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1. 35n15Uszunosnes Wald (WA)
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nsiaaluafaiildinalianisataasuuunaumaIfla(Monte  Carlo  Simulation

Method) TaaldTdsunsun1mIWesunu(Fortran) lun1snaae991 2000 sa1U TUUARY
E 3

A0NUNITAINITNARDY THUNTALNE D98 ALIAL ATBINITAITLNITIAE AIUTILAZB A

gaalisunsuillunisasazuanaldlunianuan

3.1 ANUNUATRINITNAADY
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1. fmunszAUANEesu 3 sxAURE 90%, 95% WAz 99%
2. finmunlnnametaild n= W, =, fiAnmaus 10,20,30,40,50,60,70,80
3. finuuamanninasfhsani I ldandu s anaanduiugssuinalszans

nani 1 uay 2 fAaglu saven 0<r < 0.4, szdunan 0.4 <r <0.6, sziugq

0.6<r<i



4. WWuAsEAUANNE T ILAT AR IZ AN A8 1988831 IsZTINT AZRIMUA
Anafvedndaulszang (p, — po) TuuAazssireAdNlssAns anduius nann
AaAdulssAvsandunusTisyaL i 0<r <0.4 Py = Po fiAnfaust 0-0.8
P =P =0 Al (py,p) :(0.1,0.1),(0.2,0.2),(0.3,0.3),(0.4,0.4),(0.5,0.5)
(0.6,0.6),(0.7,0.7),(0.8,0.8),(0.9,0.9)

p,—Po =0.1 a2l (py, py) : (0.1,0.2),(0.2,0.3).(0.3,0.4),(0.4,0.5),(0.5,0.6)
(0.6,0.7),(0.7,0.8) ,(0.8,0.9)

P, — P =02 aZl# (posp,) :(0.1,0.3),(0.2,0.4),(0.3,0.5),(0.4,0.6) ,(0.5,0.7)
(0.6,0.8),(0.7,0.9)

p,—po =03 azlé (po,p) : (0.1,0.4),(0.2,0.5),(0.3,0.6),(0.4,0.7) .(0.5,0.8)
(0.6,0.9)

P, — Do = 0.4 a¥ld (p,, py) : (0.1,0.5),(0.2,0.6),(0.3,0.7),(0.4,0.8),(0.5,0.9)

P =Py =0.5 ALl (py, ) : (0.1,0.6),(0.2,0.7),(0.3,0.8),(0.4,0.9)

P, — Po = 0.6 aZld (p,,p)) : (0.1,0.7),(0.2,0.8),(0.3,0.9)

P, — Do = 0.7 aZld (py, p,) :(0.1,0.8),(0.2,0.9)

P, —po =0.8 aZld (py, p,) : (0.1,0.9)

ArdutlszAns andunusiisziu nan 0.4<r <0.6 p, - p, fANaus 0-0.3

p—=po =0 aZld (py,py) : (0.1,0.1),(0.2,0.2),(0.3,0.3),(0.4,0.4) ,(0.5,0.5)
(0.6,0.6) ,(0.7,0.7),(0.8,0.8),(0.9,0.9)

P =Py =0.1 aZl8 (py, p) : (0.1,0.2),(0.2,0.3),(0.3,0.4),(0.4,0.5),(0.5,0.6)
(0.6,0.7),(0.7,0.8) , (0.8,0.9)

P —po =02 aZld (py, p,) : (0.1,0.3),(0.2,0.4),(0.3,0.5),(0.4,0.6) ,(0.5,0.7)
(0.6,0.8),(0.7,0.9)

P —Po =03 aZld (py, p) : (0.1,0.4),(0.2,0.5),(0.3,0.6),(0.4,0.7) ,(0.5,0.8)

(0.6,0.9)

AndunlsrAnsanduiusilsziu ga 0.6 <r <1 p, - p, fiARaUA 0-0.2

P—=Po =0 azld (p,,py) :(0.1,0.1),(0.2,0.2),(0.3,0.3),(0.4,0.4) ,(0.5,0.5)
(0.6,0.6) ,(0.7,0.7),(0.8,0.8),(0.9,0.9)

P, —po =0.1 218 (p,,py) : (0.1,0.2),(0.2,0.3),(0.3,0.4),(0.4,0.5),(0.5,0.6)
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(0.6,0.7) ,(0.7,0.8) , (0.8,0.9)
= py =02 AL (po,py) ¢ (0.2,0.4),(03,0.5),(0.4,0.6),(0.5,0.7)
(0.6,0.8),(0.7,0.9)
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3.2.1 a¥udeyanlilunisise
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nnsa¥redays Wiinisuanuasmudnrziiseinisdneiy azseldiaady
(Random number) T9Xin1suanuadLLNaNe 123 (0,1) Wiuwugmlunisaie Iasly
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1. meaFaaedauiiiuBassiuuazinsuanuasiangilugas [0,1]
EMrAmnANARTIUNNTANARIAIUINENINAN8IENT FanslaTuANTian iy
snnlutlagiiu A A3asnnA(Congruential method) deiigasviafuuumilildiusnne
X,=(c+aX,_)mod m , i=12,.

