WS8E-505
sugi@cs.titech.ac.jp

http://sugiyama-www.cs.titech.ac.jp/~suqi/
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C
Java Octave, Scilab, R

Octave
Octave
Kitamura@sg.cs.titech.ac.jp

Octave: http://adlib.rsch.tuis.ac.jp/~akira/unix/octave/index-j.ntml
Scilab: http://lwww.geocities.jp/rui_hirokawa/scilab/
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Octave

http://www.gnu.org/software/octave/
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clear:
Nn=10000;
u=5*rand(n,1);

v=0.6*rand(n,1);

flag=(v<=f(u));
clg();
axis(‘auto’);
gset xlabel "x"
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gset nokey
hist(u(flag==1),5
0);

gset terminal

postscript eps
color

gset output
"hist_rej.eps”

replot;



clear:;
n=10000:;

x=linspace(0,5,n);

y=f(x);
u=5*rand(n,1);
v=0.6*rand(n,1);
flag=(v<=f(u));
clg();

hold on

axis([05 0 0.75));
gset xlabel "u"
gset ylabel "v"
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gset key 4,0.7

gset key box
plot(u(flag==1),v(flag==
1), 'bo ;accept;");
plot(u(flag~=1),v(flag~=
1),'gx ;reject;");

plot(x,y,'r-");

gset terminal postscript
eps color

gset output
"rejection.eps”

replot;
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f.m

function y=f(x) flag=(2<=x & x<3);
y=zeros(size(x)); y(flag)=0.25*ones(size
flag=(0<=x & x<1); (x(flag)))
y(flag)=0.25*x(flag); flag=(3<=x & x<4);
flag=(1<=x & x<2); y(flag)=0.5*x(flag)-
y(flag)=- 1>

0.25*x(flag)+0.5; flag=(4<=Xx & x<=3);

y(flag)=

-0.5*x(flag)+2.5;
endfunction



clear;
n=10000;
u=rand(1,n);
Xx=Finv(u);
clg();
axis(‘auto');
gset xlabel "x"
gset nokey

hist(x,50);

gset terminal
postscript eps color

gset output

"Inverse.eps"”

replot;
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clear;

n=10000;
u=linspace(0,1,n);
x=Finv(u);

clg();
axis(‘auto');
gset nokey
plot(u,Xx);

gset terminal
postscript eps color

gset output
"Finverse.eps"

replot;
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Finv.m
function x=Finv(u)
X=zeros(size(u));

flag=(0<=u & u<1/8);

X(flag)=sqrt(8*u(flag));

flag=(1/8<=u & u<1/4);

X(flag)=2-sqrt(2-
8*u(flag));

flag=(1/4<=u & u<1/2);

X(flag)=1+4*u(flag);

flag=(1/2<=u & u<3/4);

X(flag)=3+sqrt(4*u(flag)-

2);
flag=(3/4<=u & u<=1);
X(flag)=5-sqrt(4-
4*u(flag));

endfunction
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size(X): X

(=)

zeros(size(x)): x

clg:

size(x) ( , )

22



rand(n , 1):
n 1

gset xlabel "u" : u
axis(‘auto’):

gset terminal postscript eps color
eps
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flag

flag=(0<=x & x<1);
y(flag)=0.25*x(flag);

flag=(1<=x & x<2);

y(flag)=-0.25*x(flag)+0.5;

X
y(flag)=0.25*x(flag);

X
y(flag)=-0.25*x(flag)+0.5;
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plot:

flag=(v<=f(u));

plot(u(flag==1),v(flag==1), 'bo ;accept;’);

(V<=t(u))
O O accept
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OCtave

URL Download
Octave-Forge Files
windows Latest File Releases octave-forge-windows

octave-2.1.73-0-inst.exe
Host Download

OK

octave

Program Files
GNU Octave 2.1.73
octave files
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