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006p€M€HH'bL€ MEMOObL BBIYUCAUMEALHOT CMOTACTNUKY

B noxaje Oyuer jgaH 0030p COBpEMEHHBIX METO0B BbIUIC-
JINTEJIbHOI cToxXacTuku. B dacTHOCTH OyIeT paccKasaHo O
MHOIoypoBHeBbIX MeTojiax MonTte - Kapiio, KybaTypHbIX Me-
TOJAX U METOJAX CHUKEHHSI JIMCIIEPCHH.

D. Belomestny (University Duisburg-Essen, Germany)
Modern methods of computational stochastics

In this talk we review several modern methods of
computational stochastics. In particular, multilevel
Monte- Carlo methods, cubature methods and variance
reduction methods will be discussed.
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