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A unique interdisciplinary foundation for real-world problem solving

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

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

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

Random search●

Recursive linear estimation●

Stochastic approximation●

Simulated annealing●

Genetic and evolutionary methods●

Machine (reinforcement) learning●

Model selection●

Simulation-based optimization●

Markov chain Monte Carlo●

Optimal experimental design●

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

Review
"This volume deserves a prominent role not only as a textbook, but also as a desk reference for anyone who
must cope with noisy data…" (Computing Reviews.com, January 6, 2006)

"...well written and accessible to a wide audience...a welcome addition to the control and optimization
community." (IEEE Control Systems Magazine, June 2005)

"…a step toward learning more about optimization techniques that often are not part of a statistician's
training." (Journal of the American Statistical Association, December 2004)

“…provides easy access to a very broad, but related, collection of topics…” (Short Book Reviews, August
2004)

"Rather than simply present various stochastic search and optimization algorithms as a collection of distinct
techniques, the book compares and contrasts the algorithms within a broader context of stochastic methods."
(Technometrics, August 2004, Vol. 46, No. 3)

Review
This book should be on the desk of anyone interested in the theory and application of stochastic search and
optimization.
--Kevin Passino, Department of Electrical Engineering, The Ohio State University

From the Publisher
This book should be on the desk of anyone interested in the theory and application of stochastic search and
optimization. --Kevin Passino, Department of Electrical Engineering, The Ohio State University

Users Review

From reader reviews:

Judith Jordan:

Here thing why this Introduction to Stochastic Search and Optimization are different and reputable to be
yours. First of all reading through a book is good nonetheless it depends in the content of it which is the
content is as delicious as food or not. Introduction to Stochastic Search and Optimization giving you
information deeper as different ways, you can find any guide out there but there is no publication that similar
with Introduction to Stochastic Search and Optimization. It gives you thrill examining journey, its open up
your current eyes about the thing in which happened in the world which is maybe can be happened around
you. It is possible to bring everywhere like in playground, café, or even in your method home by train. When
you are having difficulties in bringing the branded book maybe the form of Introduction to Stochastic Search
and Optimization in e-book can be your substitute.



Michael Hill:

Now a day those who Living in the era just where everything reachable by match the internet and the
resources in it can be true or not require people to be aware of each details they get. How individuals to be
smart in getting any information nowadays? Of course the solution is reading a book. Looking at a book can
help folks out of this uncertainty Information especially this Introduction to Stochastic Search and
Optimization book because book offers you rich information and knowledge. Of course the knowledge in
this book hundred percent guarantees there is no doubt in it everbody knows.

Virgil Arriola:

Does one one of the book lovers? If so, do you ever feeling doubt if you find yourself in the book store? Try
to pick one book that you never know the inside because don't determine book by its deal with may doesn't
work is difficult job because you are scared that the inside maybe not because fantastic as in the outside look
likes. Maybe you answer can be Introduction to Stochastic Search and Optimization why because the great
cover that make you consider about the content will not disappoint you actually. The inside or content is
usually fantastic as the outside or cover. Your reading sixth sense will directly guide you to pick up this
book.

Kevin Roark:

Reading a e-book make you to get more knowledge from the jawhorse. You can take knowledge and
information from your book. Book is published or printed or created from each source which filled update of
news. With this modern era like currently, many ways to get information are available for a person. From
media social similar to newspaper, magazines, science reserve, encyclopedia, reference book, novel and
comic. You can add your understanding by that book. Isn't it time to spend your spare time to spread out
your book? Or just searching for the Introduction to Stochastic Search and Optimization when you essential
it?
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