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Inputs:
nB: the number of bandits
nA: the number of arms
nP: the number of plays (times we will pull a arm)
sigmaReward: the standard deviation of the return from each of the arms
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% sample_discrete.m
addpath( genpath( '../../../FullBNT-1.0.4/KPMstats/' ) );

nB=2000; nA=10; nP=1000; sigmaReward=1.0;
persuit_method(nB,nA,nP,sigmaReward);
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