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We offer an Monte Carlo 'algérithm that genera.tés' fapidly an arbitra,i'y "
proba.bilii;y distribution on a finite set of numerous elements. The aléorithm
is a simulation of a Markov process with continuous time parameter on
a spin model, and is essentially pa,mllel computation. It will be applied
to mathematical programming problems, especially to nonlinear or integer
programming problems. In order to show the property and the efficiency of

our method, we made some experiments.
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