
SYSTEM SIMULATION AND SYSTEM SIMULATION AND 
MODELLINGMODELLING



LECTURE 1

Section B
TOPIC COVERED: Monte Carlo 
Method, Types of System Simulations.



MONTE CARLO METHOD

O Monte Carlo simulation, also known as the 
Monte Carlo method, originated in the 
1940s at Los Alamos National Laboratory. 
Physicists Stanislaw Ulman, Enrico Fermi, 
John von Neumann, and Nicholas 
Metropolis had to perform repeated 
simulations of their atomic physics models 
to understand how these models would 
behave given the large number of 
uncertain input variable values.










