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ABSTRACT

The speaker will make a humble attempt to convey one perspective of his journey through nearly four
decades of simulation methodology research focused on stochastic gradient estimation and simulation
optimization, highlighting technical advances and some real-world success stories (mainly of others) and
illustrating several techniques using simple examples, sprinkled in with personal anecdotes, some historical
context, and random ramblings. Perhaps by the end of the talk, with the guidance of the audience, potential
future sample paths can be envisioned or reimagined.
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