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Namespace test

<ComClass(TestIMSL.Classld, TestIMSL.Interfaceld, TestiIMSL.Eventsid)>

Public Class TestIMSL
Public Const Classld As String = "6D0BC857-E796-4b39-BCB2-316ED4AF7F37"
Public Const Interfaceld As String = "3B5C6011-E0F9-4ch5-A23D-4628A7388FE9"
Public Const Eventsld As String = "CB080278-0452-49a9-927A-D2F946BC2BC7"

Public Sub New()
MyBase.New()
End Sub
End Class
End Namespace
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Random

IMSL
IMSL C# Numerical Library
Visual Basic.NET

Namespace test

<ComClass(TestIMSL.Classld, TestIMSL.Interfaceld, TestiIMSL.Eventsid)>

Public Class TestIMSL

Public Const Classld As String = "6D0BC857-E796-4b39-BCB2-316ED4AF7F37"
Public Const Interfaceld As String = "3B5C6011-E0F9-4cb5-A23D-4628A7388FE9"
Public Const Eventsld As String = "CB080278-0452-49a9-927A-D2F946BC2BC7"

Dim R As New Imsl.Stat.Random

Public Function NextNormal() As Double

Return R.NextNormal()
End Function

Public Function Erf(ByVal dIn As Double) As Double

Return Sfun.Erf(dIn)
End Function

Public Sub New()
MyBase.New()
End Sub
End Class
End Namespace
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Public Function GetRand() As Double
Dim o As New ExcelTest. TestiIMSL
GetRand = 0.NextNormal()

End Function

Public Function GetErf(dbl) As Double
Dim o As New ExcelTest. TestiIMSL

GetErf = 0.Erf(dbl)
End Function

Dim

GetRand()

=GetRand()

Enter

0.800388

GetErf()

=GetErf(B1)
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Imsl.Stat.Cdf Chi

VB.NET

Public Function ChiCdf(ByVal xIn As Double, ByVal nin As Double) As Double
Return Cdf.Chi(xIn, nin)
End Function

Excel 2

Public Function GetChi(x, n) As Double
Dim o As New ImslTest.ImslTestVB
GetChi = 0.ChiCdf(x, n)

End Function

Excel 2 C1
c2 20 C3

=GetChi(C1,C2)

0.072257
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Public Function Sign(ByRef xIn() As Double) As Double
Dim st As SignTest
st = New SignTest(xIn)
Return st.Compute

End Function
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Modulel Sheetl

Private Sub RunSign_Click()
Dim a(18) As Double
Dim i As Integer
Dim v As Double
Dim o As New ExcelTest. TestiIMSL

Fori=0To 18
a(i) = Cells(i + 1, 4)
Next i

"IMSL

v = 0.Sign(a)

Range("D21").Select

ActiveCell.FormulaR1C1 = v
End Sub
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X x[0,20] 21 a 1 Gamma(x, a)

Public Function Gamma(ByVal aln As Double) As Double()
Dim i As Double
Dim g(20) As Double
Fori=0To 20
g(i) = Cdf.Gamma(i, aln)
Next i
Return g
End Function

Excel RunGamma
El
E3:E23

Private Sub RunGamma_Click()
Dim o As New ExcelTest. TestiIMSL
ReDim g(20) As Double
Dim x As Double
Dim i As Integer

IMSL
Range("E1").Select
x = ActiveCell.Value
g = 0.Gamma(x)

Fori=0To 20
Cells(i + 3, 5) = g(i)
Next i
End Sub
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Public Function Inverse(ByRef aln As Double(,)) As Double(,)
Dimlu As LU
lu = New LU(aln)
Return lu.Inverse

End Function

ByRef

Private Sub FindInverse_Click()
Dim o As New ImslTest.ImslTestVB
Dim a(2, 2) As Double
ReDim inv(2, 2) As Double
Dim i As Integer
Dim j As Integer

'2D
Fori=0To2
Forj=0To2
a(i, j) = Cells(j, i + 6)
Next j
Next i

"IMSL
inv = o.Inverse(a)
Fori=0To2
Forj=0To2
Cells(j + 4,1+ 6) =inv(i, j)
Next j
Next i
End Sub
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