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A Normal Random Number Generator Based on Logistic Map

TAKAHISA NAGASE*®

We often use Normal random number like uniform random one in the simulation of stochas-
tic process. This paper proposes a transformation method from unifom random number to
Normal one using the stable fixed point of logistic map. According to the x2 test etc., its

normality was ensured.
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Xit1 = aXi(1 — Xy) + ey (2)
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Fig.1 Logistic map 1 adding noise.
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Fig.2 Logistic map 2 adding noise.
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Fig.3 Chaos.
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Fig.4 Convergence to the fixed point.
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Fig.5 Particular distribution.
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Table 1 Mean, variance, skewness and kurtosis of two
methods.
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