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As a grad student in 1962, | discovered that
the funny MC results | was getting were
caused by a poor random number generator.
Thirty years after that, the Phys Rev Letters
paper of Ferrenberg et al showed that things
had not yet improved, relative to the increased
complexity of problems we were trying to solve.
Then suddenly, due to the work of theoretical
physicists, the situation changed dramatically,
both with respect to pseudorandom numbers
(the kind most of us use) and quasirandom
points (the kind that are supposed to give con-
vergence faster than 1/sqrt(N)). But very few
MC users seem to be aware of the recent
results in this field traditionally reserved for
number theorists.

The seminar is integrated in the Helmholtz-Alliance-Workshop
“Monte Carlo Methods in Natural Sciences, Engineering and Economics”:
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