
Home   All Journals   Communications in Statistics - Simulation and Computation   List of Issues

 Volume 46, Issue 2   On simulating truncated skewed Cauchy ra ....

Volume 46, 2017 - Issue 2

Communications in Statistics - Simulation and Computation 

103

Views 

0

CrossRef citations to date 

0

Altmetric

Original Articles

On simulating truncated skewed Cauchy

random variables
 &Mahdi Teimouri Saralees Nadarajah 

Pages 1318-1321 | Received 12 Aug 2013, Accepted 18 Dec 2014, Published online: 09 Nov 2016

 Cite this article   https://doi.org/10.1080/03610918.2014.1002617  

     

 

 Full Article  Figures & data   References  Citations   Metrics

  Reprints & Permissions Read this article

ABSTRACT

Shirvani and Soltani suggested a method for characterizing and simulating one-sided

truncated Cauchy random variables. For simulation, that involves solving a nonlinear

transformation in each iteration. Here, we propose an alternative method to generate

Cauchy random variables. Our method is more general (e.g., incorporates one-sided

and two-sided truncations) and does not involve solving any equation. It can be

implemented even using a hand calculator.
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