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# 47 ! Normal Correlation Models % Standardized
Multiple Regression Models
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William Li (2005). Applied Linear Statistical Models. 5th Edition.
McGRAW. Chapter 2.11 & 7.5
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# % Generating 2 Random Sample by Quantile

Functions
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In this presentation, we will introduce how to generate a random
sample from a given distribution by using a quantile function,
which is nothing but the inverse of a cumulative distribution
function F when F is continuous and has an inverse. This method
is useful for generating both continuous and discrete deviates
when the quantile function has a closed form. We will illustrate the
method by simulating exponential distribution and discussing the

distribution of sample variance of a Poisson sample.

References:
George Casella and Roger L. Berger (2001), Szatistical Inference. 2nd
Edition. (Publisher?) Chapter 5.6.1-5.6.2.




IFEA IR

# 4%  Generating 2 Random Sample by Accept-Reject

Method
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The traditional method of generating random variable is inverse
CDF method. When cumulative distribution functions cannot be
expressed in closed form, we will (Pone could) use others
(2 other methods). An alternative to the inverse CDF method is
the Accept-Reject method. This method is suitable for pdf having
closed form (when the associated pdf has a closed form). We
would introduce Accept-Reject Method and simulate a sample

from Beta distribution as an example.
Reference :

George Casella and Roger L. Berger (2001), Statistical Inference. 2nd
Edition. (Publisher?) Chapter 5.6.2-5.0.3.
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