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n X1 yl r1A2 X2 y2 r2A2
0 0 0 0
1 0.289772 0.185654 0.118435
2 -0.95122 -1.5858 3.419576
3 -1.52172 -1.97328 6.209484
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Brownian motion mean square displacement
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60 e sampled 0 - . . .
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Visual Basic for Applications (VBA)H I FE
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0 F#EZ T /Visual Basic &9')v99 A& Visual
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Function randnorm() As Double RndO%12ERLT6

randnorm = Rnd() + Rnd() + === - 6 %#8(<, RndOF—#§

End Function LA T HBEE.
- RTFELTVBEZ#RT
0 Excel TFES n xi
O O

1 =B2+randnorm() 8



B
.I IERREL BT LT HE

2 DD —FRELEL (g, x, ) DB RD K OIEE L R
ICKY2DDIERELE(y,, y2) B FL NS,

Y1 = \/—2 In x; cos 2mx,

Y, = \/—Zln X1 Sin 21X,
(v, )T B FDOAIBNLIUA LITEATZR
EL.x; » R? = v# + v5, cos2mxy, = vy /VRZ,
sin 2mx, — v, /VR?2ET HIEICKY . RAXZ=F=HH
(Box-Muller ;%)

y; =+/—2InR? /R?v,

y, = +/—2InR2 /R2v,




_ VBAZ OS5 LD

SEZEHRE:

W.H. Press, S.A. Teukolsky,

W.T. Vetterling, B.P. Flannery,
“Numerical Recipes in FORTRAN,”

2nd

ed. (Cambridge University Press,

New York, 1992)

Function randnorm() As Double
Dim v1 As Double
Dim v2 As Double
Dim R2 As Double
Dim fac As Double
Static sw As Integer
Static vsave As Double

If sw = 0 Then
Do
vl = 2# *Rnd() - 1#
v2 = 2# *Rnd() - 1#
R2 =vl *vl +v2 *Vv2
Loop Until R2 < 1# And R2 > 0
fac = Sqr(-2# * Log(R2) / R2)
vsave = v1 * fac
randnorm = v2 * fac

sw = 1|

Else
randnorm = vsave
sw =20

End If

End Function
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