABKT18].

left-tail [ABKT18]. length [MR04]. Levy

[KKS13, Ka w06, KT11b, Leo06, Mar10, YY18]. Lib or [BMS09]. life [SK18].

lik e [SC96]. lik eliho o d [BJ22, L W C18]. lik eliho o ds [Rei20]. Limit

[GLP17, Gol03, BK14, NO09a, SS15]. Linear

[AAD04, DMZ03, EUW98, Hal06, Lik98, NS07, PGB98, AM17, An t11, ER06,

GN05, Hal08a, IM04, Lej01, Mor98, NT21, ONZ99, PP19, Rie99, RL18, SM09,

SL10, Sab16d, Sab22, SK23, W ar18, Zal00]. linearized [PS05, TM20]. lines

[ES17, ES20]. link ed [JWK19]. Linking [VPR

CBO23]. Lipsc hitz

[Cof24, Hid22, NZ09]. loads [IOR21]. Lo cal

[Hau00c, Kur95a, BEH16, BH18, Cof24,

´

EM13, Hid22, L W C18, NY19a].

Lo cal-Isotropic [Kur95a]. Log [KS04c, ABKT18, BJ22, LL20].

log-lik eliho o d [BJ22]. log-normal [ABKT18]. log-rank [LL20].

Log-Stable [KS04c]. logistic [PP21]. Lomax [NK06]. long [IP17, Y ag02].

long-p erio d [Y ag02]. longitudinal [PPN20]. lot [A

W10]. Lottery [BG01].

Lo w [Mor98, DGKP08, Har16, KSPZ23, Mor02, Mor05, Mor08, MM12, Nk16,

PC04, RST96, T uf96, T uf98, Xia96, ZM23]. lo w-dimensional [KSPZ23].

lo w-discrepancy [DGKP08, Nk16, PC04, Xia96]. lo w-rank [ZM23].

lo w-W AF OM [Har16]. lo w er [AM22b, AM23, BDGZ20, Sha10]. LSMC

[WN19]. LU [ZM23]. Ly apuno v [Wih01].

M [DHZA24, NA

CA23, BOT

AZ19, NA

CA23, TOT

AI18]. M/G/1

[BOT

AZ19, TOT

AI18]. M/M/1/N [NA

CA23]. mac hine [KL

W21].

main tenance [SC96]. Mala ysian [MBK06]. Mallia vin

[A Y22, BCZ05, NY19a]. managemen t [DL14]. Manhattan [Ben16].

mappings [YK08]. Maps [Mor98, Mor99]. margin [BDGZ20]. marginal

[Rei20, Sag11]. marginalized [IN17]. Mark et [MBK06, BMS09]. Mark o v

[Ari15, CR

T02, DMZ03, EN20, FN09, FVK16, FVK17, Hal21, L

T04, LK02,

Mat99, MWMS18, NB19, Rud10, YY18, eZN23]. Mark o v-Chain

[MWMS18]. Mark o vian [AK02, BBBR19, Cap01, CHK01, EN20, P ap98].

Marsaglia [A

W10]. martingale [LL14]. martingales [PG19]. Maruy ama

[BEH16, BH18, Buc04, Hid20, Kan95]. Mass [WK05]. Masthead [Ano12a,

Ano12b, Ano12c, Ano12d, Ano13a, Ano13b, Ano13c, Ano13d, Ano14e].

matc hing [WS22]. material [BS16]. Mathematical

[Ano96d, An t15, LLLP12]. Matlab [SAK

G15]. Matlab-based [SAK

G15].

Matrices [Ro w00, Gri14]. Matrix

[LS97, JML20, Mal07, Sab16d, Sab22, SZKS21, ZM23]. matrix-based

[Sab16d]. matter [SAK

G15]. maxim um [An t15, Hid20]. Maxw ell [FM01].

Maxw ellian [PW01]. MCM2001 [Ano00a]. MCM2003 [Ano02e]. MCMC

[BBBR19, F

GM17, L

TD01, Ro w02, ZNS10, ZYD19]. Mean

[CP01, Hei04, Ro w02, CCG15, Hal21, IP17, PP21, RS19]. Mean-Rev erting

[CP01]. Means [Sug95, Hei95, SSL04]. Measuremen t [MPZP04, SSS06].

measuremen ts [KSPZ20, MM00, TTEA01]. Measures

[GN99, Hau00b, SUZ04, EZ04, ES20, FP02]. Media

[KSSV03, SM04, BCR11, KS04b, KS05, KVK

+

22, Lej04, MR04, SK03, Smi98].

median [AN12]. Medium [KS04c, EL

V10]. Memory [AM15, Buc04]. mesh

[BMRF23, Kas17]. meshes [BMH

+

23]. Mesoscopic [BP02]. Metho d

[Aro04, Gui99, KS00, Lik98, MKL01, MP02, Nao95, NAKS04, Oga96, PGB98,

ST95, AP04, Ari15, AD99, BPP01, Ben16, BFP97, BJ01, CL01a, CL02a,

CDGG21, DHZA24, EM17, ES17, FVK16, FVK17, FP99, GM04, Hab12,

HS22, HBBA15, JL23, KT11a, Kas17, Ka w06, KW97, Kol21, KS16, KM15,

Mar10, McL11, MM12, NP04a, NZ09, Nk16, NX

¨

O18, Nin03, Oga97, O

Y19,

PW01, PG19, PGS09, PO04, RS19, RBB21, Rog99, RJG13, SM09, SL14,

Sab16b, SA22, SN13, SNDS14, SS17, SS18a, SS19a, SS20a, SS24, Sh v03,

SH22, SS19b, dSS24, Sug04, TM20, VDM00, Y ag00, YJH21, Zhe13, Cos01].

Metho dology [Sla23]. Metho ds [AAD04, Ano96d, Ano99e, Ano00g, An t96,

BP02, KS06a, Kra01, KS06c, LP13, L

T04, L

TD01, Oga97, T uf04, AE15,

Aze12, Bal08, BCZ05, BMRF23, BMH

+

23, Bee21, BG13, BDGZ20, BBBR19,

CCMZ08, CJV16, CP15, DL14, Hal04, Hal05a, Hal05b, Hei95, IK00, JLH10,

KSNS15, Kab05, KD99, Khi00, KS03, K

OSY01, Lej04, MK06, MWMS18,

RS21, RST96, Ro w03, SS02, SL10, SM12, Sab16c, Sen01, T uf96, T uf98, UV00,

V o y98, ZYD19, Ano00a, Ano03b, DS10, Sab04b]. Metrop olis

[AM23, MDMS20]. micro c hannel [HBA16]. micro electronic [NVD

A07].

microstructure [Oga08]. Milstein [KS06a, Y am23]. Minimal [CL02b].

minimization [GK08]. minorization [Spa21]. missp ecifications [IN17].

Mixed [NVD

A07, AH12, CA12, P

¨

O20, SS01, Sab16a, WENG09, eZN23].

mixed-effects [WENG09]. Mixing [Ro w02, Spa22]. Mo del

[CS96, EN20, Hor02, KNS04, Kur95b, Kur95a, KSSV03, Oga01, SK98, Bal08,

BBG15, BMS09, Bis22, BBBR19, CL01a, CL02a, Cof24, CK18, ES17,

EBSY18, Hal15a, Hei14, IN17, KRSJ17, KS01, KS04b, LPT03, LCRK18,

Lin06, Man03, MH13, Meh23, SK03, SE18, Sak10, SZKS21, T

AR22, ZNS10].

Mo deling [KPSZ96, KS04c, SVH

+

04, BC11, CCG15, CRS14, Gui08, IRP22,

Kol20, MPC03, NVD

A07, PGS09, PO04, RL18, SH08, VMS08]. mo delled

[BMRF23]. Mo delling [SM03, Min01, Sh v03, V o y98]. Mo dels

[Ano00h, BP02, CK04, KS95b, Kur97, KSK97, SK97b, SS01, BJ22, BK95,

CR T02, CCG15, Ego97, ELZ11, Hei08, IP17, Kol21, K

OSY01, Lin06, L W C18,

NK06, PP19, PPN20, Pit06, PMW10, SSDM21, W ag10, W ag15, WENG09].

mo des [L W C18]. mo dification [An t95]. mo difications [VDM00].

Mo dified [PGB98, Chi13]. Mo dulated [AD01]. Mo dulations [L

TD01].

mo duli [NS09]. Molecular [Sei04]. molecules [FM01]. Momen t [WS22].

momen ts [LS23]. Monaco [Ano00g, Ano99e]. monotone [BN15, Mor99].

Mon te [Ano99e, Ano00a, Ano00g, Ano02e, Ano03b, DS10, Hal05a, JS10,

LP13, Oga97,

¨

OG09, Sab04b, T uf98, ZC19, A

TBM14, AAD04, Ano00g,

An t96, AE15, An t15, Aro04, Ars98, Ars07, AD99, Aze12, Bab99, Bal08,

BHA18, BCZ05, BQA03, BK14, Ben16, BP02, BP97, BP98a, BP98b, BS18,

BOT AZ19, BDGZ20, BA O

+

04, BG01, But03, CL01a, CL02a, CCMZ08,

CA12, CRS14, CP01, DL14, DK98a, DMZ03, ELZ11, ES17, EUW98, EW02,

ER06, Erm11, FVK16, FVK17, FM01, GM04, Gri10, Gri14, Gri17, Gri23,

Gui97, Hal04, Hal05b, Hal06, Hal08a, Hau00b, Hau00a, Hei95, HvSST14,

Hor02, HPY07, HMG01, JL23, JS07, KSPZ20, Ka w07, KD99, KD04, KS95a,

Khi00, KVK

+

22, KPSZ96, KM15, Kra01, KRSV99, LL11, LCRK18, LOR18].

Mon te [L

T04, Lej04, Leo06, LM05, Lik98, LK02, MT13, MZ98, MZB04,

Mar10, MKL01, MH12, MR04, McL11, MM00, MP02, MWMS18, NEBW20,

NT21, NX

¨

O18, NPM

+

06, NMH04, N

¨

O09b,

¨

Okt96, ONZ99, P an15, P ap04,

PW01, PG19, PWY99, Ple00, PGS09, PS98, PIR04, P¨ ot12, RS21, RST96,

Ra j19, RBB21, Rog99, Ro w03, Rud10, SA96, SK97a, Sab16d, SE18, SP20,

Sab22, SD96, SNDS14, Sen01, SAK

G15, Sin14, Smi98, SK05, SS07, SM08,

SS14b, SS19b, Sta95, Sug04, TOT

AI18, TM20, TTEA01, T uf96, T uf04, UV00,

VPR CBO23, V A YT20, V

A04, VDM00, W ag08, W ar18, YJH21, ZPK02,

ZCC04, mMSD04]. Mon te-Carlo

[FM01, LOR18, MR04, MWMS18, P an15, RBB21]. Morgenstern [Mak15].

morphology [BS18]. Motion [KS00, KSK97, SK97b, A

G03, CP02, DMR16,

GA99, GP19, Har22, KPV18, Nek03, CP02]. motions [Osa01]. Mo ving

[DK98b]. MR1414863 [Oga97]. MR1434423 [T uf98]. MR2338086 [JS10].

MTTF [CR

T02, P ap98]. Multi [P ag07, LCRK18, PP19, Pit06]. m ulti-GPU

[LCRK18]. m ulti-stage [PP19]. Multi-step [P ag07]. Multidimensional

[Ars07, Bea09, DTS22, DKS

+

98, NY19b, PO04]. m ultifactor [Sak10].

Multilev el

[BK14, BDGZ20, Mar10, NEBW20, AJC16, GLP17, HvSST14, LCRK18].

Multiple [BMS09, GZ01, L W C18, SS22, Spa22]. m ultiple-step [Spa22].

m ultiples [T ak96b]. Multiplicativ e [DT01, Gui99, BP23, NS09].

Multiscale [KS04c]. Multiv alued [LN04]. m ultiv ariate [Dic06, NK06].

N [NA

CA23]. Nan bu [KW97, NT97]. nano crystals [SZKS21].

nanosystems [PGS09]. Narro w [V

A04, SP20]. Narro w-Width [V

A04].

Natural [U

ˇ

S96]. Na vier [SB22, Sim95]. negativ e [An t11]. nested

[F GM17, Lin06, Meh23]. Nesting [W ar18]. nets [DK06, WLD21, Xia02].

net w ork [LL21, MDMS20]. net w orks [ECLR21]. Neumann [CA12, MT13].

Neural [LL21, ECLR21, MDMS20]. neurologic [Ro w03]. neutral [E˘ ge09].

neutron [ONZ99, Sen01]. Newton [Hab12]. Nift y [Sin14]. Ninomiy a

[AJC16]. no [Hal05a, Oga97, T uf98]. noise [BP23, GR08, Oga08, PP04].

Non [An t11, CHK01, Hal06, Nao95, AP04, AL

T22, BBBR19, CM22, Ego97,

F GD13, F

GM17, FM01, KKS13, MR04, Meh23, MWMS18, NZ09, SN13,

Smi98, WENG09, W ar18, YJH21]. non-analog [Smi98]. non-Ba y esian

[WENG09]. non-constan t [YJH21]. non-con v ex [MR04]. non-Gaussian

[AP04, Ego97, KKS13]. non-iden tifiabilities [MWMS18]. non-iid [CM22].

Non-Linear [Hal06, W ar18]. non-Lipsc hitz [NZ09]. Non-Mark o vian

[CHK01, BBBR19]. Non-negativ e [An t11]. non-nested [Meh23].

non-normal [Meh23]. Non-parametric [Nao95, AL

T22, F

GM17].

non-stationary [F

GD13]. non-uniform [SN13]. nonalgebraic [Y ag02].

Noncomm utativ e [Com01]. nonconserv ativ e [LOR18]. nonhomogeneous

[EL V10]. Nonlinear [New01, BHA18, BPP01, CRS14, F

G04, KLP14, KS95a,

KHO97, Oga01, PS98, dBDD01]. nonnegativ e [ZZA21]. nonparametric

[Sla23]. nonrecursiv e [Y ag02, YK08]. nonstationary [Gri10, Gri23].

Normal [T uf04, ABKT18, KK09, MM20, Meh23]. Normalization

[ELR

U04]. note [Hab11, Hab12, HS22, KD99]. Nuclear [KPSZ96, MPZP04].

n ucleation [SE18]. Num b er [GGP06, Kur97, Sug95, AM15, Ima13, MH12,

MH13, MQH14, Sak10, T ak96b, T ak00, Y ag02, YK08]. Num b ers

[An t96, U

ˇ

S96, An t95, EL18, SA22, Y ag00]. Numerical

[AS95, BF01, Hau00c, KSNS15, Mat99, MS16, SVH

+

04, FIN02, Hal15a,

Hal15b, Hal16, Hei95, I IO14, Kab05, KLP14, Min01, MPC03, O

Y19, PMW10,

PO04, RST96, ST00, V o y97, VMS08, Xia96, Y an13, dBDD01, KSK97].

n umerics [PP03, PP05]. Nystr¨ om [RJG13].

Ob ject [DSGZ01]. observ ation [PRS05]. observ ed [Bis09]. Oceanic

[CK04]. Octob er [Ano00h]. ODE [MK06]. on-the-fly [F

GD13]. One [SK98,

BEH16, BH18, CJV16,

´

EM13, Hid20, Hid22, IRP22, KKS13, PS10, Rey17].

one-dimensional [BEH16, BH18, CJV16,

´

EM13, Hid20, PS10, Rey17].

One-P article [SK98]. one-sided [Hid22]. op en [Hal24, PGS09]. Op erator

[NAKS04, A

Y22, An t95, Mor08]. Op erator-Split [NAKS04]. Op erators

[DMZ03, LK02, N

¨

O09b]. optical [TTEA01]. Optimal

[AD01, CHK01, CDGG21, CL02b, GHT00, LNO15, NS07, NHD06, PP03,

P ap04, PGB98, Sei04, AD99, BM19, GG05, Kab05, Kas17, PRS05, WN19].

Optimising [Bee21]. optimization [EHE18, ME09, PS98, SS03, ZYD19].

Optimizing [Ars98]. Option

[Hal24, BGSR08, DM10, ECLR21, Hal22, LL21, PP05]. options

[BCZ05, BK14, BKS06, CK18, GK08, JS07, JS10, LPT03, Sag11, Sin14].

Order [BLNSP06, A

Y22, CM22, MPC03, NY19a, NY19b, Rey17, Rot07,

SS21a, SSDT21, VMS08, YY18, Y am21]. order-constrained [CM22].

ordered [CM22]. Ordinary [KS06a, L W C18, PP04]. Orlicz [KM11b].

Ornstein [KM11a, Pra23]. outline [Hal04]. output [But03]. o v erview

[BKS06]. o xygenation [MM00].

pac king [A

W10]. P air [KS95b, Rog96]. P airs [Kur95a]. pap ers

[DS10, Sab04b]. parab olic [JL23, N

¨

O09b, Pri01, SS20a]. paradigm [PIR04].

P arallel [AAD04, DK98a, KMS04, MH12, MH13, PGB98, ZYD19, Ari15,

LLLP12, Chi13, EUW98, LL13]. parallelepip eds [Sab19b]. P arameter

[NHD06, Pit06, Pra23, KM15]. parameters [IP17]. P arametric

[Ars07, AL

T22, F

GM17, Nao95]. P areto [HPY07]. parietal [BMRF23].

parking [A

W10]. P artial [Ano99e, Ano00g, GR08, LOR18, LNO15, NT21,

Nin03, PRS05, Pri01, Rot07, Xia96]. P article

[BP98b, KNS04, Kur95b, Kur95a, Kur97, KSK97, NPM

+

06, Oga96, Oll01,

SA96, SK97b, SK98, BMRF23, BMH

+

23, BFP97, BJ01, Cap01, CDGG21,

Gol03, KS03, NVD

A07, NR02, Nek03, Oga97, Oga01, Pit06, Rog96, SKL09,

SS18b, W ag08, W el06, ZC19]. particle/mesh [BMRF23]. P articles

[KS95b, CL01b, KS01, K

OSY01, Osa01, PGS09, SK00, SL14]. P ass [ZM23].

P ass-efficien t [ZM23]. passage [FHS13]. past [NB19]. paths

[CPSH07, SBH04]. P atterned [Ro w00]. PD [WENG09]. PDE

[BCR11, Lej01]. PDEs [IOR21, SSL04, Sab08, SM12, SS14a, W ar18]. PDF

[BMRF23, Hei14, KW02, SH08]. PDMC [ZC19]. P earson [T or20]. Ṕ eclet

[SA22]. p enalized [PPN20]. P enalt y [KS00]. P enetration

[BP97, MPZP04, PWY99]. p ercen tage [Nad08a]. P erfect [CJV16].

p erfectly [W el06]. p erformance [MC20, MQH14, TOT

AI18].

p erformances [NA

CA23]. p erio d [Y ag02]. p erio dic [But03, LS23, PS24].

P ermeabilit y [HMG01, KS04c]. p erm utation [MY09, PS10]. P erron

[Mor08]. p ersp ectiv e [MH13, MQH14]. p erturbation [KS15]. p erturb ed

[BH24]. P etersburg [Ano00f]. PH [DHZA24]. PH/M/1 [DHZA24]. Phase

[AD01, KD04, NPM

+

06, BC11, Min01, MPC03]. phenomena [EW01].

photo [ONZ99]. photo-neutron [ONZ99]. photon [Sen01].

Photoneutrons [HKHV98]. Piecewise

[DMZ03, IM04, Mor98, Mor99, Zal00]. PK [WENG09]. PK/PD [WENG09].

planar [HBA16]. Plasma [BQA03, BS16, CRS14]. Platen [CK18]. P oin t

[GHT00, Smi98, Bea09, BH18, DGKP08, GP12, Hal22, Har16, Hid22, Kol20,

Nek16, SN13]. P oin ts [P ap04, Nad08a, Ste00]. P oiseuille [BHA18]. P oisson

[Bee21, CRS14, GM04, Hau00b, IN17, KRSJ17, TM20]. P olicy [BKS06].

P ollard [Vid07]. p olynomial [GP12, SS14a, SS17]. p olynomials

[SH22, T ak96b, Zhe13]. p opulation [AN12, Hei14]. p orosit y [CL01a].

P orous [KSSV03, KS04c, SM04, BCR11, CL02a, KS04b, KS05, Lej04, SK03,

SKL09, Smi98]. P ortfolio [MBK06, GG05, Sak10]. p ositivit y [Hal15a].

p ossible [DK06]. p osterior [PP21, Rei20]. p oten tial [CDGG21].

p oten tials [YJH21]. P o w er [Hei04, IOR21]. practical

[Bou95, Hal22, Hal08a]. pre [TTEA01]. pre-computed [TTEA01].

precision [SK23]. Prediction [CHK01, Sei04, But03]. preference [E˘ ge09].

preferen tial [Gui08]. Preliminary [BG13]. Prelims [Ano11]. premixed

[SH08]. Presence [SSS06, Oga08]. presen ted [Sab04b]. preserving

[Hal15a, Hal16]. preset [Gri17]. Prev en tiv e [SC96]. price [HKN12, KSC11].

Pricing [BCZ05, CK18, Sag11, AHT04, BGSR08, DM10, ECLR21, EBSY18,

GK08, Hal22, Hal24, JWK19, LL21, MH12, MH13, PP05, Sin14]. primitiv e

[T ak96b]. prior [PPN20]. Probabilistic

[AH12, Ano99e, Ano00g, Min01,

¨

Okt96, BCR11,

¨

OG09, PO04, W ag15].

probabilities [AK02, GP19, Hal21, P¨ ot12, Sab16c]. Probabilit y

[KM11b, SK18, CP02, Hal04, Hal05b, Kol20, KS06b, NB19, Nek20, eZN23].

probabilit y . [Hal05a]. Problem

[AS95, BP97, BG01, GHT00, KRSV99, PGB98, SS95, Sim95, CA12, COTB22,

KSNS15, Kol18, MT13, ME09, NVD

A07]. Problems [AAD04, MKL01, ST95,

BPP01, Gri14, Hal24, Kas17, KAS23, LNO15, N

¨

O09b, PRS05, Rog99, SS02,

Sab16a, Sab16b, Sab17, Sab19b, SP20, Sen01, SS18a, SS19a, SS21b, SS24].

pro cedure [BZ20, DKS

+

98]. pro cedures [LL11, V o y97]. Pro cess

[Ple00, SS95, BEH16, BS16, BL15,

´

EM13, Gui08, Hal15b, Hid20, IRP22,

KL W21, KS14, LS23, PRS05, Pra23, PS24, SK18, SA22]. Pro cesses

[Ano00h, DSGZ01, GZ01, KP02, SLP07, AK02, Alf05, Cap01, Ego20, FHS13,

F GD13, F

G04, Gol03, Gol04, Gri10, Gri23, Ka w06, KM11a, KT11b, KM11b,

Leo06, MS14, NT97, PR19, PP04, Rey17, Rie99, RL18, SK97a, T ur11, T ur19,

Wih01]. Pro cessing [DSGZ01]. pro duced [SS22]. pro duct [JML20, Xia96].

pro duction [ONZ99, SC96]. Profiles [NPM

+

06, E˘ ge09]. Profit [CS96].

Pro ject [But03, Ben16]. pro jection [IK00, KSNS15, SL10].

pro jection-statistical [IK00]. pro of [KS16,

¨

OG09]. Propagation

[NR02, JLH10]. Prop erties [SM04, BMO01, Bou95, Xia02]. prop osals

[WS22]. prop osed [BOT

AZ19]. Pro ximal [GHT00]. PSA [MZ98]. Pseudo

[GGP06, Sug95, U

ˇ

S96, An t95, MH13, MQH14, Sug04, T ak00].

Pseudo-Random

[GGP06, U

ˇ

S96, Sug95, An t95, MH13, MQH14, Sug04, T ak00].

pseudorandom [FT00, Nek16, Y ag02, YK08]. Pulse [BP98a].

Pulse-Heigh t-Sp ectrum [BP98a]. puzzles [MP12].

QMC [AHT04, BM19, SS20b]. quadratic [PP03]. quadrature [V A YT20].

qualit y [AM17, WLD21]. quan tification [Hei14]. quan tify [JLH10].

quan tiles [MM20]. Quan tisation [New01]. quan titativ e [MQH14].

quan tities [eZN22]. Quan tization

Sp ectral [ELR

U04, KS06c, NS09, BK95, GM04, Gri10, SM12, SL14].

sp ectral-based [Gri10]. Sp ectrum [BP98a, Nak98]. Sp eed [LK02, Kab05].

sphere [CL18, SK18]. Spheres [ST95, SS95, SS02, SS03, SSL06, Sab16b,

Sab17, Sab19a, SA22, SS18a, SS19a, SS21b, SS23, SS24]. spherical

[Gol04, SSL04]. spline [PPN20]. Split [NAKS04]. Splitting

[Kel04, KD04, Sab16c, Sta95, A

Y22]. sp ot [NO09a]. sputtering

[BS16, RBB21]. Square [NPM

+

06, HBBA15]. Square-W a v e [NPM

+

06].

squared [Alf05]. squares [Pra23]. St [Ano00f]. stabilit y [DHZA24, HS22].

Stable [KM95, KS04c, KM11a]. stage [MS14, PP19]. Standard

[CB22, Ow e06, PIR04]. star [AM22b, AM23, DK06, Sha10]. state

[BJ22, FN09, NB19, PIR04, SS21b, eZN22, eZN23]. state-space [BJ22].

States [GZ01]. static [I IO14]. stationarit y [LS23]. stationary

[F GD13, Gri23, NA

CA23, PGS09, Rog99]. stationary/nonstationary

[Gri23]. Statistical [Kol20, NA

CA23, Av e04, IK00, Kol21, Rog96].

Statistically [KSSV03, Hal04, Hal05a, Hal05b]. Statistics

[F GM

+

01, Bea09, BBBR19, VMS08]. steady

[FN09, NB19, PIR04, SS21b, eZN22, eZN23]. steady-state

[FN09, NB19, PIR04, SS21b, eZN22, eZN23]. step

[BMH

+

23, FP02, P ag07, Spa22]. Sto c hastic

[AS95, Ano96d, BT96, BF01, CK04, EW01, FP02, GN99, GHT00, Hau00b,

Hau00c, KSPZ23, Kan95, Kas17, Ka w07, KS01, KS03, KS04b, KS05, KS15,

KM95, KS95b, Kur95a, Kur97, KSK97, KSSV03, KLR

+

03, KS06c, LP12,

LN04, NAKS04, NHD06, PGB98, SRKL96, SK97b, SK98, SS01, SK03,

SKL09, SL10, SM12, SLK15, SS14a, SS17, Sim95, WK05, Zal00, A

G03, BH24,

BMO01, BPP01, BMH

+

23, BFP09, BGSR08, BMS09, BEH16, BH18, BFP97,

BJ01, Buc04, Cof24, DTS22, EZ04, Ego07, ES10, EM17, EP19,

´

EM13, FP99,

GG05, GA99, GR08, Hab12, HS22, Hei08, Hid20, Hid22, IRP22, KSNS15,

KAS23, Kol18, KM02, KS14, KW02, K

OSY01, LCRK18, LLM16, L

T08,

MH13, MPC03, MK06, NY19b, NT21]. sto c hastic

[NP04a, OO03, PG19, Pit06, PS05, Pri01, Rot07, RL18, Sab16c, Sab16d,

SSDM21, SH22, SZKS21, V o y97, W el06, Y an13, Zhe13, dBDD01, Ano00h].

Stok es [SB22, Sim95]. stopp ed [BST10]. stopping [Kas17, PRS05]. Strang

[V o y97]. Strategies [SS97]. strategy [I IO14]. Stratified

[Leo06, SLP07, CP15]. stress [Hei08]. Strong

[AJC16, BH18, BLNSP06, Cof24, KS00, CL01b, DHZA24, KSPZ23].

strongly [KVK

+

22]. structure [Av e04, Bis22, SS22, WLD21, Wih01].

structures [LLM16]. studen t [MC20, WS22, Nad08a, Nad08b]. Study

[BS16, SSS06, DTS22, DHZA24, JLH10, Ra j19, SNDS14, Sin14]. studying

[EW01]. St yle [KS04a]. sub [T ur11]. sub-Gaussian [T ur11]. Sub diffusion

[CK04]. Sub domains [HTKM19]. Subgrid [KS04c, Hei08]. subgrid-scale

[Hei08]. sub ject [CA12]. substitution [FVK16, FVK17].

substitution-transp osition [FVK17]. Substrates [NPM

+

06]. sudoku

[MP12, L

W10]. sulfide [SZKS21]. sum [ABKT18]. summary [Hal08a].

sums [CB22, F uk96, KM11b, KS06b]. sup ercomputing [AM15].

Sup erdiffusion [CK04]. Sup erp osition [Har22]. Surface

[NPM

+

06, KLR

+

03, Smi98, YJH21]. Surv ey [T uf04]. Surv eys [SS97].

surviv al [LL20, Sab16c]. switc hing [EBSY18, LNO15]. symmetric

[BL15, Osa01]. sync hron y [Ro w03]. System [MZB04, PGB98, CDGG21,

DHZA24, Hab12, Mor04, MM12, RL18, SK23, SC96]. systematic [JLH10].

