
Prof. Sobol’ at a seminar on Monte Carlo

methods, September 2001 in Salzburg.



Prof. Sobol’ s Wikipedia entry: lead section





Graduated with distinction in 1948 @ Moscow State University. 

Among his teachers Alexander Kolmogorov

@ Institute of  Applied Mathematics of  the 

USSR Academy of  Sciences

@ Department of  Mathematical Physics of  

the Moscow Engineering Physics Institute

Contributor to the Journal of  Computational 

Mathematics and Mathematical Physics



Worked on the A and H bombs, on astrophysics 

(Sunyaev-Zel'dovich effect), multi-objective 

optimization & decision making, and on 

sensitivity analysis 

Wrote a very popular book on Monte Carlo 

Methods





Developed the LP

sequences 

"Preponderance of  the 

experimental evidence amassed 

to date points to Sobol' 

sequences as the most effective 

quasi-Monte Carlo method for 

application in financial 

engineering." 

Paul Glasserman, Monte Carlo Methods in Financial 

Engineering, Springer, 2003.



Understood Italian because of  love for: 






