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using PyPlot

function Phi_R_Rosenbrock(®:1, 62, ci, c2)
return (100%(8> - c1%x017°2)"2/c2 + (1.0 - 61)"2/c2 + 61°2/100 + 62:°2/100)/2.0

end
Lx , Ux = -4.0, 8.0
Ly , Uy = =2.0, 10#3.5
N = 1000
X = zeros(N, N)
Y = zeros(N, N)
p = zeros(N, N)
for 1 = 1:N
for j = 1:N
X[i, j1, YI[i, jl = Lx + (Ux = Lx) * (i-1)/(N-1), Ly + (Uy = Ly) * (j=1)/(N-1)
end
end
Ax = Ay = 1/(N-1)
fig, ax = PyPlot.subplots(ncols=4, nrows=1, sharex=false, sharey=false, figsize=(12,3))
for k = 1:4
ci, C2=10"(-(k-1.0)), 1.0
for i = 1:N
for j = 1:N
pli, jl = Phi_R_Rosenbrock(X[i, jl, YI[i, jl, c1, c2)
end
end
p .= exp.(-p)
Z = sum(p)
p ./= 12
p ./= (Ax *x Ay)
ax[k].contour(X, Y, p, 10)
@info "mean = ", sum(X.*p)/sum(p), sum(Y.*xp)/sum(p)
end

fig.tight_layout()
fig.savefig("Rosenbrock_1.pdf")
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fig, ax = PyPlot.subplots(ncols=4, nrows=1, sharex=false, sharey=false, figsize=(12,3))

for k = 1:4
ci, c2= 1.0, 10~ (-(k-1.0))
for i = 1:N
for j = 1:N

X[i, jl, YI[i, jl = Lx[k] + (Ux[k] - Lx[k]) % (i-1)/(N-1), Ly[k] + (Uy[k]l - Ly[k]) % (j-1)/(N-1)
pli, j1 = Phi_R_Rosenbrock(X[i, jI, YI[i, jl, c1, c2)

end
end
p .= exp.(-p)
Z = sum(p)
p ./= 12

p ./= (Ax * Ay)

ax [k] .contour(X, Y, p, 10)

@info "mean =", sum(X.*xp)/sum(p), sum(Y.*p)/sum(p)
end

fig.tight_layout()
fig.savefig("Rosenbrock_2.pdf")
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using PyPlot
using PyPlot

function Phi_ R Multimodal(@:, 82, c)
return ( ( 4 = (61= 62)"2 )*2 + (1 = C)™2 + 062°2)/2.0

end
Lx , Ux = =-3.0, 3.0
Ly , Uy = -3.0, 3.0
N = 1000
X = zeros(N, N)
Y = zeros(N, N)
p = zeros(N, N)
for 1 = 1:N
for j = 1:N
X[i, j1, YIi, j]l = Lx + (Ux = Lx) * (i-1)/(N-1), Ly + (Uy = Ly) * (j=1)/(N-1)
end
end
fig, ax = PyPlot.subplots(ncols=2, nrows=1, sharex=false, sharey=false, figsize=(6,3))
for k = 1:2
c = 0.5%(k-1)
for i = 1:N
for j = 1:N
pli, j] = Phi_R_Multimodal(X[i, jI, YI[i, jl, c)
end
end
p .= exp.(-p)
Z = sum(p)
p ./= 12
p ./= (Ax * Ay)
ax [k] .contour(X, Y, p, 10)
@info "mean =", sum(X.*p)/sum(p), sum(Y.*p)/sum(p)
end

fig.tight_layout()
fig.savefig("Multimodal.pdf")

[ Info: ("mean =", 0.0, 0.0)
[ Info: ("mean = ", 0.659067998901734, -0.17944598027399047)
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