Systems [Hal06, KD04, Kra01, Lik98, NR02, Oll01, P ap98, An t11, Av e04,

Hal08a, IOR21, KD99, Nek03, SM09, SL10, Sab16d, Sab22]. Systolic [Lik98].

T agged [Osa01]. tail [ABKT18, ZZA21]. tailed [ZZA21]. tak eo v ers [HR02].

taking [EM03]. tangen t [ES17]. tau [KT11a]. tau-leap [KT11a]. T a ylor

[Dic06]. teac hing [MC20]. T ec hnique

[Aro04, MPZP04, P ap98, An t15, KS15, MM00, MP02]. T ec hniques

[Ars98, Ars07, Hal06, AHT04, BN15]. temp erature [MK06]. temp ered

[KM11a]. T ensor [Nak98]. term [Bis22, Buc04, IP17]. terminal [MS16].

T est [ELR

U04, GGP06, A

W10, LL20, Man03, MH12, NS09, T ak96a]. tested

[BOT

AZ19]. T esting [F GM

+

01, IP17, KS14, TOT

AI18]. tests

[Hab11, T ak97]. their [Hal04, Hal05a, Hal05b]. Theis [Aze12]. theorem

[F GD13, NO09a, SS15, W el06, Gol03]. theorems

[BK14, GLP17, Hal08b, KKS13]. Theoretical [dBDD01, Min01, PC04].

Theory [Hau00c, Com01, Cos01]. thermo dynamic [SE18]. thermostatic

[IOR21]. thin [BS18, RBB21]. third [NY19b, Rey17]. third-order [NY19b].

Thouless [HK14]. three [CRS14, Kol20, L

W10, Mor05, SS97].

three-dimensional [CRS14, Kol20, Mor05]. Threshold [Vid07]. Time

[Hau00c, Nad07, Nak98, BJ22, BMH

+

23, BH18, BL15, CP02,

´

EM13, Gui08,

Hal21, Hid22, IP17, Ka w07, Khi00, MS16, N

¨

O09b, O

W07, Oga08, PP19,

PPN20, Pra23, Pri01, SK18, Sh v03, SH22, Spa22, T ak96a, TTEA01, Y am21].

time-dep enden t [CP02, N

¨

O09b, PP19]. time-inhomogeneous

[Pra23, Y am21]. time-step-robust [BMH

+

23]. Time-to-Ev en t

[Nad07, PPN20]. times [BEH16, FHS13, JWK19]. tomograph y [KVK

+

22].

T ossing [NP04b]. T otal [BP23, Y am23, Rey17]. T ouc hing [Rie99]. trac king

[SP20]. T ractabilit y [NP04b]. tra jectories [BMH

+

23, SP20]. T ra jectory

[Kel04, MP02]. transfer [VPR

CBO23]. transform [F uk96, Ima13].

transformation [Ka w06, TTEA01]. transformations [IM04].

T ransformed [LH04]. transforming [PC04]. transien t

[Aze12, Sab17, SK18, Sab19a, Sab19b, SS22, SS19a, SS21b, SS24]. transition

[DMR16, HK14]. T ransp ort

[Ano00h, BP98b, CK04, Hor02, KSSV03, LS97, SVH

+

04, KSPZ23, KSD22,

KW02, PGS09, PIR04, SS01, SKL09, Sen01, SAK

G15, Smi98, SS18b].

transp osition [FVK16, FVK17]. tra v eling [COTB22]. T rials [Nad07].

triangular [HK14]. triangular-lattice [HK14]. T urbulence

[Kur95a, Kur97, Nak98, SK98, Nak97]. T urbulen t [Ano00h, Kra01, Kur95b,

KS95b, KSK97, SK97b, SK98, BMRF23, KSD22, Min01, SK00, SS01, SH08].

Tw o [Ka w07, KAS23, Kur95b, Kur97, KSK97, NP04a, SK97b, Sim95, Cof24,

DMR16, Hal15a, HBBA15, K

OSY01, LL20, MS14, Min01, MPC03, Mor02,

Mor08, RS21, SH22]. Tw o-dimensional [Sim95, HBBA15]. t w o-factor

[Cof24, Hal15a]. Tw o-P article [Kur95b, Kur97, KSK97, SK97b]. t w o-phase

[Min01, MPC03]. t w o-stage [MS14]. Tw o-time-scale [Ka w07, SH22]. T yp e

[KM95, AK02, BCR11, KW97, KM02, LOR18, Nek03].

Uhlen b ec k [KM11a, Pra23]. ultra [KK09]. Un biased

[BJ22, RJ20, SS97, SD96]. Uncertain t y [Hei14, JLH10, mMSD04].

Unconfined [KS04b]. unconstrained [BFP09]. Understanding [BS18].

unequal [CB22]. Uniform [E˘ ge09, SUZ04, SN13, Ste00]. uniformly

[FKM08]. uniqueness [BH24]. unkno wn [BEH16,

´

EM13]. unreliable

[NA CA23]. Unrestricted [Man03]. unstructured [BMH

+

23]. up dating

[MZ98]. up on [SZKS21]. Upp er [KS04a, BDGZ20, DK06]. Usage [UV00].

use [Bou95, BN15, IP17, TOT

AI18, T uf96, T uf98, VMS08]. used [Mar10].

Using

[BA O

+

04, KS00, KNS04, L

TD01, LK02, SVH

+

04, V o y97, A

Y22, AN12, BCZ05,

BFP09, BS18, BOT

AZ19, But03, CR

T02, Cap01, CLP17, CK18, ECLR21,

Ego20, ELZ11, EBSY18, FN09, Hau00c, JWK19, KD04, LCRK18, Mat99,

Mis07, NEBW20, NY19a, P

¨

O20, PS24, RBB21, Ro w02, Ro w03, T ur11, YY18].

V acuum [Ple00]. v alid [Hal04, Hal05a, Hal05b]. V alidation [CA12]. V alue

[MKL01, ST95, Sim95, NVD

A07, Rog99]. V alued [Hei04, Gri17, Mal07].

v alues [EM03]. V aR [BFP09]. v ariables [ASTY19, Nad08a, P¨ ot12, SM03].

V ariance

[Aro04, CP01, Erm11, Hei95, Ka w07, NAKS04, P ag07, Bee21, BOT

AZ19,

GK08, KD99, KD04, KS03, MP02, Rie99, TOT

AI18, ZCC04, Cos01]. v arian t

[JML20]. v arian ts [NP04a]. v ariate [O

Y19]. v ariates

[ABKT18, BG13, CM22, ECLR21, Mak15]. V ariation

[Xia96, BP23, KM11a, Rey17, Y am23]. V ector

[Hei04, KS06c, Sab16d, Gri17, SK23]. v ector-v alued [Gri17]. V elo cit y

[Nak98, KSPZ20, Nak97]. v erification [An t15, JML20]. v ersion

[AJC16, SM09]. v ersus [IP17]. via

[CCMZ08, Hei08, Ima13, MY09, MS14, O

Y19]. Victoir [AJC16]. view

[Com01, Hal22, KT11b, KVK

+

22, PC04]. vis [Sin14]. vis-` a-vis [Sin14].

Visco elastic [BP02]. viscous [BJ01]. v olatilit y

[BMS09, Cof24, GG05, LCRK18, MH13, NO09a, O

W07, Oga08]. v olume

[BFP97]. v olumes [RS19, RS21]. vs [Man03].

W AF OM [Har16]. W alk [HTKM19, ST95, SS95, SS02, SS03, SSL06, SM09,

SM04, SVH

+

04, AM22b, AM23, EL

V10, ES11, Rie99, SSL04, Sab16a, Sab16b,

Sab16c, Sab17, Sab19a, Sab19b, SS21a, SSDT21, SB22, SA22, SS18a, SS19a,

SS20a, SS21b, SS23, SS24, Sim18, T ak97]. W alk-on-Sub domains

[HTKM19]. W alks [KMS04, RKM04]. w all [BMRF23]. w all-mo delled

[BMRF23]. W arno c k [Ow e06]. W ater [MPZP04]. W a v e

[NPM

+

06, EW02, KSNS15]. W a v elet [KS06c, Nao95, SUZ04, T ur19, dSS24].

W a v elet-based [T ur19, dSS24]. w a v elets [T ur11]. W a v es [DK98b]. w a y

[IRP22]. W eak [KHO97, KM95, KP02, Lej01, MPC03, Rot07, A

Y22, BST10,

Gob01, KT11a, KSC11, NY19b, O

Y19, YY18, Y am21, CP02]. W eather

[EBSY18]. W eibull [NK06, T

AR22]. W eigh t [MZ98, T ak96a]. W eigh ted

[PIR04, FP02, GLP17, GK08, KS16, LL20]. w ell [SS01]. w ell-mixed [SS01].

W eyl [F uk96, ST00]. White [PP04, GR08]. WIAS [Ano00h, Ano02e].

Widening [BN15]. Width [V

A04]. Wiener [Ego20]. Wigner

[KNS04, NAKS04, SNDS14]. wise [ASTY19]. within [PIR04]. without

[CL02a, F GM

+

01, FM01, YY18, Y am23]. W orkshop

[Ano96d, Ano00f, Ano00h]. w orld [Hei14]. W orst [RJG13].

Zak ai [RJ20]. zero [BH18,

´

EM13, Hid22, IN17, Rie99]. zero-inflated [IN17].

zero-v ariance [Rie99]. ziggurat [NX

¨

O18].

References

Alexandro v:2004:PQM

[AAD04] V. Alexandro v, E. A tanasso v, and I. Dimo v. P arallel quasi-Mon te

Carlo metho ds for linear algebra problems. Monte Carlo Meth-

o ds and Applic ations, 10(3–4):213–219, Decem b er 2004. CODEN

MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2004.10.issue-3-

4/mcma.2004.10.3-4.213/mcma.2004.10.3-4.213.xml .

Alouini:2018:ESL

[ABKT18] Mohamed-Slim Alouini, Nadhir Ben Rac hed, Abla Kammoun,

and Raul T emp one. On the efficien t sim ulation of the left-tail of

the sum of correlated log-normal v ariates. Monte Carlo Metho ds

and Applic ations, 24(2):101–115, June 2018. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL https:

//www.degruyter.com/view/j/mcma.2018.24.issue-2/mcma-

2018-0009/mcma-2018-0009.xml .

A tanasso v:1999:NOM

[AD99] Emanouil I. A tanasso v and Iv an T. Dimo v. A new optimal Mon te

Carlo metho d for calculating in tegrals of smo oth functions.

Monte Carlo Metho ds and Applic ations, 5(2):149–167, ???? 1999.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1999.

5.issue-2/mcma.1999.5.2.149/mcma.1999.5.2.149.xml.

Andrieu:2001:OEA

[AD01] Christophe Andrieu and Arnaud Doucet. Optimal estimation of

amplitude and phase mo dulated signals. Monte Carlo Metho ds

and Applic ations, 7(1–2):1–14, ???? 2001. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:/

/www.degruyter.com/view/j/mcma.2001.7.issue-1-2/mcma.

2001.7.1-2.1/mcma.2001.7.1-2.1.xml. Mon te Carlo and

probabilistic metho ds for partial differen tial equations (Mon te

Carlo, 2000).

An tono v:2015:R CQ

[AE15] An ton A. An tono v and Sergej M. Ermak o v. Random cuba-

tures and quasi-Mon te Carlo metho ds. Monte Carlo Meth-

o ds and Applic ations, 21(3):179–??, Septem b er 2015. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2015.

21.issue-3/mcma-2015-0102/mcma-2015-0102.xml .

Anh:2003:FSE

[A G03] V. V. Anh and W. Grec ksc h. A fractional sto c hastic ev olu-

tion equation driv en b y fractional Bro wnian motion. Monte

Carlo Metho ds and Applic ations, 9(3):189–199, ???? 2003. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2003.

9.issue-3/156939603322728969/156939603322728969.xml .

Aistleitner:2012:PEB

[AH12] Christoph Aistleitner and Markus Hofer. Probabilistic er-

ror b ounds for the discrepancy of mixed sequences. Monte

Carlo Metho ds and Applic ations, 18(2):181–??, June 2012. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2012.

18.issue-2/mcma-2012-0006/mcma-2012-0006.xml .

Albrec her:2004:QTC

[AHT04] Hansj¨ org Albrec her, J ¨ urgen Hartinger, and Rob ert F. Tic h y .

QMC tec hniques for CA

T b ond pricing. Monte Carlo Meth-

o ds and Applic ations, 10(3–4):197–211, Decem b er 2004. CODEN

MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2004.10.issue-3-

4/mcma.2004.10.3-4.197/mcma.2004.10.3-4.197.xml.

AlGerbi:2016:NVS

[AJC16] Anis Al Gerbi, Benjamin Jourdain, and Emman uelle Cl ´ emen t.

Ninomiy a–Victoir sc heme: Strong con v ergence, an tithetic v er-

sion and application to m ultilev el estimators. Monte Carlo

Metho ds and Applic ations, 22(3):197–??, Septem b er 2016. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/view/j/mcma.

2016.22.issue-3/mcma-2016-0109/mcma-2016-0109.xml .

Albrec her:2002:SRP

[AK02] Hansj¨ org Albrec her and Josef Kan tor. Sim ulation of ruin prob-

abilities for risk pro cesses of Mark o vian t yp e. Monte Carlo

Metho ds and Applic ations, 8(2):111–127, ???? 2002. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2002.

8.issue-2/mcma.2002.8.2.111/mcma.2002.8.2.111.xml .

Alfonsi:2005:DSC

[Alf05] Aur ´ elien Alfonsi. On the discretization sc hemes for the

CIR (and Bessel squared) pro cesses. Monte Carlo Metho ds

and Applic ations, 11(4):355–384, ???? 2005. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2005.11.issue-4/

156939605777438569/156939605777438569.xml .

Al-Labadi:2022:EEE

[AL T22] Luai Al-Labadi and Muhammad T ahir. Estimation of en trop y

and extrop y based on righ t censored data: a Ba y esian non-

parametric approac h. Monte Carlo Metho ds and Applic ations,

28(4):??, ???? 2022. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/mcma-2022-2123/html .

Andersen:2015:MEL

[AM15] Timoth y D. Andersen and Mic hael Mascagni. Memory efficien t

lagged-Fib onacci random n um b er generators for GPU sup ercom-

puting. Monte Carlo Metho ds and Applic ations, 21(2):163–174,

June 2015. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-

3961 (electronic). URL http://www.degruyter.com/view/

j/mcma.2015.21.issue-2/mcma-2014-0017/mcma-2014-0017.

xml.

Aljahdali:2017:FIS

[AM17] Asia Aljahdali and Mic hael Mascagni. F eistel-inspired scram-

bling impro v es the qualit y of linear congruen tial generators.

Monte Carlo Metho ds and Applic ations, 23(2):89–??, June

2017. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL https://www.degruyter.com/view/j/mcma.

2017.23.issue-2/mcma-2017-0105/mcma-2017-0105.xml .

Aldossari:2022:SAL

[AM22a] Haifa Aldossari and Mic hael Mascagni. Scram bling additiv e

lagged-Fib onacci generators. Monte Carlo Metho ds and Applic a-

tions, 28(3):??, ???? 2022. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/mcma-2022-2115/html .

Alsolami:2022:R W A

[AM22b] Mary am Alsolami and Mic hael Mascagni. A random w alk al-

gorithm to estimate a lo w er b ound of the star discrepancy .

Monte Carlo Metho ds and Applic ations, 28(4):??, ???? 2022.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/mcma-2022-2125/html .

Alsolami:2023:MR W

[AM23] Mary am Alsolami and Mic hael Mascagni. A Metrop olis random

w alk algorithm to estimate a lo w er b ound of the star discrepancy .

Monte Carlo Metho ds and Applic ations, 29(2):??, ???? 2023.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/mcma-2023-2005/html .

Al-Nasser:2012:PME

[AN12] Amer Ibrahim Al-Omari Amjad D. Al-Nasser. On the p opu-

lation median estimation using robust extreme rank ed set sam-

pling. Monte Carlo Metho ds and Applic ations, 18(2):109–??, June

2012. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2012.18.issue-2/mcma-2012-0002/mcma-2012-0002.xml .

Anon ymous:1996:EBa

[Ano96a] Anon ymous. Editorial Board. Monte Carlo Metho ds and Ap-

plic ations, 2(2):172–??, ???? 1996. CODEN MCMA

C6. ISSN

Anon ymous:2000:EBa

[Ano00b] Anon ymous. Editorial Board. Monte Carlo Metho ds and Ap-

plic ations, 6(1):77–??, ???? 2000. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2000.6.issue-1/mcma.2000.6.

1.77/mcma.2000.6.1.77.xml .

Anon ymous:2000:EBb

[Ano00c] Anon ymous. Editorial Board. Monte Carlo Metho ds and Ap-

plic ations, 6(2):163–??, ???? 2000. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2000.6.issue-2/mcma.2000.6.

2.163/mcma.2000.6.2.163.xml .

Anon ymous:2000:EBc

[Ano00d] Anon ymous. Editorial Board. Monte Carlo Metho ds and Ap-

plic ations, 6(3):259–??, ???? 2000. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2000.6.issue-3/mcma.2000.6.

3.259/mcma.2000.6.3.259.xml .

Anon ymous:2000:EBd

[Ano00e] Anon ymous. Editorial Board. Monte Carlo Metho ds and Ap-

plic ations, 6(4):361–??, ???? 2000. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2000.6.issue-4/mcma.2000.6.

4.361/mcma.2000.6.4.361.xml .

Anon ymous:2000:FSP

[Ano00f ] Anon ymous. F ourth St. P etersburg W orkshop on Sim ulation.

Monte Carlo Metho ds and Applic ations, 6(3):257–??, ???? 2000.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2000.

6.issue-3/mcma.2000.6.3.257/mcma.2000.6.3.257.xml .

Anon ymous:2000:MCI

[Ano00g] Anon ymous. Mon te Carlo 2000: In ternational Conference on

Mon te Carlo and Probabilistic Metho ds for P artial Differen tial

Equations, Mon te Carlo (Monaco): July 3–5, 2000. Monte

Carlo Metho ds and Applic ations, 6(2):159–??, ???? 2000. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2000.

6.issue-2/mcma.2000.6.2.159/mcma.2000.6.2.159.xml.

Anon ymous:2000:WSM

[Ano00h] Anon ymous. W orkshop: Sto c hastic Mo dels for T urbulen t T rans-

p ort Pro cesses, WIAS, Berlin, 23–25 Octob er 2000. The ab-

stracts. Monte Carlo Metho ds and Applic ations, 6(4):349–??,

???? 2000. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-

3961 (electronic). URL http://www.degruyter.com/view/j/

mcma.2000.6.issue-4/mcma.2000.6.4.349/mcma.2000.6.4.

349.xml .

Anon ymous:2001:EBa

[Ano01a] Anon ymous. Editorial Board. Monte Carlo Metho ds and Appli-

c ations, 7(1–2):213–??, ???? 2001. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2001.7.issue-1-2/mcma.2001.

7.1-2.213/mcma.2001.7.1-2.213.xml .

Anon ymous:2001:EBb

[Ano01b] Anon ymous. Editorial Board. Monte Carlo Metho ds and Appli-

c ations, 7(3–4):421–??, ???? 2001. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2001.7.issue-3-4/mcma.2001.

7.3-4.421/mcma.2001.7.3-4.421.xml .

Anon ymous:2002:EBa

[Ano02a] Anon ymous. Editorial Board. Monte Carlo Metho ds and Ap-

plic ations, 8(1):107–??, ???? 2002. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2002.8.issue-1/mcma.2002.8.

1.107/mcma.2002.8.1.107.xml .

Anon ymous:2002:EBb

[Ano02b] Anon ymous. Editorial Board. Monte Carlo Metho ds and Ap-

plic ations, 8(2):217–??, ???? 2002. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2002.8.issue-2/mcma.2002.8.

2.217/mcma.2002.8.2.217.xml .

Anon ymous:2002:EBc

[Ano02c] Anon ymous. Editorial Board. Monte Carlo Metho ds and Ap-

plic ations, 8(3):317–??, ???? 2002. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2002.8.issue-3/mcma.2002.8.

3.317/mcma.2002.8.3.317.xml.

Anon ymous:2002:EBd

[Ano02d] Anon ymous. Editorial Board. Monte Carlo Metho ds and Ap-

plic ations, 8(4):421–??, ???? 2002. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2002.8.issue-4/mcma.2002.8.

4.421/mcma.2002.8.4.421.xml .

Anon ymous:2002:MI I

[Ano02e] Anon ymous. MCM2003: IV IMA

CS Mon te Carlo Semi-

nar WIAS, Berlin, 15–19 Septem b er 2003. Monte Carlo

Metho ds and Applic ations, 8(2):215–??, ???? 2002. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2002.

8.issue-2/mcma.2002.8.2.215/mcma.2002.8.2.215.xml .

Anon ymous:2003:EB

[Ano03a] Anon ymous. Editorial Board. Monte Carlo Metho ds and Ap-

plic ations, 9(3):291–??, ???? 2003. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2003.9.issue-3/156939603322729030/

156939603322729030.xml .

Anon ymous:2003:I IS

[Ano03b] Anon ymous. IVth IMA

CS Seminar on Mon te Carlo Metho ds.

Monte Carlo Metho ds and Applic ations, 9(1):87–??, Jan uary

2003. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2003.9.issue-1/156939603322587498/156939603322587498.

xml .

Anon ymous:2004:EB

[Ano04] Anon ymous. Editorial Board. Monte Carlo Metho ds and

Applic ations, 10(2):179–??, ???? 2004. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2004.10.issue-2/

156939604777303262/156939604777303262.xml .

Anon ymous:2005:EBa

[Ano05a] Anon ymous. Editorial Board. Monte Carlo Metho ds and Ap-

plic ations, 11(1):93–??, ???? 2005. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2005.11.issue-1/1569396054027247/

1569396054027247.xml.

Anon ymous:2005:EBb

[Ano05b] Anon ymous. Editorial Board. Monte Carlo Metho ds and

Applic ations, 11(2):199–??, ???? 2005. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2005.11.issue-2/

156939605777585953/156939605777585953.xml .

Anon ymous:2005:EBc

[Ano05c] Anon ymous. Editorial Board. Monte Carlo Metho ds and

Applic ations, 11(4):465–??, ???? 2005. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2005.11.issue-4/

156939605777438523/156939605777438523.xml .

Anon ymous:2006:EBa

[Ano06a] Anon ymous. Editorial Board. Monte Carlo Metho ds and Ap-

plic ations, 12(1):95–??, ???? 2006. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2006.12.issue-1/156939606776886661/

156939606776886661.xml .

Anon ymous:2006:EBb

[Ano06b] Anon ymous. Editorial Board. Monte Carlo Metho ds and

Applic ations, 12(2):187–??, ???? 2006. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2006.12.issue-2/

156939606777488851/156939606777488851.xml .

Anon ymous:2006:EBc

[Ano06c] Anon ymous. Editorial Board. Monte Carlo Metho ds and

Applic ations, 12(3–4):343–??, ???? 2006. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2006.12.issue-3/

156939606778705173/156939606778705173.xml .

Anon ymous:2011:P

[Ano11] Anon ymous. Prelims. Monte Carlo Metho ds and Appli-

c ations, 17(4):i–??, Decem b er 2011. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2011.17.issue-4/mcma.

2011.prelims4/mcma.2011.prelims4.xml.

Anon ymous:2012:Ma

[Ano12a] Anon ymous. Masthead. Monte Carlo Metho ds and Ap-

plic ations, 18(1):i–??, Marc h 2012. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2012.18.issue-1/mcma-

2012-masthead1/mcma-2012-masthead1.xml .

Anon ymous:2012:Mb

[Ano12b] Anon ymous. Masthead. Monte Carlo Metho ds and Applic ations,

18(2):i–??, June 2012. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL http://www.degruyter.

com/view/j/mcma.2012.18.issue-2/mcma-2012-masthead2/

mcma-2012-masthead2.xml .

Anon ymous:2012:Mc

[Ano12c] Anon ymous. Masthead. Monte Carlo Metho ds and Appli-

c ations, 18(3):i–??, Septem b er 2012. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2012.18.issue-3/mcma-

2012-masthead3/mcma-2012-masthead3.xml .

Anon ymous:2012:Md

[Ano12d] Anon ymous. Masthead. Monte Carlo Metho ds and Ap-

plic ations, 18(4):i–??, Decem b er 2012. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2012.18.issue-4/mcma-

2012-masthead4/mcma-2012-masthead4.xml .

Anon ymous:2013:Ma

[Ano13a] Anon ymous. Masthead. Monte Carlo Metho ds and Ap-

plic ations, 19(1):i–??, Marc h 2013. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2013.19.issue-1/mcma-

2013-masthead1/mcma-2013-masthead1.xml .

Anon ymous:2013:Mb

[Ano13b] Anon ymous. Masthead. Monte Carlo Metho ds and Applic ations,

19(2):i–??, July 2013. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL http://www.degruyter.

com/view/j/mcma.2013.19.issue-2/mcma-2013-masthead2/

mcma-2013-masthead2.xml.

Anon ymous:2013:Mc

[Ano13c] Anon ymous. Masthead. Monte Carlo Metho ds and Appli-

c ations, 19(3):i–??, Septem b er 2013. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2013.19.issue-3/mcma-

2013-masthead3/mcma-2013-masthead3.xml .

Anon ymous:2013:Md

[Ano13d] Anon ymous. Masthead. Monte Carlo Metho ds and Ap-

plic ations, 19(4):i–??, Decem b er 2013. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2013.19.issue-2/mcma-

2013-masthead2/mcma-2013-masthead2.xml .

Anon ymous:2014:F a

[Ano14a] Anon ymous. F ron tmatter. Monte Carlo Metho ds and Ap-

plic ations, 20(1):i–??, Marc h 2014. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2014.20.issue-1/mcma-

2014-frontmatter1/mcma-2014-frontmatter1.xml .

Anon ymous:2014:Fb

[Ano14b] Anon ymous. F ron tmatter. Monte Carlo Metho ds and Appli-

c ations, 20(2):i–??, June 2014. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2014.20.issue-2/mcma-2014-

frontmatter2/mcma-2014-frontmatter2.xml .

Anon ymous:2014:Fc

[Ano14c] Anon ymous. F ron tmatter. Monte Carlo Metho ds and Ap-

plic ations, 20(3):i–??, Septem b er 2014. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2014.20.issue-3/mcma-

2014-frontmatter3/mcma-2014-frontmatter3.xml .

Anon ymous:2014:Fd

[Ano14d] Anon ymous. F ron tmatter. Monte Carlo Metho ds and Ap-

plic ations, 20(4):i–??, Decem b er 2014. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2014.20.issue-4/mcma-

2014-frontmatter4/mcma-2014-frontmatter4.xml.

Anon ymous:2014:M

[Ano14e] Anon ymous. Masthead. Monte Carlo Metho ds and Ap-

plic ations, 20(1):i–??, Jan uary 2014. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2013.19.issue-3/mcma-

2013-masthead3/mcma-2013-masthead3.xml .

Anon ymous:2015:F a

[Ano15a] Anon ymous. F ron tmatter. Monte Carlo Metho ds and Ap-

plic ations, 21(1):i–??, Marc h 2015. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2015.21.issue-1/mcma-

2015-frontmatter1/mcma-2015-frontmatter1.xml .

Anon ymous:2015:Fb

[Ano15b] Anon ymous. F ron tmatter. Monte Carlo Metho ds and Appli-

c ations, 21(2):i–??, June 2015. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2015.21.issue-2/mcma-2015-

frontmatter2/mcma-2015-frontmatter2.xml .

Anon ymous:2015:Fc

[Ano15c] Anon ymous. F ron tmatter. Monte Carlo Metho ds and Ap-

plic ations, 21(3):i–??, Septem b er 2015. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2015.21.issue-3/mcma-

2015-frontmatter3/mcma-2015-frontmatter3.xml .

Anon ymous:2015:F

[Ano15d] Anon ymous. F ron tmatter. Monte Carlo Metho ds and Ap-

plic ations, 21(4):i–??, Decem b er 2015. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL https:

//www.degruyter.com/view/j/mcma.2015.21.issue-4/mcma-

2015-frontmatter4/mcma-2015-frontmatter4.xml .

Anon ymous:2016:F a

[Ano16a] Anon ymous. F ron tmatter. Monte Carlo Metho ds and Ap-

plic ations, 22(1):i–??, Marc h 2016. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL https:

//www.degruyter.com/view/j/mcma.2016.22.issue-1/mcma-

2016-frontmatter1/mcma-2016-frontmatter1.xml.

Anon ymous:2021:F a

[Ano21a] Anon ymous. F ron tmatter. Monte Carlo Metho ds and Appli-

c ations, 27(1):i–iv, Marc h 1, 2021. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL https://www.

degruyter.com/document/doi/10.1515/mcma-2021-frontmatter1/

html .

Anon ymous:2021:Fb

[Ano21b] Anon ymous. F ron tmatter. Monte Carlo Metho ds and Appli-

c ations, 27(2):i–iv, June 1, 2021. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL https://www.

degruyter.com/document/doi/10.1515/mcma-2021-frontmatter2/

html .

