RANDOM

RANDOM (CAUCHY, DF=0000,DRAW=00000000, EDF=00,
EXPON, GAMMA, LAMBDA=0 000, LAPLACE, MEAN= 0 00O, NEGBIN, POISSON,
SEEDIN= 0000, SEEDOUT=0000, STDEV=0000, T, UNIFORM,
VCOV=0000000, VMEAN=0O00000)

00 0000 00 0000 00000

ode::

RANDOM 00O00COCOOCOOOO. 0O0,0000,00,000,0000,¢+0000,00,000
0000000000000000000.00000,00000000000000000000.

gonoe::

00000000 RANDOMOOOOUOOODOOOOD 1000000 (000 SMPLOOOOOOO)OO
000000 ,00000.0000000000000000000O0,MEANO STDEVOOOOO
goooo.

0000000000,0000,00,000,0000(0000),+,0000,00,000 0000
0000000000000 00.000000000000000000,000000000000.

TSpO0oO0O0OoOoO0OooOoOOoOO0O0oDOoOOoO0OoOoOo0poOOoCODOO,00goobDOooooobooog
OO0OO0SEEDOOOO0O00ODOOOOO. OOO0UOO00ODOUDODOOOOCOSEEDOODOODOOON,
OO0000o0oO0oOoOooOooooOO0O,SEEDINO SEEDOUTOOOOOOOOODO.

ooooooooo,veovoooooUooooo.oo(oo,000000)0000oUUOooooon
ggobob.ooooboogooooboooboobooobbobooobobboo,b0ooobooboobooobbbo
O000. VMEANOOOOO (D0O0DO0D0 MEANOODOOOOOO)0DOO0O0O0O0OO0O0OO0OOO0ooooOoO
goooog.

000000000 0o0ooOo0UoO0O,00000000ooO0Oo 000 (DUoooUoO)ooooo
gobooooo.oobgooooboboooboboooooboooo.bbbobboboobooogoo
OO0 DRAWOOOOUODOOOUOOUOOOODO,00000000D000000DO0O0,D0DD0000000
goboooboboooooboboblgoobobooooboboooboooooobooobooobon
g.ogboooboboog,bbboobbobobooobboboooobobooooboboobo
go.

goood:

CAUCHY/NOCAUCHY 000000000,000000 (f(z)=1/[r(1+2%)])) 00000000
oo.

DF=00000000 ¢+000000 (¢t0000000).

DRAW= 00000000000 1/eNOBOUOOOOOOOUOOD. 00000000 O000000
0000000. DRAW=0O0OOO0O,0000000000000000.0000000,00000
oooobooo.oboboooo,0obooooooooboooobo0oo0oboooboooboooboOoo.ooo, g
gboboooooobobooooobooboboooboon.
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RANDOM

EDF=0000000. DRAW=OOO.

EXPON/NOEXPON 000000000000 (f(z)=Mexp(-Az), 000 00000 1/A, 00
0 1/\)0000000000.

GAMMA/NOGAMMA 0000000000000 (f(z) = (A*/gamfn(a))z*=" exp(=Az), 000
x00000 o/A\, 000 o/X>)0000000000. A 0000000 LAMBDA=OOOOOOO.
00000 MEAN=0O STDEV=0000000000. MEANO STDEVOOOOOOO.

LAMBDA=000000200000000000 (EXPONO LAPLACECOUOOOON).

LAPLACE/NOLAPLACE 0000000000000 (2000)00 (f(z) = Aexp(=Az), 000
f(@) =Xexp(=2|\z|), 000 1/(2)\?)) 0000000000,

MEAN=0OOO0OOO.OOOODOOOOOQOODO,00000,000000,0DO000O0DQROOO
gooooobobo.obooo1goob,ooobobobooobooboooboooog.

NEGBIN/NONEGBIN 0 000000000000 (N,p)0,00000000 pO000 NOOO
(0000-N)0D0000000000000. NODOOOOOODOOO0OO0O0O. O00=Nx(1-p)/p,
O0=Nx*(1—-p)/p? =00/p. TSPOOOODOOOOO0OD96120, 000000000000
N=A0Op=46/(146),0000 6§=p/(1—p),d>=0. 000000,000 6/, 000000
Ax(146)/62 = Mean*(1+4)/6. A\DDODDDOO LAMBDA=0O0O0O000. 000000 MEAN=[
STDEV=0000000000. MEANOOOOOO,STDEVOODOOO00O000000000000
oooooooooo.

POISSON/NOPOISSON 0 000000000000 00 (f(z) =exp(—a)e®/z!) 00000000
00.00000,00000000000010000000 «00000.e0 MEAN=OOOODOO.

