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Ñâÿçü ñ äðóãèìè ðàñïðåäåëåíèÿìè

Ðàñïðåäåëåíèå Âåéáóëëà ( )cbxW ,|  ñ ïàðàìåòðîì  c = 1 ñîâïàäàåò ñ ýêñïîíåíöèàëüíûì
ðàñïðåäåëåíèåì ( )bx|Ε . Òî æå ñàìîå ôîðìóëîé: ( )1,|bxW  = ( )bx|Ε .

Ðàñïðåäåëåíèå Âåéáóëëà ( )2,|bxW  íàçûâàþ ò åù å ðàñïðåäåëåíèåì Ðåëåÿ.

Ãåíåðàöèÿ ñëó÷àéíû õ ÷èñåë

Ñëó÷àéíûå ÷èñëà rW äëÿ ðàñïðåäåëåíèÿ Âåéáóëëà ( )cbxW ,|  ïîëó÷àþ òñÿ èç ñëó÷àéíûõ ÷è-
ñåë r äëÿ ðàâíîìåðíîãî íà [0,1] ðàñïðåäåëåíèÿ R ñîãëàñíî ôîðìóëå

 ( )( ) c
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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 ïðèâîæó êîäû. Ï îìíèòå âñå æå, ÷òî èñïîëüçîâàííûå ñòàíäàðò-
íûå ôóíêöèè ðàáîòàþ ò ñ îãðàíè÷åííîé òî÷íîñòüþ !

Ô àéë WeibullDF.h
#ifndef __WEIBULL_H__ /* To prevent redefinition*/



#define ENTRY   extern
#define LOCAL static

ENTRY double weibullDF(double x, double a, double b);
ENTRY double inv_weibullDF(double q, double a, double b);

#define __WEIBULL_H__ /* Prevents redefinition */
#endif /* Ends #ifndef__WEIBULL_H__ */

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

double weibullDF(double x, double b, double c)
{
   assert((b > 0) && (c > 0));
   double y = 1-exp(-pow(x/b,c));
   return y;
}

double inv_weibullDF(double q, double b, double c)
{
   assert((b > 0) && (c > 0) && (q >= 0) && (q < 1));
   return q==0 ? 0 : b*pow(-log(1-q),1/c);
}

#ifdef TEST

#include <iostream.h>

void main(void)
{
   double b, c;

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

 break;
      cout << "Enter c: ";
      cin >> c;

      for(double x=0; x < 8; x += 0.32)
      {
         double y=weibullDF(x, b, c);
         cout << "x=" << x << "\tw=" << y;
         double z=inv_weibullDF(y, b, c);
         cout << "\tiw=" << z << endl;
      }
   }
}

#endif


