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ABSTRACT

This paper describes a rejection sampling scheme for generating random draws from the
distribution with the density:

h(t) ∝ tα−1 exp(−t − 2
√

tγ)I(t > 0), α ≥ 1

The sampler is particularly efficient for γ of large magnitude, and the acceptance rate is
shown to have a limit of 1 when |γ| → ∞. And the lowest acceptance rate is above 0.5 for
all γ’s and α ≥ 1.
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