Anon ymous:2021:Fc

[Ano21c] Anon ymous. F ron tmatter. Monte Carlo Metho ds and Ap-

plic ations, 27(3):i–iv, Septem b er 1, 2021. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

https://www.degruyter.com/document/doi/10.1515/mcma-

2021-frontmatter3/html .

Anon ymous:2021:Fd

[Ano21d] Anon ymous. F ron tmatter. Monte Carlo Metho ds and Ap-

plic ations, 27(4):i–iv, Decem b er 1, 2021. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

https://www.degruyter.com/document/doi/10.1515/mcma-

2021-frontmatter4/html .

Anon ymous:2022:F a

[Ano22a] Anon ymous. F ron tmatter. Monte Carlo Metho ds and Appli-

c ations, 28(1):i–iv, Marc h 1, 2022. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL https://www.

degruyter.com/document/doi/10.1515/mcma-2022-frontmatter1/

html .

Anon ymous:2022:Fb

[Ano22b] Anon ymous. F ron tmatter. Monte Carlo Metho ds and Applic a-

tions, 28(2):??, ???? 2022. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/mcma-2022-frontmatter2/html .

Anon ymous:2022:Fc

[Ano22c] Anon ymous. F ron tmatter. Monte Carlo Metho ds and Applic a-

tions, 28(3):??, ???? 2022. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/mcma-2022-frontmatter3/html .

Anon ymous:2022:Fd

[Ano22d] Anon ymous. F ron tmatter. Monte Carlo Metho ds and Applic a-

tions, 28(4):??, ???? 2022. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/mcma-2022-frontmatter4/html .

Anon ymous:2023:Fd

[Ano23a] Anon ymous. F ron tmatter. Monte Carlo Metho ds and Applic a-

tions, 29(1):??, ???? 2023. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/mcma-2023-frontmatter1/html .

Anon ymous:2023:F e

[Ano23b] Anon ymous. F ron tmatter. Monte Carlo Metho ds and Applic a-

tions, 29(2):??, ???? 2023. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/mcma-2023-frontmatter2/html .

Anon ymous:2023:Ff

[Ano23c] Anon ymous. F ron tmatter. Monte Carlo Metho ds and Applic a-

tions, 29(3):??, ???? 2023. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/mcma-2023-frontmatter3/html .

Anon ymous:2023:Fg

[Ano23d] Anon ymous. F ron tmatter. Monte Carlo Metho ds and Applic a-

tions, 29(4):??, ???? 2023. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/mcma-2023-frontmatter4/html .

Anon ymous:2024:Fh

[Ano24] Anon ymous. F ron tmatter. Monte Carlo Metho ds and Applic a-

tions, 30(1):??, ???? 2024. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/mcma-2024-frontmatter1/html .

An tip o v:1995:COP

[An t95] M. V. An tip o v. Congruence op erator of the pseudo-random n um-

b ers generator and a mo dification of Euclidean decomp osition.

Monte Carlo Metho ds and Applic ations, 1(3):203–219, ???? 1995.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1995.

1.issue-3/mcma.1995.1.3.203/mcma.1995.1.3.203.xml .

An tip o v:1996:SNM

[An t96] M. V. An tip o v. Sequences of n um b ers for Mon te Carlo metho ds.

Monte Carlo Metho ds and Applic ations, 2(3):219–235, ???? 1996.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1996.

2.issue-3/mcma.1996.2.3.219/mcma.1996.2.3.219.xml .

An t yufeev:2011:NNR

[An t11] Victor S. An t yufeev. Non-negativ e regularization for systems

of linear algebraic equations. Monte Carlo Metho ds and Ap-

plic ations, 17(4):399–410, Decem b er 2011. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2011.17.issue-4/mcma.

2011.016/mcma.2011.016.xml .

An t yufeev:2015:MVM

[An t15] Victor S. An t yufeev. Mathematical v erification of the Mon te

Carlo maxim um cross-section tec hnique. Monte Carlo Meth-

o ds and Applic ations, 21(4):275–??, Decem b er 2015. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/view/j/mcma.

2015.21.issue-4/mcma-2015-0106/mcma-2015-0106.xml .

Akian:2004:SRE

[AP04] Jean-Luc Akian and B ´ en ´ edicte Puig. Some results of er-

ror ev aluation for a non-Gaussian sim ulation metho d. Monte

Carlo Metho ds and Applic ations, 10(1):51–68, ???? 2004. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2004.

10.issue-1/156939604323091207/156939604323091207.xml .

Aristoff:2015:PRM

[Ari15] Da vid Aristoff. The parallel replica metho d for computing equi-

librium a v erages of Mark o v c hains. Monte Carlo Metho ds and

Applic ations, 21(4):255–??, Decem b er 2015. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL https:

//www.degruyter.com/view/j/mcma.2015.21.issue-4/mcma-

2015-0110/mcma-2015-0110.xml.

Arouna:2004:AMC

[Aro04] Bouhari Arouna. Adaptativ e Mon te Carlo metho d, a v ariance re-

duction tec hnique. Monte Carlo Metho ds and Applic ations, 10(1):

1–24, ???? 2004. CODEN MCMA

C6. ISSN 0929-9629 (prin t),

1569-3961 (electronic). URL http://www.degruyter.com/

view/j/mcma.2004.10.issue-1/156939604323091180/156939604323091180.

xml .

Arsham:1998:TMC

[Ars98] H. Arsham. T ec hniques for Mon te Carlo optimizing. Monte

Carlo Metho ds and Applic ations, 4(3):181–229, ???? 1998. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1998.

4.issue-3/mcma.1998.4.3.181/mcma.1998.4.3.181.xml .

Arsham:2007:MCT

[Ars07] Hossein Arsham. Mon te Carlo tec hniques for parametric fi-

nite m ultidimensional in tegral equations. Monte Carlo Meth-

o ds and Applic ations, 13(3):173–195, August 2007. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2007.

13.issue-3/mcma.2007.009/mcma.2007.009.xml .

Amano:1995:SNS

[AS95] Kazuo Amano and T omoaki Saito. Sto c hastic n umerical solu-

tion of biharmonic Diric hlet problem. Monte Carlo Metho ds and

Applic ations, 1(1):71–82, ???? 1995. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.1995.1.issue-1/mcma.1995.1.

1.71/mcma.1995.1.1.71.xml .

Ac hiha:2019:GKW

[ASTY19] T aku Ac hiha, Hiroshi Sugita, Ken ta T onohiro, and Y uto Y a-

mamoto. Generation of k -wise indep enden t random v ariables

with small randomness. Monte Carlo Metho ds and Appli-

c ations, 25(3):259–??, Septem b er 2019. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL https:

//www.degruyter.com/view/j/mcma.2019.25.issue-3/mcma-

2019-2046/mcma-2019-2046.xml .

Abbas-T urki:2014:TCM

[A TBM14] Lokman A. Abbas-T urki, Ayc h I. Bouselmi, and Mohammed A.

Mik ou. T o w ard a coheren t Mon te Carlo sim ulation of CV A.

Monte Carlo Metho ds and Applic ations, 20(3):195–??, Septem b er

2014. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2014.20.issue-3/mcma-2013-0026/mcma-2013-0026.xml .

Av erina:2004:ASS

[Av e04] T. A. Av erina. Algorithm of statistical sim ulation of dynamic

systems with distributed c hange of structure. Monte Carlo Meth-

o ds and Applic ations, 10(3–4):221–226, Decem b er 2004. CODEN

MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2004.10.issue-3-

4/mcma.2004.10.3-4.221/mcma.2004.10.3-4.221.xml .

Agapie:2010:RPH

[A W10] Stefan C. Agapie and P aula A. Whitlo c k. Random pac king of

h yp erspheres and Marsaglia’s parking lot test. Monte Carlo

Metho ds and Applic ations, 16(3–4):197–209, Decem b er 2010.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2010.

16.issue-3-4/mcma.2010.019/mcma.2010.019.xml .

Akiy ama:2022:HO W

[A Y22] Naho Akiy ama and T oshihiro Y amada. A high order w eak ap-

pro ximation for jump-diffusions using Mallia vin calculus and op-

erator splitting. Monte Carlo Metho ds and Applic ations, 28

(2):??, ???? 2022. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/mcma-2022-2109/html .

Azev edo:2012:QMC

[Aze12] Juarez S. Azev edo. Quasi Mon te Carlo metho ds applied to

equations in transien t regime on the theis equation. Monte

Carlo Metho ds and Applic ations, 18(3):201–??, Septem b er 2012.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2012.

18.issue-3/mcma-2012-0007/mcma-2012-0007.xml .

Bab o vsky:1999:MCS

[Bab99] Hans Bab o vsky

. On a Mon te Carlo sc heme for Smoluc ho wski’s co-

agulation equation. Monte Carlo Metho ds and Applic ations, 5(1):

1–18, ???? 1999. CODEN MCMA

C6. ISSN 0929-9629 (prin t),

1569-3961 (electronic). URL http://www.degruyter.com/

view/j/mcma.1999.5.issue-1/mcma.1999.5.1.1/mcma.1999.

5.1.1.xml.

Baldeaux:2008:QMC

[Bal08] Jan Baldeaux. Quasi-Mon te Carlo metho ds for the Kou mo del.

Monte Carlo Metho ds and Applic ations, 14(4):281–302, No v em-

b er 2008. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2008.14.issue-4/mcma.2008.012/mcma.2008.012.xml .

Branlard:2004:F AS

[BA O

+

04] J. Branlard, S. Ab oud, P

. Osuc h, S. Go o dnic k, and M. Saran-

iti. F requency analysis of semiconductor devices using full-band

cellular Mon te Carlo sim ulations. Monte Carlo Metho ds and

Applic ations, 10(3–4):227–233, Decem b er 2004. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2004.10.issue-3-

4/mcma.2004.10.3-4.227/mcma.2004.10.3-4.227.xml .

Braham:2019:ANM

[BBBR19] Ha y ette Braham, Louiza Berdjoudj, Mohamed Boualem, and

Nadji Rahmania. Analysis of a non-Mark o vian queueing mo del:

Ba y esian statistics and MCMC metho ds. Monte Carlo Metho ds

and Applic ations, 25(2):147–??, June 2019. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL https:

//www.degruyter.com/view/j/mcma.2019.25.issue-2/mcma-

2019-2035/mcma-2019-2035.xml .

Begin:2015:SHM

[BBG15] Jean-F ran¸ cois B ´ egin, Myl ` ene B ´ edard, and P atrice Gaillardetz.

Sim ulating from the Heston mo del: A gamma appro ximation

sc heme. Monte Carlo Metho ds and Applic ations, 21(3):205–??,

Septem b er 2015. CODEN MCMA

C6. ISSN 0929-9629 (prin t),

1569-3961 (electronic). URL http://www.degruyter.com/

view/j/mcma.2015.21.issue-3/mcma-2015-0105/mcma-2015-

0105.xml .

Brum bac k:2011:HMH

[BC11] T erry E. Brum bac k, Jr. and Chien-Pin Chen. Hybrid mo d-

eling of homogeneous gas-phase com bustion reactions. Monte

Carlo Metho ds and Applic ations, 17(2):133–154, June 2011. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2011.

17.issue-2/mcma.2011.006/mcma.2011.006.xml.

Belaribi:2011:P AA

[BCR11] Nadia Belaribi, F ran¸ cois Cuv elier, and F rancesco Russo. A

probabilistic algorithm appro ximating solutions of a singular

PDE of p orous media t yp e. Monte Carlo Metho ds and Appli-

c ations, 17(4):317–369, Decem b er 2011. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2011.17.issue-4/mcma.

2011.014/mcma.2011.014.xml .

Bally:2005:PHA

[BCZ05] Vlad Bally

, Lucia Caramellino, and An tonino Zanette. Pric-

ing and hedging American options b y Mon te Carlo metho ds

using a Mallia vin calculus approac h. Monte Carlo Metho ds

and Applic ations, 11(2):97–133, ???? 2005. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2005.11.issue-2/

156939605777585944/156939605777585944.xml .

Bourgey:2020:MMC

[BDGZ20] Florian Bourgey

, Stefano De Marco, Emman uel Gob et, and

Alexandre Zhou. Multilev el Mon te Carlo metho ds and lo w er–

upp er b ounds in initial margin computations. Monte Carlo

Metho ds and Applic ations, 26(2):131–161, April 15, 2020. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/mcma-2020-2062/html .

Beac hk ofski:2009:CDS

[Bea09] Brian Beac hk ofski. Comparison of descriptiv e statistics for m ul-

tidimensional p oin t sets. Monte Carlo Metho ds and Appli-

c ations, 15(3):211–228, No v em b er 2009. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2009.15.issue-3/mcma.

2009.012/mcma.2009.012.xml .

Been tjes:2021:OPB

[Bee21] Casp er H. L. Been tjes. Optimising P oisson bridge construc-

tions for v ariance reduction metho ds. Monte Carlo Meth-

o ds and Applic ations, 27(3):249–275, June 1, 2021. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/mcma-2021-2090/html.

space mo dels. Monte Carlo Metho ds and Applic ations, 28(1):

61–83, F ebruary 26, 2022. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/mcma-2022-2105/html .

Buglano v a:1995:CRS

[BK95] N. A. Buglano v a and O. A. Kurbanm urado v. Con v ergence

of the randomized sp ectral mo dels of homogeneous Gaus-

sian random fields. Monte Carlo Metho ds and Applic a-

tions, 1(3):173–201, ???? 1995. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.1995.1.issue-3/mcma.1995.1.

3.173/mcma.1995.1.3.173.xml .

BenAla y a:2014:MMC

[BK14] Mohamed Ben Ala y a and Ahmed Kebaier. Multilev el Mon te

Carlo for Asian options and limit theorems. Monte Carlo

Metho ds and Applic ations, 20(3):181–??, Septem b er 2014. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2014.

20.issue-3/mcma-2013-0025/mcma-2013-0025.xml .

Bender:2006:PIA

[BKS06] Christian Bender, Anastasia Kolo dk o, and John Sc ho enmak-

ers. P olicy iteration for American options: o v erview. Monte

Carlo Metho ds and Applic ations, 12(5–6):347–362, ???? 2006.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2006.

12.issue-5/156939606779329053/156939606779329053.xml .

Burc h:2015:CET

[BL15] Nathanial Burc h and R. B. Lehoucq. Computing the exit-

time for a finite-range symmetric jump pro cess. Monte Carlo

Metho ds and Applic ations, 21(2):139–??, June 2015. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2015.

21.issue-2/mcma-2014-0015/mcma-2014-0015.xml .

Bruti-Lib erati:2006:F OS

[BLNSP06] Nicola Bruti-Lib erati, Christina Nikitop oulos-Sklib osios, and

Ec khard Platen. First order strong appro ximations of jump diffu-

sions. Monte Carlo Metho ds and Applic ations, 12(3–4):191–209,

???? 2006. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-

3961 (electronic). URL http://www.degruyter.com/view/j/

mcma.2006.12.issue-3/156939606778705191/156939606778705191.

xml .

Ba y ousef:2019:CIO

[BM19] Manal Ba y ousef and Mic hael Mascagni. A computational in v es-

tigation of the optimal Halton sequence in QMC applications.

Monte Carlo Metho ds and Applic ations, 25(3):187–??, Septem-

b er 2019. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL https://www.degruyter.com/view/j/mcma.

2019.25.issue-3/mcma-2019-2041/mcma-2019-2041.xml .

Balv et:2023:TSR

[BMH

+

23] Guilhem Balv et, Jean-Pierre Minier, Christophe Henry , Y elv a

Roustan, and Martin F errand. A time-step-robust algorithm to

compute particle tra jectories in 3-d unstructured meshes for La-

grangian sto c hastic metho ds. Monte Carlo Metho ds and Applic a-

tions, 29(2):??, ???? 2023. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/mcma-2023-2002/html .

Bahlali:2001:SGP

[BMO01] Khaled Bahlali, Brahim Mezerdi, and Y oussef Ouknine. Some

generic prop erties in bac kw ard sto c hastic differen tial equations

with con tin uous co efficien t. Monte Carlo Metho ds and Appli-

c ations, 7(1–2):15–19, ???? 2001. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2001.7.issue-1-2/mcma.2001.

7.1-2.15/mcma.2001.7.1-2.15.xml. Mon te Carlo and proba-

bilistic metho ds for partial differen tial equations (Mon te Carlo,

2000).

Balv et:2023:A WM

[BMRF23] Guilhem Balv et, Jean-Pierre Minier, Y elv a Roustan, and Martin

F errand. Analysis of w all-mo delled particle/mesh PDF metho ds

for turbulen t parietal flo ws. Monte Carlo Metho ds and Applic a-

tions, 29(4):??, ???? 2023. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/mcma-2023-2017/html .

Belomestn y:2009:MSV

[BMS09] Denis Belomestn y , Stanley Mathew, and John Sc ho enmak-

ers. Multiple sto c hastic v olatilit y extension of the Lib or

mark et mo del and its implemen tation. Monte Carlo Meth-

o ds and Applic ations, 15(4):285–310, Decem b er 2009. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2009.

15.issue-4/mcma.2009.016/mcma.2009.016.xml .

Bounnite:2015:W CT

[BN15] Mohamed Y asser Bounnite and Ab delaziz Nasroallah. Widening

and clustering tec hniques allo wing the use of monotone CFTP al-

gorithm. Monte Carlo Metho ds and Applic ations, 21(4):301–??,

Decem b er 2015. CODEN MCMA

C6. ISSN 0929-9629 (prin t),

1569-3961 (electronic). URL https://www.degruyter.com/

view/j/mcma.2015.21.issue-4/mcma-2015-0111/mcma-2015-

0111.xml .

Boubalou:2019:CMG

[BOT

AZ19] Meriem Boubalou, Megdouda Ourbih-T ari, Ab delouhab Aloui,

and Arezki Zioui. Comparing M/G/1 queue estimators in

Mon te Carlo sim ulation through the tested generator “getRDS”

and the prop osed “getLHS” using v ariance reduction. Monte

Carlo Metho ds and Applic ations, 25(2):177–??, June 2019. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/view/j/mcma.

2019.25.issue-2/mcma-2019-2033/mcma-2019-2033.xml .

Bouleau:1995:SPR

[Bou95] Nicolas Bouleau. The shift: prop erties and recommenda-

tions for practical use. Monte Carlo Metho ds and Applic a-

tions, 1(2):137–145, ???? 1995. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.1995.1.issue-2/mcma.1995.1.

2.137/mcma.1995.1.2.137.xml .

Bouleau:2005:DFS

[Bou05] Nicolas Bouleau. Diric hlet forms in sim ulation. Monte Carlo

Metho ds and Applic ations, 11(4):385–395, ???? 2005. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2005.

11.issue-4/156939605777438541/156939605777438541.xml .

Boriso v:1997:AIM

[BP97] N. M. Boriso v and M. P . P anin. Adjoin t imp ortance Mon te

Carlo sim ulation for gamma ra y deep p enetration problem.

Monte Carlo Metho ds and Applic ations, 3(3):241–250, ???? 1997.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1997.

3.issue-3/mcma.1997.3.3.241/mcma.1997.3.3.241.xml .

Boriso v:1998:AMC

[BP98a] N. M. Boriso v and M. P . P anin. Adjoin t Mon te Carlo calcula-

tions of pulse-heigh t-sp ectrum. Monte Carlo Metho ds and Ap-

plic ations, 4(3):273–284, ???? 1998. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.1998.4.issue-3/mcma.1998.4.

3.273/mcma.1998.4.3.273.xml .

Boriso v:1998:GPC

[BP98b] N. M. Boriso v and M. P . P anin. Generalized particle con-

cept for adjoin t Mon te Carlo calculations of coupled gamma

ra y–electron transp ort. Monte Carlo Metho ds and Applic a-

tions, 4(4):341–357, ???? 1998. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.1998.4.issue-4/mcma.1998.4.

4.341/mcma.1998.4.4.341.xml .

Bon vin:2002:MMV

[BP02] John Bon vin and Marco Picasso. Mesoscopic mo dels for vis-

co elastic flo ws: Coupling finite elemen t and Mon te Carlo meth-

o ds. Monte Carlo Metho ds and Applic ations, 8(1):73–81, ????

2002. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2002.8.issue-1/mcma.2002.8.1.73/mcma.2002.8.1.73.xml .

Bras:2023:CLS

[BP23] Pierre Bras and Gilles P ag ` es. Con v ergence of Langevin-sim ulated

annealing algorithms with m ultiplicativ e noise I I: T otal v ariation.

Monte Carlo Metho ds and Applic ations, 29(3):??, ???? 2023.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/mcma-2023-2009/html .

Bally:2001:SQM

[BPP01] Vlad Bally

, Gilles P ag ` es, and Jacques Prin tems. A sto c hastic

quan tization metho d for nonlinear problems. Monte Carlo Meth-

o ds and Applic ations, 7(1–2):21–33, ???? 2001. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2001.7.issue-1-

2/mcma.2001.7.1-2.21/mcma.2001.7.1-2.21.xml. Mon te

Carlo and probabilistic metho ds for partial differen tial equations

(Mon te Carlo, 2000).

Barghouthi:2003:MCS

[BQA03] Imad A. Barghouthi, Na ji A. Qatanani, and F athi M. Al-

lan. Mon te Carlo sim ulation of Boltzmann equation in

space plasma at high latitudes. Monte Carlo Metho ds and

Applic ations, 9(3):201–216, ???? 2003. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2003.9.issue-3/

156939603322728978/156939603322728978.xml .

Bouazza:2016:SSS

[BS16] Ab delk ader Bouazza and Ab derrahmane Settaouti. Study and

sim ulation of the sputtering pro cess of material la y ers in plasma.

Monte Carlo Metho ds and Applic ations, 22(2):149–??, June

2016. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL https://www.degruyter.com/view/j/mcma.

2016.22.issue-2/mcma-2016-0106/mcma-2016-0106.xml .

Bouazza:2018:UCE

[BS18] Ab delk ader Bouazza and Ab derrahmane Settaouti. Under-

standing the con tribution of energy and angular distribution

in the morphology of thin films using Mon te Carlo sim ulation.

Monte Carlo Metho ds and Applic ations, 24(3):215–224, Septem-

b er 2018. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL https://www.degruyter.com/view/j/mcma.

2018.24.issue-3/mcma-2018-0019/mcma-2018-0019.xml .

Ba y er:2010:A W A

[BST10] Christian Ba y er, Anders Szep essy

, and Ra ´ ul T emp one. Adap-

tiv e w eak appro ximation of reflected and stopp ed diffusions.

Monte Carlo Metho ds and Applic ations, 16(1):1–67, April 2010.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2010.

16.issue-1/mcma.2010.001/mcma.2010.001.xml .

Bally:1996:LES

[BT96] Vlad Bally and Denis T ala y . The la w of the Euler sc heme for

sto c hastic differen tial equations: I I. Con v ergence rate of the den-

sit y . Monte Carlo Metho ds and Applic ations, 2(2):93–128, ????

1996. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

1996.2.issue-2/mcma.1996.2.2.93/mcma.1996.2.2.93.xml.

Buc kw ar:2004:MSS

[Buc04] Ev elyn Buc kw ar. The Θ-Maruy ama sc heme for sto c hastic func-

tional differen tial equations with distributed memory term.

Monte Carlo Metho ds and Applic ations, 10(3–4):235–244, Decem-

b er 2004. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2004.10.issue-3-4/mcma.2004.10.3-4.235/mcma.2004.10.

3-4.235.xml .

Button:2003:PDP

[But03] Scott D. Button. Pro ject duration prediction using a Mon te

Carlo sim ulation of the p erio dic output of the pro ject resources.

Monte Carlo Metho ds and Applic ations, 9(3):217–225, ???? 2003.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2003.

9.issue-3/156939603322728987/156939603322728987.xml .

Bedouhene:2020:BPB

[BZ20] Kahina Bedouhene and Nabil Zougab. A Ba y esian pro cedure

for bandwidth selection in circular k ernel densit y estimation.

Monte Carlo Metho ds and Applic ations, 26(1):69–??, Marc h

2020. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL https://www.degruyter.com/view/j/mcma.

2020.26.issue-1/mcma-2020-2056/mcma-2020-2056.xml .

Chatterjee:2012:GFM

[CA12] Kausik Chatterjee and Aksha y Anan tapadmanabhan. A Green’s

function Mon te Carlo algorithm for the Helmholtz equation

sub ject to Neumann and mixed b oundary conditions: V ali-

dation with an 1D b enc hmark problem. Monte Carlo Meth-

o ds and Applic ations, 18(3):265–??, Septem b er 2012. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2012.

18.issue-3/mcma-2012-0009/mcma-2012-0009.xml .

Capp e:2001:R CS

[Cap01] Olivier Capp ´ e. Recursiv e computation of smo othed function-

als of hidden Mark o vian pro cesses using a particle appro xima-

tion. Monte Carlo Metho ds and Applic ations, 7(1–2):81–92,

???? 2001. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-

3961 (electronic). URL http://www.degruyter.com/view/j/

mcma.2001.7.issue-1-2/mcma.2001.7.1-2.81/mcma.2001.7.

1-2.81.xml. Mon te Carlo and probabilistic metho ds for partial

differen tial equations (Mon te Carlo, 2000).

Casquilho:2022:SDE

[CB22] Miguel Casquilho and Jorge Buescu. Standard deviation es-

timation from sums of unequal size samples. Monte Carlo

Metho ds and Applic ations, 28(3):??, ???? 2022. CODEN

MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic).

URL https://www.degruyter.com/document/doi/10.1515/

mcma-2022-2118/html .

Cep eda-Cuerv o:2015:BBR

[CCG15] Edilb erto Cep eda-Cuerv o and Liliana Garrido. Ba y esian b eta

regression mo dels with join t mean and disp ersion mo deling.

Monte Carlo Metho ds and Applic ations, 21(1):49–??, Marc h 2015.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2015.

21.issue-1/mcma-2014-0007/mcma-2014-0007.xml .

Cao:2008:ESD

[CCMZ08] Y. Cao, H. Chi, C. Milton, and W. Zhao. Exploitation of sen-

sitivit y deriv ativ es via randomized quasi-Mon te Carlo metho ds.

Monte Carlo Metho ds and Applic ations, 14(3):269–279, Septem-

b er 2008. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2008.14.issue-3/mcma.2008.011/mcma.2008.011.xml .

Chraibi:2021:OPF

[CDGG21] Hassane Chraibi, Anne Dutfo y , Thomas Galtier, and Josselin

Garnier. Optimal p oten tial functions for the in teracting parti-

cle system metho d. Monte Carlo Metho ds and Applic ations, 27

(2):137–152, April 30, 2021. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/mcma-2021-2086/html .

Chi:2013:GPM

[Chi13] Hongmei Chi. Generation of parallel mo dified Kronec k er se-

quences. Monte Carlo Metho ds and Applic ations, 19(4):261–??,

Decem b er 2013. CODEN MCMA

C6. ISSN 0929-9629 (prin t),

1569-3961 (electronic). URL http://www.degruyter.com/

view/j/mcma.2013.19.issue-4/mcma-2013-0008/mcma-2013-

0008.xml.

URL https://www.degruyter.com/document/doi/10.1515/

mcma-2022-2113/html .

Christensen:2001:MCI

[CP01] Ben t Jesp er Christensen and Rolf P oulsen. Mon te Carlo im-

pro v emen t of estimates of the mean-rev erting constan t elasticit y

of v ariance in terest rate diffusion. Monte Carlo Metho ds and

Applic ations, 7(1–2):111–123, ???? 2001. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:/

/www.degruyter.com/view/j/mcma.2001.7.issue-1-2/mcma.

2001.7.1-2.111/mcma.2001.7.1-2.111.xml. Mon te Carlo and

probabilistic metho ds for partial differen tial equations (Mon te

Carlo, 2000).

Caramellino:2002:SEH

[CP02] Lucia Caramellino and Barbara P acc hiarotti. Sharp esti-

mates for the hitting probabilit y on time-dep enden t barriers

for a Bro wnian Motion. W eak appro ximation of a Bro wn-

ian motion killed on time-dep enden t barriers. Monte Carlo

Metho ds and Applic ations, 8(3):221–236, ???? 2002. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2002.

8.issue-3/mcma.2002.8.3.221/mcma.2002.8.3.221.xml .

Corla y:2015:F QB

[CP15] Sylv ain Corla y and Gilles P ag ` es. F unctional quan tization-

based stratified sampling metho ds. Monte Carlo Metho ds and

Applic ations, 21(1):1–??, Marc h 2015. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2015.21.issue-1/mcma-

2014-0010/mcma-2014-0010.xml .

Castro:2007:F GB

[CPSH07] F rancesc Castro, Gusta v o P ato w, Mateu Sb ert, and John H. Hal-

ton. F ast GPU-based reuse of paths in radiosit y . Monte Carlo

Metho ds and Applic ations, 13(4):253–273, No v em b er 20, 2007.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2007.

13.issue-4/mcma.2007.014/mcma.2007.014.xml .

Chan:2018:SD

[CR GF18] Deb ora Chan, Andrea Rey

, Juliana Gam bini, and Alejandro C.

