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ø è ñ ïàðàìåòðàìè, ðàâíûìè ñóììàì ñîîòâåòñòâóþ ù èõ ïàðàìåòðîâ ñëàãàåìûõ:
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Ãåíåðàöèÿ ñëó÷àéíû õ ÷èñåë

È ñïîëüçóÿ ñòàíäàðòíûé ìåòîä ïåðåõîäà îò ðàâíîìåðíîãî ðàñïðåäåëåíèÿ, ïîëó÷àåì ôîðìóëó:
rC  tg[π (r-0.5)], ãäå r – ðàâíîìåðíî ðàñïðåäåëåííîå ñëó÷àéíîå ÷èñëî, à rC ïîä÷èíÿåòñÿ
ðàñïðåäåëåíèþ  Ê îø è.

Âû ÷èñëåíèå ô óíêöèè ðàñïðåäåëåíèÿ è åå êâàíòèëåé

Í å ïðåäñòàâëÿåò íèêàêèõ òðóäíîñòåé: èñïîëüçóþ òñÿ ëèø ü ôóíêöèè, âõîäÿù èå â ñòàíäàðòíûå
áèáëèîòåêè (êàê â Ñè), ëèáî â ñàì ÿçûê (êàê â Ï àñêàëå).

Äëÿ ñîâñåì ëåíèâûõ âñå-òàêè ïðèâîæ ó êîäû. Ï îìíèòå âñå æ å, ÷òî èñïîëüçîâàííûå ñòàíäàðò-
íûå ôóíêöèè ðàáîòàþ ò ñ îãðàíè÷åííîé òî÷íîñòüþ !



Ô àéë cauchy.h
#ifndef __CAUCHY_H__ /* To prevent redefinition*/

#define ENTRY   extern
#define LOCAL static

ENTRY double cauchyDF(double x, double a, double b);
ENTRY double inv_cauchyDF(double q, double a, double b);

#define __CAUCHY_H__ /* Prevents redefinition */
#endif /* Ends #ifndef__CAUCHY_H__ */

Ô àéë cauchy.cpp
#include <assert.h>
#include <math.h>

const double pi=3.1415926;
const double half=0.5;

double cauchyDF(double x, double a, double b)
{
   assert(b > 0);
   return half+atan((x-a)/b)/pi;
}

double inv_cauchyDF(double q, double a, double b)
{
   assert((b > 0) && (q > 0) && (q < 1));
   return a+b*tan(pi*(q-half));
}

#ifdef TEST

#include <iostream.h>

void main(void)
{
   double a, b;

   while (1) {
      cout << "\n\n\rEnter a: ";
      cin >> a;
      if (a <= 0)

 break;
      do {
         cout << "Enter b: ";
         cin >> b;
      } while (b <= 0);

      for(double x=-8; x < 8; x += 0.1)
      {
         double y=cauchyDF(x, a, b);
         cout << "x=" << x << "\tcauchy=" << y;
         double z=inv_cauchyDF(y, a, b);
         cout << "\ti_cauchy=" << z << endl;
      }
   }



}

#endif


