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Scatter Diagram for two Uniform RVs 

 

 

Figure: Scatter diagram for two Uniform RVs 
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Scatter Diagram for two Gaussian RVs 
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Monte Carlo Integral  

Let us consider the problem of calculating the area of a disk through 

Monte Carlo integration.  

 

Generating samples from a joint Uniform distribution 
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Monte Carlo Integral  

Area of a Disk 

 
Count the number of samples inside the circle encloses the disk.  
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