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Answer any FIVE of the following 5X5=25

Explain the different ways of generating random numbers.

Let X be a random variable with range [0,1] and pdf f(x) = Cx2. What is the value of C? Generate

3 random observations from the above distribution if the random numbers are 0.09, 0.525, 0.9.

What is Box — Muller transform? Explain.

Find a root of an equation f(x) = 3x3 — 16x? + 23x — 6 using Newton Raphson method.

lllustrate bisection method with algorithm.

Explain Monte Carlo Techniques.

Briefly explain any two methods to evaluate the integrals.
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