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used to generate the data used in the simulations. The Accept-Reject algorithm is 

based on the lemma: 

Lemma 1: If f and g are two densities, and there exists M < oo such that f(x) �~� 

Mg ( x) for every x, the random variable X provided by the algorithm 

1. Simulate Y ~ g(y) ; 

2. Simulate U ~ U[O, 1] and take X = Y if 

Otherwise repeat step 1. 

is distributed according to f. 

U �~� J(Y)/Mg(Y); 

X ~ U[O, 1] is the notation for a uniformly distributed random variable, X, where 

the uniform distribution is 

f ( X) = { 1 if X E [_0, 1], 
0 otherwise. 

The proof of convergence and the properties of the AR algorithm are described in [2]. 

For the following simulations, the p.d.f. for the baseline survival was used as 

the function g(y) . This made the most efficient M the expected value of the frailty 

distribution , which is one by definition. This produced good results. Goodness-of­

fit tests were not feasible because the p.d.f. 's were not in closed or common form. 

Instead, plots of the data were made and compared to the curve of the objective 

p.d.f . These plots are in Appendix A and show that AR did a good job of generating 

the correct data. 

3.2 Bayes Factor Results 

Several different approaches were taken in analyzing the effectiveness of the 

Bayes factor in determining the correct frailty model for a given set of data. First, 

the average value of the data set was calculated and put in the equation for x. Since 


