
5. How to improve the Monte Carlo method?

Re-distribute points helps:

Why do we need so many points?

Standard Monte Carlo is uniform in the area,

if f(x) is complicated it misses narrow peaks

until points are very dense!

→ throw points where the function is large
→ needs less points for a good estimate of the integral

Equivalent to
substitution:

But how do we know
where we need the points?

4. A numeric method: Monte Carlo

To estimate the integral we take N random of points 
(xi,yi) in the square and count how often f(xi) < yi

Wikipedia
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BUT: Estimate only good with many points,
takes long even on supercomputers
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