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Example
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•�b=0.124c=0.14
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R demo
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R code

gtimes=1
winrate=0.55
b=1
f=(b*winrate-(1-winrate))/b

money=c(100)
for(i in 1:gtimes){
cost=f*money[i]    #����f*money
G=rbinom(1,1,winrate) #����	
money[i+1]=money[i]-cost+G*cost*(b+1)

}
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