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STAT 361 HOMEWORK 2

[bookmark: _GoBack](Due: November 9, 2012, 15:40. Please upload your codes as R script on netclass, and name the R script as your ID number (like 1234567.R).)



1. Generate a standard normal random number using the basic acceptance-rejection method with the double exponential density with  as the majorizing density. 
The double exponential has density      
a. Explain the random number generation procedure in detail and give an algorithm for this procedure. 
b. What is the acceptance proportion of this method?
c. Write down an R code for the algorithm that you give in part (a). 


2. Test the random numbers generated by the function “runif” in R. Does this function really generate random numbers? Use all of the testing procedures that you have learned in class for testing “runif” function, does this generator pass all of your tests? Search for the method used by the “runif” function in order to generate random numbers, and explain the method.

