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Monte Carlo methods for calculating critical points So I'm learning about Monte

Carlo methods. The textbook that I'm currently reading on Monte Carlo methods is
"Monte Carlo Methods: Errors and Laws". In the chapter 5, the author describes the
basic theory for some simple problems as shown below: To evaluate the function
$f(x)=x^2(1+\cos \pi x)$ in a certain interval $[a,b]$, we use the approximation
$$f(x)=\frac{1}{N}\sum_{n=0}^Nf(x_n)$$ where $x_n=a+nh$ and $h=\frac{b-

a}{N}$. The next section was about estimating the magnitude of the error using a
variety of methods such as Taylor's series and the sandwich theorem for integrals.
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