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MODELING OF RANDOM NUMBERS USING SPLINE-APPROXIMATIONS
OF CUMULATIVE DISTRIBUTION FUNCTION

This work represents a complex algorithm of random numbers generation with the
use of cumulative distribution function (CDF).

After construction of random number generator with the uniform distribution, some
set of uniformly distributed numbers was obtained. The desired CDF was build and this
set was pointed [F(x)].
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To obtain the desired new set of random numbers x, the inverse function of [F(x)]
must be taken. But as the inverse function can’t be taken analytically, we divide the
CDF curve on the separate intervals and find out the x value using spline-
approximation.

Literature

1. Ilpoxonenxo LI., KopuiabeB E.A., Tapacenko C.A. MarematuyHi Mojeni B
obpaxynkax Ha EOM:Koncnekr nekmiit. — K.:HAY, 2007

2. J. E. Knym. UckycctBo nporpammuposanus s OBM 1. 2. [lomyducieHHble
anroputmsl. IlepeBog ¢ anrmuiickoro — M.: “Mup”, 1977.

3. Prokopenko 1.G., Fundamentals of electronic equipment computer aided design:

Lecture course. — K.: NAU, 2007
4. IIpokonenko 1.I.,Cratuctinyna odOpobka curnaiis: HaBu.moci6. — K.: HAY, 2011
5. Cobons .M., YucnenHsle MeToabl MOHTe-Kapio. — M.: Hayka, 1973

Supervisor — I.G.Prokopenko, professor

60



