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Random number generation methods based on data sampling and kernel estimation
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Abstract: For any independently iso-distributed sample (i.1i.d.) of a continuous distribution, the

multiform of overall distributed function kernel estimation was defined on the basis of non-parametric

kernel density estimation. Random number generation method based on non-parametric kernel densi-

ty estimation and the statistical tests of the method were presented.
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Fig.1 Comparison between the density curves

of 2 random numbers
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Fig.2 Comparison among the experience distribution

curves of 3 sets of random numbers
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Fig.3 Comparison of box line figures

among 3 sets of data
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Fig.4 Self-correlated figures of order 1 to 6
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