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X : random, p(x)

y :random, y = f (X)

[P(y)dy |5 p(x)dx |= P(y) = IO(X)S—§

Example:y=-log x,x=[0,1]
P(y) =1xexp(-y) = exp(-Y)
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Box-Mulleri%

o(X,, X;)
p(y,, y,)dy.dy, = P(x,x,)dx.dx, = P(x;, X,) 2
1 2 1 2 1 2 1 2 Xl 2 a(yl,yz)

Y, = /—2l0g X, cos 27X,
Y, =+/—210g X, Sin 27X,

L

. 1
Jacobian = ————exp(-V.° / 2 exp(—V.° /2
p(-Y, )@ p(=y," /2)
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ABFESTAT S L
— KindNumbers.f90 !double precisionZ & &

—random.fo0 |—#RELEL DY T IL—F >

— random__uniform.fo0 ![0,1]D —#RELEZE ST
IW—FoaFOTRESEIATAT S L

— random_gauss.f0 ! EFDEHRDH(FH0, »
B/ \—ay

—EE/—rOR—Uhbrandom.tarzPCIZA DY
AO—KkLT. dahlmaniZ7yZ7A—k

— tar xvf random.tar

THRET D
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f90 —c KindNumbers.fo90
f90 —c random.f90
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f90 —o randomuniform random_ uniform.f90
KindNumbers.o random.o

f90 —o randomgauss random_gauss.f90
KindNumbers.o random.o

kl_u—-—-/—

randomuniform
randomgauss
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