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Hello Everyone

In the BUGS manual a method is described for sampling from a distribution
that is not included as a standard distribution in BUGS by producing a
vector 'ones' and then applying your function f(y,t) to bernouilli samples
(see 3.2 of the manual). If one has a pdf where the shape of
the function depends on if you are greater or less than the mode (a simple
example, although not the one I am concerned with, is the triangular
distribution) must you approximate it by a continuous function before
using BUGS, or is it possible to sample from pdfs of this type directly?

Chris Keylock
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