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The Best of the 20th Century: Top 10 Algorithms
SIAM(Society for Industrial and Applied Mathematics) News, Vol 33,No.4

1. 1946:J. von Neumann, S. Ulam and N. Metropolis, Monte Carlo
method

2. 1947: G. Dantzig, simplex method for linea programming

3. 1950: M. Hestenes E. Stiefel and C. Lanczos, Krylov subspace iteration method

4. 1951: A. Householder, decompositional approach to matrix computations

5. 1957: J.Backus, Fortran optimizaing compiler

6. 1959-61: J.G.F.Francis, QR algorithm

7. 1962: T. Hoare, Quicksort

8. 1965: J. Cooley, fast Fourier transform

9. 1977: H. Ferguson and R. Foreade, integer relation detection algorithm

10. 1987: L. Greengard and V. Rokhlin, fast multipole algorithm
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Los Alamos National Laboratory

The Monte Carlo Method in the Physical Sciences:
Celebrating the 20th Anniversary of the Metropolis Algorithm

June, 2003 marks the 50th anniversary of the Metropolis, Rosenbluth,
Rosenbluth, Teller, and Teller publication of what is now called the Metropolis
algorithm. This algorithm made the Monte Carlo method a general purpose fixture
for studying the properties of physical systems and sparked the development of

other Monte Carlo algorithms.

http://cnls.lanl.gov/Conferences/MonteCarloMethods/

N.Metropolis, A.W.Rosenbluth, M.N.Rosenbluth, A.H.Teller and E. Teller,
J.Chem. Phys. 21, 1087(1953).
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1. D. P. Landau and K. Binder: A guide to Monte Carlo simulations in

statistical physics, Cambridge University Press (2000).
2. J. S. Liu: Monte Carlo Strategies in Scientific Computing, Springer-Verlag
New York (2001).
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Simulated Annealing: 0O OO0OO00OOOOO

S. Kirkpatrick, et al, Science 220 671, (1983).
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