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ST407Monte CarloMethods: Practical 3
Question 1c: Exemplar Rejection Sampler

rejection.beta <- function(n=1000, a=10, b=3) {
xs <- c()
count <- 0
for(i in 1:n) {
U <- 2; X <- 0
while(U > dbeta(X, a, b) / 3.585) {

X <- runif(1); U <- runif(1)
count <- count + 1

}
xs[i] <- X

}
return(xs)

}


