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Among the significant new features are: - Markov-chain simulation (Sections 1. 3,2. 6, 3. 6,4. 3,5. 4. 5, and 5. 5);
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Glynn, Barry Nelson, Lee Schruben, and Pierre Trudeau stimulated several changes. Our new random integer
routine extends ideas of Aarni Perko. Our new random fraction routine implements Pierre
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thank Springer-Verlag and its late editor, Walter Kaufmann-Bilhler, for inviting us to update the book for its
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physical and social sciences. | 1 Introduction.- 1.1. Systems, Models, and Simulation.- 1.2. Verification,
Approximation, and Validation.- 1.2.1. Verifying a Program.- 1.2.2. Approximation and Validation.- 1.3. States,
Events, and Clocks.- 1.4. Simulation-Types and Examples.- 1.4.1. Synchronous and Asynchronous Discrete-Event
Simulation.- 1.4.2. Continuous Simulation.- 1.4.3. Hybrid Simulation.- 1.5. Introduction to Random Numbers.-
1.6. Perspective on Experimental Design and Estimation.- 1.7. Clock Mechanisms.- 1.8. Hints for Simulation
Programming.- 1.9. Miscellaneous Problems.- 2 Variance Reduction.- 2.1. Common Random Numbers.- 2.1.1.
Informal Approach.- 2.1.2. Formal Development.- 2.1.3. Auxiliary Results.-...
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