Monte Carlo Methods

MatLab program for computing .

comppi.m

N = input(' Number of darts: N = ');

sum = 0;

for i = 1:N,

    y = rand(1,2);

    h = y(1)^2 + y(2)^2;

    if h <= 1

        sum = sum + 1;

    end

end

p = 4*sum/N

MatLab program for computing the following integral:
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mcint.m

a = input(' Lower limit of integral, a = ');

b = input(' Upper limit of integral, b = ');

N = input(' Number of sample points, N = ');

sum = 0;

for i = 1:N,

    y = rand(1);

    x = a + (b - a)*y;

    sum = sum + (b - a)*g(x);

end

sum = sum/N

function z = g(x)

z = x*exp(-x);
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