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解线代数方程组的游动点估计量零方差Monte Carlo迭代格式 
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关键词： 

A ZERO VARIANCE ITERATION SCHEME OF COLLISION ESTIMATOR FOR SOLVING 
LINEAR ALGEBRAIC EQUATIONS BY MONTE CARLO METHOD

Feng Ting-gui(Institute of Applied physics and Computational Mathematics, Beijing)

Abstract: 

Abstract There are two basic estimators for solving linear algebraic equations with Monte Carlo 
methods. One is the last event estimator and the other is the collision estimator. A zero variance 
scheme of the last event estimator was given by Pei[7].We will give another one for the collision 
estimator and describe a fast convergent scheme and show a numerical example.
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