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Uniform Random Number Generators and Their Statistical Tests

H. Sakasegawa
(The Institute of Statistical Mathematics)

The multiplicative congruential method to generate an uniform random number sequence is
said to be bad in statistical nature. For the case with a large moduluns, however, this method
produces a sufficiently statisfactory random sequence with suitable selections of parameters.
The merging method, where several multiplicative congruential sequences are randomly merged,
is discussed to generate a pseudo-random number sequence with exceedingly long cycle. It is
profitable even for the use in the machine with short word length where one cannot use a large
modulus algorithm easily.
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