
Math 5710 

 

How can values of a continuous random variable  X  be generated by using a uniform 

random number generator? 

 

Suppose  X  is a continuous random variable and 
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Let  U  be a uniform random variable on [ 0,1]  and  
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We have shown that the cumulative distribution for  W  is just the cumulative distribution 

for  
X

F .  Hence  W X= .  To observe values of  W  , just randomly select values of  U  

and evaluate  
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 at these values.   

 

 

 

 


