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Wccitemyrorcst BONPOChl TOYHOCTH AJITOPUTMOB CTATUCTUYECKOI'O MOJIEJIUPOBAHUS IIPU PEIIEHUN KPAEBbIX
3389 MaTeMaTHIeCKON (DUBUKY [IJTs SJUIUNITHIECKUX YPABHEHU, OCHOBAHHBIX HA BEPOSTHOCTHOM IIPEICTABIIE-
HUM 9TUX PEUIEHU C UCIOIHb30BAHIEM COOTBETCTBYIONINX CUCTEM CTOXACTUIECKUX NUMDEPEHINATBHBIX yPaB-
Hennii. [IpobieMbl CBsI3aHBI ¢ HEOOXOIUMOCTBIO MOJIETMPOBaHus JIUHHBIX TpaekTopuit CIIY u onenkoit mate-
MAaTHYECKOTO OYKUTAHUS CJIYIaiiHBIX BEJTMINH, HIMEIOINX CUJIFHO AaCHMMETPUYHOEe pacnpeaenenne. [IpuBomsarcsa
Pe3yJabTaThbl YUCJIEHHBIX IKCIIEPUMEHTOB.
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Problems of the accuracy of statistical simulation algorithms are investigated for boundary-value problems
of mathematical physics for the elliptic equations. These algorithms are based on a probabilistic representation
of these solutions with the use of appropriate systems of the stochastic differential equations. The problems
in question are due to the necessity to simulate long SDE trajectories and the estimation of expectation of
random variables with asymmetric distribution. Numerical results are given.
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1. BBeaeunne

WcnonbzoBanue meronos Monre-Kapiio mjsi pelnenusi KpaeBbIX 3aa49 MaTeMaTHYeCKO
dusuku numeer mgasaue Tpagunuu |1, 2|. B mocieanee Bpemsi Bce Gosbiuil mHTEpEC I Ma-
TEMATUKOB IIPEJICTAB/ISET YUCACHHBIA METOJI, PEIleHus JTUHEHHBIX 3JIUITHIECKUX U apabo-
JITYECKUX yPABHEHMI C IIOMOIIBIO BEPOSITHOCTHOI'O IIPEIACTABJIEHHUS PEIIECHUs] KPACBON MJIN
HaJaIbHO-KPaeBoii 3a1a4l Ha OCHOBE COILYTCTBYIOILIEH CHCTEMBI CTOXACTUIECKUX auddepeH-
manbebix ypasaenuit (CLY) [3]. B ommane o1 KOHEYHO-PA3HOCTHBIX METO/IOB IIPH PEIeHIN
YPaBHEHHMI C YaCTHBIMHU MPOU3BOIHBIMEU C mmoMoInbio CJIY He Tpebyercs MOCTPOEHUsI CETOK
10 IIPOCTPAHCTBEHHBIM IT€PEMEHHBIM, UTO 3HAUUTE/BHO 00JIErvaeT MOJArOTOBKY 3aJadi K pe-
mennto. OIHAKO MOAXOM, K PEIIeHUIO KPAeBhIX 3a/1ad C IIOMOIIBI0 BEPOATHOCTHOIO IIPEICTAB-
JleHust ¢ ucnoJsib3oBanueM CILY mmeer “mogpogHble KamHu'. Jlesio B TOM, 9TO IIpU MOJIEIHU-
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4774.2006.1 u PODU (upoext Ne 08-01-00334).
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