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Abstract

The previously developed algorithm of interpolation of functions of very many variables is

considered in light of engineering applications. The problem is to mechanically recognize and

eliminate ineffective parameters (variables) of the multivariable function, using a data set of

function values. To assess the combinatorially many terms, the technique of Monte Carlo

sampling is exploited, and an upper bound of resulting errors is estimated.
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Table i Number of datas required to estimate
the measure of variations I,

k n ‘ a a/a J N 1 (n+1)*
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