F rery

. Sampling from the G

0

I distribution. Monte Carlo Meth-

o ds and Applic ations, 24(4):271–287, Decem b er 2018. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/view/j/mcma.

2018.24.issue-4/mcma-2018-2023/mcma-2018-2023.xml .

Chatterjee:2014:NGF

[CRS14] Kausik Chatterjee, John R. Roadcap, and Surendra Singh. A

new Green’s function Mon te Carlo algorithm for the solution

of the three-dimensional nonlinear P oisson–Boltzmann equation:

Application to the mo deling of plasma sheath la y ers. Monte

Carlo Metho ds and Applic ations, 20(1):53–??, Marc h 2014. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2014.

20.issue-1/mcma-2013-0016/mcma-2013-0016.xml .

Cancela:2002:MEU

[CR T02] H ´ ector Cancela, Gerardo Rubino, and Bruno T uffin. MTTF es-

timation using imp ortance sampling on Mark o v mo dels. Monte

Carlo Metho ds and Applic ations, 8(4):321–341, ???? 2002. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2002.

8.issue-4/mcma.2002.8.4.321/mcma.2002.8.4.321.xml .

Chauhan:1996:P A Q

[CS96] M. S. Chauhan and G. C. Sharma. Profit analysis of M / M /r

queueing mo del with balking and reneging. Monte Carlo

Metho ds and Applic ations, 2(2):139–144, ???? 1996. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1996.

2.issue-2/mcma.1996.2.2.139/mcma.1996.2.2.139.xml .

deBouard:2001:TNA

[dBDD01] A. de Bouard, A. Debussc he, and L. Di Menza. Theoretical

and n umerical asp ects of sto c hastic nonlinear Sc hr¨ odinger equa-

tions. Monte Carlo Metho ds and Applic ations, 7(1–2):55–63,

???? 2001. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-

3961 (electronic). URL http://www.degruyter.com/view/j/

mcma.2001.7.issue-1-2/mcma.2001.7.1-2.55/mcma.2001.7.

1-2.55.xml. Mon te Carlo and probabilistic metho ds for partial

differen tial equations (Mon te Carlo, 2000).

Do err:2008:CCC

[DGKP08] Benjamin Do err, Mic hael Gnewuc h, P eter Kritzer, and F riedric h

Pillic hshammer. Comp onen t-b y-comp onen t construction of lo w-

discrepancy p oin t sets of small size. Monte Carlo Metho ds and

Applic ations, 14(2):129–149, July 2008. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2008.14.issue-2/mcma.

2008.007/mcma.2008.007.xml .

Djabali:2024:AKM

[DHZA24] Y asmina Djabali, Sedda Hakmi, Nabil Zougab, and Djamil

A ¨ ıssani. Asymmetric k ernel metho d in the study of strong

stabilit y of the PH/M/1 queuing system. Monte Carlo

Metho ds and Applic ations, 30(1):??, ???? 2024. CODEN

MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic).

URL https://www.degruyter.com/document/doi/10.1515/

mcma-2023-2023/html .

Dic k:2006:TSM

[Dic06] Josef Dic k. A T a ylor space for m ultiv ariate in tegration. Monte

Carlo Metho ds and Applic ations, 12(2):99–112, ???? 2006. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2006.

12.issue-2/156939606777488860/156939606777488860.xml .

Dimo v:1998:PCE

[DK98a] Iv an Dimo v and Aneta Karaiv ano v a. P arallel computations

of eigen v alues based on a Mon te Carlo approac h. Monte

Carlo Metho ds and Applic ations, 4(1):33–52, ???? 1998. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1998.

4.issue-1/mcma.1998.4.1.33/mcma.1998.4.1.33.xml .

Drey er:1998:RES

[DK98b] W olfgang Drey er and Matthias Kunik. Reflections of Eule-

rian sho c k w a v es at mo ving adiabatic b oundaries. Monte Carlo

Metho ds and Applic ations, 4(3):231–252, ???? 1998. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1998.

4.issue-3/mcma.1998.4.3.231/mcma.1998.4.3.231.xml .

Dic k:2006:BPU

[DK06] Josef Dic k and P eter Kritzer. A b est p ossible upp er b ound

on the star discrepancy of (t, m, 2)-nets. Monte Carlo Meth-

o ds and Applic ations, 12(1):1–17, ???? 2006. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2006.12.issue-1/

156939606776886643/156939606776886643.xml .

Drey er:1998:IPM

[DKS

+

98] W. Drey er, M. Kunik, K. Sab elfeld, N. Simono v, and K. Wilman-

ski. Iterativ e pro cedure for m ultidimensional Euler equations.

Monte Carlo Metho ds and Applic ations, 4(3):253–271, ???? 1998.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1998.

4.issue-3/mcma.1998.4.3.253/mcma.1998.4.3.253.xml .

DelChicca:2014:HMC

[DL14] Lucia Del Chicca and Gerhard Larc her. Hybrid Mon te Carlo

metho ds in credit risk managemen t. Monte Carlo Meth-

o ds and Applic ations, 20(4):245–??, Decem b er 2014. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2014.

20.issue-4/mcma-2014-0004/mcma-2014-0004.xml .

DeLuigi:2010:AIA

[DM10] Christophe De Luigi and Sylv ain Maire. Adaptiv e in tegra-

tion and appro ximation o v er h yp er-rectangular regions with

applications to bask et option pricing. Monte Carlo Meth-

o ds and Applic ations, 16(3–4):265–282, Decem b er 2010. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2010.

16.issue-3-4/mcma.2010.011/mcma.2010.011.xml .

Dereudre:2016:ER T

[DMR16] Da vid Dereudre, Sara Mazzonetto, and Sylvie Ro elly

. An

explicit represen tation of the transition densities of the sk ew

Bro wnian motion with drift and t w o semip ermeable barri-

ers. Monte Carlo Metho ds and Applic ations, 22(1):1–??, Marc h

2016. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL https://www.degruyter.com/view/j/mcma.

2016.22.issue-1/mcma-2016-0100/mcma-2016-0100.xml .

Ding:2003:QMC

[DMZ03] Jiu Ding, Dong Mao, and Aih ui Zhou. A quasi Mon te Carlo

approac h to piecewise linear Mark o v appro ximations of Mark o v

op erators. Monte Carlo Metho ds and Applic ations, 9(4):295–306,

???? 2003. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-

3961 (electronic). URL http://www.degruyter.com/view/j/

mcma.2003.9.issue-4/156939603322601932/156939603322601932.

xml .

Dubus:2010:ESP

[DS10] Alain Dubus and Karl Sab elfeld. Editorial [selected pap ers from

the Sev en th IMA

CS Seminar on Mon te Carlo metho ds]. Monte

Carlo Metho ds and Applic ations, 16(3–4):195, Decem b er 2010.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2010.

16.issue-3-4/mcma.2010.021/mcma.2010.021.xml. Held at

the Univ ersit ´ e Libre de Bruxelles, Brussels, Septem b er 6–11,

2009.

Descom b es:2001:RA O

[DSGZ01] Xa vier Descom b es, Radu Stoica, Lauren t Garcin, and Josiane

Zerubia. A RJMCMC algorithm for ob ject pro cesses in im-

age pro cessing. Monte Carlo Metho ds and Applic ations, 7(1–

2):149–156, ???? 2001. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL http://www.degruyter.

com/view/j/mcma.2001.7.issue-1-2/mcma.2001.7.1-2.149/

mcma.2001.7.1-2.149.xml. Mon te Carlo and probabilistic

metho ds for partial differen tial equations (Mon te Carlo, 2000).

Sousa:2024:WBM

[dSS24] Alex Ro drigo dos San tos Sousa. A w a v elet-based metho d

in aggregated functional data analysis. Monte Carlo Meth-

o ds and Applic ations, 30(1):??, ???? 2024. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

https://www.degruyter.com/document/doi/10.1515/mcma-

2023-2016/html .

Deacon u:2001:GCB

[DT01] Madalina Deacon u and Etienne T anr ´ e. A generalization of

the connection b et w een the additiv e and m ultiplicativ e solu-

tions for the Smoluc ho wski’s coagulation equation. Monte

Carlo Metho ds and Applic ations, 7(1–2):141–147, ???? 2001.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2001.7.issue-1-2/mcma.2001.7.1-2.141/mcma.2001.7.1-2.

141.xml. Mon te Carlo and probabilistic metho ds for partial

differen tial equations (Mon te Carlo, 2000).

Dimo v:2022:SHE

[DTS22] Iv an Dimo v, V enelin T o doro v, and Karl Sab elfeld. A study of

highly efficien t sto c hastic sequences for m ultidimensional sensi-

tivit y analysis. Monte Carlo Metho ds and Applic ations, 28(1):

1–12, F ebruary 15, 2022. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/mcma-2022-2101/html .

Ev arest:2018:WDP

[EBSY18] Emman uel Ev arest, F redrik Bern tsson, Martin Singull, and Xi-

angfeng Y ang. W eather deriv ativ es pricing using regime switc h-

ing mo del. Monte Carlo Metho ds and Applic ations, 24(1):13–27,

Marc h 2018. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-

3961 (electronic). URL https://www.degruyter.com/view/

j/mcma.2018.24.issue-1/mcma-2018-0002/mcma-2018-0002.

xml .

Ec h-Chafiq:2021:A CV

[ECLR21] Zineb El Filali Ec h-Chafiq, J ´ er^ ome Lelong, and Adil Reghai.

Automatic con trol v ariates for option pricing using neural net-

w orks. Monte Carlo Metho ds and Applic ations, 27(2):91–104,

Jan uary 13, 2021. CODEN MCMA

C6. ISSN 0929-9629 (prin t),

1569-3961 (electronic). URL https://www.degruyter.com/

document/doi/10.1515/mcma-2020-2081/html .

Egecioglu:2009:UGA

[E˘ ge09]

¨

Omer E˘ gecio˘ glu. Uniform generation of anon ymous and neu-

tral preference profiles for so cial c hoice rules. Monte Carlo

Metho ds and Applic ations, 15(3):241–255, No v em b er 2009. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2009.

15.issue-3/mcma.2009.014/mcma.2009.014.xml .

Egoro v:1997:IGM

[Ego97] A. D. Egoro v. On L

2

-isomorphic Gaussian mo dels for non-

Gaussian distributions. Monte Carlo Metho ds and Applic a-

tions, 3(2):141–154, ???? 1997. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.1997.3.issue-2/mcma.1997.3.

2.141/mcma.1997.3.2.141.xml.

Egoro v:2007:AEF

[Ego07] A. D. Egoro v. Appro ximations for exp ectations of functionals

of solutions to sto c hastic differen tial equations. Monte Carlo

Metho ds and Applic ations, 13(4):275–285, No v em b er 20, 2007.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2007.

13.issue-4/mcma.2007.015/mcma.2007.015.xml .

Egoro v:2020:AF C

[Ego20] Alexander Egoro v. An appro ximate form ula for calculating

the exp ectations of functionals from random pro cesses based

on using the Wiener c haos expansion. Monte Carlo Meth-

o ds and Applic ations, 26(4):285–292, Octob er 7, 2020. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/mcma-2020-2074/html .

Elkhec hafi:2018:NHC

[EHE18] Mariam Elkhec hafi, Hanaa Hac himi, and Y oussfi Elk ettani. A

new h ybrid cuc k o o searc h and firefly optimization. Monte

Carlo Metho ds and Applic ations, 24(1):71–77, Marc h 2018. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/view/j/mcma.

2018.24.issue-1/mcma-2018-0003/mcma-2018-0003.xml .

Ermak o v:2018:RR Q

[EL18] Sergej M. Ermak o v and Sv etlana N. Leora. Remarks on ran-

domization of quasi-random n um b ers. Monte Carlo Metho ds and

Applic ations, 24(2):139–145, June 2018. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL https:

//www.degruyter.com/view/j/mcma.2018.24.issue-2/mcma-

2018-0012/mcma-2018-0012.xml .

En tac her:2004:NST

[ELR

U04] Karl En tac her, Gerold Laimer, Harald R¨ oc k, and Andreas Uhl.

Normalization of the sp ectral test in high dimensions. Monte

Carlo Metho ds and Applic ations, 10(3–4):265–274, Decem b er

2004. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2004.10.issue-3-4/mcma.2004.10.3-4.265/mcma.2004.10.

3-4.265.xml.

Applic ations, 8(1):1–29, ???? 2002. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2002.8.issue-1/mcma.2002.8.

1.1/mcma.2002.8.1.1.xml .

Egoro v:2004:AFI

[EZ04] A. D. Egoro v and A. V. Zherelo. Appro ximations of func-

tional in tegrals with resp ect to measures generated b y solutions

of sto c hastic differen tial equations. Monte Carlo Metho ds and

Applic ations, 10(3–4):257–264, Decem b er 2004. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2004.10.issue-3-

4/mcma.2004.10.3-4.257/mcma.2004.10.3-4.257.xml .

Zakrad:2022:ESS

[eZN22] Az eddine Zakrad and Ab delaziz Nasroallah. Estimation of

steady-state quan tities of an HMM with some rarely generated

emissions. Monte Carlo Metho ds and Applic ations, 28(1):27–

44, F ebruary 15, 2022. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/mcma-2022-2103/html .

Zakrad:2023:CSS

[eZN23] Az eddine Zakrad and Ab delaziz Nasroallah. Computation

of the steady-state probabilit y of Mark o v c hain ev olving on a

mixed state space. Monte Carlo Metho ds and Applic ations,

29(3):??, ???? 2023. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/mcma-2023-2003/html .

F ournier:2004:ESN

[F G04] Nicolas F ournier and Jean-S ´ ebastien Giet. Exact sim ulation

of nonlinear coagulation pro cesses. Monte Carlo Metho ds

and Applic ations, 10(2):95–106, ???? 2004. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2004.10.issue-2/

156939604777303253/156939604777303253.xml .

Field:2013:AF G

[F GD13] Ric hard V. Field, Jr., Mircea Grigoriu, and Clark R. Dohrmann.

An algorithm for on-the-fly generation of samples of non-

stationary Gaussian pro cesses based on a sampling theorem.

Monte Carlo Metho ds and Applic ations, 19(2):143–??, July 2013.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2013.

19.issue-2/mcma-2013-0004/mcma-2013-0004.xml .

Figotin:2001:GQS

[F GM

+

01] A. Figotin, A. Gordon, S. Molc hano v, J. Quinn, and N. Sta vrak as.

Generalized quan tum statistics and testing of randomizers with

and without asymptotic assumptions. Monte Carlo Metho ds and

Applic ations, 7(1–2):167–175, ???? 2001. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:/

/www.degruyter.com/view/j/mcma.2001.7.issue-1-2/mcma.

2001.7.1-2.167/mcma.2001.7.1-2.167.xml .

F ort:2017:MDB

[F GM17] Gersende F ort, Emman uel Gob et, and Eric Moulines. MCMC

design-based non-parametric regression for rare ev en t. Applica-

tion to nested risk computations. Monte Carlo Metho ds and

Applic ations, 23(1):21–??, Marc h 2017. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL https:

//www.degruyter.com/view/j/mcma.2017.23.issue-1/mcma-

2017-0101/mcma-2017-0101.xml .

F ernandez:2013:DBF

[FHS13] Lexuri F ern´ andez, P eter Hieb er, and Matthias Sc herer. Double-

barrier first-passage times of jump-diffusion pro cesses. Monte

Carlo Metho ds and Applic ations, 19(2):107–??, July 2013. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2013.

19.issue-2/mcma-2013-0005/mcma-2013-0005.xml .

F ujita:2002:GV C

[FIN02] T ak ahik o F ujita, Sh unji Ito, and Sy oiti Ninomiy a. The

generalized v an der Corput sequence and its application to

n umerical in tegration. Monte Carlo Metho ds and Applic a-

tions, 8(2):149–158, ???? 2002. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2002.8.issue-2/mcma.2002.8.

2.149/mcma.2002.8.2.149.xml .

F ujita:2008:UDS

[FKM08] T ak ahik o F ujita, Hiroshi Kanek o, and Shin Matsumoto. A uni-

formly distributed sequence on the ring of p-adic in tegers. Monte

Carlo Metho ds and Applic ations, 14(4):303–310, No v em b er 2008.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2008.

14.issue-4/mcma.2008.013/mcma.2008.013.xml .

F aure:2010:IHS

[FL10] Henri F aure and Christiane Lemieux. Impro v ed Halton sequences

and discrepancy b ounds. Monte Carlo Metho ds and Applic a-

tions, 16(3–4):231–250, Decem b er 2010. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http://

www.degruyter.com/view/j/mcma.2010.16.issue-3-4/mcma.

2010.008/mcma.2010.008.xml .

F ournier:2001:MCA

[FM01] Nicolas F ournier and Sylvie M ´ el ´ eard. Mon te-Carlo appro xima-

tions for 2D homogeneous Boltzmann equations without cutoff

and for non Maxw ell molecules. Monte Carlo Metho ds and Ap-

plic ations, 7(1–2):177–192, ???? 2001. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2001.7.issue-1-2/mcma.2001.

7.1-2.177/mcma.2001.7.1-2.177.xml. Mon te Carlo and prob-

abilistic metho ds for partial differen tial equations (Mon te Carlo,

2000).

F akhouri:2009:SMC

[FN09] H. F akhouri and A. Nasroallah. On the sim ulation of Mark o v

c hain steady-state distribution using CFTP algorithm. Monte

Carlo Metho ds and Applic ations, 15(2):91–105, August 2009.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2009.

15.issue-2/mcma.2009.005/mcma.2009.005.xml .

Fisc her:1999:ABM

[FP99] P aul Fisc her and Ec khard Platen. Applications of the bal-

anced metho d to sto c hastic differen tial equations in filtering.

Monte Carlo Metho ds and Applic ations, 5(1):19–38, ???? 1999.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1999.

5.issue-1/mcma.1999.5.1.19/mcma.1999.5.1.19.xml .

F ort:2002:DSS

[FP02] Jean-Claude F ort and Gilles P ag ` es. Decreasing step sto c has-

tic algorithms: a.s. b eha viour of w eigh ted empirical measures.

Monte Carlo Metho ds and Applic ations, 8(3):237–270, ???? 2002.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2002.

8.issue-3/mcma.2002.8.3.237/mcma.2002.8.3.237.xml .

F rikha:2012:QBR

[FS12] Noufel F rikha and Abass Sagna. Quan tization based recur-

siv e imp ortance sampling. Monte Carlo Metho ds and Appli-

c ations, 18(4):287–??, Decem b er 2012. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2012.18.issue-4/mcma-

2012-0011/mcma-2012-0011.xml .

F ukuy ama:2000:PF A

[FT00] Katusi F ukuy ama and T etsuo T omokuni. On pseudoran-

dom functions and asymptotic distributions. Monte Carlo

Metho ds and Applic ations, 6(3):167–174, ???? 2000. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2000.

6.issue-3/mcma.2000.6.3.167/mcma.2000.6.3.167.xml .

F ukuy ama:1996:RRS

[F uk96] Katusi F ukuy ama. Riesz–Raik o v sums and W eyl transform.

Monte Carlo Metho ds and Applic ations, 2(4):271–293, ???? 1996.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1996.

2.issue-4/mcma.1996.2.4.271/mcma.1996.2.4.271.xml .

F athi-V a jargah:2016:IMC

[FVK16] Behrouz F athi-V a jargah and Mohadeseh Kanafc hian. Im-

pro v ed Mark o v c hain Mon te Carlo metho d for cryptanalysis

substitution–transp osition cipher. Monte Carlo Metho ds and Ap-

plic ations, 22(4):323–??, Decem b er 2016. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL https:

//www.degruyter.com/view/j/mcma.2016.22.issue-4/mcma-

2016-0116/mcma-2016-0116.xml .

F athi-V a jargah:2017:IMC

[FVK17] Behrouz F athi-V a jargah and Mohadeseh Kanafc hian. Im-

pro v ed Mark o v c hain Mon te Carlo metho d for cryptanalysis

substitution-transp osition cipher. Monte Carlo Metho ds and

Applic ations, 23(2):147–??, June 2017. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL https:

//www.degruyter.com/view/j/mcma.2017.23.issue-2/mcma-

2017-0108/mcma-2017-0108.xml.

Grec ksc h:1999:ASH

[GA99] W. Grec ksc h and V. V. Anh. Appro ximation of sto c has-

tic Hammerstein in tegral equation with fractional Bro wnian

motion input. Monte Carlo Metho ds and Applic ations, 5

(4):311–323, ???? 1999. CODEN MCMA

C6. ISSN 0929-

9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.1999.5.issue-4/mcma.1999.5.

4.311/mcma.1999.5.4.311.xml .

Gabih:2005:OPS

[GG05] Ab delali Gabih and Wilfried Grec ksc h. An ϵ-optimal p ortfolio

with sto c hastic v olatilit y . Monte Carlo Metho ds and Applic ations,

11(1):1–14, ???? 2005. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL http://www.degruyter.

com/view/j/mcma.2005.11.issue-1/1569396054027256/1569396054027256.

xml .

Gil:2006:R TP

[GGP06] Man uel Gil, Gaston H. Gonnet, and W esley P . P etersen. A rep-

etition test for pseudo-random n um b er generators. Monte Carlo

Metho ds and Applic ations, 12(5–6):385–393, ???? 2006. CODEN

MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2006.12.issue-5/

156939606779329017/156939606779329017.xml; http://

www.inf.ethz.ch/personal/gonnet/RepetitionTest.html .

Grec ksc h:2000:PP A

[GHT00] W. Grec ksc h, F. Heyde, and Chr. T ammer. Pro ximal p oin t algo-

rithm for an appro ximated sto c hastic optimal con trol problem.

Monte Carlo Metho ds and Applic ations, 6(3):175–189, ???? 2000.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2000.

6.issue-3/mcma.2000.6.3.175/mcma.2000.6.3.175.xml .

Gormin:2008:WVM

[GK08] A. A. Gormin and Y. N. Kash tano v. The w eigh ted v ari-

ance minimization for options pricing. Monte Carlo Meth-

o ds and Applic ations, 13(5–6):333–351, Jan uary 2008. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2008.

13.issue-5-6/mcma.2007.018/mcma.2007.018.xml.

Giorgi:2017:L TW

[GLP17] Daphn ´ e Giorgi, Vincen t Lemaire, and Gilles P ag ` es. Limit the-

orems for w eigh ted and regular m ultilev el estimators. Monte

Carlo Metho ds and Applic ations, 23(1):43–??, Marc h 2017. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/view/j/mcma.

2017.23.issue-1/mcma-2017-0102/mcma-2017-0102.xml .

Gob et:2004:SMC

[GM04] Emman uel Gob et and Sylv ain Maire. A sp ectral Mon te Carlo

metho d for the P oisson equation. Monte Carlo Metho ds and

Applic ations, 10(3–4):275–285, Decem b er 2004. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2004.10.issue-3-

4/mcma.2004.10.3-4.275/mcma.2004.10.3-4.275.xml .

Goly andina:1999:HBE

[GN99] N. Goly andina and V. Nekrutkin. Homogeneous balance equa-

tions for measures: Errors of the sto c hastic solution. Monte

Carlo Metho ds and Applic ations, 5(3):193–261, ???? 1999. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1999.

5.issue-3/mcma.1999.5.3.193/mcma.1999.5.3.193.xml .

Gerlo vina:2005:ABL

[GN05] V. Gerlo vina and V. Nekrutkin. Asymptotical b eha vior of

linear congruen tial generators. Monte Carlo Metho ds and

Applic ations, 11(2):135–162, ???? 2005. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2005.11.issue-2/

156939605777585971/156939605777585971.xml .

Gob et:2001:ESW

[Gob01] Emman uel Gob et. Efficien t sc hemes for the w eak appro xima-

tion of reflected diffusions. Monte Carlo Metho ds and Applic a-

tions, 7(1–2):193–202, ???? 2001. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2001.7.issue-1-2/mcma.2001.

7.1-2.193/mcma.2001.7.1-2.193.xml. Mon te Carlo and prob-

abilistic metho ds for partial differen tial equations (Mon te Carlo,

2000).

Goly andina:2003:CL T

[Gol03] N. Goly andina. Cen tral Limit Theorem for (n, k )-particle

pro cesses solving balance equations. Monte Carlo Metho ds

and Applic ations, 9(1):1–11, Jan uary 2003. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2003.9.issue-1/

156939603322587425/156939603322587425.xml .

Goly andina:2004:CRS

[Gol04] N. Goly andina. Con v ergence rate for spherical pro cesses

with shifted cen tres. Monte Carlo Metho ds and Applic a-

tions, 10(3–4):287–296, Decem b er 2004. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http://

www.degruyter.com/view/j/mcma.2004.10.issue-3-4/mcma.

2004.10.3-4.287/mcma.2004.10.3-4.287.xml .

Greslehner:2012:DHR

[GP12] Julia Greslehner and F riedric h Pillic hshammer. Discrepancy

of higher rank p olynomial lattice p oin t sets. Monte Carlo

Metho ds and Applic ations, 18(1):79–108, Marc h 2012. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2012.

18.issue-1/mcma-2012-0001/mcma-2012-0001.xml .

Gur:2019:SBC

[GP19] Sercan G ¨ ur and Klaus P¨ otzelb erger. Sensitivit y of b oundary

crossing probabilities of the Bro wnian motion. Monte Carlo

Metho ds and Applic ations, 25(1):75–83, Marc h 2019. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/view/j/mcma.

2019.25.issue-1/mcma-2019-2031/mcma-2019-2031.xml .

Grec ksc h:2008:QSP

[GR08] Wilfried Grec ksc h and Christian Roth. A quasilinear sto c has-

tic partial differen tial equation driv en b y fractional white noise.

Monte Carlo Metho ds and Applic ations, 13(5–6):353–367, Jan-

uary 2008. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-

3961 (electronic). URL http://www.degruyter.com/view/

j/mcma.2008.13.issue-5-6/mcma.2007.019/mcma.2007.019.

xml.

tronic). URL http://www.degruyter.com/view/j/mcma.2008.

14.issue-2/mcma.2008.009/mcma.2008.009.xml .

Halidias:2015:CPP

[Hal15a] Nik olaos Halidias. Constructing p ositivit y preserving n umerical

sc hemes for the t w o-factor CIR mo del. Monte Carlo Metho ds and

Applic ations, 21(4):313–??, Decem b er 2015. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL https:

//www.degruyter.com/view/j/mcma.2015.21.issue-4/mcma-

2015-0109/mcma-2015-0109.xml .

Halidias:2015:NNS

[Hal15b] Nik olaos Halidias. A new n umerical sc heme for the CIR pro cess.

Monte Carlo Metho ds and Applic ations, 21(3):245–??, Septem b er

2015. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2015.21.issue-3/mcma-2015-0101/mcma-2015-0101.xml .

Halidias:2016:CBP

[Hal16] Nik olaos Halidias. On the construction of b oundary preserv-

ing n umerical sc hemes. Monte Carlo Metho ds and Appli-

c ations, 22(4):277–??, Decem b er 2016. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL https:

//www.degruyter.com/view/j/mcma.2016.22.issue-4/mcma-

2016-0113/mcma-2016-0113.xml .

Halidias:2021:APM

[Hal21] Nik olaos Halidias. On the absorption probabilities and mean

time for absorption for discrete Mark o v c hains. Monte Carlo

Metho ds and Applic ations, 27(2):105–115, F ebruary 2, 2021.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/mcma-2021-2084/html .

Halidias:2022:PPV

[Hal22] Nik olaos Halidias. On the practical p oin t of view of option pric-

ing. Monte Carlo Metho ds and Applic ations, 28(4):??, ???? 2022.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/mcma-2022-2122/html .

Halidias:2024:OPE

[Hal24] Nik olaos Halidias. Option pricing: Examples and op en problems.

Monte Carlo Metho ds and Applic ations, 30(1):??, ???? 2024.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/mcma-2023-2014/html .

Harase:2016:SEL

[Har16] Shin Harase. A searc h for extensible lo w-W AF OM p oin t sets.

Monte Carlo Metho ds and Applic ations, 22(4):349–??, Decem b er

2016. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL https://www.degruyter.com/view/j/mcma.

2016.22.issue-4/mcma-2016-0119/mcma-2016-0119.xml .

Harase:2019:CSS

[Har19] Shin Harase. Comparison of Sob ol’ sequences in financial ap-

plications. Monte Carlo Metho ds and Applic ations, 25(1):61–74,

Marc h 2019. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-

3961 (electronic). URL https://www.degruyter.com/view/

j/mcma.2019.25.issue-1/mcma-2019-2029/mcma-2019-2029.

xml .

Harringer:2022:SFB

[Har22] Manfred Harringer. Sup erp osition of forw ard and bac kw ard

motion. Monte Carlo Metho ds and Applic ations, 28(4):??,

???? 2022. CODEN MCMA

C6. ISSN 0929-9629 (prin t),

1569-3961 (electronic). URL https://www.degruyter.com/

document/doi/10.1515/mcma-2022-2124/html .

Hausen blas:2000:MCSb

[Hau00a] Erik a Hausen blas. Mon te Carlo sim ulation of killed diffusion.

Monte Carlo Metho ds and Applic ations, 6(4):263–295, ???? 2000.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2000.

