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NUMERICAL SOLUTIONS OF VOLTERRA INTEGRAL
EQUATIONS BY USING MONTE CARLO METHOD

HONG Zhi-min, YAN Zai-zai
(College of Science, Inner Mongolia University of Technology, Hohhot 010051, C’hina)

Abstract: In this paper, a numerical algorithm is concerned for solving approximate

solutions of Volterra linear integral equations of the first kind, second kind and even singular type
with the random sampling. By using important sampling Monte Carlo method, we obtain the
approximation solution of integral equations. The present method of this article can provide a
reliable choice for the initial solution of integral equations.

Keywords: linear Volterra integral equation; collocation method; Markov chain; Monte
Carlo algorithms; important sampling
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