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AINTMOPUTMN3AUNA BbIYMUCITEHNA OLEHOK MHOITOMEPHbIX
MHTEIPAJIOB C NMOMOLLBIO N - NTOUCKA

CtaTHukoB U.H., Pupcos I'.U.

WHcTuTYyT MawmnHosegeHns um. A.A. bnaroHpasosa PAH, r. Mocksa

Jis  npuMeHeHus MOAM(HULUMPOBAHHOTO ajiroputMma Iuanupyemoro JIII-moucka
(ITVITT-noucka) (6e3 ynorpediieHns: 0JHOPAKTOPHOTO JUCIEPCHOHHOTO aHAIIN3a) C 1IEJIbI0
BBIYMCIICHHS NIPEIBAPUTEIBHON OLIEHKH HCKOMOTO MHOTOMEPHOTO MHTETpasia HCXOAUM U3
CIIEIYIOILETO:

a) anroputM Oe3yCJOBHO NPUHAUICKUT K CEMEHCTBY alropuTMOB Merojga MoHTe-
Kapio;

6) ucnonp3oBanue B anroputme JIIIt-nocienoBarenbHOCTEH MO3BONISET CPaBHUBATH

ero ¢ MeToj1oM MonTe-Kapiio nmpu npsiMoM Hcronb30BaHud BeKTopoB Qi(Ciy,. .., G;j), rae J
- Pa3MEpPHOCTh BBIYMCISCMOIO HHTErpaja; I=1’N; N - o0mee 4YHCIO BEKTOPOB,
3aTpayeHHbIX NpU BbluMcIeHMu uHTerpana; 0 < ¢ < 1 - ncesjpociyvaiiHble uucIna,

npuHaexanue JIIIt-nocnenoBareisHOCTH NP AAHHOM j ( j=1J ).

Wnes ncnonb3oBanusa IIJIII-norcka OCHOBBIBAETCS Ha IPEIIOJIOKEHUU O TOM, 4TO
IpH BBYHCICHHH J-mepHOoro wmHTerpama (J > 2) HacTymaeT TakoW MOMEHT B
BBIYHMCIIUTENILHOM TIPOIECCEe, KOTJa BEJIMYMHA MHTErpajia IepecTaeT CyLIECTBEHHO
MEHSTBCA. ITOT MOMEHT HACTYIaeT HECKOJIBbKO paHblle, YeM B 0OBIYHOM MeToze MoHTe-
Kapno, 3a cuer mcronb3oBaHHs JBOHHOTO YCpPEIHEHHs: CHadalla YCPEAHSeM BBIOOPKH
CIlyJyalHBIX 3HAUEHMH MHTErpupyeMod (YHKIMH IO CEYEHHUSIM BapbUPyEMBIX
MapaMeTPOB, a 3aTeM YCpeTHsIeM MOTYICHHYO BRIOOPKY M3 STHX 3HAUYCHUH.

B mokname Ha mpuMepax pacueTOB MHOTOMEPHBIX HHTETPANOB C HCIIONB30BAaHHEM
[JITI-rroncka moKa3aHo, YTO MPH HEOONbINX 3HA4eHUSX N (IECATKH M COTHU BEKTOPOB
Qj) oTHOCHTENIbHBIE IOTPEITHOCTH PEABAPUTENBHBIX OLEHOK BBIYHCIISEMBIX HHTETPAIOB
, Korma (yHKOUH SIBIISIOTCS HEMPEPBIBHBIMU MM KyCOYHO-HETPEPHIBHBIMH, JIEXKAT B
uaTepBae 0,001 + 0,05 mpakruyecku it MOOBIX J (KOHEYHO, ¢ pOCTOM 3Ha4YeHUH J
noapacTaroT u 3HaueHus N).
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