6.issue-4/mcma.2000.6.4.263/mcma.2000.6.4.263.xml .

Hausen blas:2000:MCSa

[Hau00b] Erik a Hausen blas. Mon te Carlo sim ulation of reflected sto c has-

tic differen tial equations driv en b y P oisson random measures.

Monte Carlo Metho ds and Applic ations, 6(1):1–14, ???? 2000.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2000.

6.issue-1/mcma.2000.6.1.1/mcma.2000.6.1.1.xml .

Hausen blas:2000:NSU

[Hau00c] Erik a Hausen blas. A n umerical sc heme using excursion theory for

sim ulating sto c hastic differen tial equations with reflection and lo-

cal time at a b oundary

. Monte Carlo Metho ds and Applic ations,

6(2):81–103, ???? 2000. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL http://www.degruyter.

com/view/j/mcma.2000.6.issue-2/mcma.2000.6.2.81/mcma.

2000.6.2.81.xml .

Hssik ou:2016:PCF

[HBA16] Mohamed Hssik ou, Jamal Baliti, and Mohammed Alaoui. The

planar Couette flo w with slip and jump b oundary condi-

tions in a micro c hannel. Monte Carlo Metho ds and Appli-

c ations, 22(4):337–??, Decem b er 2016. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL https:

//www.degruyter.com/view/j/mcma.2016.22.issue-4/mcma-

2016-0117/mcma-2016-0117.xml .

Hssik ou:2015:DMT

[HBBA15] Mohamed Hssik ou, Jamal Baliti, Y assir Bouzineb, and Mo-

hammed Alaoui. DSMC metho d for a t w o-dimensional flo w

with a gra vit y field in a square ca vit y . Monte Carlo Meth-

o ds and Applic ations, 21(1):59–??, Marc h 2015. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2015.21.issue-1/

mcma-2014-0009/mcma-2014-0009.xml .

Heinric h:1995:VRM

[Hei95] Stefan Heinric h. V ariance reduction for Mon te Carlo meth-

o ds b y means of deterministic n umerical computation. Monte

Carlo Metho ds and Applic ations, 1(4):251–277, ???? 1995. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1995.

1.issue-4/mcma.1995.1.4.251/mcma.1995.1.4.251.xml .

Heinric h:2004:PQA

[Hei04] Stefan Heinric h. On the p o w er of quan tum algorithms for v ector

v alued mean computation. Monte Carlo Metho ds and Appli-

c ations, 10(3–4):297–310, Decem b er 2004. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http://

www.degruyter.com/view/j/mcma.2004.10.issue-3-4/mcma.

2004.10.3-4.297/mcma.2004.10.3-4.297.xml .

Heinz:2008:RDS

[Hei08] Stefan Heinz. Realizabilit y of dynamic subgrid-scale stress mo d-

els via sto c hastic analysis. Monte Carlo Metho ds and Appli-

c ations, 14(4):311–329, No v em b er 2008. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2008.14.issue-4/mcma.

2008.014/mcma.2008.014.xml .

Heinz:2014:UQW

[Hei14] Stefan Heinz. Uncertain t y quan tification of w orld p opula-

tion gro wth: A self-similar PDF mo del. Monte Carlo Meth-

o ds and Applic ations, 20(4):261–??, Decem b er 2014. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2014.

20.issue-4/mcma-2014-0005/mcma-2014-0005.xml .

Hiderah:2020:AEM

[Hid20] Kamal Hiderah. Appro ximation of Euler–Maruy ama for one-

dimensional sto c hastic differen tial equations in v olving the max-

im um pro cess. Monte Carlo Metho ds and Applic ations, 26(1):

33–??, Marc h 2020. CODEN MCMA

C6. ISSN 0929-9629 (prin t),

1569-3961 (electronic). URL https://www.degruyter.com/

view/j/mcma.2020.26.issue-1/mcma-2020-2057/mcma-2020-

2057.xml .

Hiderah:2022:CAS

[Hid22] Kamal Hiderah. Carath ´ eo dory appro ximate solutions for a class

of sto c hastic differen tial equations in v olving the lo cal time at

p oin t zero with one-sided Lipsc hitz con tin uous drift co efficien ts.

Monte Carlo Metho ds and Applic ations, 28(2):??, ???? 2022.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/mcma-2022-2107/html .

Hw ang:2014:FIK

[HK14] Chi-Ok Hw ang and Seung-Y eon Kim. Field-induced Kosterlitz–

Thouless transition in critical triangular-lattice an tiferromagnets.

Monte Carlo Metho ds and Applic ations, 20(3):217–??, Septem b er

2014. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2014.20.issue-3/mcma-2013-0027/mcma-2013-0027.xml .

Hordosy:1998:IPK

[HKHV98] G. Hord´ osy , A. Kereszt ´ uri, Cs. Heged ^ us, and P . V ´ ertes. In-

fluence of the photoneutrons on the kinetics of b eryllium re-

flected core of the Budap est Researc h Reactor. Monte Carlo

Metho ds and Applic ations, 4(2):163–176, ???? 1998. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1998.

4.issue-2/mcma.1998.4.2.163/mcma.1998.4.2.163.xml .

Hanousek:2012:IPJ

[HKN12] Jan Hanousek, Evzen Ko cenda, and Jan No v otn ´ y. The iden-

tification of price jumps. Monte Carlo Metho ds and Ap-

plic ations, 18(1):53–77, Marc h 2012. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2012.18.issue-1/mcma-

2011-0019/mcma-2011-0019.xml .

Hw ang:2001:RDM

[HMG01] Chi-Ok Hw ang, Mic hael Mascagni, and James A. Giv en. Rapid

diffusion Mon te Carlo algorithms for fluid dynamic p ermeabilit y .

Monte Carlo Metho ds and Applic ations, 7(3–4):213–222, ????

2001. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2001.7.issue-3-4/mcma.2001.7.3-4.213/mcma.2001.7.3-4.

213.xml .

Horn trop:2002:MCS

[Hor02] Da vid J. Horn trop. Mon te Carlo sim ulation of a random field

mo del for transp ort. Monte Carlo Metho ds and Applic ations,

8(1):31–49, ???? 2002. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL http://www.degruyter.

com/view/j/mcma.2002.8.issue-1/mcma.2002.8.1.31/mcma.

2002.8.1.31.xml .

Huang:2007:ER Q

[HPY07] M. L. Huang, M. P ollanen, and W. K. Y uen. An efficien t ran-

domized quasi-Mon te Carlo algorithm for the P areto distribution.

Monte Carlo Metho ds and Applic ations, 13(1):1–20, ???? 2007.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2007.

13.issue-1/mcma.2007.001/mcma.2007.001.xml .

Heritage:2002:LIT

[HR02] J. P

. Heritage and L. C. G. Rogers. Large in v estors, tak eo v ers,

and the rule of la w. Monte Carlo Metho ds and Applic a-

tions, 8(4):357–370, ???? 2002. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2002.8.issue-4/mcma.2002.8.

4.357/mcma.2002.8.4.357.xml .

Halidias:2022:NAS

[HS22] Nik olaos Halidias and Ioannis S. Stamatiou. A note on the asymp-

totic stabilit y of the semi-discrete metho d for sto c hastic differen-

tial equations. Monte Carlo Metho ds and Applic ations, 28(1):

13–25, F ebruary 15, 2022. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/mcma-2022-2102/html .

Hamlin:2019:GEW

[HTKM19] Preston Hamlin, W. John Thrasher, W alid Keyrouz, and Mic hael

Mascagni. Geometry en trapmen t in w alk-on-sub domains. Monte

Carlo Metho ds and Applic ations, 25(4):329–??, Decem b er 2019.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/view/j/mcma.

2019.25.issue-4/mcma-2019-2052/mcma-2019-2052.xml .

Ho el:2014:IAA

[HvSST14] H ˚ ak on Ho el, Erik v on Sc h w erin, Anders Szep essy

, and Ra ´ ul

T emp one. Implemen tation and analysis of an adaptiv e m ul-

tilev el Mon te Carlo algorithm. Monte Carlo Metho ds and

Applic ations, 20(1):1–??, Marc h 2014. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2014.20.issue-1/mcma-

2013-0014/mcma-2013-0014.xml .

Imam ura:2014:NSB

[I IO14] Y uri Imam ura, Y uta Ishigaki, and T oshiki Okum ura. A n u-

merical sc heme based on semi-static hedging strategy

. Monte

Carlo Metho ds and Applic ations, 20(4):223–??, Decem b er 2014.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2014.

20.issue-4/mcma-2014-0002/mcma-2014-0002.xml .

Iv ano v:2000:CSS

[IK00] Vladimir M. Iv ano v and Maxim L. Korenevski. On con-

v ergence of semi-statistical and pro jection-statistical metho ds

for in tegral equations. Monte Carlo Metho ds and Applic a-

tions, 6(4):297–322, ???? 2000. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2000.6.issue-4/mcma.2000.6.

4.297/mcma.2000.6.4.297.xml.

Ic hik a w a:2004:D V C

[IM04] Y uk o Ic hik a w a and Mak oto Mori. Discrepancy of v an der Corput

sequences generated b y piecewise linear transformations. Monte

Carlo Metho ds and Applic ations, 10(2):107–116, ???? 2004.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2004.

10.issue-2/156939604777303217/156939604777303217.xml .

Imai:2013:CRN

[Ima13] Junic hi Imai. Comparison of random n um b er generators

via F ourier transform. Monte Carlo Metho ds and Applic a-

tions, 19(3):237–259, Septem b er 2013. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2013.19.issue-3/mcma-

2013-0012/mcma-2013-0012.xml .

Iddi:2017:ECM

[IN17] Sam uel Iddi and Esther O. Nw ok o. Effect of co v ariate mis-

sp ecifications in the marginalized zero-inflated P oisson mo del.

Monte Carlo Metho ds and Applic ations, 23(2):111–??, June

2017. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL https://www.degruyter.com/view/j/mcma.

2017.23.issue-2/mcma-2017-0106/mcma-2017-0106.xml .

Izydorczyk:2021:FBR

[IOR21] Lucas Izydorczyk, Nadia Oudjane, and F rancesco Russo. A

fully bac kw ard represen tation of semilinear PDEs applied to the

con trol of thermostatic loads in p o w er systems. Monte Carlo

Metho ds and Applic ations, 27(4):347–371, Octob er 21, 2021.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/mcma-2021-2095/html .

Iglesias:2017:UBC

[IP17] Emma M. Iglesias and Garry D. A. Phillips. The use of bias

correction v ersus the jac kknife when testing the mean rev er-

sion and long term mean parameters in con tin uous time mo dels.

Monte Carlo Metho ds and Applic ations, 23(3):159–??, Septem b er

2017. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL https://www.degruyter.com/view/j/mcma.

2017.23.issue-3/mcma-2017-0111/mcma-2017-0111.xml.

Keller:2004:TSR

[Kel04] Alexander Keller. T ra jectory splitting b y restricted replication.

Monte Carlo Metho ds and Applic ations, 10(3–4):321–329, Decem-

b er 2004. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2004.10.issue-3-4/mcma.2004.10.3-4.321/mcma.2004.10.

3-4.321.xml .

Khisam utdino v:2000:CBC

[Khi00] A. I. Khisam utdino v. On connection b et w een “con tin uous time”

and “direct sim ulation” Mon te Carlo metho ds for Boltzmann

equation and on some new appro ximate metho ds. Monte Carlo

Metho ds and Applic ations, 6(4):323–340, ???? 2000. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2000.

6.issue-4/mcma.2000.6.4.323/mcma.2000.6.4.323.xml .

Kohatsu-Higa:1997:WR C

[KHO97] Arturo Kohatsu-Higa and Shigey oshi Oga w a. W eak rate of

con v ergence for an Euler sc heme of nonlinear SDE’s. Monte

Carlo Metho ds and Applic ations, 3(4):327–345, ???? 1997. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1997.

3.issue-4/mcma.1997.3.4.327/mcma.1997.3.4.327.xml .

Kirillo v:2009:ENF

[KK09] A. A. Kirillo v and I. A. Kirillo v. The exp onen tial-normal form

and its application to ultra high energy cascades in v estigation.

Monte Carlo Metho ds and Applic ations, 15(2):107–133, August

2009. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2009.15.issue-2/mcma.2009.006/mcma.2009.006.xml .

Kozac henk o:2013:LBT

[KKS13] Y ury Kozac henk o, Oleksandr Kurc henk o, and Olga Syn y a vsk a.

Levy–Baxter theorems for one class of non-Gaussian random

fields. Monte Carlo Metho ds and Applic ations, 19(3):171–??,

Septem b er 2013. CODEN MCMA

C6. ISSN 0929-9629 (prin t),

1569-3961 (electronic). URL http://www.degruyter.com/

view/j/mcma.2013.19.issue-3/mcma-2013-0007/mcma-2013-

0007.xml.

Kharroubi:2014:NAF

[KLP14] Idris Kharroubi, Nicolas Langren ´ e, and Huy ^ en Pham. A n u-

merical algorithm for fully nonlinear HJB equations: An ap-

proac h b y con trol randomization. Monte Carlo Metho ds and

Applic ations, 20(2):145–??, June 2014. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2014.20.issue-2/mcma-

2013-0024/mcma-2013-0024.xml .

Kurbanm urado v:2003:SLF

[KLR

+

03] O. Kurbanm urado v, A. Levykin, U. Rannik, K. Sab elfeld, and

T. V esala. Sto c hastic Lagrangian fo otprin t calculations o v er

a surface with an abrupt c hange of roughness heigh t. Monte

Carlo Metho ds and Applic ations, 9(2):167–188, ???? 2003. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2003.

9.issue-2/156939603322663330/156939603322663330.xml .

Kharroubi:2021:DML

[KL W21] Idris Kharroubi, Thomas Lim, and Xa vier W arin. Dis-

cretization and mac hine learning appro ximation of BSDEs

with a constrain t on the Gains-pro cess. Monte Carlo Meth-

o ds and Applic ations, 27(1):27–55, Jan uary 15, 2021. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/mcma-2020-2080/html .

Komori:1995:SR T

[KM95] Y oshio Komori and T ak etomo Mitsui. Stable R O W-t yp e w eak

sc heme for sto c hastic differen tial equations. Monte Carlo

Metho ds and Applic ations, 1(4):279–300, ???? 1995. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1995.

1.issue-4/mcma.1995.1.4.279/mcma.1995.1.4.279.xml .

Konak o v:2002:ETE

[KM02] V alen tin Konak o v and Enno Mammen. Edgew orth t yp e ex-

pansions for Euler sc hemes for sto c hastic differen tial equations.

Monte Carlo Metho ds and Applic ations, 8(3):271–285, ???? 2002.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2002.

8.issue-3/mcma.2002.8.3.271/mcma.2002.8.3.271.xml.

Ka w ai:2011:EDS

[KM11a] Reiic hiro Ka w ai and Hiroki Masuda. Exact discrete sampling of

finite v ariation temp ered stable Ornstein–Uhlen b ec k pro cesses.

Monte Carlo Metho ds and Applic ations, 17(3):279–300, Septem-

b er 2011. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2011.17.issue-3/mcma.2011.012/mcma.2011.012.xml .

Kozac henk o:2011:PLD

[KM11b] Y u. V. Kozac henk o and Y u. Y u. Mla v ets. Probabilit y of large de-

viations of sums of random pro cesses from Orlicz space. Monte

Carlo Metho ds and Applic ations, 17(2):155–168, June 2011. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2011.

17.issue-2/mcma.2011.007/mcma.2011.007.xml .

Kozac henk o:2015:RAS

[KM15] Y uriy V. Kozac henk o and Y uriy Y. Mla v ets. Reliabilit y and ac-

curacy in the space L

p

(T ) for the calculation of in tegrals de-

p ending on a parameter b y the Mon te Carlo metho d. Monte

Carlo Metho ds and Applic ations, 21(3):233–??, Septem b er 2015.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2015.

21.issue-3/mcma-2015-0104/mcma-2015-0104.xml .

Kolyukhin:2022:SGR

[KM22] Dmitriy Kolyukhin and Alexander Minak o v. Sim ulation of

Gaussian random field in a ball. Monte Carlo Metho ds

and Applic ations, 28(1):85–95, F ebruary 26, 2022. CODEN

MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic).

URL https://www.degruyter.com/document/doi/10.1515/

mcma-2022-2108/html .

Karaiv ano v a:2004:PQW

[KMS04] Aneta Karaiv ano v a, Mic hael Mascagni, and Nik olai A. Simono v.

P arallel quasirandom w alks on the b oundary

. Monte Carlo Meth-

o ds and Applic ations, 10(3–4):311–319, Decem b er 2004. CODEN

MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2004.10.issue-3-

4/mcma.2004.10.3-4.311/mcma.2004.10.3-4.311.xml.

Kosina:2004:SSD

[KNS04] H. Kosina, M. Nedjalk o v, and S. Selb erherr. Solution of the

space-dep enden t Wigner equation using a particle mo del. Monte

Carlo Metho ds and Applic ations, 10(3–4):359–368, Decem b er

2004. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2004.10.issue-3-4/mcma.2004.10.3-4.359/mcma.2004.10.

3-4.359.xml .

Kolyukhin:2018:GSA

[Kol18] Dmitriy Kolyukhin. Global sensitivit y analysis for a sto c has-

tic flo w problem. Monte Carlo Metho ds and Applic ations, 24(4):

263–270, Decem b er 2018. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/view/j/mcma.2018.24.issue-4/mcma-2018-2022/mcma-

2018-2022.xml .

Kolyukhin:2020:SMT

[Kol20] Dmitriy Kolyukhin. Statistical mo deling of three-dimensional

fractal p oin t sets with a giv en spatial probabilit y distribu-

tion. Monte Carlo Metho ds and Applic ations, 26(3):245–252,

July 16, 2020. CODEN MCMA

C6. ISSN 0929-9629 (prin t),

1569-3961 (electronic). URL https://www.degruyter.com/

document/doi/10.1515/mcma-2020-2066/html .

Kolyukhin:2021:GSA

[Kol21] Dmitriy Kolyukhin. Global sensitivit y analysis of statistical

mo dels b y double randomization metho d. Monte Carlo Meth-

o ds and Applic ations, 27(4):341–346, Octob er 27, 2021. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/mcma-2021-2096/html .

Kurbanm urado v:2001:ARD

[K OSY01] O. A. Kurbanm urado v, S. A. Orszag, K. K. Sab elfeld, and

P . K. Y eung. Analysis of relativ e disp ersion of t w o par-

ticles b y Lagrangian sto c hastic mo dels and DNS metho ds.

Monte Carlo Metho ds and Applic ations, 7(3–4):245–263, ????

2001. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2001.7.issue-3-4/mcma.2001.7.3-4.245/mcma.2001.7.3-4.

245.xml. Mon te Carlo and probabilistic metho ds for partial

differen tial equations, P art I I (Mon te Carlo, 2000).

Kubilius:2002:R W C

[KP02] Kestutis Kubilius and Ec khard Platen. Rate of w eak con v er-

gence of the Euler appro ximation for diffusion pro cesses with

jumps. Monte Carlo Metho ds and Applic ations, 8(1):83–96, ????

2002. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2002.8.issue-1/mcma.2002.8.1.83/mcma.2002.8.1.83.xml .

Kop ylo v:1996:MCM

[KPSZ96] Y u. N. Kop ylo v, I. S. P ostno v a, V. A. Shpac k, and G. S.

Zinc henk o. Mon te Carlo mo deling of radioactiv e fallout under

land-based n uclear bursts. Monte Carlo Metho ds and Appli-

c ations, 2(2):145–??, ???? 1996. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.1996.2.issue-2/mcma.1996.2.

2.145/mcma.1996.2.2.145.xml .

Kozac henk o:2018:SGF

[KPV18] Y uriy Kozac henk o, Anatolii P ashk o, and Olga V asylyk. Sim-

ulation of generalized fractional Bro wnian motion in C ([0, T ]).

Monte Carlo Metho ds and Applic ations, 24(3):179–192, Septem-

b er 2018. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL https://www.degruyter.com/view/j/mcma.

2018.24.issue-3/mcma-2018-0016/mcma-2018-0016.xml .

Kramer:2001:RSM

[Kra01] P eter R. Kramer. A review of some Mon te Carlo sim ulation

metho ds for turbulen t systems. Monte Carlo Metho ds and Ap-

plic ations, 7(3–4):229–243, ???? 2001. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2001.7.issue-3-4/mcma.2001.

7.3-4.229/mcma.2001.7.3-4.229.xml. Mon te Carlo and prob-

abilistic metho ds for partial differen tial equations, P art I I (Mon te

Carlo, 2000).

Khan:2017:CBC

[KRSJ17] Naushad Mamo de Khan, W asseem Rumjaun, Y uvra j Sunec her,

and V andna Jo w aheer. Computing with biv ariate COM-P oisson

mo del under differen t copulas. Monte Carlo Metho ds and

Applic ations, 23(2):131–??, June 2017. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL https:

//www.degruyter.com/view/j/mcma.2017.23.issue-2/mcma-

2017-0103/mcma-2017-0103.xml.

Kurbanm urado v:1999:D AM

[KRSV99] O. Kurbanm urado v, U. Rannik, K. Sab elfeld, and T. V esala. Di-

rect and adjoin t Mon te Carlo algorithms for the fo otprin t prob-

lem. Monte Carlo Metho ds and Applic ations, 5(2):85–111, ????

1999. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

1999.5.issue-2/mcma.1999.5.2.85/mcma.1999.5.2.85.xml .

Khisam utdino v:1995:MCF

[KS95a] A. I. Khisam utdino v and L. L. Sidorenk o. Mon te Carlo fic-

titious collision algorithms for nonlinear Boltzmann equation.

Monte Carlo Metho ds and Applic ations, 1(3):221–240, ???? 1995.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1995.

1.issue-3/mcma.1995.1.3.221/mcma.1995.1.3.221.xml .

Kurbanm urado v:1995:SLM

[KS95b] O. A. Kurbanm urado v and K. K. Sab el

′

fel

′

d. Sto c hastic La-

grangian mo dels of relativ e disp ersion of a pair of fluid par-

ticles in turbulen t flo ws. Monte Carlo Metho ds and Applic a-

tions, 1(2):101–136, ???? 1995. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.1995.1.issue-2/mcma.1995.1.

2.101/mcma.1995.1.2.101.xml .

Kanaga w a:2000:SAR

[KS00] S. Kanaga w a and Y. Saisho. Strong appro ximation of reflect-

ing Bro wnian motion using p enalt y metho d and its application

to computer sim ulation. Monte Carlo Metho ds and Applic a-

tions, 6(2):105–114, ???? 2000. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2000.6.issue-2/mcma.2000.6.

2.105/mcma.2000.6.2.105.xml .

Kolo dk o:2001:SLM

[KS01] A. A. Kolo dk o and K. K. Sab elfeld. Sto c hastic Lagrangian mo del

for spatially inhomogeneous Smoluc ho wski equation go v erning

coagulating and diffusing particles. Monte Carlo Metho ds and

Applic ations, 7(3–4):223–228, ???? 2001. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:/

/www.degruyter.com/view/j/mcma.2001.7.issue-3-4/mcma.

2001.7.3-4.223/mcma.2001.7.3-4.223.xml. Mon te Carlo and

probabilistic metho ds for partial differen tial equations, P art I I

(Mon te Carlo, 2000).

Kolo dk o:2003:SPM

[KS03] A. Kolo dk o and K. Sab elfeld. Sto c hastic particle meth-

o ds for Smoluc ho wski coagulation equation: v ariance re-

duction and error estimations. Monte Carlo Metho ds and

Applic ations, 9(4):315–339, ???? 2003. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2003.9.issue-4/

156939603322601950/156939603322601950.xml .

Kolo dk o:2004:UBB

[KS04a] A. Kolo dk o and J. Sc ho enmak ers. Upp er b ounds for Berm u-

dan st yle deriv ativ es. Monte Carlo Metho ds and Applic a-

tions, 10(3–4):331–343, Decem b er 2004. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http://

www.degruyter.com/view/j/mcma.2004.10.issue-3-4/mcma.

2004.10.3-4.331/mcma.2004.10.3-4.331.xml .

Kolyukhin:2004:SEM

[KS04b] Dmitry Kolyukhin and Karl Sab elfeld. Sto c hastic Eule-

rian mo del for the flo w sim ulation in p orous media. Uncon-

fined aquifers. Monte Carlo Metho ds and Applic ations, 10

(3–4):345–357, Decem b er 2004. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://

www.degruyter.com/view/j/mcma.2004.10.issue-3-4/mcma.

2004.10.3-4.345/mcma.2004.10.3-4.345.xml .

Kuzmin:2004:SMF

[KS04c] G. A. Kuzmin and O. N. Sob olev a. Subgrid mo deling of fil-

tration in a p orous medium with m ultiscale log-stable p er-

meabilit y . Monte Carlo Metho ds and Applic ations, 10(3–

4):369–376, Decem b er 2004. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://

www.degruyter.com/view/j/mcma.2004.10.issue-3-4/mcma.

2004.10.3-4.369/mcma.2004.10.3-4.369.xml .

Kolyukhin:2005:SFS

[KS05] Dmitry Kolyukhin and Karl Sab elfeld. Sto c hastic flo w

sim ulation in 3D p orous media. Monte Carlo Metho ds

and Applic ations, 11(1):15–37, ???? 2005. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

Metho ds and Applic ations, 17(1):11–45, Marc h 2011. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2011.

17.issue-1/mcma.2011.003/mcma.2011.003.xml .

Kurbanm urado v:1995:SMR

[Kur95a] O. A. Kurbanm urado v. A 3D sto c hastic mo del of relativ e dis-

p ersion of particle pairs in lo cal-isotropic turbulence. Monte

Carlo Metho ds and Applic ations, 1(4):301–324, ???? 1995. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1995.

1.issue-4/mcma.1995.1.4.301/mcma.1995.1.4.301.xml .

Kurbanm urado v:1995:NLM

[Kur95b] O. A. Kurbanm urado v. A new Lagrangian mo del of t w o-particle

relativ e turbulen t disp ersion. Monte Carlo Metho ds and Ap-

plic ations, 1(2):83–100, ???? 1995. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.1995.1.issue-2/mcma.1995.1.

2.83/mcma.1995.1.2.83.xml .

Kurbanm urado v:1997:SLMa

[Kur97] O. A. Kurbanm urado v. Sto c hastic Lagrangian mo dels for t w o-

particle relativ e disp ersion in high-Reynolds n um b er turbulence.

Monte Carlo Metho ds and Applic ations, 3(1):37–52, ???? 1997.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1997.

3.issue-1/mcma.1997.3.1.37/mcma.1997.3.1.37.xml .

Kono v alo v:2022:MCS

[KVK

+

22] Alexander Kono v alo v, Vitaly Vlaso v, Sergey Kolc h ugin, Gennady

Malyshkin, and Rim Mukhamadiy ev. Mon te Carlo sim ulation

of sensitivit y functions for few-view computed tomograph y of

strongly absorbing media. Monte Carlo Metho ds and Applic a-

tions, 28(3):??, ???? 2022. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/mcma-2022-2120/html .

Kolo dk o:1997:CNT

[KW97] Anastasy a A. Kolo dk o and W olfgang W agner. Con v ergence of

a Nan bu t yp e metho d for the Smoluc ho wski equation. Monte

Carlo Metho ds and Applic ations, 3(4):255–273, ???? 1997. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1997.

3.issue-4/mcma.1997.3.4.255/mcma.1997.3.4.255.xml .

Kraft:2002:ESC

[KW02] Markus Kraft and W olfgang W agner. An efficien t sto c has-

tic c hemistry appro ximation for the PDF transp ort equation.

Monte Carlo Metho ds and Applic ations, 8(4):371–394, ???? 2002.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2002.

8.issue-4/mcma.2002.8.4.371/mcma.2002.8.4.371.xml .

La y:2018:IMM

[LCRK18] Harold A. La y , Zane Colgin, Viktor Reshniak, and Ab dul Q. M.

Khaliq. On the implemen tation of m ultilev el Mon te Carlo

sim ulation of the sto c hastic v olatilit y and in terest rate mo del

using m ulti-GPU clusters. Monte Carlo Metho ds and Appli-

c ations, 24(4):309–321, Decem b er 2018. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL https:

//www.degruyter.com/view/j/mcma.2018.24.issue-4/mcma-

2018-2025/mcma-2018-2025.xml .

Leja y:2001:WSS

[Lej01] An toine Leja y . W eak solution of semi-linear PDE, BSDE and

homogenization. Monte Carlo Metho ds and Applic ations, 7(3–

4):265–272, ???? 2001. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL http://www.degruyter.

com/view/j/mcma.2001.7.issue-3-4/mcma.2001.7.3-4.265/

mcma.2001.7.3-4.265.xml. Mon te Carlo and probabilistic

metho ds for partial differen tial equations, P art I I (Mon te Carlo,

2000).

Leja y:2003:SDG

[Lej03] An toine Leja y . Sim ulating a diffusion on a graph. Ap-

plication to reserv oir engineering. Monte Carlo Metho ds

and Applic ations, 9(3):241–255, ???? 2003. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2003.9.issue-3/

156939603322729003/156939603322729003.xml .

