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Figure 23: Simulation from a spherical distribution using the stochastic repre-
sentation. First we simulate independently n times from the uniform distribu-

tion on the unit sphere to obtain sy, ..., s, (above, left). Then, we multiply each
sample by A to get the points Asy, ..., As, (above, right). Next, we simulate
T1,...,Tn from the distribution of R to obtain rgAsy for k = 1,...,n (below,

left). Finally we add p to obtain x; = p+rgAsy for k = 1,...,7n (below, right).



