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Module 3.3

Univariate Random Numbers
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Introduction
n Introduce random number generation
n Illustrate graphically 

n Uniform distribution
n Numeric
n Integer

n Normal distribution
n Bernoulli distribution
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Uniform U[0,1]
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Uniform Integer U[–100,100]
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Uniform Real U[-100,900]

© Financial Risk Management, LLC 5

5

Normal N(0,1)
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Normal N(10,30)
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Bernoulli (25)
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Summary

n Introduced random number generation
n Illustrated graphically 

n Uniform distribution
n Numeric
n Integer

n Normal distribution
n Bernoulli distribution

nExplored large sample properties
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