Leja y:2004:MCM

[Lej04] An toine Leja y . Mon te Carlo metho ds for fissured p orous me-

dia: a gridless approac h. Monte Carlo Metho ds and Applic a-

tions, 10(3–4):385–392, Decem b er 2004. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http://

www.degruyter.com/view/j/mcma.2004.10.issue-3-4/mcma.

2004.10.3-4.385/mcma.2004.10.3-4.385.xml .

Leobac her:2006:SSQ

[Leo06] G. Leobac her. Stratified sampling and quasi-Mon te Carlo

sim ulation of L ´ evy pro cesses. Monte Carlo Metho ds and

Applic ations, 12(3–4):231–238, ???? 2006. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2006.12.issue-3/

156939606778705155/156939606778705155.xml .

Lev ada:2016:IGS

[Lev16] Alexandre L. Lev ada. Information geometry

, sim ulation and

complexit y in Gaussian random fields. Monte Carlo Metho ds

and Applic ations, 22(2):81–??, June 2016. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL https:

//www.degruyter.com/view/j/mcma.2016.22.issue-2/mcma-

2016-0107/mcma-2016-0107.xml .

Leydold:2004:STD

[LH04] Josef Leydold and W olfgang H¨ ormann. Smo othed trans-

formed densit y rejection. Monte Carlo Metho ds and Applic a-

tions, 10(3–4):393–401, Decem b er 2004. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http://

www.degruyter.com/view/j/mcma.2004.10.issue-3-4/mcma.

2004.10.3-4.393/mcma.2004.10.3-4.393.xml .

Likho ded:1998:SAS

[Lik98] N. A. Likho ded. Systolic arra ys for the solution of systems

of linear algebraic equations b y Mon te Carlo metho d. Monte

Carlo Metho ds and Applic ations, 4(1):17–32, ???? 1998. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1998.

4.issue-1/mcma.1998.4.1.17/mcma.1998.4.1.17.xml .

Lin:2006:CMS

[Lin06] Ting Hsiang Lin. A comparison of mo del selection in-

dices for nested laten t class mo dels. Monte Carlo Meth-

o ds and Applic ations, 12(3–4):239–259, ???? 2006. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2006.

12.issue-3/156939606778705164/156939606778705164.xml.

Lukk a:2002:UGO

[LK02] T uomas J. Lukk a and Janne V. Kujala. Using genetic op-

erators to sp eed up Mark o v c hain Mon te Carlo in tegration.

Monte Carlo Metho ds and Applic ations, 8(1):51–71, ???? 2002.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2002.

8.issue-1/mcma.2002.8.1.51/mcma.2002.8.1.51.xml .

Lap eyre:2011:F AM

[LL11] Bernard Lap eyre and J ´ er^ ome Lelong. A framew ork for adap-

tiv e Mon te Carlo pro cedures. Monte Carlo Metho ds and Ap-

plic ations, 17(1):77–98, Marc h 2011. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2011.17.issue-1/mcma.

2011.002/mcma.2011.002.xml .

Labart:2013:P AS

[LL13] C ´ eline Labart and J ´ er^ ome Lelong. A parallel algorithm for solv-

ing BSDEs. Monte Carlo Metho ds and Applic ations, 19(1):11–??,

Marc h 2013. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-

3961 (electronic). URL http://www.degruyter.com/view/

j/mcma.2013.19.issue-1/mcma-2013-0001/mcma-2013-0001.

xml .

Lee:2014:MAE

[LL14] Seung-Hw an Lee and Eun-Jo o Lee. A martingale approac h to

estimating confidence band with censored data. Monte Carlo

Metho ds and Applic ations, 20(4):237–??, Decem b er 2014. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2014.

20.issue-4/mcma-2014-0003/mcma-2014-0003.xml .

Lee:2020:WLR

[LL20] Seung-Hw an Lee and Eun-Jo o Lee. A w eigh ted log-rank

test for comparing t w o surviv al curv es. Monte Carlo Meth-

o ds and Applic ations, 26(3):253–262, April 15, 2020. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/mcma-2020-2064/html .

Lap eyre:2021:NNR

[LL21] Bernard Lap eyre and J ´ er^ ome Lelong. Neural net w ork re-

gression for Berm udan option pricing. Monte Carlo Meth-

o ds and Applic ations, 27(3):227–247, July 1, 2021. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/mcma-2021-2091/html .

Bris:2012:MFP

[LLLP12] Claude Le Bris, T on y Leli ` evre, Mitc hell Luskin, and Dann y P erez.

A mathematical formalization of the parallel replica dynamics.

Monte Carlo Metho ds and Applic ations, 18(2):119–??, June 2012.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2012.

18.issue-2/mcma-2012-0003/mcma-2012-0003.xml .

LeBris:2016:SQS

[LLM16] Claude Le Bris, F r ´ ed ´ eric Legoll, and William Min vielle. Sp e-

cial quasirandom structures: A selection approac h for sto c hastic

homogenization. Monte Carlo Metho ds and Applic ations, 22(1):

25–??, Marc h 2016. CODEN MCMA

C6. ISSN 0929-9629 (prin t),

1569-3961 (electronic). URL https://www.degruyter.com/

view/j/mcma.2016.22.issue-1/mcma-2016-0101/mcma-2016-

0101.xml .

Li:2005:GBQ

[LM05] Y aohang Li and Mic hael Mascagni. Grid-based quasi-Mon te

Carlo applications. Monte Carlo Metho ds and Applic ations, 11

(1):39–55, ???? 2005. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL http://www.degruyter.

com/view/j/mcma.2005.11.issue-1/1569396054027265/1569396054027265.

xml .

Lepingle:2004:ASM

[LN04] Dominique Lepingle and Thi Thao Nguy en. Appro ximating and

sim ulating m ultiv alued sto c hastic differen tial equations. Monte

Carlo Metho ds and Applic ations, 10(2):129–152, ???? 2004.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2004.

10.issue-2/156939604777303244/156939604777303244.xml .

Li:2015:OSP

[LNO15] Kai Li, Ka j Nystr¨ om, and Marcus Olofsson. Optimal switc h-

ing problems under partial information. Monte Carlo Meth-

o ds and Applic ations, 21(2):91–??, June 2015. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2015.21.issue-2/

mcma-2014-0013/mcma-2014-0013.xml .

LeCa vil:2018:MCA

[LOR18] An thon y Le Ca vil, Nadia Oudjane, and F rancesco Russo. Mon te-

Carlo algorithms for a forw ard F eynman–Kac-t yp e represen ta-

tion for semilinear nonconserv ativ e partial differen tial equations.

Monte Carlo Metho ds and Applic ations, 24(1):55–70, Marc h

2018. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL https://www.degruyter.com/view/j/mcma.

2018.24.issue-1/mcma-2018-0005/mcma-2018-0005.xml .

Lang:2011:FSG

[LP11] Annik a Lang and J ¨ urgen P otthoff. F ast sim ulation of Gaus-

sian random fields. Monte Carlo Metho ds and Applic a-

tions, 17(3):195–214, Septem b er 2011. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2011.17.issue-3/mcma.

2011.009/mcma.2011.009.xml. See erratum [LP13 ].

Laruelle:2012:SAA

[LP12] Sophie Laruelle and Gilles P ag ` es. Sto c hastic appro ximation

with a v eraging inno v ation applied to finance. Monte Carlo

Metho ds and Applic ations, 18(1):1–51, Marc h 2012. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2012.

18.issue-1/mcma-2011-0018/mcma-2011-0018.xml .

Lang:2013:EFS

[LP13] Annik a Lang and J ¨ urgen P otthoff. Erratum: F ast sim ulation of

Gaussian random fields [Mon te Carlo Metho ds Appl. 17 (2011),

195–214]. Monte Carlo Metho ds and Applic ations, 19(1):73–??,

Marc h 2013. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-

3961 (electronic). URL http://www.degruyter.com/view/

j/mcma.2013.19.issue-1/mcma-2013-0003/mcma-2013-0003.

xml. See [LP11].

Larc her:2003:AA O

[LPT03] Gerhard Larc her, Martin Predota, and Rob ert F. Tic h y . Arith-

metic a v erage options in the h yp erb olic mo del. Monte Carlo

Metho ds and Applic ations, 9(3):227–239, ???? 2003. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2003.

9.issue-3/156939603322728996/156939603322728996.xml.

Li:1997:A TE

[LS97] Liming Li and Jerome Spanier. Appro ximation of transp ort

equations b y matrix equations and sequen tial sampling. Monte

Carlo Metho ds and Applic ations, 3(3):171–198, ???? 1997. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1997.

3.issue-3/mcma.1997.3.3.171/mcma.1997.3.3.171.xml .

Lesc heb:2023:SEM

[LS23] Ines Lesc heb and W alid Slimani. On the stationarit y and ex-

istence of momen ts of the p erio dic EGAR

CH pro cess. Monte

Carlo Metho ds and Applic ations, 29(4):??, ???? 2023. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/mcma-2023-2011/html .

Lecot:2004:CQM

[L T04] Christian L ´ ecot and Bruno T uffin. Comparison of quasi-Mon te

Carlo-based metho ds for sim ulation of Mark o v c hains. Monte

Carlo Metho ds and Applic ations, 10(3–4):377–384, Decem b er

2004. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2004.10.issue-3-4/mcma.2004.10.3-4.377/mcma.2004.10.

3-4.377.xml .

Lecot:2008:QSS

[L T08] C. L ´ ecot and A. T arhini. A quasi-sto c hastic sim ulation of the

general dynamics equation for aerosols. Monte Carlo Meth-

o ds and Applic ations, 13(5–6):369–388, Jan uary 2008. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2008.

13.issue-5-6/mcma.2007.020/mcma.2007.020.xml .

Lesage:2001:CDM

[L TD01] St ´ ephane Lesage, Jean-Yv es T ourneret, and P etar M. Djuri ´ c.

Classification of digital mo dulations using MCMC metho ds.

Monte Carlo Metho ds and Applic ations, 7(3–4):273–282, ????

2001. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2001.7.issue-3-4/mcma.2001.7.3-4.273/mcma.2001.7.3-4.

273.xml.

Mascagni:2013:PPR

[MH13] Mic hael Mascagni and Lin-Y ee Hin. P arallel pseudo-random

n um b er generators: A deriv ativ e pricing p ersp ectiv e with the

Heston sto c hastic v olatilit y mo del. Monte Carlo Metho ds and

Applic ations, 19(2):77–??, July 2013. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2013.19.issue-2/mcma-

2013-0006/mcma-2013-0006.xml .

Minier:2001:P A T

[Min01] Jean-Pierre Minier. Probabilistic approac h to turbulen t t w o-

phase flo ws mo delling and sim ulation: theoretical and n umer-

ical issues. Monte Carlo Metho ds and Applic ations, 7(3–4):

295–310, ???? 2001. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL http://www.degruyter.

com/view/j/mcma.2001.7.issue-3-4/mcma.2001.7.3-4.295/

mcma.2001.7.3-4.295.xml. Mon te Carlo and probabilistic

metho ds for partial differen tial equations, P art I I (Mon te Carlo,

2000).

Misso v:2007:IEU

[Mis07] T rifon I. Misso v. In tegral ev aluation using the Δ

2

-distribution.

Sim ulation and illustration. Monte Carlo Metho ds and Ap-

plic ations, 13(3):219–225, August 2007. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2007.13.issue-3/mcma.

2007.011/mcma.2007.011.xml .

Mosbac h:2006:ESO

[MK06] S. Mosbac h and M. Kraft. Explicit sto c hastic ODE solu-

tion metho ds applied to high-temp erature com bustion. Monte

Carlo Metho ds and Applic ations, 12(1):19–45, ???? 2006. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2006.

12.issue-1/156939606776886670/156939606776886670.xml .

Mascagni:2001:QMC

[MKL01] Mic hael Mascagni, Aneta Karaiv ano v a, and Y aohang Li. A

quasi-Mon te Carlo metho d for elliptic b oundary v alue problems.

Monte Carlo Metho ds and Applic ations, 7(3–4):283–293, ????

2001. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2001.7.issue-3-4/mcma.2001.7.3-4.283/mcma.2001.7.3-4.

283.xml. Mon te Carlo and probabilistic metho ds for partial

differen tial equations, P art I I (Mon te Carlo, 2000).

Meglinsky:2000:AMC

[MM00] I. V. Meglinsky and S. J. Matc her. The application of the

Mon te Carlo tec hnique for estimation of the detector depth

sensitivit y for the skin o xygenation measuremen ts. Monte

Carlo Metho ds and Applic ations, 6(1):15–25, ???? 2000. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2000.

6.issue-1/mcma.2000.6.1.15/mcma.2000.6.1.15.xml .

Mori:2012:DSG

[MM12] Mak oto Mori and Masaki Mori. Dynamical system generated

b y algebraic metho d and lo w discrepancy sequences. Monte

Carlo Metho ds and Applic ations, 18(4):327–??, Decem b er 2012.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2012.

18.issue-4/mcma-2012-0012/mcma-2012-0012.xml .

Malekzadeh:2020:CCI

[MM20] Ahad Malekzadeh and Sey ed Mahdi Mahmoudi. Construct-

ing a confidence in terv al for the ratio of normal distribution

quan tiles. Monte Carlo Metho ds and Applic ations, 26(4):325–

334, August 5, 2020. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/mcma-2020-2070/html .

mongaMade:2004:AAM

[mMSD04] M. Magolu monga Made, O. F. Smidts, and A. Dubus. Adap-

tiv e adjoin t Mon te Carlo sim ulation for the uncertain t y . Monte

Carlo Metho ds and Applic ations, 10(3–4):403–413, Decem b er

2004. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2004.10.issue-3-4/mcma.2004.10.3-4.403/mcma.2004.10.

3-4.403.xml .

Mori:1998:LDS

[Mor98] Mak oto Mori. Lo w discrepancy sequences generated b y

piecewise linear maps. Monte Carlo Metho ds and Applic a-

tions, 4(2):141–162, ???? 1998. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.1998.4.issue-2/mcma.1998.4.

2.141/mcma.1998.4.2.141.xml .

Mori:1999:DSG

[Mor99] Mak oto Mori. Discrepancy of sequences generated b y piece-

wise monotone maps. Monte Carlo Metho ds and Applic ations,

5(1):55–68, ???? 1999. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL http://www.degruyter.

com/view/j/mcma.1999.5.issue-1/mcma.1999.5.1.55/mcma.

1999.5.1.55.xml .

Mori:2002:CTD

[Mor02] Mak oto Mori. Construction of t w o dimensional lo w dis-

crepancy sequences. Monte Carlo Metho ds and Applic a-

tions, 8(2):159–169, ???? 2002. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2002.8.issue-2/mcma.2002.8.

2.159/mcma.2002.8.2.159.xml .

Mori:2004:DSG

[Mor04] Mak oto Mori. Discrepancy of sequences generated b y dy-

namical system. Monte Carlo Metho ds and Applic ations, 10

(3–4):455–459, Decem b er 2004. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://

www.degruyter.com/view/j/mcma.2004.10.issue-3-4/mcma.

2004.10.3-4.455/mcma.2004.10.3-4.455.xml .

Mori:2005:CTD

[Mor05] Mak oto Mori. Construction of three-dimensional lo w discrepancy

sequences. Monte Carlo Metho ds and Applic ations, 11(2):163–

174, ???? 2005. CODEN MCMA

C6. ISSN 0929-9629 (prin t),

1569-3961 (electronic). URL http://www.degruyter.com/

view/j/mcma.2005.11.issue-2/156939605777585962/156939605777585962.

xml .

Mori:2008:SPF

[Mor08] Mak oto Mori. Sp ectra of P erron–F rob enius op erator and new

construction of t w o dimensional lo w discrepancy sequences.

Monte Carlo Metho ds and Applic ations, 14(1):53–74, Ma y 2008.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2008.

14.issue-1/mcma.2008.003/mcma.2008.003.xml.

Moskvin:2002:MTR

[MP02] V adim Moskvin and Lec h P apiez. Metho d of tra jectory rota-

tion as a Mon te Carlo v ariance reduction tec hnique. Monte

Carlo Metho ds and Applic ations, 8(3):287–298, ???? 2002. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2002.

8.issue-3/mcma.2002.8.3.287/mcma.2002.8.3.287.xml .

Maire:2012:RED

[MP12] Sylv ain Maire and Cyril Prissette. A restarted estimation

of distribution algorithm for solving sudoku puzzles. Monte

Carlo Metho ds and Applic ations, 18(2):147–??, June 2012. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2012.

18.issue-2/mcma-2012-0004/mcma-2012-0004.xml .

Minier:2003:WFS

[MPC03] Jean-Pierre Minier, Eric P eirano, and Sergio Chibbaro. W eak

first- and second-order n umerical sc hemes for sto c hastic differen-

tial equations app earing in Lagrangian t w o-phase flo w mo deling.

Monte Carlo Metho ds and Applic ations, 9(2):93–133, ???? 2003.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2003.

9.issue-2/156939603322663312/156939603322663312.xml .

Marseguerra:2004:NMT

[MPZP04] M. Marseguerra, E. P ado v ani, E. Zio, and F. Giacobb o E.

P atelli. A n uclear measuremen t tec hnique of w ater p enetra-

tion in concrete barriers. Monte Carlo Metho ds and Applic a-

tions, 10(3–4):415–422, Decem b er 2004. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http://

www.degruyter.com/view/j/mcma.2004.10.issue-3-4/mcma.

2004.10.3-4.415/mcma.2004.10.3-4.415.xml .

Mascagni:2014:HPC

[MQH14] Mic hael Mascagni, Y ue Qiu, and Lin-Y ee Hin. High p erfor-

mance computing in quan titativ e finance: A review from the

pseudo-random n um b er generator p ersp ectiv e. Monte Carlo

Metho ds and Applic ations, 20(2):101–120, June 2014. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2014.

20.issue-2/mcma-2013-0020/mcma-2013-0020.xml.

Mazzolo:2004:MCS

[MR04] Alain Mazzolo and Beno ^ ıt Ro esslinger. Mon te-Carlo sim ulation

of the c hord length distribution function across con v ex b o dies,

non-con v ex b o dies and random media. Monte Carlo Metho ds

and Applic ations, 10(3–4):443–454, Decem b er 2004. CODEN

MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2004.10.issue-3-

4/mcma.2004.10.3-4.443/mcma.2004.10.3-4.443.xml .

Metzler:2014:RES

[MS14] Adam Metzler and Alexandre Scott. Rare ev en t sim ulation for

diffusion pro cesses via t w o-stage imp ortance sampling. Monte

Carlo Metho ds and Applic ations, 20(2):77–??, June 2014. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2014.

20.issue-2/mcma-2013-0019/mcma-2013-0019.xml .

Matoussi:2016:NCB

[MS16] Anis Matoussi and Wissal Sabbagh. Numerical computa-

tion for bac kw ard doubly SDEs with random terminal time.

Monte Carlo Metho ds and Applic ations, 22(3):229–??, Septem-

b er 2016. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL https://www.degruyter.com/view/j/mcma.

2016.22.issue-3/mcma-2016-0111/mcma-2016-0111.xml .

Maire:2008:SNS

[MT08] Sylv ain Maire and Etienne T anr ´ e. Some new sim ulations sc hemes

for the ev aluation of F eynman–Kac represen tations. Monte

Carlo Metho ds and Applic ations, 14(1):29–51, Ma y 2008. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2008.

14.issue-1/mcma.2008.002/mcma.2008.002.xml .

Maire:2013:MCA

[MT13] Sylv ain Maire and Etienne T anr ´ e. Mon te Carlo appro x-

imations of the Neumann problem. Monte Carlo Meth-

o ds and Applic ations, 19(3):201–??, Septem b er 2013. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2013.

19.issue-3/mcma-2013-0010/mcma-2013-0010.xml.

Muller:2018:MCM

[MWMS18] Christian M ¨ uller, F abian W eysser, Thomas Mrziglo d, and

Andreas Sc h upp ert. Mark o v-Chain Mon te-Carlo metho ds

and non-iden tifiabilities. Monte Carlo Metho ds and Applic a-

tions, 24(3):203–214, Septem b er 2018. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL https:

//www.degruyter.com/view/j/mcma.2018.24.issue-3/mcma-

2018-0018/mcma-2018-0018.xml .

Mascagni:2009:SSS

[MY09] Mic hael Mascagni and Haohai Y u. Scram bled Sob ol

′

se-

quences via p erm utation. Monte Carlo Metho ds and Appli-

c ations, 15(4):311–332, Decem b er 2009. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2009.15.issue-4/mcma.

2009.017/mcma.2009.017.xml .

Marseguerra:1998:WUF

[MZ98] M. Marseguerra and E. Zio. W eigh t up dating in forced Mon te

Carlo approac h to dynamic PSA. Monte Carlo Metho ds and Ap-

plic ations, 4(4):359–373, ???? 1998. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.1998.4.issue-4/mcma.1998.4.

4.359/mcma.1998.4.4.359.xml .

Marseguerra:2004:SAR

[MZB04] Mario Marseguerra, Enrico Zio, and F rancesco Bosi. Sys-

tem a v ailabilit y and reliabilit y analysis b y direct Mon te Carlo

with biasing. Monte Carlo Metho ds and Applic ations, 10

(3–4):423–434, Decem b er 2004. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://

www.degruyter.com/view/j/mcma.2004.10.issue-3-4/mcma.

2004.10.3-4.423/mcma.2004.10.3-4.423.xml .

Nita:2023:SAE

[NA CA23] Hadjer Nita, F a ¨ ırouz Afroun, Mouloud Cherfaoui, and Djamil

A ¨ ıssani. Statistical analysis of the estimates of some sta-

tionary p erformances of the unreliable M/M/1/N queue with

Bernoulli feedbac k. Monte Carlo Metho ds and Applic ations,

29(4):??, ???? 2023. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/mcma-2023-2004/html.

Nadara jah:2007:CTE

[Nad07] Saralees Nadara jah. Comparison of time-to-ev en t data for clinical

trials. Monte Carlo Metho ds and Applic ations, 13(1):21–35, ????

2007. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2007.13.issue-1/mcma.2007.002/mcma.2007.002.xml .

Nadara jah:2008:CPP

[Nad08a] Saralees Nadara jah. Computing p ercen tage p oin ts of the

largest among Studen t’s t random v ariables. Monte Carlo

Metho ds and Applic ations, 14(1):75–84, Ma y 2008. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2008.

14.issue-1/mcma.2008.004/mcma.2008.004.xml .

Nadara jah:2008:SDG

[Nad08b] Saralees Nadara jah. Sk ew ed distributions generated b y the Stu-

den t’s t k ernel. Monte Carlo Metho ds and Applic ations, 13(5–6):

389–404, Jan uary 2008. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL http://www.degruyter.

com/view/j/mcma.2008.13.issue-5-6/mcma.2007.021/mcma.

2007.021.xml .

Nak ao:1997:EEL

[Nak97] Ha jime Nak ao. Exact expression of Lagrangian v elo cit y auto-

correlation function in isotropic homogeneous turbulence. Monte

Carlo Metho ds and Applic ations, 3(3):225–240, ???? 1997. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1997.

3.issue-3/mcma.1997.3.3.225/mcma.1997.3.3.225.xml .

Nak ao:1998:TDE

[Nak98] Ha jime Nak ao. Time dep endence of Eulerian v elo cit y corre-

lation tensor sp ectrum in isotropic homogeneous turbulence.

Monte Carlo Metho ds and Applic ations, 4(2):113–125, ???? 1998.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1998.

4.issue-2/mcma.1998.4.2.113/mcma.1998.4.2.113.xml .

Nedjalk o v:2004:OSM

[NAKS04] M. Nedjalk o v, E. A tanasso v, H. Kosina, and S. Selb erherr.

Op erator-split metho d for v ariance reduction in sto c hastic so-

lutions of the Wigner equation. Monte Carlo Metho ds and Appli-

(electronic). URL http://www.degruyter.com/view/j/mcma.

2004.10.issue-3-4/mcma.2004.10.3-4.469/mcma.2004.10.

3-4.469.xml .

No v ak:2004:CT A

[NP04b] Eric h No v ak and Harald Pfeiffer. Coin tossing algorithms for

in tegral equations and tractabilit y . Monte Carlo Metho ds and

Applic ations, 10(3–4):491–498, Decem b er 2004. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2004.10.issue-3-

4/mcma.2004.10.3-4.491/mcma.2004.10.3-4.491.xml .

Nieto:2006:MCS

[NPM

+

06] F. J. Ro dr ´ ıguez Nieto, M. A. P asquale, M. E. Martins, F. A.

Bareilles, and A. J. Arvia. Mon te Carlo sim ulations of

solid 2D phase gro wth on 1D solid substrates with square-

w a v e surface profiles. Influence of hole design and dep osit-

ing particle surface diffusion. Monte Carlo Metho ds and

Applic ations, 12(3–4):271–289, ???? 2006. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2006.12.issue-3/

156939606778705209/156939606778705209.xml .

Nekrutkin:2002:PCK

[NR02] V. Nekrutkin and K. Romkin. Propagation of c haos for

Kac particle systems. Monte Carlo Metho ds and Applic a-

tions, 8(3):299–315, ???? 2002. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2002.8.issue-3/mcma.2002.8.

3.299/mcma.2002.8.3.299.xml .

Nekrutkin:2007:AA O

[NS07] V. Nekrutkin and M. Samakho v a. Admissible and asymp-

totically optimal linear congruen tial generators. Monte Carlo

Metho ds and Applic ations, 13(3):227–244, August 2007. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2007.

13.issue-3/mcma.2007.012/mcma.2007.012.xml .

Nekrutkin:2009:STS

[NS09] V. Nekrutkin and R. Sabito v. Sp ectral test and sp ectral dis-

tance for m ultiplicativ e generators with mo duli 2 p

. Monte

Carlo Metho ds and Applic ations, 15(1):1–10, Ma y 2009. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2009.

15.issue-1/mcma.2009.001/mcma.2009.001.xml .

Nekrutkin:1997:AEE

[NT97] V. Nekrutkin and N. T ur. Asymptotic expansions and estimators

with small bias for Nan bu pro cesses. Monte Carlo Metho ds and

Applic ations, 3(1):1–35, ???? 1997. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.1997.3.issue-1/mcma.1997.3.

1.1/mcma.1997.3.1.1.xml .

Nak aga w a:2021:MCS

[NT21] T akuy a Nak aga w a and Akihiro T anak a. On a Mon te Carlo sc heme

for some linear sto c hastic partial differen tial equations. Monte

Carlo Metho ds and Applic ations, 27(2):169–193, April 24, 2021.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/mcma-2021-2088/html .

Nedjalk o v:2007:MIB

[NVD

A07] M. Nedjalk o v, D. V asilesk a, I. Dimo v, and G. Arso v. Mixed

initial-b oundary v alue problem in particle mo deling of mi-

cro electronic devices. Monte Carlo Metho ds and Applic a-

tions, 13(4):299–331, No v em b er 20, 2007. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2007.13.issue-4/mcma.

2007.017/mcma.2007.017.xml .

Nguy en:2018:QMC

[NX

¨

O18] Nguy et Nguy en, Linlin Xu, and Gira y

¨

Okten. A quasi-

Mon te Carlo implemen tation of the ziggurat metho d. Monte

Carlo Metho ds and Applic ations, 24(2):93–99, June 2018. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/view/j/mcma.

2018.24.issue-2/mcma-2018-0008/mcma-2018-0008.xml .

Naito:2019:SOD

[NY19a] Riu Naito and T oshihiro Y amada. A second-order discretiza-

tion for forw ard-bac kw ard SDEs using lo cal appro ximations

with Mallia vin calculus. Monte Carlo Metho ds and Appli-

c ations, 25(4):341–??, Decem b er 2019. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL https:

//www.degruyter.com/view/j/mcma.2019.25.issue-4/mcma-

2019-2053/mcma-2019-2053.xml .

Naito:2019:TO W

[NY19b] Riu Naito and T oshihiro Y amada. A third-order w eak ap-

pro ximation of m ultidimensional It^ o sto c hastic differen tial equa-

tions. Monte Carlo Metho ds and Applic ations, 25(2):97–??, June

2019. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL https://www.degruyter.com/view/j/mcma.

2019.25.issue-2/mcma-2019-2036/mcma-2019-2036.xml .

Neuenkirc h:2009:AED

[NZ09] Andreas Neuenkirc h and Henryk Z¨ ahle. Asymptotic er-

ror distribution of the Euler metho d for SDEs with non-

Lipsc hitz co efficien ts. Monte Carlo Metho ds and Applic a-

tions, 15(4):333–351, Decem b er 2009. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2009.15.issue-4/mcma.

2009.018/mcma.2009.018.xml .

Okten:2009:CPP

[

¨

OG09] Gira y

¨

Okten and Mic hael Gnewuc h. Correction of a pro of in

“A probabilistic result on the discrepancy of a h ybrid-Mon te

Carlo sequence and applications” [Cno. 1434421]. Monte Carlo

Metho ds and Applic ations, 15(2):169–172, August 2009. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2009.

15.issue-2/mcma.2009.010/mcma.2009.010.xml. See [

¨

Okt96 ].

