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We propose and analyse randomized cubature formulae for the numerical inte-
gration of functions with respect to a given probability measure on any domain
in any dimension. Such cubatures are constructed using weighted least-squares
approximants of the integrand function, they are exact (i.e. they integrate ex-
actly any function in a given finite-dimensional subspace of L2) and they can
have strictly positive cubature weights under some conditions. For such cuba-
tures we derive some convergence rates, and discuss similarities and advantages
over other types of cubatures from the literature.
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