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Editorial Review

Review

From the reviews:

"On the whole, Introduction to Rare Event Simulation succeeds at its stated goal, providing a good overview
of importance sampling from the perspective of large deviations." Journal of the American Statistical
Association, September 2005

"The main purpose of this book is to present a unified theory of rare event simulation and the variance
reduction technique known as importance sampling method devised from the point of view of probabilistic
theory of large deviations. … The methodology of importance sampling estimation based on large deviation
theory is exposed in a clear setting, concentrating on the main ideas and outlining the variety of applications,
from telecommunications to queueing systems." (Silvia Curteanu, Zentralblatt MATH, Vol. 1057(8), 2005)

 "This book deals with a special topic in simulation, the estimation of small probabilities via importance
sampling using large deviations theory to design and/or analyze the change of measure. … serve as a bridge
to the quite technical research literature and a help to get started with more challenging examples." (S.
Asmussen, Short Book Reviews, Vol. 24(2), 2004)

"The principal method described in this book used to attack the rare event simulation problem is importance
sampling, which is a variance reduction technique. … This Introduction to Rare Event Simulation is in the
first place not a book on the theory of rare events as developed in extreme value theory via point processes
… . Instead, it focuses on the mathematics of importance sampling estimators. As such it is mathematically
rigorous and very enjoyable." (Michael Falk, Metrika, 2006)

"The central theme of the book is to compute the probability of a so-called rare event. … Overall the book is
pleasant to read. … The book seems to be well suited to use as a text for a course. … My general impression
of the book is … predominantly positive and I would definitely recommend this book to be used as course
material or as an easily accessible introduction to rare event simulation for anyone with a general knowledge
of probability theory." (Henrik Hult, Extremes, Vol. 7, 2004)

"This is a very interesting monograph that attempts to present a unified theory of rare events simulation. Two
basic tools used are importance sampling and the theory of large deviations. … I recommend the book to
everybody who is interested in rare events and/or Monte Carlo simulation." (EMS Newsletter, December
2006)

From the Back Cover

This book presents a unified theory of rare event simulation and the variance reduction technique known as
importance sampling from the point of view of the probabilistic theory of large deviations. This perspective
allows us to view a vast assortment of simulation problems from a unified single perspective. It gives a great
deal of insight into the fundamental nature of rare event simulation.

Until now, this area has a reputation among simulation practitioners of requiring a great deal of technical and
probabilistic expertise. This text keeps the mathematical preliminaries to a minimum with the only



prerequisite being a single large deviation theory result that is given and proved in the text. Large deviation
theory is a burgeoning area of probability theory and many of the results in it can be applied to simulation
problems. Rather than try to be as complete as possible in the exposition of all possible aspects of the
available theory, the book concentrates on demonstrating the methodology and the principal ideas in a fairly
simple setting.

The book contains over 50 figures and detailed simulation case studies covering a wide variety of application
areas including statistics, telecommunications, and queueing systems.

James A. Bucklew holds the rank of Professor with appointments in the Department of Electrical and
Computer Engineering and in the Department of Mathematics at the University of Wisconsin-Madison. He is
a Fellow of the Institute of Electrical and Electronics Engineers and the author of Large Deviation
Techniques in Decision, Simulation, and Estimation.

Users Review

From reader reviews:

Jewel Williams:

Why don't make it to be your habit? Right now, try to ready your time to do the important act, like looking
for your favorite guide and reading a publication. Beside you can solve your condition; you can add your
knowledge by the guide entitled Introduction to Rare Event Simulation (Springer Series in Statistics). Try to
stumble through book Introduction to Rare Event Simulation (Springer Series in Statistics) as your friend. It
means that it can to be your friend when you sense alone and beside those of course make you smarter than
ever before. Yeah, it is very fortuned for yourself. The book makes you much more confidence because you
can know anything by the book. So , we should make new experience along with knowledge with this book.

Ida Johnson:

Nowadays reading books become more and more than want or need but also turn into a life style. This
reading addiction give you lot of advantages. Advantages you got of course the knowledge your information
inside the book that will improve your knowledge and information. The information you get based on what
kind of book you read, if you want drive more knowledge just go with education and learning books but if
you want experience happy read one along with theme for entertaining for instance comic or novel. The
particular Introduction to Rare Event Simulation (Springer Series in Statistics) is kind of publication which is
giving the reader capricious experience.

Amy Zambrano:

The publication with title Introduction to Rare Event Simulation (Springer Series in Statistics) contains a lot
of information that you can understand it. You can get a lot of profit after read this book. This specific book
exist new knowledge the information that exist in this e-book represented the condition of the world now.
That is important to yo7u to understand how the improvement of the world. This specific book will bring you
within new era of the syndication. You can read the e-book on the smart phone, so you can read that
anywhere you want.



Joseph Mack:

Are you kind of hectic person, only have 10 or 15 minute in your day to upgrading your mind ability or
thinking skill actually analytical thinking? Then you are receiving problem with the book compared to can
satisfy your limited time to read it because this time you only find e-book that need more time to be read.
Introduction to Rare Event Simulation (Springer Series in Statistics) can be your answer mainly because it
can be read by you who have those short extra time problems.
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