Oga w a:1996:RRP

[Oga96] Shigey oshi Oga w a. On a robustness of the random parti-

cle metho d. Monte Carlo Metho ds and Applic ations, 2(3):

175–189, ???? 1996. CODEN MCMA

C6. ISSN 0929-

9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.1996.2.issue-3/mcma.1996.2.

3.175/mcma.1996.2.3.175.xml. See erratum [Oga97 ].

Oga w a:1997:EAR

[Oga97] Shigey oshi Oga w a. Erratum to the article: “On a robustness

of the random particle metho d” [Mon te Carlo Metho ds Appl.

2 (1996), no. 3, 175–189; MR1414863 (97j:65008)]. Monte

Carlo Metho ds and Applic ations, 3(1):83–??, ???? 1997. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1997.

3.issue-1/mcma.1997.3.1.83/mcma.1997.3.1.83.xml. See

[Oga96 ].

Oga w a:2001:CSC

[Oga01] Shigey oshi Oga w a. On a class of SPDEs called Bro wnian

particle equation — mo del for nonlinear diffusions. Monte

Carlo Metho ds and Applic ations, 7(3–4):321–328, ???? 2001.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2001.7.issue-3-4/mcma.2001.7.3-4.321/mcma.2001.7.3-4.

321.xml. Mon te Carlo and probabilistic metho ds for partial

differen tial equations, P art I I (Mon te Carlo, 2000).

Oga w a:2008:R TS

[Oga08] Shigey oshi Oga w a. Real-time sc heme for the v olatilit y esti-

mation in the presence of microstructure noise. Monte Carlo

Metho ds and Applic ations, 14(4):331–342, No v em b er 2008. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2008.

14.issue-4/mcma.2008.015/mcma.2008.015.xml .

Okten:1996:PRD

[

¨

Okt96] Gira y

¨

Okten. A probabilistic result on the discrepancy of a

h ybrid-Mon te Carlo sequence and applications. Monte Carlo

Metho ds and Applic ations, 2(4):255–270, ???? 1996. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1996.

2.issue-4/mcma.1996.2.4.255/mcma.1996.2.4.255.xml. See

correction [

¨

OG09].

Olla:2001:DBI

[Oll01] Stefano Olla. Diffusiv e b eha vior of in teracting particle systems.

Monte Carlo Metho ds and Applic ations, 7(3–4):329–338, ????

2001. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2001.7.issue-3-4/mcma.2001.7.3-4.329/mcma.2001.7.3-4.

329.xml. Mon te Carlo and probabilistic metho ds for partial

differen tial equations, P art I I (Mon te Carlo, 2000).

Ongaro:1999:MCS

[ONZ99] C. Ongaro, U. Nastasi, and A. Zanini. Mon te Carlo sim-

ulation of the photo-neutron pro duction in the high-Z com-

p onen ts of radiotherap y linear accelerators. Monte Carlo

Metho ds and Applic ations, 5(1):69–79, ???? 1999. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1999.

5.issue-1/mcma.1999.5.1.69/mcma.1999.5.1.69.xml .

Ogihara:2003:DSA

[OO03] Sh uhei Ogihara and Shigey oshi Oga w a. On a discrete sto c has-

tic appro ximation and its application to data analysis. Monte

Carlo Metho ds and Applic ations, 9(1):39–50, Jan uary 2003. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2003.

9.issue-1/156939603322587452/156939603322587452.xml .

Osada:2001:TPI

[Osa01] Hirofumi Osada. T agged particles of in teracting Bro wnian mo-

tions with sk ew symmetric drifts. Monte Carlo Metho ds and

Applic ations, 7(3–4):339–348, ???? 2001. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:/

/www.degruyter.com/view/j/mcma.2001.7.issue-3-4/mcma.

2001.7.3-4.339/mcma.2001.7.3-4.339.xml. Mon te Carlo and

probabilistic metho ds for partial differen tial equations, P art I I

(Mon te Carlo, 2000).

Oga w a:2007:R TS

[O W07] Shigey oshi Oga w a and Ko ji W ak a y ama. On a real-time sc heme

for the estimation of v olatilit y . Monte Carlo Metho ds and

Applic ations, 13(2):99–116, ???? 2007. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2007.13.issue-2/mcma.

2007.006/mcma.2007.006.xml .

Ow en:2006:WHQ

[Ow e06] Art B. Ow en. On the W arno c k–Halton quasi-standard error.

Monte Carlo Metho ds and Applic ations, 12(1):47–54, ???? 2006.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2006.

12.issue-1/156939606776886652/156939606776886652.xml.

Ok ano:2019:CVM

[O Y19] Y usuk e Ok ano and T oshihiro Y amada. A con trol v ariate metho d

for w eak appro ximation of SDEs via discretization of n umerical

error of asymptotic expansion. Monte Carlo Metho ds and Ap-

plic ations, 25(3):239–??, Septem b er 2019. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL https:

//www.degruyter.com/view/j/mcma.2019.25.issue-3/mcma-

2019-2044/mcma-2019-2044.xml .

P ages:2007:MSR

[P ag07] Gilles P ag ` es. Multi-step Ric hardson–Rom b erg extrap olation:

Remarks on v ariance con trol and complexit y . Monte Carlo

Metho ds and Applic ations, 13(1):37–70, ???? 2007. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2007.

13.issue-1/mcma.2007.003/mcma.2007.003.xml .

P an tsulaia:2015:IDM

[P an15] Gogi R. P an tsulaia. Infinite-dimensional Mon te-Carlo in tegra-

tion. Monte Carlo Metho ds and Applic ations, 21(4):283–??, De-

cem b er 2015. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-

3961 (electronic). URL https://www.degruyter.com/view/

j/mcma.2015.21.issue-4/mcma-2015-0108/mcma-2015-0108.

xml .

P apadop oulos:1998:NTM

[P ap98] C. P apadop oulos. A new tec hnique for MTTF estimation in

highly reliable Mark o vian systems. Monte Carlo Metho ds and

Applic ations, 4(2):95–111, ???? 1998. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.1998.4.issue-2/mcma.1998.4.

2.95/mcma.1998.4.2.95.xml .

P apanc hev a:2004:OK C

[P ap04] R. Y. P apanc hev a. Optimal Korob o v co efficien ts for go o d lattice

p oin ts in quasi Mon te Carlo algorithms. Monte Carlo Meth-

o ds and Applic ations, 10(3–4):499–509, Decem b er 2004. CODEN

MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2004.10.issue-3-

4/mcma.2004.10.3-4.499/mcma.2004.10.3-4.499.xml.

Pillards:2004:TVT

[PC04] Tim Pillards and Ronald Co ols. A theoretical view on trans-

forming lo w-discrepancy sequences from a cub e to a simplex.

Monte Carlo Metho ds and Applic ations, 10(3–4):511–529, Decem-

b er 2004. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2004.10.issue-3-4/mcma.2004.10.3-4.511/mcma.2004.10.

3-4.511.xml .

P elsser:2019:MCM

[PG19] An to on P elsser and Kossi Gnameho. A Mon te Carlo metho d

for bac kw ard sto c hastic differen tial equations with Hermite mar-

tingales. Monte Carlo Metho ds and Applic ations, 25(1):37–60,

Marc h 2019. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-

3961 (electronic). URL https://www.degruyter.com/view/

j/mcma.2019.25.issue-1/mcma-2019-2028/mcma-2019-2028.

xml .

P ohl:1998:PML

[PGB98] Thomas P ohl, Wilfried Grec ksc h, and Holger Blaar. A paral-

lel mo dified Lagrangian metho d for an optimal con trol prob-

lem of a linear distributed sto c hastic system. Monte Carlo

Metho ds and Applic ations, 4(4):319–340, ???? 1998. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1998.

4.issue-4/mcma.1998.4.4.319/mcma.1998.4.4.319.xml .

Pletnev:2009:CMS

[PGS09] Leonid Pletnev, Maxim Gv ozdev, and Kiryl Samartsau. Com-

puter mo deling of stationary particles transp ort in op en cylin-

drical nanosystems b y Mon te Carlo metho d. Monte Carlo

Metho ds and Applic ations, 15(1):49–62, Ma y 2009. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2009.

15.issue-1/mcma.2009.003/mcma.2009.003.xml .

P ortolan:2004:WSS

[PIR04] Stefano P ortolan, Rita C. Iotti, and F austo Rossi. W eigh ted

sim ulation of steady-state transp ort within the standard Mon te

Carlo paradigm. Monte Carlo Metho ds and Applic ations, 10

(3–4):531–539, Decem b er 2004. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://

tions to optimal stopping problems under partial observ ation.

Monte Carlo Metho ds and Applic ations, 11(1):57–81, ???? 2005.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2005.

11.issue-1/1569396054027283/1569396054027283.xml .

Plotnik o v:1998:EEO

[PS98] M. Y u. Plotnik o v and E. V. Shk arupa. Error estimation and op-

timization in C -space of Mon te Carlo iterativ e solution of nonlin-

ear in tegral equations. Monte Carlo Metho ds and Applic ations,

4(1):53–71, ???? 1998. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL http://www.degruyter.

com/view/j/mcma.1998.4.issue-1/mcma.1998.4.1.53/mcma.

1998.4.1.53.xml .

Plotnik o v:2005:DSA

[PS05] Mikhail Plotnik o v and Elena Shk arupa. The discrete-sto c hastic

approac hes to solving the linearized Boltzmann equation. Monte

Carlo Metho ds and Applic ations, 11(4):447–462, ???? 2005.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2005.

11.issue-4/156939605777438532/156939605777438532.xml .

P ausinger:2010:GPO

[PS10] Florian P ausinger and W olfgang Ch. Sc hmid. A go o d p er-

m utation for one-dimensional diaphon y . Monte Carlo Meth-

o ds and Applic ations, 16(3–4):307–322, Decem b er 2010. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2010.

16.issue-3-4/mcma.2010.015/mcma.2010.015.xml .

Pramesti:2024:EPS

[PS24] Getut Pramesti and Ristu Saptono. On the estimation of p erio dic

signals in the diffusion pro cess using a high-frequency sc heme.

Monte Carlo Metho ds and Applic ations, 30(1):??, ???? 2024.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/mcma-2023-2020/html .

P aresc hi:2001:RMC

[PW01] Lorenzo P aresc hi and Bern t W enn b erg. A recursiv e Mon te Carlo

metho d for the Boltzmann equation in the Maxw ellian case.

Monte Carlo Metho ds and Applic ations, 7(3–4):349–357, ????

2001. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2001.7.issue-3-4/mcma.2001.7.3-4.349/mcma.2001.7.3-4.

349.xml. Mon te Carlo and probabilistic metho ds for partial

differen tial equations, P art I I (Mon te Carlo, 2000).

P erel:1999:MCC

[PWY99] R. L. P erel, J. J. W agsc hal, and Y. Y eivin. Mon te Carlo cal-

culation of deep p enetration b enc hmark sensitivities. Monte

Carlo Metho ds and Applic ations, 5(2):169–187, ???? 1999. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1999.

5.issue-2/mcma.1999.5.2.169/mcma.1999.5.2.169.xml .

Ra jput:2019:GAD

[Ra j19] Nikhil Kumar Ra jput. Gillespie algorithm and diffusion appro x-

imation based on Mon te Carlo sim ulation for inno v ation dif-

fusion: a comparativ e study

. Monte Carlo Metho ds and Ap-

plic ations, 25(3):209–??, Septem b er 2019. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL https:

//www.degruyter.com/view/j/mcma.2019.25.issue-3/mcma-

2019-2040/mcma-2019-2040.xml .

Refas:2021:SSC

[RBB21] Salah Eddine Chouaib Refas, Ab delk ader Bouazza, and Y oucef

Belhadji. 3D sputtering sim ulations of the CZTS, Si and CIGS

thin films using Mon te-Carlo metho d. Monte Carlo Meth-

o ds and Applic ations, 27(4):373–382, Octob er 21, 2021. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/mcma-2021-2094/html .

Reic hl:2020:EML

[Rei20] Johannes Reic hl. Estimating marginal lik eliho o ds from the p os-

terior dra ws through a geometric iden tit y . Monte Carlo Meth-

o ds and Applic ations, 26(3):205–221, August 5, 2020. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/mcma-2020-2068/html .

Rey:2017:CTV

[Rey17] Cl ´ emen t Rey

. Con v ergence in total v ariation distance of

a third order sc heme for one-dimensional diffusion pro cesses.

Monte Carlo Metho ds and Applic ations, 23(1):1–??, Marc h

2017. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL https://www.degruyter.com/view/j/mcma.

2017.23.issue-1/mcma-2016-0120/mcma-2016-0120.xml .

Rief:1999:TZV

[Rie99] H. Rief. T ouc hing on a zero-v ariance sc heme in solving

linear equations b y random w alk pro cesses. Monte Carlo

Metho ds and Applic ations, 5(2):135–148, ???? 1999. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1999.

5.issue-2/mcma.1999.5.2.135/mcma.1999.5.2.135.xml .

Ruza yqat:2020:UES

[RJ20] Hamza M. Ruza yqat and Aja y Jasra. Un biased estimation

of the solution to Zak ai’s equation. Monte Carlo Meth-

o ds and Applic ations, 26(2):113–129, April 15, 2020. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/mcma-2020-2061/html .

Rostam y:2013:W CE

[RJG13] Da v oud Rostam y , Mohammad Jabbari, and Mahshid Gadirian.

W orst case error for in tegro-differen tial equations b y a lattice–

Nystr¨ om metho d. Monte Carlo Metho ds and Applic ations, 19(4):

281–??, Decem b er 2013. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL http://www.degruyter.

com/view/j/mcma.2013.19.issue-4/mcma-2013-0013/mcma-

2013-0013.xml .

Rasulo v:2004:QSB

[RKM04] Ab dujab or Rasulo v, Aneta Karaiv ano v a, and Mic hael Mascagni.

Quasirandom sequences in branc hing random w alks. Monte

Carlo Metho ds and Applic ations, 10(3–4):551–558, Decem b er

2004. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2004.10.issue-3-4/mcma.2004.10.3-4.551/mcma.2004.10.

3-4.551.xml .

Rozora:2018:MLS

[RL18] Iryna Rozora and Mariia Lyzhec hk o. On the mo deling of linear

system input sto c hastic pro cesses with giv en accuracy and reli-

abilit y . Monte Carlo Metho ds and Applic ations, 24(2):129–137,

June 2018. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-

3961 (electronic). URL https://www.degruyter.com/view/

j/mcma.2018.24.issue-2/mcma-2018-0011/mcma-2018-0011.

xml .

Rogasinsky:1996:PCP

[Rog96] S. V. Rogasinsky

. On the pair correlations of particle ev olution

in the direct statistical sim ulation. Monte Carlo Metho ds and

Applic ations, 2(1):25–40, ???? 1996. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.1996.2.issue-1/mcma.1996.2.

1.25/mcma.1996.2.1.25.xml .

Rogasinsky:1999:SSB

[Rog99] S. V. Rogasinsky

. Solution of stationary b oundary v alue prob-

lems for the Boltzmann equation b y the Mon te Carlo metho d.

Monte Carlo Metho ds and Applic ations, 5(3):263–280, ???? 1999.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1999.

5.issue-3/mcma.1999.5.3.263/mcma.1999.5.3.263.xml .

Roth:2007:W AS

[Rot07] Christian Roth. W eak appro ximations of solutions of a first or-

der h yp erb olic sto c hastic partial differen tial equation. Monte

Carlo Metho ds and Applic ations, 13(2):117–133, ???? 2007.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2007.

13.issue-2/mcma.2007.007/mcma.2007.007.xml .

Ro w e:2000:FSP

[Ro w00] Daniel B. Ro w e. F actorization of separable and patterned co v ari-

ance matrices for Gibbs sampling. Monte Carlo Metho ds and Ap-

plic ations, 6(3):205–210, ???? 2000. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2000.6.issue-3/mcma.2000.6.

3.205/mcma.2000.6.3.205.xml .

Ro w e:2002:JDM

[Ro w02] Daniel B. Ro w e. Join tly distributed mean and mixing co effi-

cien ts for Ba y esian source separation using MCMC and ICM.

Monte Carlo Metho ds and Applic ations, 8(4):395–403, ???? 2002.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2002.

8.issue-4/mcma.2002.8.4.395/mcma.2002.8.4.395.xml.

Ro w e:2003:SFN

[Ro w03] Daniel B. Ro w e. Significan t FMRI neurologic sync hron y

using Mon te Carlo metho ds. Monte Carlo Metho ds and

Applic ations, 9(4):367–385, ???? 2003. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2003.9.issue-4/

156939603322601978/156939603322601978.xml .

Rabiei:2019:SMM

[RS19] Nima Rabiei and Elias G. Saleeb y . On the sample-mean

metho d for computing h yp er-v olumes. Monte Carlo Metho ds

and Applic ations, 25(2):163–??, June 2019. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL https:

//www.degruyter.com/view/j/mcma.2019.25.issue-2/mcma-

2019-2034/mcma-2019-2034.xml .

Rabiei:2021:IV C

[RS21] Nima Rabiei and Elias G. Saleeb y . On in tersection v olumes

of confidence h yp er-ellipsoids and t w o geometric Mon te Carlo

metho ds. Monte Carlo Metho ds and Applic ations, 27(2):153–

167, April 30, 2021. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/mcma-2021-2087/html .

Rado vic:1996:QMC

[RST96] Igor Rado vi ´ c, Ily a M. Sob ol

′

, and Rob ert F. Tic h y . Quasi-Mon te

Carlo metho ds for n umerical in tegration: comparison of differ-

en t lo w discrepancy sequences. Monte Carlo Metho ds and Ap-

plic ations, 2(1):1–14, ???? 1996. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.1996.2.issue-1/mcma.1996.2.

1.1/mcma.1996.2.1.1.xml .

Rudolf:2010:EBC

[Rud10] Daniel Rudolf. Error b ounds for computing the exp ecta-

tion b y Mark o v c hain Mon te Carlo. Monte Carlo Meth-

o ds and Applic ations, 16(3–4):323–342, Decem b er 2010. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2010.

16.issue-3-4/mcma.2010.012/mcma.2010.012.xml.

Rouzankin:1999:CAR

[R V99] P

. S. Rouzankin and A. V. V o ytishek. On the cost of algorithms

for random selection. Monte Carlo Metho ds and Applic ations,

5(1):39–54, ???? 1999. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL http://www.degruyter.

com/view/j/mcma.1999.5.issue-1/mcma.1999.5.1.39/mcma.

1999.5.1.39.xml .

Sab elfeld:1996:MCS

[SA96] K. K. Sab elfeld and T. A. Av erina. Mon te Carlo sim ula-

tion of particle’s disp ersion in con v ectiv e b oundary la y er of

the atmosphere. Monte Carlo Metho ds and Applic ations, 2

(2):159–169, ???? 1996. CODEN MCMA

C6. ISSN 0929-

9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.1996.2.issue-2/mcma.1996.2.

2.159/mcma.1996.2.2.159.xml .

Sab elfeld:2022:SDD

[SA22] Karl K. Sab elfeld and Iv an Aksyuk. Sim ulation of drift-

diffusion pro cess at high P ´ eclet n um b ers b y the random w alk

on spheres metho d. Monte Carlo Metho ds and Applic ations,

28(4):??, ???? 2022. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/mcma-2022-2128/html .

Sab elfeld:2004:F

[Sab04a] Karl Sab elfeld. F orew ord. Monte Carlo Metho ds and Ap-

plic ations, 10(3–4):i–??, Decem b er 2004. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http://

www.degruyter.com/view/j/mcma.2004.10.issue-3-4/mcma.

2004.10.3-4.i/mcma.2004.10.3-4.i.xml .

Sab elfeld:2004:FSP

[Sab04b] Karl Sab elfeld. F orew ord: [selection of pap ers presen ted at the IV

IMA CS Seminar on Mon te Carlo metho ds]. Monte Carlo Metho ds

and Applic ations, 10(3–4):181–182, 2004. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). Held in Berlin,

Septem b er 15–19, 2003.

Sab elfeld:2008:ERB

[Sab08] Karl Sab elfeld. Expansion of random b oundary excitations for

elliptic PDEs. Monte Carlo Metho ds and Applic ations, 13(5–6):

405–453, Jan uary 2008. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL http://www.degruyter.

com/view/j/mcma.2008.13.issue-5-6/mcma.2007.022/mcma.

2007.022.xml .

Sab elfeld:2016:R WSa

[Sab16a] Karl K. Sab elfeld. Random w alk on semi-cylinders for dif-

fusion problems with mixed Diric hlet–Robin b oundary condi-

tions. Monte Carlo Metho ds and Applic ations, 22(2):117–??, June

2016. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL https://www.degruyter.com/view/j/mcma.

2016.22.issue-2/mcma-2016-0108/mcma-2016-0108.xml .

Sab elfeld:2016:R WSb

[Sab16b] Karl K. Sab elfeld. Random w alk on spheres metho d for solv-

ing drift–diffusion problems. Monte Carlo Metho ds and Ap-

plic ations, 22(4):265–??, Decem b er 2016. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL https:

//www.degruyter.com/view/j/mcma.2016.22.issue-4/mcma-

2016-0118/mcma-2016-0118.xml .

Sab elfeld:2016:SSP

[Sab16c] Karl K. Sab elfeld. Splitting and surviv al probabilities in sto c has-

tic random w alk metho ds and applications. Monte Carlo Metho ds

and Applic ations, 22(1):55–??, Marc h 2016. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL https:

//www.degruyter.com/view/j/mcma.2016.22.issue-1/mcma-

2016-0103/mcma-2016-0103.xml .

Sab elfeld:2016:VMC

[Sab16d] Karl K. Sab elfeld. V ector Mon te Carlo sto c hastic matrix-based

algorithms for large linear systems. Monte Carlo Metho ds and

Applic ations, 22(3):259–??, Septem b er 2016. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL https:

//www.degruyter.com/view/j/mcma.2016.22.issue-3/mcma-

2016-0112/mcma-2016-0112.xml .

Sab elfeld:2017:R WS

[Sab17] Karl K. Sab elfeld. Random w alk on spheres algorithm for solv-

ing transien t drift-diffusion-reaction problems. Monte Carlo

Metho ds and Applic ations, 23(3):189–??, Septem b er 2017. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/view/j/mcma.

2017.23.issue-3/mcma-2017-0113/mcma-2017-0113.xml.

Shah:2010:GAA

[Sha10] Manan Shah. A genetic algorithm approac h to estimate

lo w er b ounds of the star discrepancy

. Monte Carlo Meth-

o ds and Applic ations, 16(3–4):379–398, Decem b er 2010. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2010.

16.issue-3-4/mcma.2010.014/mcma.2010.014.xml .

Sh v ets:2003:ABM

[Sh v03] V. V. Sh v ets. On asymptotic b eha viour of mo delling time

in the imp ortance sampling metho d. Monte Carlo Metho ds

and Applic ations, 9(1):77–85, Jan uary 2003. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2003.9.issue-1/

156939603322587489/156939603322587489.xml .

Simono v:1995:BVP

[Sim95] N. A. Simono v. Boundary v alue problem and sto c hastic al-

gorithm for t w o-dimensional Na vier–Stok es equations. Monte

Carlo Metho ds and Applic ations, 1(1):59–70, ???? 1995. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1995.

1.issue-1/mcma.1995.1.1.59/mcma.1995.1.1.59.xml .

Simono v:2018:R W A

[Sim18] Nik olai A. Simono v. Random w alk algorithms for elliptic equa-

tions and b oundary singularities. Monte Carlo Metho ds and Ap-

plic ations, 24(4):323–327, Decem b er 2018. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL https:

//www.degruyter.com/view/j/mcma.2018.24.issue-4/mcma-

2018-2026/mcma-2018-2026.xml .

Singh:2014:CMC

[Sin14] Vipul Kumar Singh. Comp etency of Mon te Carlo and Blac k–

Sc holes in pricing Nift y index options: A vis-` a-vis study

. Monte

Carlo Metho ds and Applic ations, 20(1):61–??, Marc h 2014. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2014.

20.issue-1/mcma-2013-0017/mcma-2013-0017.xml .

Sab elfeld:1997:MCS

[SK97a] K. K. Sab elfeld and A. A. Kolo dk o. Mon te Carlo sim ulation

of the coagulation pro cesses go v erned b y Smoluc ho wski equa-

tion with random co efficien ts. Monte Carlo Metho ds and Ap-

plic ations, 3(4):275–311, ???? 1997. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.1997.3.issue-4/mcma.1997.3.

4.275/mcma.1997.3.4.275.xml .

Sab elfeld:1997:SLM

[SK97b] K. K. Sab elfeld and O. Kurbanm urado v. Sto c hastic Lagrangian

mo dels for t w o-particle motion in turbulen t flo ws. Monte

Carlo Metho ds and Applic ations, 3(1):53–72, ???? 1997. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1997.

3.issue-1/mcma.1997.3.1.53/mcma.1997.3.1.53.xml .

Sab elfeld:1998:OPS

[SK98] K. Sab elfeld and O. Kurbanm urado v. One-particle sto c has-

tic Lagrangian mo del for turbulen t disp ersion in horizon tally

homogeneous turbulence. Monte Carlo Metho ds and Applic a-

tions, 4(2):127–140, ???? 1998. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.1998.4.issue-2/mcma.1998.4.

2.127/mcma.1998.4.2.127.xml .

Sab elfeld:2000:CAP

[SK00] K. Sab elfeld and O. Kurbanm urado v. Coagulation of aerosol par-

ticles in in termitten t turbulen t flo ws. Monte Carlo Metho ds and

Applic ations, 6(3):211–253, ???? 2000. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2000.6.issue-3/mcma.2000.6.

3.211/mcma.2000.6.3.211.xml .

Sab elfeld:2003:SEM

[SK03] Karl Sab elfeld and Dmitry Kolyukhin. Sto c hastic Eulerian

mo del for the flo w sim ulation in p orous media. Monte Carlo

Metho ds and Applic ations, 9(3):271–290, ???? 2003. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2003.

9.issue-3/156939603322729021/156939603322729021.xml .

Sob ol:2005:GSA

[SK05] I. M. Sob ol

′

and S. S. Kuc herenk o. On global sensitiv-

it y analysis of quasi-Mon te Carlo algorithms. Monte Carlo

Metho ds and Applic ations, 11(1):83–92, ???? 2005. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2005.

11.issue-1/1569396054027274/1569396054027274.xml .

Stallinga:2015:CS

[SK15] P eter Stallinga and Igor Khmelinskii. Consensus in science.

Monte Carlo Metho ds and Applic ations, 21(1):69–??, Marc h 2015.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2015.

21.issue-1/mcma-2014-0008/mcma-2014-0008.xml .

Sab elfeld:2018:PDL

[SK18] Karl K. Sab elfeld and Anastasiy a Kireev a. Probabilit y distribu-

tion of the life time of a drift–diffusion-reaction pro cess inside a

sphere with applications to transien t catho doluminescence imag-

ing. Monte Carlo Metho ds and Applic ations, 24(2):79–92, June

2018. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL https://www.degruyter.com/view/j/mcma.

2018.24.issue-2/mcma-2018-0007/mcma-2018-0007.xml .

Sab elfeld:2023:R VI

[SK23] Karl K. Sab elfeld and Anastasiy a Kireev a. Randomized v ector

iterativ e linear solv ers of high precision for large dense system.

Monte Carlo Metho ds and Applic ations, 29(4):??, ???? 2023.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/mcma-2023-2013/html .

Sab elfeld:2009:SSP

[SKL09] K. Sab elfeld, O. Kurbanm urado v, and A. Levykin. Sto c has-

tic sim ulation of particle transp ort b y a random Darcy

flo w through a p orous cylinder. Monte Carlo Metho ds and

Applic ations, 15(1):63–90, Ma y 2009. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2009.15.issue-1/mcma.

2009.004/mcma.2009.004.xml .

Sab elfeld:2010:SIP

[SL10] Karl Sab elfeld and Nadja Loshc hina. Sto c hastic iterativ e pro-

jection metho ds for large linear systems. Monte Carlo Meth-

o ds and Applic ations, 16(3–4):343–359, Decem b er 2010. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2010.

16.issue-3-4/mcma.2010.020/mcma.2010.020.xml .

Sab elfeld:2014:SMI

[SL14] Karl K. Sab elfeld and Alexander I. Levykin. A sp ectral metho d

for isotropic diffusion equation with random concen tration fluc-

tuations of incoming flux of particles through circular-shap ed

b oundaries. Monte Carlo Metho ds and Applic ations, 20(3):173–

??, Septem b er 2014. CODEN MCMA

C6. ISSN 0929-9629 (prin t),

1569-3961 (electronic). URL http://www.degruyter.com/

view/j/mcma.2014.20.issue-3/mcma-2014-0001/mcma-2014-

0001.xml .

Slaoui:2023:MNB

[Sla23] Y ousri Slaoui. Metho dology for nonparametric bias reduction in

k ernel regression estimation. Monte Carlo Metho ds and Applic a-

tions, 29(1):??, ???? 2023. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/mcma-2022-2130/html .

Sab elfeld:2015:SSF

[SLK15] Karl K. Sab elfeld, Alexander I. Levykin, and Anastasiy a E.

