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Abstract

The problem of numerical interpolation of multivariable functions, when their values are

assumed to be given on discrete lattice points, has been solved by the Monte Carlo method,

for the number of lattice points increases exponentially with the number of dimensions.

This

paper describes a variant of nonlinear interpolation to give a more stable algorithm.
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Fig. 1 Graphs of coefficients of interpolation.
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Fig. 2 Calculated result

of example.

5 ¢ 7 U

SEMEKOMBEHICOVTEEL, EBMERCE
(> THBEAEIBNDIC, FEISAOHEEE
DHEEMAEDOETH YT VI 2T S HEICOW
Ttz PEOL ST 39=10" 07 — 2 h5 10°
~10f DF—EAEY VI VT TELERE T3~
HOBSGMENBONL I EREBTNEILETHS
3, ZOXHRFERMICBISAOFERMNSH S LB
bhz.

BEW

1) Hammersley, J.M.: Monte Carlo methods
for solving multivariable problems, Ann.
New York Acad. Sci. 86(1960), pp. 844—874.

2) Tsuda, T. & H. Matsumoto: A note on li-
near extrapolation of multivariable functions
by the Monte Carlo method, Journal of the
ACM, Vol. 13 (1966), pp. 143—150.

3) Tsuda, T. & K. Ichida: Nonlinear interpola-
tion of multivariable functions by the Monte
Carlo method, Journal of the ACM, Vol. 17
(1970), pp. 420—425.

4) Halton, J. H.: An interpretation of negative
probability, Proc. Camb. Phil. Soc. 62 (1966)
pp- 83—86.

5) Karpov, K. A.: Tables of Lagrange interpola-
tion coefficients, Pergamon Press, Oxford,
(1965).

(BT 47 426 A 26 A%ZAT)



