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A Note on Composition and Rejection Method

Toshio SHIMURA

We study the problem how to get the sample value of random variable
depending on a given probability density function f(x) (—co<z<+o0)
from the sample values of uniformly distributed random variable in the
interval [0,1].

One of such methods, that is composition and rejection method, was
found by Butcher and Messel [1] and it is very useful to many Monte
Carlo calculations.

We study the method theoretically for making clear the theoretical re-
lations and show an example of gamma distribution how to sample the
random numbers depending on the density having a singularity.
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