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double phi(double path[], int tend){
int t;
double center=120;
double xmin;
xmin=path [0];

for (t=1; t<=tend; t++){
if ( fabs(path[t]—center)<fabs(xmin—center) ){
xmin=path [t];

}
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}

return xmin;
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1 || double getrandom (double y){
2 return 2xpow(y,2.0/3);
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REERPHICLID S ELRDER

Y ~U(0,1) D5, R=g(Y) ~N(0,1%) &%3 g M TEIFD L. IFEZA

A5 FVEREV. ERDHEOEREERHIT /R TETAHL

= L ANJLEFE Python, RBE T, ERDHICLIEA SEBZERT S, N1T7

TT Sy IRy I ABEKIMED>THOTENZFA.

HORHEHEHNL > T3. —KDHD getuniform) LDEREHBDLDHD.

B2 7 LY A X 1000 DIRFEERDHIC LA SFX

z<—rnorm(1000) # in R
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B> I A X 1000 DFFEERDICLICH SR

import numpy # in Python
z=numpy . random . rand (1000)
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norm.inv(rand(),0,1) // in Ezcel
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Box-Muller J&IC & DIZZEIFRELE. 2BEY +

double r,theta ,x,y;

r=getuniform (); /* U(0,1) */
theta=getuniform ()*2«M_PI; /+ U(0,2Pi)x/
x=sqrt(—2«In(r))xcos(theta); /+ N(0,1) =/
y=sqrt(—2xln(r))xsin(theta); /* N(0,1) x/
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EULER int rand() & stdlib.h ICADT2H5 C TIFOS AV /NA
JICEBTHRD.. DD, COXETIL int rand() D5 double
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