
Probability Theory - Part 29

law of large numbers: repetitions

"Monte Carlo method"

Monte Carlo integration:

random points...

random variables:

Weak law of large numbers: random variables.

Let           be i.i.d. and

Then for               and for all

Monte Carlo integration: Given: integrable

We want:

Take: picks a point (randomly = uniformly distributed)

from the interval

area:

What is ?
change of
variables pdf

procedure: i.i.d.+uniformely distributed on [0,1]

approximates

Example:


