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Normal Random Number Generation via Binomial Distribution
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Abstract

When an independent trial of occurrence probability p=1/2 is repeated for 7 times, its associated
probability can be calculated from the binomial distribution. If the number of trials is sufficiently large,
the probability can be approximated by a normal distribution. An algorithm for generating normal
random numbers from random numbers according to binomial distribution depending on this property
is proposed. Since this method involves an approximation, the conditions can be regarded as a normal
distribution via numerical experiments are exhibited.
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