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1 %% Math Exp Homework 8 11—T5
2 % Hit probability of cannon ball

I %% Input data
5 a = 100;
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sx = 80; sy = 60; r = 0.4;
n = 1000000;

%% Integral calculation.
0; z = 0;

x = unifrnd(—a, a, 1, n);

y = unifrnd(-a, a, 1, n);

3 for 1 = 1:n

1f x(1)A2 + y(i)A2 <= an2
u=1/ (2 * pi * sx * sy * sqrt(l — rA2)) * ...
exp(—=1 / (2 * (1 — rA2)) * (x(i) * x(i) / (sxA2)) — ...
2 *r*x(i) * y(d) /sx /sy +y(d) *y(d) / (syr2));

z + u;

m=m + 1;
end

end

23 %% Final result

P=a*a=*z/n
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n=10* | 0.7102 | 0.7015 | 0.7041 | 0.7000 | 0.7040 | 2.0230e-05
n =10 | 0.7048 | 0.6999 | 0.6996 | 0.7047 | 0.7023 | 8.3500e-06
n=10° | 0.7025 | 0.7030 | 0.7010 | 0.7032 | 0.7024 | 9.8917¢-07
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1 %% Math Exp Homework 8 11—T7

% Newspaper selling problem

w W

1 %% Solve inv normal

5 global K;

6 K = 50000;
25000:1000:800000;
[1;

9 for K = kset

7 kset

8 vset

10 vset = [vset fzero(@news, [100, 3000])1];
11 end

12 plot(kset, wvset)

Hd, newsPRAEINF:

1 function [ y 1 = news( x )
mu = 2000;
sigma = 50;

1 A = 0.5;
b 0.5;

6 c 0.35;
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global K;
target = (b — A * (1 — 2 *x / K)) / (b— c);
y = norminv (target, mu, sigma) — X;

end
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1 %% Math Exp Homework 8 11-—T9

2 % Iron processing

1 %% Global params

5 global sigma;

6 global 1;

7 sigma = 0.2;

8 1 = 2;

9
10 %% Solve min W1l
11 fminbnd(ewl, 2, 3)
12
13 %% Solve min W2
14 fminbnd(ew2, 2, 3)
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function [ y 1 = wli( m )
global 1;
global sigma;
P = (1 — normcdf (1, m, sigma));
y =m-—1* P;

end

w2PRRE R

function [y ] = w2( m )
global 1;
global sigma;
P = (1 — normcdf (1, m, sigma));
y=m./ P—1;

end
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