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This paper deals with Monte Carlo simulation in case of dependent input random vari- ables. We propose
an algorithm to generate refined descriptive samples from dependent ran- dom variables for estimation
of expectations of functions of output variables using the Iman and Conover algorithm to transform
the dependent variables to independent ones. There- fore, such estimates obtained through a chosen
mathematical model are compared with those obtained using the simple random sampling method, which
proved that the former are the most e¢ cient. Besides, using already published work on independent input
variables, we can deduce in case of dependent input random variables, that asymptotically the variance
of the RDS estimator is less than that of SRS estimator for any simulation function having finite second
moment.
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