Kireev a. Sto c hastic sim ulation of fluctuation-induced reaction-

diffusion kinetics go v erned b y Smoluc ho wski equations. Monte

Carlo Metho ds and Applic ations, 21(1):33–??, Marc h 2015. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2015.

21.issue-1/mcma-2014-0012/mcma-2014-0012.xml .

Sab elfeld:2007:FSS

[SLP07] K. Sab elfeld, A. Levykin, and T. Priv alo v a. A fast strati-

fied sampling sim ulation of coagulation pro cesses. Monte Carlo

Metho ds and Applic ations, 13(1):71–88, ???? 2007. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2007.

13.issue-1/mcma.2007.004/mcma.2007.004.xml .

Sob ol:2003:MCR

[SM03] I. M. Sob ol and E. E. Myshetsk a y a. Mo delling correlated random

v ariables. Monte Carlo Metho ds and Applic ations, 9(1):67–76,

Jan uary 2003. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-

3961 (electronic). URL http://www.degruyter.com/view/j/

mcma.2003.9.issue-1/156939603322587470/156939603322587470.

xml.

Simono v:2004:R W A

[SM04] N. A. Simono v and M. Mascagni. Random w alk algorithms for

estimating effectiv e prop erties of digitized p orous media. Monte

Carlo Metho ds and Applic ations, 10(3–4):599–608, Decem b er

2004. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2004.10.issue-3-4/mcma.2004.10.3-4.599/mcma.2004.10.

3-4.599.xml .

Sob ol:2008:MCE

[SM08] I. M. Sob ol

′

and E. E. Myshetsk a y a. Mon te Carlo es-

timators for small sensitivit y indices. Monte Carlo Meth-

o ds and Applic ations, 13(5–6):455–465, Jan uary 2008. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2008.

13.issue-5-6/mcma.2007.023/mcma.2007.023.xml .

Sab elfeld:2009:SRA

[SM09] K. Sab elfeld and N. Mozarto v a. Sparsified randomization al-

gorithms for large systems of linear equations and a new v er-

sion of the random w alk on b oundary metho d. Monte Carlo

Metho ds and Applic ations, 15(3):257–284, No v em b er 2009. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2009.

15.issue-3/mcma.2009.015/mcma.2009.015.xml .

Sab elfeld:2012:SBC

[SM12] Karl Sab elfeld and Nadezhda Mozarto v a. Sto c hastic b ound-

ary collo cation and sp ectral metho ds for solving PDEs. Monte

Carlo Metho ds and Applic ations, 18(3):217–??, Septem b er 2012.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2012.

18.issue-3/mcma-2012-0008/mcma-2012-0008.xml .

Smidts:1998:PSE

[Smi98] O. F. Smidts. P oin t and surface estimations b y a non-

analog Mon te Carlo sim ulation for the transp ort of radion u-

clide c hains in p orous media. Monte Carlo Metho ds and Ap-

plic ations, 4(4):289–318, ???? 1998. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.1998.4.issue-4/mcma.1998.4.

4.289/mcma.1998.4.4.289.xml.

Sc hretter:2013:DIM

[SN13] Colas Sc hretter and Harald Niederreiter. A direct in v ersion

metho d for non-uniform quasi-random p oin t sequences. Monte

Carlo Metho ds and Applic ations, 19(1):1–??, Marc h 2013. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2013.

19.issue-1/mcma-2012-0014/mcma-2012-0014.xml .

Sellier:2014:BSW

[SNDS14] Jean Mic hel Sellier, Mihail Nedjalk o v, Iv an Dimo v, and Siegfried

Selb erherr. A b enc hmark study of the Wigner Mon te Carlo

metho d. Monte Carlo Metho ds and Applic ations, 20(1):43–??,

Marc h 2014. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-

3961 (electronic). URL http://www.degruyter.com/view/

j/mcma.2014.20.issue-1/mcma-2013-0018/mcma-2013-0018.

xml .

Sab elfeld:2020:MCT

[SP20] Karl K. Sab elfeld and Nikita P op o v. Mon te Carlo trac king

drift-diffusion tra jectories algorithm for solving narro w escap e

problems. Monte Carlo Metho ds and Applic ations, 26(3):177–

191, August 6, 2020. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/mcma-2020-2073/html .

Spade:2021:EDM

[Spa21] Da vid A. Spade. Estimating drift and minorization co effi-

cien ts for Gibbs sampling algorithms. Monte Carlo Meth-

o ds and Applic ations, 27(3):195–209, August 8, 2021. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/mcma-2021-2093/html .

Spade:2022:ABM

[Spa22] Da vid Spade. Appro ximate b ounding of mixing time for m ultiple-

step Gibbs samplers. Monte Carlo Metho ds and Applic ations,

28(3):??, ???? 2022. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/mcma-2022-2119/html .

Sab elfeld:1996:SAS

[SRKL96] K. K. Sab elfeld, S. V. Rogasinsky

, A. A. Kolo dk o, and A. I.

Levykin. Sto c hastic algorithms for solving Smolouc ho vsky coag-

ulation equation and applications to aerosol gro wth sim ulation.

Monte Carlo Metho ds and Applic ations, 2(1):41–87, ???? 1996.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1996.

2.issue-1/mcma.1996.2.1.41/mcma.1996.2.1.41.xml .

Sab elfeld:1995:R WS

[SS95] K. K. Sab elfeld and I. A. Shalimo v a. Random w alk on

spheres pro cess for exterior Diric hlet problem. Monte Carlo

Metho ds and Applic ations, 1(4):325–331, ???? 1995. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1995.

1.issue-4/mcma.1995.1.4.325/mcma.1995.1.4.325.xml .

Saho o:1997:TUS

[SS97] L. N. Saho o and J. Saho o. On three un biased strategies in sample

surv eys. Monte Carlo Metho ds and Applic ations, 3(1):73–81, ????

1997. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

1997.3.issue-1/mcma.1997.3.1.73/mcma.1997.3.1.73.xml .

Sab elfeld:2001:FBS

[SS01] K. Sab elfeld and I. Shalimo v a. F orw ard and bac kw ard sto c has-

tic Lagrangian mo dels for turbulen t transp ort and the w ell-

mixed condition. Monte Carlo Metho ds and Applic ations, 7(3–

4):369–381, ???? 2001. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL http://www.degruyter.

com/view/j/mcma.2001.7.issue-3-4/mcma.2001.7.3-4.369/

mcma.2001.7.3-4.369.xml. Mon te Carlo and probabilistic

metho ds for partial differen tial equations, P art I I (Mon te Carlo,

2000).

Sab elfeld:2002:R WS

[SS02] Karl K. Sab elfeld and Irina A. Shalimo v a. Random w alk on

spheres metho ds for iterativ e solution of elasticit y problems.

Monte Carlo Metho ds and Applic ations, 8(2):171–202, ???? 2002.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2002.

8.issue-2/mcma.2002.8.2.171/mcma.2002.8.2.171.xml .

Sab elfeld:2003:FR W

[SS03] Karl Sab elfeld and Elena Shk arupa. F unctional random

w alk on spheres algorithm for biharmonic equation: op-

timization and error estimation. Monte Carlo Metho ds

Shalimo v a:2024:R WS

[SS24] Irina Shalimo v a and Karl Sab elfeld. Random w alk on spheres

metho d for solving anisotropic transien t diffusion problems and

flux calculations. Monte Carlo Metho ds and Applic ations, 30

(1):??, ???? 2024. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/mcma-2023-2022/html .

Sak ouv ogui:2021:SAS

[SSDM21] Kek oura Sak ouv ogui, Saleem Shaik, Curt Do etk ott, and Rhonda

Magel. Sensitivit y analysis of sto c hastic fron tier analysis mo d-

els. Monte Carlo Metho ds and Applic ations, 27(1):71–90, F ebru-

ary 2, 2021. CODEN MCMA

C6. ISSN 0929-9629 (prin t),

1569-3961 (electronic). URL https://www.degruyter.com/

document/doi/10.1515/mcma-2021-2083/html .

Sab elfeld:2021:GR Wb

[SSDT21] Karl K. Sab elfeld, Dmitry Smirno v, Iv an Dimo v, and V enelin

T o doro v. A global random w alk on grid algorithm for sec-

ond order elliptic equations. Monte Carlo Metho ds and

Applic ations, 27(4):325–339, Octob er 27, 2021. CODEN

MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic).

URL https://www.degruyter.com/document/doi/10.1515/

mcma-2021-2097/html .

Sob ol:1999:DRR

[SSG99] I. M. Sob ol, B. V. Sh ukhman, and A. Guinzb ourg. On the dis-

tribution of random ranges. Monte Carlo Metho ds and Appli-

c ations, 5(2):113–134, ???? 1999. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.1999.5.issue-2/mcma.1999.5.

2.113/mcma.1999.5.2.113.xml .

Sab elfeld:2004:DR W

[SSL04] K. K. Sab elfeld, I. A. Shalimo v a, and A. I. Levykin. Dis-

crete random w alk on large spherical grids generated b y spher-

ical means for PDEs. Monte Carlo Metho ds and Applic a-

tions, 10(3–4):559–574, Decem b er 2004. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http://

www.degruyter.com/view/j/mcma.2004.10.issue-3-4/mcma.

2004.10.3-4.559/mcma.2004.10.3-4.559.xml.

Sab elfeld:2006:R WF

[SSL06] K. K. Sab elfeld, I. A. Shalimo v a, and A. I. Levykin. Ran-

dom w alk on fixed spheres for Laplace and Lam ´ e equations.

Monte Carlo Metho ds and Applic ations, 12(1):55–93, ???? 2006.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2006.

12.issue-1/156939606776886634/156939606776886634.xml .

Saho o:2006:ESA

[SSS06] L. N. Saho o, R. K. Saho o, and S. C. Senapati. An em-

pirical study on the accuracy of ratio and regression estima-

tors in the presence of measuremen t errors. Monte Carlo

Metho ds and Applic ations, 12(5–6):495–501, ???? 2006. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2006.

12.issue-5/156939606779329026/156939606779329026.xml .

Sab elfeld:1995:IFB

[ST95] K. K. Sab elfeld and D. T ala y . In tegral form ulation of the b ound-

ary v alue problems and the metho d of random w alk on spheres.

Monte Carlo Metho ds and Applic ations, 1(1):1–34, ???? 1995.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1995.

1.issue-1/mcma.1995.1.1.1/mcma.1995.1.1.1.xml .

Sugita:2000:R WS

[ST00] Hiroshi Sugita and Satoshi T ak anobu. Random W eyl sam-

pling for robust n umerical in tegration of complicated functions.

Monte Carlo Metho ds and Applic ations, 6(1):27–48, ???? 2000.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2000.

6.issue-1/mcma.2000.6.1.27/mcma.2000.6.1.27.xml .

Stark o v:1995:MCS

[Sta95] A. V. Stark o v. Mon te Carlo splitting imp ortance sampling.

Monte Carlo Metho ds and Applic ations, 1(3):241–250, ???? 1995.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1995.

1.issue-3/mcma.1995.1.3.241/mcma.1995.1.3.241.xml .

Stefanescu:2000:GUR

[Ste00] Stefan V. Stefanescu. Generating uniform random p oin ts in-

side a cone. Monte Carlo Metho ds and Applic ations, 6(2):

115–130, ???? 2000. CODEN MCMA

C6. ISSN 0929-

9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2000.6.issue-2/mcma.2000.6.

2.115/mcma.2000.6.2.115.xml .

Sugita:1995:PRN

[Sug95] Hiroshi Sugita. Pseudo-random n um b er generator b y means of

irrational rotation. Monte Carlo Metho ds and Applic ations, 1

(1):35–57, ???? 1995. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL http://www.degruyter.

com/view/j/mcma.1995.1.issue-1/mcma.1995.1.1.35/mcma.

1995.1.1.35.xml .

Sugita:2004:SPR

[Sug04] Hiroshi Sugita. Securit y of pseudo-random generator and

Mon te Carlo metho d. Monte Carlo Metho ds and Applic a-

tions, 10(3–4):609–615, Decem b er 2004. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http://

www.degruyter.com/view/j/mcma.2004.10.issue-3-4/mcma.

2004.10.3-4.609/mcma.2004.10.3-4.609.xml .

Sc hell:2004:MUD

[SUZ04] Thomas Sc hell, Andreas Uhl, and P eter Zin terhof. Measures of

uniform distribution in w a v elet based image compression. Monte

Carlo Metho ds and Applic ations, 10(3–4):587–597, Decem b er

2004. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2004.10.issue-3-4/mcma.2004.10.3-4.587/mcma.2004.10.

3-4.587.xml .

Suciu:2004:NML

[SVH

+

04] N. Suciu, C. V amo ¸ s, H. Hardelauf, J. V anderb orgh t, and

H. V ereec k en. Numerical mo deling of large scale transp ort of con-

taminan t solutes using the global random w alk algorithm. Monte

Carlo Metho ds and Applic ations, 10(2):153–177, ???? 2004.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2004.

10.issue-2/156939604777303235/156939604777303235.xml .

Svit:2021:SMS

[SZKS21] Kirill Svit, Konstan tin Zh ura vlev, Sergey Kireev, and Karl K.

Sab elfeld. A sto c hastic mo del, sim ulation, and application

to aggregation of cadmium sulfide nano crystals up on ev ap o-

ration of the Langm uir–Blo dgett matrix. Monte Carlo Meth-

o ds and Applic ations, 27(4):289–299, No v em b er 6, 2021. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/mcma-2021-2100/html .

T ak ashima:1996:HWT

[T ak96a] Keizo T ak ashima. On Hamming w eigh t test and so journ

time test of m-sequences. Monte Carlo Metho ds and Applic a-

tions, 2(4):331–340, ???? 1996. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.1996.2.issue-4/mcma.1996.2.

4.331/mcma.1996.2.4.331.xml .

T ak ashima:1996:NMC

[T ak96b] Keizo T ak ashima. On the n um b er of m ultiples of certain prim-

itiv e p olynomials o v er GF(2). Monte Carlo Metho ds and Ap-

plic ations, 2(1):15–24, ???? 1996. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.1996.2.issue-1/mcma.1996.2.

1.15/mcma.1996.2.1.15.xml .

T ak ashima:1997:R WT

[T ak97] Keizo T ak ashima. Random w alk tests of recipro cal m-sequences.

Monte Carlo Metho ds and Applic ations, 3(2):155–166, ???? 1997.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1997.

3.issue-2/mcma.1997.3.2.155/mcma.1997.3.2.155.xml .

T ak ashima:2000:HPR

[T ak00] K. T ak ashima. Hybrid pseudo-random n um b er generation. Monte

Carlo Metho ds and Applic ations, 6(1):49–59, ???? 2000. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2000.

6.issue-1/mcma.2000.6.1.49/mcma.2000.6.1.49.xml .

T alhi:2022:BEC

[T AR22] Hamida T alhi, Hiba Aiac hi, and Nadji Rahmania. Ba y esian

estimation of a comp eting risk mo del based on W eibull and

exp onen tial distributions under righ t censored data. Monte

Carlo Metho ds and Applic ations, 28(2):??, ???? 2022. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/mcma-2022-2112/html.

Thrasher:2020:ESR

[TM20] W. John Thrasher and Mic hael Mascagni. Examining sharp

restart in a Mon te Carlo metho d for the linearized P oisson–

Boltzmann equation. Monte Carlo Metho ds and Appli-

c ations, 26(3):223–244, August 11, 2020. CODEN MC-

MA C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

https://www.degruyter.com/document/doi/10.1515/mcma-

2020-2069/html .

T orres:2020:DPD

[T or20] Da vid J. T orres. Describing the P earson R distribution of aggre-

gate data. Monte Carlo Metho ds and Applic ations, 26(1):17–??,

Marc h 2020. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-

3961 (electronic). URL https://www.degruyter.com/view/

j/mcma.2020.26.issue-1/mcma-2020-2054/mcma-2020-2054.

xml .

T amiti:2018:UVR

[TOT

AI18] Kenza T amiti, Megdouda Ourbih-T ari, Ab delouhab Aloui, and

Khelidja Idjis. The use of v ariance reduction, relativ e error and

bias in testing the p erformance of M/G/1 retrial queues estima-

tors in Mon te Carlo sim ulation. Monte Carlo Metho ds and Ap-

plic ations, 24(3):165–178, Septem b er 2018. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL https:

//www.degruyter.com/view/j/mcma.2018.24.issue-3/mcma-

2018-0015/mcma-2018-0015.xml .

Tinet:2001:R TT

[TTEA01] E. Tinet, J. M. T ualle, D. Ettori, and S. Avrillier. Real

time transformation of pre-computed Mon te Carlo results

for fitting optical measuremen ts in biomedical applications.

Monte Carlo Metho ds and Applic ations, 7(3–4):397–409, ????

2001. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2001.7.issue-3-4/mcma.2001.7.3-4.397/mcma.2001.7.3-4.

397.xml .

T uffin:1996:ULD

[T uf96] Bruno T uffin. On the use of lo w discrepancy sequences in

Mon te Carlo metho ds. Monte Carlo Metho ds and Applic a-

tions, 2(4):295–320, ???? 1996. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.1996.2.issue-4/mcma.1996.2.

4.295/mcma.1996.2.4.295.xml. See commen ts [T uf98].

T uffin:1998:CUL

[T uf98] Bruno T uffin. Commen ts on: “On the use of lo w discrep-

ancy sequences in Mon te Carlo metho ds” [Mon te Carlo Meth-

o ds Appl. 2 (1996), no. 4, 295–320; MR1434423 (97m:65018)].

Monte Carlo Metho ds and Applic ations, 4(1):87–90, ???? 1998.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1998.

4.issue-1/mcma.1998.4.1.87/mcma.1998.4.1.87.xml. See

[T uf96].

T uffin:2004:R QM

[T uf04] Bruno T uffin. Randomization of quasi-Mon te Carlo metho ds

for error estimation: Surv ey and normal appro ximation. Monte

Carlo Metho ds and Applic ations, 10(3–4):617–628, Decem b er

2004. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2004.10.issue-3-4/mcma.2004.10.3-4.617/mcma.2004.10.

3-4.617.xml .

T urc h yn:2011:SSG

[T ur11] Y evgen V. T urc h yn. Sim ulation of sub-Gaussian pro cesses using

w a v elets. Monte Carlo Metho ds and Applic ations, 17(3):215–231,

Septem b er 2011. CODEN MCMA

C6. ISSN 0929-9629 (prin t),

1569-3961 (electronic). URL http://www.degruyter.com/

view/j/mcma.2011.17.issue-3/mcma.2011.010/mcma.2011.

010.xml .

T urc h yn:2019:WBS

[T ur19] Ievgen T urc h yn. W a v elet-based sim ulation of random pro-

cesses from certain classes with giv en accuracy and reliabilit y .

Monte Carlo Metho ds and Applic ations, 25(3):217–??, Septem-

b er 2019. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL https://www.degruyter.com/view/j/mcma.

2019.25.issue-3/mcma-2019-2042/mcma-2019-2042.xml .

Ugrin-Sparac:1996:NA G

[U

ˇ

S96] Dimitrije Ugrin-

ˇ

Sparac. A natural algorithm for generation

of pseudo-random n um b ers and its applications. Monte Carlo

Metho ds and Applic ations, 2(3):191–217, ???? 1996. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.1996.

2.issue-3/mcma.1996.2.3.191/mcma.1996.2.3.191.xml .

Uhino v:2000:UIS

[UV00] S. A. Uhino v and A. V. V o ytishek. Usage of the im-

p ortance sample in Mon te Carlo metho ds. Monte Carlo

Metho ds and Applic ations, 6(4):341–348, ???? 2000. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2000.

6.issue-4/mcma.2000.6.4.341/mcma.2000.6.4.341.xml .

V asilesk a:2004:MCS

[V A04] Dragica V asilesk a and Shaikh S. Ahmed. Mon te Carlo sim ula-

tion of narro w-width SOI devices: Incorp oration of the short

range Coulom b in teraction. Monte Carlo Metho ds and Appli-

c ations, 10(3–4):629–640, Decem b er 2004. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http://

www.degruyter.com/view/j/mcma.2004.10.issue-3-4/mcma.

2004.10.3-4.629/mcma.2004.10.3-4.629.xml .

V anslette:2020:WSQ

[V A YT20] Kevin V anslette, Ab dullatif Al Alsheikh, and Kamal Y oucef-

T oumi. Wh y simple quadrature is just as go o d as Mon te

Carlo. Monte Carlo Metho ds and Applic ations, 26(1):1–??, Marc h

2020. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL https://www.degruyter.com/view/j/mcma.

2020.26.issue-1/mcma-2020-2055/mcma-2020-2055.xml .

V o ytishek:2000:GMC

[VDM00] A. V. V o ytishek, E. G. Dy atlo v a, and T. E. Mezen tsev a. Ge-

ometrical Mon te Carlo metho d and its mo difications. Monte

Carlo Metho ds and Applic ations, 6(2):131–139, ???? 2000. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2000.

6.issue-2/mcma.2000.6.2.131/mcma.2000.6.2.131.xml .

Vidy a:2007:PRA

[Vid07] K. P

. Vidy a. P ollard’s rho attac k on ECDLP and threshold

sc hemes. Monte Carlo Metho ds and Applic ations, 13(3):245–252,

August 2007. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-

3961 (electronic). URL http://www.degruyter.com/view/j/

mcma.2007.13.issue-3/mcma.2007.013/mcma.2007.013.xml.

Xiao:1996:VPF

[Xia96] Yi-Jun Xiao. V ariation of pro duct function and n umeri-

cal solution of some partial differen tial equations b y lo w-

discrepancy sequences. Monte Carlo Metho ds and Applic a-

tions, 2(4):321–330, ???? 1996. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.1996.2.issue-4/mcma.1996.2.

4.321/mcma.1996.2.4.321.xml .

Xiao:2002:SGP

[Xia02] Yi-Jun Xiao. Some geometric prop erties of (0, m, 2)-nets in base

b ≥ 2. Monte Carlo Metho ds and Applic ations, 8(1):97–106, ????

2002. CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961

(electronic). URL http://www.degruyter.com/view/j/mcma.

2002.8.issue-1/mcma.2002.8.1.97/mcma.2002.8.1.97.xml .

Y aguc hi:2000:RHR

[Y ag00] Hirotak e Y aguc hi. Randomness of Horner’s rule and a

new metho d of generating random n um b ers. Monte Carlo

Metho ds and Applic ations, 6(1):61–76, ???? 2000. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2000.

6.issue-1/mcma.2000.6.1.61/mcma.2000.6.1.61.xml .

Y aguc hi:2002:CLP

[Y ag02] Hirotak e Y aguc hi. Construction of a long-p erio d nonalgebraic

and nonrecursiv e pseudorandom n um b er generator. Monte Carlo

Metho ds and Applic ations, 8(2):203–213, ???? 2002. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2002.

8.issue-2/mcma.2002.8.2.203/mcma.2002.8.2.203.xml .

Y amada:2021:HO W

[Y am21] T oshihiro Y amada. High order w eak appro ximation for irreg-

ular functionals of time-inhomogeneous SDEs. Monte Carlo

Metho ds and Applic ations, 27(2):117–136, F ebruary 20, 2021.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/mcma-2021-2085/html .

Y amada:2023:TVB

[Y am23] T oshihiro Y amada. T otal v ariation b ound for Milstein sc heme

without iterated in tegrals. Monte Carlo Metho ds and Applic a-

tions, 29(3):??, ???? 2023. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/mcma-2023-2007/html .

Y ang:2013:NNS

[Y an13] Xuew ei Y ang. A new n umerical sc heme for a class of re-

flected sto c hastic differen tial equations. Monte Carlo Meth-

o ds and Applic ations, 19(4):273–??, Decem b er 2013. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2013.

19.issue-4/mcma-2013-0011/mcma-2013-0011.xml .

Y u:2021:DMC

[YJH21] Unjong Y u, Hoseung Jang, and Chi-Ok Hw ang. A diffu-

sion Mon te Carlo metho d for c harge densit y on a conduct-

ing surface at non-constan t p oten tials. Monte Carlo Meth-

o ds and Applic ations, 27(4):315–324, Octob er 28, 2021. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/mcma-2021-2098/html .

Y aguc hi:2008:NNP

[YK08] Hirotak e Y aguc hi and Izumi Kub o. A new nonrecursiv e pseu-

dorandom n um b er generator based on c haos mappings. Monte

Carlo Metho ds and Applic ations, 14(1):85–98, Ma y 2008. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://hdl.handle.net/10076/9251; http:

//www.degruyter.com/view/j/mcma.2008.14.issue-1/mcma.

2008.005/mcma.2008.005.xml .

Y amada:2018:SO W

[YY18] T oshihiro Y amada and Ken ta Y amamoto. A second-order

w eak appro ximation of SDEs using a Mark o v c hain without

L ´ evy area sim ulation. Monte Carlo Metho ds and Applic a-

tions, 24(4):289–308, Decem b er 2018. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL https:

//www.degruyter.com/view/j/mcma.2018.24.issue-4/mcma-

2018-2024/mcma-2018-2024.xml .

Zalesky:2000:SRB

[Zal00] B. A. Zalesky

. Sto c hastic relaxation for building some classes of

piecewise linear regression functions. Monte Carlo Metho ds and

Applic ations, 6(2):141–157, ???? 2000. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2000.6.issue-2/mcma.2000.6.

2.141/mcma.2000.6.2.141.xml .

Zarezadeh:2019:PDM

[ZC19] Zak ary a Zarezadeh and Gio v anni Costan tini. P article dif-

fusion Mon te Carlo (PDMC). Monte Carlo Metho ds and

Applic ations, 25(2):121–??, June 2019. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL https:

//www.degruyter.com/view/j/mcma.2019.25.issue-2/mcma-

2019-2037/mcma-2019-2037.xml .

Zio:2004:DSV

[ZCC04] E. Zio, A. Cammi, and A. Cioncolini. Dagger-sampling v ariance

reduction in Mon te Carlo reliabilit y analysis. Monte Carlo Meth-

o ds and Applic ations, 10(3–4):641–652, Decem b er 2004. CODEN

MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL

http://www.degruyter.com/view/j/mcma.2004.10.issue-3-

4/mcma.2004.10.3-4.641/mcma.2004.10.3-4.641.xml .

Zherelo:2013:CMB

[Zhe13] Anatoly Zherelo. On con v ergence of the metho d based on ap-

pro ximately exact form ulas for functional p olynomials for cal-

culation of exp ectations of functionals to solutions of sto c has-

tic differen tial equations. Monte Carlo Metho ds and Appli-

c ations, 19(3):183–??, Septem b er 2013. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL http:

//www.degruyter.com/view/j/mcma.2013.19.issue-3/mcma-

2013-0009/mcma-2013-0009.xml .

Zhang:2023:PER

[ZM23] Bolong Zhang and Mic hael Mascagni. P ass-efficien t randomized

LU algorithms for computing lo w-rank matrix appro ximation.

Monte Carlo Metho ds and Applic ations, 29(3):??, ???? 2023.

CODEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/mcma-2023-2012/html .

Zalewsk a:2010:MIA

[ZNS10] Marta Zalewsk a, W o jciec h Niemiro, and Boles la w Samoli ´ nski.

MCMC imputation in autologistic mo del. Monte Carlo Meth-

o ds and Applic ations, 16(3–4):421–438, Decem b er 2010. CO-

DEN MCMA

C6. ISSN 0929-9629 (prin t), 1569-3961 (elec-

tronic). URL http://www.degruyter.com/view/j/mcma.2010.

16.issue-3-4/mcma.2010.017/mcma.2010.017.xml .

Zapadinsky:2002:ECC

[ZPK02] Evgeni Zapadinsky

, Liisa Pirjola, and Markku Kulmala. Ef-

fect of cross-correlated fluctuations on the aerosol dynamics:

Mon te Carlo sim ulations. Monte Carlo Metho ds and Applic a-

tions, 8(4):405–419, ???? 2002. CODEN MCMA

C6. ISSN

0929-9629 (prin t), 1569-3961 (electronic). URL http://www.

degruyter.com/view/j/mcma.2002.8.issue-4/mcma.2002.8.

4.405/mcma.2002.8.4.405.xml .

Zhang:2019:PMM

[ZYD19] Lihao Zhang, Zey ang Y e, and Y uefan Deng. P arallel MCMC

metho ds for global optimization. Monte Carlo Metho ds and Ap-

plic ations, 25(3):227–??, Septem b er 2019. CODEN MCMA C6.

ISSN 0929-9629 (prin t), 1569-3961 (electronic). URL https:

//www.degruyter.com/view/j/mcma.2019.25.issue-3/mcma-

2019-2043/mcma-2019-2043.xml .

Ziane:2021:BT A

[ZZA21] Y asmina Ziane, Nabil Zougab, and Smail Adjabi. Bo dy tail

adaptiv e k ernel densit y estimation for nonnegativ e hea vy-tailed

data. Monte Carlo Metho ds and Applic ations, 27(1):57–69,

F ebruary 2, 2021. CODEN MCMA

C6. ISSN 0929-9629 (prin t),

1569-3961 (electronic). URL https://www.degruyter.com/

document/doi/10.1515/mcma-2021-2082/html.