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Oaéé normalDF.h
/****************************************************/

/* i 16 agui & dani 54adeai ea */

/****************************************************/

#ifndef _ NORVAL_H /*To prevent redefinition */

#defi ne ENTRY extern
#define LOCAL static

doubl e nor mal DF(doubl e x);
[* Ab+efiéyao aaoiyoilnol of &, +of ned+aéiay aaee+eia,



doubl e i nv_nor mal DF(doubl e | evel ) ;
/* A+ eneyaony éaai oeél ootaiylevel,

* g1 ol 80é it aeanii 11703a4deai ep yaeyaony éiaial 6daai ai ey
* N(x) = level,
* 334 N(x) - noaiaadoita iTdiaeuita éanléaaa ai ea.
* DPApdied 6éeliyaony 7o of+iT&l ciardiéy id aiédd +ai ia 0.00045.
* Bia+ii, ciataieédlevel aiéadT 400U caéép+ail 1dad6 0 & 1
*/
#define _ NORVAL_H /* Prevents redefinition
#endi /* Ends #fndef _ NORVAL_H
Oaéé normalDF.cpp
/****************************************************/
Ik i 761 asii1a dafii 6343641 e x|
/****************************************************/
ENTRY doubl e
nornaIDF(doubIe X)
/* AD+enéyao aasiyoiifou of a1, +of fe6+aéiay adee+eia,
* 17a+ei ypuayny noai 4adoiTio 161 aguiii o dani daaaeai ep,
* 18ei el ado c¢i a+aieéa, & 164aalnodi ayudax
*/
{
doubl e df g;
if (x == zero)
return 0.5;
dfg = gammaDF(0.5, x * x [/ 2) | 2;
return 0.5 + (x > zero ? dfg : -dfg);
}/ *nor mal DF*/
ENTRY doubl e
inv nornaIEF(doubIe level )
I* Ad+ eneyaony éaai oeél oélélyl evel,
* gl ol 80é AT aeaniT 1106aaaeadiep | aeyaoﬁy &1 6i i 0daai ai ey
* N(x) = level,
* a8a N(x) - noaiaadoiTa 161 aéuiTa dafni 6aaaeai ea.
* DPApdied 6éeiiyaony 7o of+i1&l ciardiéy id aiédd +ai ia 0.00045.
* Bia+ii, ciataieédlevel aiéadT 400U caéép+ail 1dad6 0 & 1
*

double q, t;

assert((level > zero) & (level < one));
t level < 0.5 ?level : one - |evel
t sqrt(-2 * Iog(t))
((0.010328 * t + 0.802853) * + 2.515517) /
(((0.001308 * t + 0.189269) * t + 432788) *t o+ 1);
return level >0.5?q: -q;
}/ *i nv_nor nal DF*/

*/
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