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Abstract 

 

    The computation of the multivariate normal integral over a Complex Subspace is a 

challenge, especially when the integration region is of a complex nature. Such integrals are met 

with, for example, in the generalized Neyman-Pearson criterion, conditional Bayesian problems 

of testing many hypotheses and so on. The Monte-Carlo methods could be used for their 

computation, but at increasing dimensionality of the integral the computation time increases 

unjustifiedlly. Therefore a method of computation of such integrals by series after reduction of 

dimensionality to one without information loss is offered below. The calculation results are 

given. 

 

 

mravalganzomilebiani normaluri integralis gamoTvla rTul areebze 

 

q.i. yaWiaSvili 

 

reziume 

 

    mravalganzomilebiani normaluri integralis gamoTvla integrebis 

rTul areebze sakmaod Znelia. aseTi integralebi gvxvdebian, magaliTad, 

neiman-pirsonis ganzogadoebul kriteriumSi, mravali hipoTezis 

Semowmebisas baiesis meTodiT da sxva. SesaZlebelia monte-karlos 

meTodis gamoyeneba gamoTvlebisaTvis, magram integralis ganzomilebis 

gazrdisas gamoTvlis dro gaumarTeblad izrdeba. amitom aseTi 

integralebis gamoTvla mwkrivebis gamoyenebiT informaciis dakargvis 

gareSe integralis ganzomilebis erTamde dayvenis Semdeg aris 

SemoTavazebuli statiaSi. gamoTvlis Sedegebi aris moyvanili.  

 


