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DSRS—A SUBROUTINE LIBRARY FOR DIGITAL
SIMULATION OF STOCHASTIC SYSTEMS

Li Mingshi

(Xiamen University)

A bstract

This paper describes the DSRS,a subroutine library for digital simu-

lation of stochastic systems, This library contains some random variable

sampling subroutines and is suitable for digital simulation of stochastic

stochastic PERT ne-

differential equations, stochastic service systems,
systems, Numerical

tworks,and stochastic discrete~time linear control

solutions can be obtained by computer simulation of
systems which are ditficult to deal with by analytical method. DSRS is

those stochastic

written in FORTRAN N and flrstly run in a PDl“ 11/03 microcompulier,
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