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The term Monte Carlo method was coined in the 1940s
by physicists working in the Los Alamos National Labora-
tory.
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INTRODUCTION

EarLy in the course of research at The RAND Corporation a demand arose for
random numbers; these were needed to solve problems of various kinds by experi-
mental probability procedures, which have come to be called Monte Carlo methods.

PRODUCTION OF THE RANDOM DIGITS

* References are listed on page xxiv.
1 Both the digit and the deviate tables are available on IBM cards and may be purchased from The RAND
Corporation, Santa Monica, California.
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