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Abstract

The study of An Efficiency Comparison of Random Variable Generated by The
Inverse Transform Method The Acceptance-Rejection Method and The Convolution
Method have two objectives the first is for study continuous random variable and
discrete random variable generation by The Inverse Transform Method The
Acceptance-Rejection Method and The Convolution Method the second is for find that
which the best random variable generation method when used for estimate parameter
of continuous random variable distribution and discrete random variable distribution.For
this study estimate gamma distribution (ct,3) with parameter (1,1) (5,10) (10,20) (15,35)
(25,50) (50,70) (100,150) (150,170) (200,200) (300,350) sample size 40 80 200 500
and 1,000 with 500 1,000 and 2,000 loops test and estimate negative binomial
distribution (s,p) with parameter (2,0.10) (15,0.35) (50,0.80) (80,0.45) (100,0.70)
(200,0.40) (250,0.60) (400,0.20) (500,0.85) (700,0.05) sample size 40 80 200 500 and
1,000 with 500 and 1,000 loops test

The results indicate that the random variable generated by The Acceptance-
Rejection Method have more efficient than The Inverse Transform Method and The
Convolution Method both for gamma random variable distribution and negative binomial
random variable distribution.





