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Figure 721, Transformation method for generating a random deviate g from a known probabilsy
dispribution pfg). The indefinite integral of p(y) must be known and invertible, A uniform deviaie & &
ehsin betwesn O amd 1. N= cormespormling o thi delinate-intepral corve 18 e desined deviale,

GENERAZIONE di variabili aleatorie con DISTRIBUZIONE GAUSSIANA

y1 = +/ —2Inx) cos 2mry
1 ry
ply)dy = Fﬁ ! “dﬂ Wz = xan.n:siu 2wrg

T

FUBTTTNS guastan i fur

1 : L1 FEET
T = eXp [—E[Hf + ;r,lj]] —+ g

WEE runi
Feluie g rarmalh debabated deciils wil b e Peeas sml ool noiusis cary Sanl 0zl ]
J. otk umsr o Eehee g
TFa IETECEN dnmi
g = m— = BRAL il gl , g, v, V5, e
ET T BAVE (s _gmat
[ -“ BETL e B
- CLRCT™ T T ] ol e
L @ 2 WP famt, w0 ks Fir e & buve am eriva demad e ey
R — '!_rl +‘Ij'.2 i 3 i. ek I W Padhes B D e ST
L 1. i v <L B ] i ke
st 1oy o i e cir
R ifireg. ge. L. or.eeq. a0 080 1wl F ey B9 e, oy e
ity i durmyera i 7, o Lage eyl v Hone e ik Al belaliee framboradom in gri
Sen="11
e puaierjnfe ran reeval draas Sremem o e wr
g fyl e pambrr= a3 la i hems b el Ly
5= W immi=1 ford iy
(1 Ws Fued B0 el el hosdy
jasmbrr- gunl i FELETY
TR wrd i i Tlag
L TH]
retuen
2]

GENERAZIONE di variabili aleatorie Metodo dello scarto
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Figure 7.3.1. Rejection method for generting o random devizte 1 from a known probabilsty distribation
ol &) that 15 everywhers less tham somse other fumction i) The transformation methaod (s first used w
generare & rmndom deviate & of the disinbution § (compane Figure 72,10 A secoid uniform devime is
uszed 1o decide whether 1o aocept or rejedt that o, If# is rejected, a new deviate of [ is found:; amd so o,
Thee ratkr af secepied te rejected ponts (8 e ratio of the arce usder i the arca between poand J




