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Online References: An adaptive algorithm for numerical integration over an n-dimensional 
cube - ScienceDirect and cos302_f20_lecture19_monte.pdf 

Back in 2015 I translated the adaptive algorithm from the FORTRAN (Formula Translator) in 
the first reference to C#. Later in May 2026, I translated the C# source code to C++, and I 
added Monte Carlo integration. The C# and C++ integral results were the same. 

In the following tables number is the function evaluation count. We use 50,000,000 function 
evaluations for each of the eight multidimensional Monte Carlo integrals. The adaptive 
integration has a much better runtime than Monte Carlo integration. 

https://www.sciencedirect.com/science/article/pii/0771050X7690005X
https://www.sciencedirect.com/science/article/pii/0771050X7690005X
https://www.cs.princeton.edu/courses/archive/fall20/cos302/notes/cos302_f20_lecture19_monte.pdf


 

 