SEEDIN= (0O SEEDOOO00000O0OO0)000000000O0O0O0OSEEDOOCOO. 00O ([10
210]000000000000OC00U0O0 (U0O0OCOOOO,00000000OO0). Do0DoooOooo
oooooooooo,oo00ooe000doooo0. 0gooooooog,ooooo0SEEDOOO
goooooooo.

SEEDOUT=0000000SEED(C 0000000000 00OOOODO0OOO0OOOOOooDOo
SEEDU). SEED 0 000000000,00000000000000O0000OOOA0.

STDEV=0000000.000000000000000O0O000.00DO0 100DO0OO.
T/NOTOOOOOODOOODUDODO DF=n 00000000 +00000O0OOO0OOO.
UNIFORM/NOUNIFORM 000000000 OOO 1000000000 DO0O0O0OoOoOOoOO.

vCov=0000000o00oo0 (00o0)0ooooooo. (00o0o0o)00ooooooooooon
gooooo.

VMEAN=00OOO0OO0OO0OO0OO0OO0O0O0000O0(0oo0oooooooaon).
O::
doooooO woooooooooo,0jdo0doogooooooog.

SMPL 1 1000 ;

RANDOM STDNORM ;

RANDOM (UNIFORM) FLAT ;

FLATAB = FLAT*(B-A) + A ; ?00@,B0O0O0O0O0O0O0OO
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RANDOM

CDF (CHISQ,DF=3,INV) FLAT CHI3; ? Chi-square(3)

T1EV = -LOG(-LOG(FLAT)); ? Type I Extream Value
RANDOM (CAUCHY) FAT;

RANDOM (EXPON,LAMBDA=2) Z;

RANDOM (LAPLACE,LAMBDA=0.5) DE;

RANDOM(T,DF=5) FATAIL;

RANDOM (GAMMA ,MEAN=10,STDEV=2) GAMMA10;

RANDOM (NEGBIN,MEAN=10,STDEV=5) NEGBIN10;

RANDOM (MEAN=10,STDEV=3.1623) NORM10 ;

RANDOM (MEAN=10,POISSON) POISS10 ;

uoo0200000000000000,000000000000.00 1000000 3.16230000
gd,bboo0oo0ooOo00oocoooboobocoooon.

GENR NORM10 = 10 + STDNORM#*3.1623 ;
oooooob s020000000000000O00.

LOAD (TYPE=SYM,NROW=2) COVMAT ; 1 .5 1 ;
RANDOM (VCOV=COVMAT) NU1 NU2 ;

oo,000000000000000,00 EDFO 10000000000.

LIST RES RES1-RES10 ;
RANDOM (EDF=QRES) RES ;

00000000000 RESO0OO0OCOOOO @RESOODOOOOOO 1o000000D0DOOOOO.

googooon

RANDOM (UNIFORM) U ;
EV = -LOG(-LOG(U)) ;? Type I Extream Value
CDF (INV,CHISQ,DF=n) U CHIV ; ? Chi-Square (n)

0000000000000 0O0O000000,000000000000000000 DRAWODODO
goooooogon

? original data set has 100 observations, compute residuals
SMPL 1 100;

OLSQ Y C X;

UNMAKE @COEF A B;

MMAKE EDF @RES X;

? estimation using 1,000 obs drawn from EDF
SMPL 1 1000 ;

RANDOM (DRAW=EDF) E X;

Y = A + BxX + E;

OLSQ Y C X;

? estimation using 10,000 obs drawn from EDF
SMPL 1 10000;

RANDOM (DRAW=EDF) E X;

Y = A + BxX + E;

OLSQ Y C X;

Ooo0:

RANDOM 0000000000, 00 2% -1000 4135800000000.0000000000
LEcuyer 000000000 (00000000 OO “0000000000000). 00000000
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RANDOM

0000000000 (2 00000000000)00000000.000000000000000
00000oO0oOo0oOoOo0oUOo (oo TSPOOOOOO), D00 SEEDO (DUOOOOODOOOO)OOOO
OO000O0O0O0000 SEEDOUT=000,0000000000000 SEEDIN=OO00O0O0O. OO TSP
oo0Oo0C0OODOOSEEDOD “O0000O0”00D00OO0O0OO0O,00000U0DODODOOODODDOOODO
oboooooooooobooon.

0000 (Multiplicative congruential) 00, (0,1) D00 000000000 OO. O0DO0O0OOOOOO
O0,0000000000 ACMOODOODODO #4880#3690000000000. 00000000
gogooobooooob,bobooboobobboboobooobob.

googd:
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