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Efficient Random Number Generation
from Extreme Tail Areas of a t-distribution®

Man-Suk Oh®, Kim Na Young®

Abstract

It is often needed to generate random numbers from truncated t-distributions
to carry out Bayesian inferences, especially in Monte Carlo integration for
estimation of posterior densities of constrained parameters. However, when the
restricted area is an extreme tail area with a small probability most existing
random generation methods are not efficient. In this paper, we propose an
efficient acceptance-rejection method to generate random numbers from extreme
tail areas of a t-distribution. Using some simulation results, we compare the
proposed algorithm with other popular methods.
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