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ca m X.
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b=la - In4+
2 N R2 SUBROUTINE URAND
¥ . R Y
AUN 3 Y=a(m)
4 Y>b-\n(R?R2 .
5 X=Y/A
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d 1 FUNCTION GAMMA3

Marsaglia, Meclaren — Bray(1964)
Box  Mlller cosine  sine
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Zi =1 f—z 2
Ve +V,

) ~2In(V}? +V;}

L=V, ____E'_22)
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1 R, R
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X, =fl +CrIZ,

C2  FUNCTION NORM

FUNCTION LOGNORM
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FUNCTION NORM
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(inverse transformation)
1 R
2 x Zpr- (- M
X a P
a P
FUNCTION WEI
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X -Xx2(«) , 1 £ cf-1 -
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Ex\z) ( -1)12
1 V(i)
)2\
X =-2 f)/?, +22 , R~u{0,) , z-N(0,) 1 =
VI
X
5Law A. . and Kelton . ., Simulation Modeling and Analysis (New York: McGraw-Hill,

1982), p. 258.
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(Central Limit Theorem)
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3.7
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31 ADC  CVMC
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