AR NE == Qe T
No.65, pp. 119-128, 2015

119

EryFrAaaIIal—3 g VI AHER L OEFE

Kok

[==]

On Calculations of 1 by Monte Carlo Simulations

Yoshihiro MIZUKAMI

Abstract

Monte Carlo simulations are performed on personal computers to estimate 7 . RND function of
VBA(Visual Basic for Application) in Microsoft Excel® is used for pseudorandom number generation.
Mersenne Twister is used for pseudorandom number generation, too. Central limit theorem is
adapted to estimate accuracy of Monte Carlo simulations. The limit of frequency of random number
generation by RND function is discussed. Monte Carlo simulations are performed on various types of
personal computers to check machine time. Personal computers, which are commonly used in class
room, will be available for Monte Carlo simulation of 7 in reasonable machine time in lessons.
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Function pai(num As Long)
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s=0
For i =1 To num

1
x = Rrd()
y = Rnd()
kyori =x "2 +y "2
If kyori <= 1 Thens =35 + 1
Next i

pai =4 % s/ num

End Function
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™
#6 | Windows Vista | Excel 2007 J—p | Mntel®Core"2 | yop 111 | 3.1415679 | 0.00168244
2.53GHz
Intel®Core™ 2
#7 | Windows Vista | Excel 2010 J—k Duo 2GB | 088 |3.1415766 | 0.00167359
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Intel®Core ™
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Intel®Core ™
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Intel®Core ™
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3.50GHz
Intel®Core ™
#13|  Windows 8.1 Excel 2013 J—k i3-3217U 8GB | 1.00 |3.1415679 | 0.00168244
1.80GHz
Intel®Core ™
#14 Windows 8.1 Excel 2013 [FRIRvT i5-3570 4GB 0.43 3.1415672 | 0.00169303
3.40GHz
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