(5(f))
1 3
2
2
10,2, 30,40 50 109, 20%,
0%  40% : (Te)
25%,50% 5%
(Monte Carlo Simulation
Technique) 17 ( Fortran
) 1000 ‘ o
(Random Number) (Random Numbers Table)

' (Uniform Distribution) 0,1)
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1)

1)
4

y-

15

a-

09

(Te)

3

25

(Mean Absolute Percentage Error,

25%, 50%

10,20,30,40,50,60 70

0.25

5

4

10, 20, 30, 40
10%, 20%, 30%
0.25

0

5%

40%
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3
2
!l
) T \
I \
(Inverse Transformation)
"R (Random Number) (0,1)
R. AU
t = ﬁ\r)
N )]
t )
R 0 1
|
2 T
f

Exponential
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d(x) = ]l‘/zl;e"'/{abc 00 < X< 00

Box  Muller( . .1958) !

I 2
Z2
B(Z,Z,)
Q Z,
Zj =B coso
Z2=Bsin0
B=7j2+12 (( hi-square Distribution)
2 (Exponential Distribution)
B
B = (-2IR)I2
R ()
0
B 0 (Mutually Inclepencient)

Z] = (-2 InRj)12c0s(27lig
Z2= (-2 InRj)28 (271"
(Standard-Normal Distribution)
1 0

Xj=Zla +1
X2=12a +@



a Normal(Dmean,Sigma) ~ Draean

28

fl

Sigma

28)
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43)
1)
y(t)
(prior  quess) (/)
( 0(f)) (Exponential Distribution)
0t) = exp(-to)
9 6
(Maximum Likelihood Estimation)
P
ro , Y(t)
r=1 (231)
KO = oz(s0(t))\og(0.5)
£0(/) (230)
) ?
(prior guess) 1)
(Exponential Distribution) a(R) =1
(2.38)

(0 - 00 - emen



Ot) (2.37)
5
| 1=123,..1000
sy = J-v s(tf
s(tf] ()
1 (APE)
1 (MAPE)
APE1 ")S'(tof ) x 100 %
(1) s[t)
SPL(f) 1)
50(1),50() R3)  230)
_ JAPE,
WPE = i
NT 025

MAPE

30

1000

1)

2.10)

0.25
MAPE
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