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- Matlab

p 50000 mat-—

timel =0; time2 =0; sum =0;
num =50000; %

for i =1: num

k=0;a=10;%

b=5; %

p=0.55;%

while a >0&b >0 w=rand(1 1) ;
fw<=pa=a+1;b=b-1,
elseb=b+1;a=a-1;

end

k=k+1; end

sum = sum + k;

if a= =0 timel =timel +1; end
if b= =0 time2 =time2 + 1; end
end

pl =timel /num %

p2 = time2 /num %

mean = sum/num %
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Gambling Model with Martingale Theory and Stochastic Simulation

WEI Yan-hua' WANG Bing-can' LI Yan—ing’
(1. School of Mathematics and Statistics Tianshui Normal University Tianshui 741001 China;

2. Department of Mathematics Baoji University of Arts and Sciences Baoji 721007 China)

Abstract: Gambling is an important social phenomenon. There are a lot of qualitative researches but the correspond—
ing research literature about its mathematical models is few. The gambling model is established by using probability and mar—
tingale the probability gambling strategy and gambling stop times are studied. Random simulation program are explored by
using matlab software. According to the simulation result a few comments of gambling strategy are given.
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