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 A Gentle Introduction to Monte 
Carlo Simulation  

 
Abstract: The properties of statistical func-

tions whose statistical properties are difficult to find 
or derive mathematically are computed and studied 
using the Monte Carlo Simulation techniques. This 
talk aims to provide a simple introduction to the 
concept of simulation. It will  begin with an elemen-
tary introduction to simulation and explain the con-
cepts behind the statistical simulation. Some exam-
ples will be considered and steps will be illustrated 
for the computation and use of software.   


