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A Study On the Simulation Model of the Transformation of
Random Variables Using FBl (Fortran Based Interpreter)
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* Abstract

Although there are many theoretical methods for the transformation of random variables.
it is difficult to finrd probabilitv density functions for the new random variables because of the
complexity 1n mathematics. The author developed a simuiation model solving the above diffi-
cuitics using FBI (Fortran Based Interpreter) routines. The FBI is a kind of language inter-
preter analyzing the arithmetic statement in character data forms. In this paper, the FBI rou-
tincs’ will be explained and the structure and applications of simulation model will be also
demonstrated. Polynomial curve fitting method is applied to define the probability density func-
tion which can not be defined by well-known pdf. This program can also be used for n-
structing mathematical statistics and identifying distribution of the simulated data.
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