MK (T)

31
311

312
313

3.14

3.15
15 1
3.16
60,70,80,90 100
317
0.10
318

N (Tw)

005 010

0.05

KTT( 0)

20, 30, 40, 50,

0.05
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3.1.10

3111

321
322
323

321

2,000

31

Q-6

15,000

2,000

2,000
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323

1 005

1 [ 0,0.0580]

1 010
[0,0.1110]
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1
(2,000
1
1
0.05
HO
i\
2,000
)
(2000 )
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321

(0,1)  Multiplicative Congruential
.. 1951

- 1)modAf

(aX

x 0
Xi
Ri

Xi

Xt,X2X3,....
Xi M
M, a X 0
0

M=201-1
1 32

1

b

Lehmer

(Initia! value)

Xi =12,3..M-1
0 <Ri<1

(constant multiplier)

M

1 (word)
23-1 = 2147483647

(bi)
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75=16807  x0

(0,1)  FUNCTION RAND(X)

3.2.2 '
1958 Box  Muller

(generater) ZX 22

(-2 1171 cos (27t72)

ZX

22

(-2ii2 Jpsin@2ziog)

7 R2 (0,1)
y 12
i a2
X1 = (4

X2 = 4 + azl

X2 I
a2

FUNCTION NORMAL (DMEAN,SIGMA)

3.2.3
.. 1972 Bar  Slesak
J £
(1) lower triangular C £=cCC
(Square Root Method) Cjj



E:l
Cij — Cx'kcjk
k=1

1
s 3
LGJJ - icjz'k
IA

gCltCk = ( L d<j<i<p

v Z = (2122...Zp) P
(3) Z
X =..
£
C
SUBROUTINE CMATRIX
SUBROUTINE MULTMZ)
324 *
Y (£
X = exp(y) X
(E)
(1) Y ~ multivariate N( ,E)

2) X =exp(7) X ~ multivariate LX( F)

* Govind . Mudholkar .'Shapiro-wilk test of normality’, Communication Statistics-Theory and Methods., Vol 24 (1995)
967-968
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325 - "
f Z
(0.1)
Z X = (S /u)}lz
X
(1) L ~ multivariate N(0,E)
) s ~ X
®) X =(Js/ )'1Z X ~ multivariate t()
»
326 "
¥1¥2,..\n N(0,1)
X =]Ty,
1=l
i ¥1¥2,...Yn - V(01)

Vi =RV Y i

1,2,...,P

¥ Govind . Mudholkar .'Shapiro-wilk test of normality”,Communication Statistics-Theory and Methods.,Vol 24 (1995)
: 967-968
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