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Triangular Distribution
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new; cls;

library pgraph;

graphset;

call hist(rndtri(10000,1),19);

proc rndtri(r,c);
local x;
x=rndu(r,c);
retp( sqrt(x) );
endp;

proc rndtri2(r,c);
local x;

x=rndu(r,c);

CDF

1/2x

range

19



retp( 1-sqrt(x) );

endp;
rndtri

rndtri2
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new; cls;

library pgraph;

graphset;

call hist(rndexp(10000,1,2),10);

proc rndexp(r,c,lambda);
local x;
if lambda<=0;
errorlog "ERROR: Parameter lambda must be a positive number.";
retp(".");
endif;
x=rndu(r,c);
retp( -In(1-x)/lambda );
endp;
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f(x) 1/(mm (1+x?))
F(x) 1/2 1/m tan’(x)
Fi(x) tan(m (x- 1/2))
tan(x) GAUSS arctan(x)



new; cls;

library pgraph;

graphset;

call hist(rndcauchy(10000,1),19);

proc rndcauchy(r,c);

local x;

x=rndu(r,c);
retp( tan(pi*(x-1/2)) );

endp;
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Cauchy
PDF CDF
f(x) /(1 b(1+((x- a)/b)?))
F(x) 1/2 1/mtan}((x- a)/b)
Fi(x) a btan(m (x- 1/2))
a 0 b 1

rndcauchy(r,c,a,b)

proc



Pareto Distribution

CDF
F(X) - (b/x)? X
Fix) b ((1- x)?

new; cls;

library pgraph;

graphset;

call hist(rndpareto(10000,1,5,20),100);

proc rndpareto(r,c,a,b);
local x;
x=rndu(r,c);
retp( b/(1-x)"(1/a) );
endp;
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Logistic Distribution

F(X) (1 exp(- X))
FX(x) In(x/(1-x))

CDF



new; cls;

library pgraph;

graphset;

call hist(rndlog(10000,1),19);

proc rndlog(r,c);
local x;
x=rndu(r,c);
retp( In(x./(1-X)) );
endp;

Weibull Distribution

CDF
F(x) -exp(- Xa)) ay O 0
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a -y

new; cls;

library pgraph;

graphset;

call hist(rndweibull(10000,1,2,10),19);

proc rndweibull(r,c,alpha,gam);

local x;

if alpha<=0;
errorlog "ERROR: Parameter alpha must be a positive number.";
retp(".");

endif;

if gam<=0;
errorlog "ERROR: Parameter gamma must be a positive number.";
retp(".");

endif;

x=rndu(r,c);

retp( alpha*(-In(1-x))™(1/gam) );



endp;

Gumbel Distribution

F(x) exp(- exp(- x))
Fix) - In(- In(x))

new; cls;

library pgraph;

graphset;

call hist(rndgumbel(10000,1),19);

proc rndgumbel(r,c);
local x;
x=rndu(r,c);
retp( -In(-In(x)) );
endp;

L] e ki OF FOHA MM

Midpoging

F(xX) exp(- exp(- (x- a)/b))
F1(x) a- bIn(- In(x))

CDF

Inverse CDF

b=1

CDF
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Student’s Distribution

Student compliment GAUSS

new; cls;

library pgraph;

graphset;

call hist(rndt(10000,1,5),29);

proc rndt(r,c,df);
local x;
if df<=0;
errorlog "ERROR: Parameter df must be a positive integer.";
retp(".");
x=rndu(r,c);
retp( cdftci(1-x,df));
endp;

df 5 compliment
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X 2 Distribution

GAUSS
X 2 CDF
inverse incomplete
new; cls;
library pgraph;
graphset;

call hist(rndx2(10000,1,5),19);

proc rndx2(r,c,df);
local x;
if df<=0;
errorlog "ERROR: Parameter df must be a positive integer.";
retp(".");
endif;
x=rndu(r,c);
retp( gammaii(df/2,x)*2 );
endp;
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proc rndchis(r,c,df);
local x;
if df<=0;
errorlog "ERROR: Parameter df must be a positive integer.";
retp(".");
endif;
x=rndu(r,c);
retp( rndgam(r,c,df/2)*2 );
endp;

Geometric Distribution
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new; cls;

library pgraph;

graphset;

v=seqga(0,1,20); /* break points */
call hist(rndgeo(100,1,0.6),v);

proc rndgeo(r,c,p);

local x;

if p<=0 or p>=1;
errorlog "ERROR: Prob p must be o<p<1.";
retp(".");

endif;

x=rndu(r,c);

retp( ceil(In(1-x)/In(1-p)) );

endp;
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