AN ALGORITHM TO GENERATE  GAUSSIAN
RANDOM NUMBRERS

We wnsh b 3enerc:tb humbers X, Auch that
(Pmﬁ('x<')({°< ’«L+O?x) = «F(x)o(x

SR>/
(x) = e /2
for < =

GAUSSIAN RANDOM NOMBRERS wn H
) cwemje/ P LX>=0
4 Coriance ; <x> =4

The Q{?OrlHnm jfnem/te/) PAIRS of random yum bers .

Prob (x<¥j<oedy & y<X, <yrdy)= Pox) Poy) Ixoly
- __L ‘(%L'f- z)/&
*or © V0 olxdly
The (D€R ; |
CHANGE VARIARBLES SO THAT i TH
U’O\ﬁ@xb't’/) He JA/JJ"Y’\E(A)/UO;’) i< ow{FoRAN So

Hot e une the RANG RANC ) -

& NeEw



The. 19%0%&5«&67 deusity fo, e pe®

- Oy
Kl 2_“ < olxdy
Define 2= Roos © O<R<
{' {)’tQSln9 (Pofar‘ C,oord/moxk/s) <Ocom

l
ne 4 <Rz pyedo

A

2m
l L

Nofe de /2,: . RQ‘R/?’ JR

The %‘3"’ 10 Arrefevant : When one chamsen an“ab/%

one shoubd take He ABSOLUTE VALUE Of Foe
‘jacobwo\l’)

L
’Defcr;e Z = é'Q/z_ | 0£2<1 R = /*ZIV; 2

= A d2 o!@ <—  UNIFORM PROBABILITIES
2 a (000 (2) aud  [o,2n] (8)

BLGOR THH TO GENERATE XA and ><2.

22 RANC )
9;@’!'1‘)% RAN C )
R=V~2%Iln 2
Kps Rxcos ¥ 6 PBIR OF
. <in B J GAUSSIAN  RA~NDOM
XZ' RS NOUHBERS



