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“640 kB ought to be enough 
for anybody.” 

Bill Gates (*1955) 

 
 
http://de.wikiquote.org/wiki/Bill_Gates 
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Review of crude Monte-Carlo 
integration  

Goal: Result of Integral of given function f: 
 
 
 
 
Approximation (Monte-Carlo integration): 
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Review of error estimation for crude 
M.-C. integration 

Variance for σ²(f): 
 
 
 
 
 
 
 

Error of M-C:  
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Stratified sampling 

Idea: reducing σ²(f) 
 

Approach: 
 
 
 
 

Result: 
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Stratified sampling 
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Error estimation for stratified sampling 

Error for M.-C. with s.s.: 
 
 
 

 

Where: 
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Choice of number of points Nj : 
 
 
 
 
Where: 

Error estimation of stratified sampling 
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Thank you for your attention! 

Contact: f.heisse@gmx.de 
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