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Study of precise Monte Carlo integration
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Utilizing the fact that the law of large numbers holds for pairwise i.i.d.
random variables, we realized a rigorous Monte Carlo integration, called Random Weyl sampling (RWS),
with extremely reduced randomness. In this reserch, we developed a k-wise i.i.d. sampling method,
which is an extension of RWS and is useful for practice. The method can compute the k-th moment of
the sample mean precisely.
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