TaefAn ¢, a uas m iauauEnAd litlvay warAMuMINsIIsaLLL Ae
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X, Wuiawimasnidudruasuidninldaannisuis (c+aX, ) fag m "u Ao

i c+aX,_ 5 & il i
X, =(c+aX, ,)—-mk, 9k, = raX) yyneds nuanlugifigantieundn wie
m
i S c+aX, W - ;
mﬂnuuams(—'—'ﬁ sauaniiuldldens X, Aa 01,...,m —1 uasreuhazldarans
m

X, X,,.. foafmuad1r8dc, a waz muaz X, 91 dn(seed) wia AMTuA(starting

value) a0 X, #ldarnnisAnnnminaman R, &

Ry=— =12

m
adl R, Henaglugas [0,1) Gan R, R,.... 1arguadne vTaiagduiies

FauuuaIanIauNIALLLEA AR L TUNINFILLILN ldlunsAsIaaen
ansauiAudonaroilsznis Aa Anun c=0,m=2147483647,a=16807 uaz X, 1ilu

SuauAnuannlifuy m (pasthaaed) Haidunisdanasusaguiiudassiuussiinnsuan

wasuuang/lugaa [0,1] Aa subroutine random
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2) 4883 X, AN Py |x, Weuwnudn X, nidaanduneuii 1) Ty Px)x,

Taefinsdnaes X, a1 py @elda8n1snsagainaiee 13snsaell

t4 Py, (%)
0 1= p,
1 Po

B 1 g
Wzarl TURIWIEINABY X, 9N Py,
1. 18838248 R ~U(0,1)
£
2.8 R<p, W X, =13Haxiu WX, =0
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lwieadeaiu 91889 X, 2 Py, |, Waldisnimamagainaiss fasnesall

N Py,|x, Témsanisuanuasnuitazitiv
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X, Py, (x |x0 =0)

pXU,Xl (091)
1-p,

X Pilx (x |x0 =1)

Pyx,.x, (1,0)
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1. 478038248 R~ U(0,])
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1. 95n1s5Uszutuuas Wald

da9pnudasiu (1-a)100% lastlssunudwmiu p, — p, As

ﬁ'“z a”-_z\/ﬁo(l_ﬁo)":f)l(l_ﬁl)*'z(f’nf’l _ﬁll)’
2

A
f"“zl all 2\/f’o(l_f’o)*‘f’l(l_zal)"’z(:aoﬁl _f’n)
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2. 35n151UsTNIa3 Newcombe
daapadesiu (1-a)100% lasszuind iy p, — p, Ae

—(512 “2455132 +‘9§ )2:1’3*’(522 _2‘?;5251 +3|2 )_;:l

J
Taen

Yoozi(l_Xo;)(l_Xu) -Ym:ixo_,-(l“xu)

J=1

Y, = Z(l - X)X,
J=1

D:(}';m +Yloxym +YIIX'YDO +)':;|X)';0+Yn)

I,u, {ARBUIBI x ANNNT

2
(x_yn "'Ysz =(z “J _x(l—x)
n == n

L,u, WWAMaLI8Y X ANNIT

2 2
[xﬁ}'nwm) {z ] x(i-x)
n '"2' n
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$ = 1max(Yy,Y;, = Yo ¥y —n/2,0)/ D, Yoty —Yo¥y >0  ,D>0
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3. A8n15UsTutuuRIMay WaE Johnson interval

dnapuid@aiu (1-a)100% laelssunndmiu p, — p, e

(-B—(fﬁ —4AC)%J (—B+(132 —4AC)%]

24 ; 24

Taei
A=[1+zza fn] . B2V =%,)/n
]__
2

C=(1, /”'Ymh’")z _Z;(Ym +};u)jn2
2

4. A5n15UsTN N8 Zhou WA Qin

dnepu@etiy (1-a)100% Taenlszanudmiu p, — p, Ae
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TadnAty 0.05 fail d1asnislaluusazsziuaniunisaiiissAuAINTeiY 90%, 95% WAz
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