Example 8.1 - Histogram of exponentially distributed random numbers using
Inverse Transform Technique

N := 200
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i=0.N-1 I =1
R=runif(N,0,1)

X = - & %n(R)
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M:=10

h := histogram(M , X)
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Weibull Distribution

N := 2000

i=0.N-1 a=1

R:=runif(N,0,1) b:=15
_ b

X:=aX-In(R))

M:=20

h := histogram(M , X)
k:=0. 1

] hk,l
k,1° N

04

hi,1




Triangular Distribution

N := 20000
i=0.N-1
R:=runif(N,0,1)

X ::iféRiﬁs,\/zTRi,z- ﬂl—RI)-L
M :=50
h := histogram(M , X)
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Normal Distribution using Direct Transform

N := 1000
i=0.N-1

R1 :=runif(N,0,1)
Ro :=runif (N, 0, 1)

Zq = / 2>¢n‘ Rl,j>cos(2>p>R2,) m:=2
I | |

Zy = /-2>¢n(R1,)>sin(2>p>Rz_) =25
I | ]

X1:=m+ s34

Xo:=m+ s
M :=50

hy:= histogram(M , Xl)

hy := histogram(M , X2)

ki=0.M- 1
hlk 1 h - h2k,1

hlk,l:: N’ 2k,1' N

mean(X1) = 2029
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mean(Xp) = 205
M
KM 0o var(X1) = 5842
'''' var(x,) = 6294
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Example 8.11 - Bus with Poisson arrival process, average number of arrivals/hour = 4

apys =4
S o018
N(a) =In- 0
P- 1
m- e &
while P3 m
P- Pxnd(1)
n- n+1
return n

How many arrivals per hour during a given 8 hour period?

i=0.7

Arrivalsi = N(abus)

el 0
Gyt
(!‘ -
G4

G0+ . _
Arrivels = ¢ s - mean(Arrivas) = 4.75
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