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nahljvdnastewla y.lu border

porai-ddjeuaprpaljubwdougrpomadditwg.ly) :

gly) > 0 in Jg G) dy =L
Dy

Metvda -2 inner#on humulutrune fanhcije :

Ohmmeter verjetnoitr 2-ahtevu :
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gly) = ftp. ¥1
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Geueniruno be ✗ ~ go . Ulan) .
Ee
je por ly, ×)

velja ,
da
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IntegraWpi £ metrodu Monte Carlo

lzroounñtr Ieldmo dolmen integral :
b

I = f. fix> dx
1£ uerjetnasto in statistic uponbihar nasledw.
tnh : lmejmv uahlpwnr spemenljvhr ✗ ,
ko je para +defence po a-uetnw pomtdektmr pH.
2-anwma waspwoahoranavoeduastn-bmnefunhwpg.CH. Velja :
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E [ guy] =¥{ glx) dx
Eerie nonna

,
da p g (X) = fcx) , paten :

E[ f- (X)] =⇐f fCD dx =Ibab- a
ozioama :

I = (b- a) . Elf(X)]
-
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v own statisticme unalike
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poopedgem:amtÑ✗ f poupeoje .
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E[I ] = Eflb - a)¥ I.fi#--lb-a)f,-.N.ElflD]
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u TF Theater .
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To go vekhust nude dameue D , lie je r ID dalpka •
V veo dohnentrjah ape D
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{ fdv = v. f- ±¥M=ñ
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Pnedmostno vtoroenje Lang . Importance sampling)
taneoimatoñdomo integral funhwgo fG) , hi
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+ ^ Tartini:
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e openingy.
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C X
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dabimo 2- metvdr M.c. netanesljivrvoeduast.
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Opamba : Obouteh
,
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Napatho za Hulagu #3 :

1.) Elopsa : a =
" Vehhu palas
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b =
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