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[162] B. B. Pokhodzĕı. Optimality of the Marsaglia method for simulating
discrete distributions. Vestnik Leningrad. Univ. Mat. Mekh. Astronom.,
4:105–107, 1983. CODEN VMMAA3. ISSN 0024-0850.

Retter:1984:CMM

[163] C. Retter. Cryptanalysis of a Maclaren–Marsaglia system. Cryptologia, 8
(2):97–108, April 1984. CODEN CRYPE6. ISSN 0161-1194 (print), 1558-
1586 (electronic). See also letters and responses, Cryptologia 8, 1984, pp.
374–378.

Retter:1985:KSA

[164] C. Retter. Key-search attack on Maclaren–Marsaglia systems. Cryptolo-
gia, 9(2):114–130, April 1985. CODEN CRYPE6. ISSN 0161-1194 (print),
1558-1586 (electronic).



REFERENCES 30

Eichenauer:1988:MLTb

[165] Jürgen Eichenauer and Harald Niederreiter. On Marsaglia’s lattice test for
pseudorandom numbers. Manuscripta Mathematica, 62(2):245–248, 1988.
CODEN MSMHB2. ISSN 0025-2611 (print), 1432-1785 (electronic).

Eichenauer:1988:MLTc

[166] Jürgen Eichenauer, Holger Grothe, and Jürgen Lehn. Marsaglia’s lat-
tice test and non-linear congruential pseudo-random number generators.
Metrika. International Journal for Theoretical and Applied Statistics., 35
(3/4):241–250, 1988. CODEN MTRKA8. ISSN 0026-1335 (print), 1435-
926X (electronic).

Harmon:1988:AIM

[167] Marion G. Harmon and Ted P. Baker. An Ada implementation of
Marsaglia’s “universal” random number generator. ACM SIGADA Ada
Letters, 8(2):110–112, March/April 1988. CODEN AALEE5. ISSN 1094-
3641 (print), 1557-9476 (electronic).

Ferrenberg:1992:MCS

[168] A. M. Ferrenberg, D. P. Landau, and Y. J. Wong. Monte Carlo simu-
lations: Hidden errors from ‘good’ random number generators. Physical
Review Letters, 69(23):3382–3384, December 7, 1992. CODEN PRLTAO.
ISSN 0031-9007 (print), 1079-7114 (electronic), 1092-0145. URL http:/

/prl.aps.org/abstract/PRL/v69/i23/p3382_1. See also [200].

Peterson:1992:MCP

[169] I. Peterson. Monte Carlo physics: A cautionary lesson. Science News
(Washington, DC), 142(25–26):422, December 19, 1992. CODEN SC-
NEBK. ISSN 0036-8423 (print), 1943-0930 (electronic). URL http://

www.jstor.org/stable/4018020. Comment on negative experience with
the Marsaglia–Zaman generator reported in [168]. See response [115].

Percus:1995:TAM

[170] Ora E. Percus and Paula A. Whitlock. Theory and application of
Marsaglia’s monkey test for pseudorandom number generators. ACM
Transactions on Modeling and Computer Simulation, 5(2):87–100, April
1995. CODEN ATMCEZ. ISSN 1049-3301 (print), 1558-1195 (electronic).
See [116].

Dyadkin:1997:FEL

[171] Iosif G. Dyadkin and Kenneth G. Hamilton. A family of en-
hanced Lehmer random number generators, with hyperplane suppres-



REFERENCES 31

sion, and direct support for certain physical applications. Com-
puter Physics Communications, 107(1–3):258–280, December 22, 1997.
CODEN CPHCBZ. ISSN 0010-4655 (print), 1879-2944 (electronic).
URL http://www.cpc.cs.qub.ac.uk/cpc/; http://www.cpc.cs.

qub.ac.uk/cpc/cgi-bin/list_summary.pl?CatNumber=ADGW.

Dyadkin:1997:SBM

[172] Iosif G. Dyadkin and Kenneth G. Hamilton. A study of 64-bit multi-
pliers for Lehmer pseudorandom number generators. Computer Physics
Communications, 103(2–3):103–130, July 1997. CODEN CPHCBZ. ISSN
0010-4655 (print), 1879-2944 (electronic).

Bach:1998:EPM

[173] Eric Bach. Efficient prediction of Marsaglia–Zaman random number gener-
ators. IEEE Transactions on Information Theory, 44(3):1253–1257, 1998.
CODEN IETTAW. ISSN 0018-9448 (print), 1557-9654 (electronic).

Robert:1999:MCS

[174] Christian P. Robert and George Casella. Monte Carlo statistical methods.
Springer texts in statistics. Springer-Verlag, Berlin, Germany / Heidel-
berg, Germany / London, UK / etc., 1999. ISBN 0-387-98707-X. xxi +
507 pp. LCCN QA276 .R575 1999.

Dyadkin:2000:SBM

[175] Iosif G. Dyadkin and Kenneth G. Hamilton. A study of 128-bit multipli-
ers for congruential pseudorandom number generators. Computer Physics
Communications, 125(1–3):239–258, March 2000. CODEN CPHCBZ.
ISSN 0010-4655 (print), 1879-2944 (electronic). URL http://cpc.cs.

qub.ac.uk/summaries/ADLK; http://www.elsevier.com/gej-ng//

10/15/40/55/25/42/abstract.html.

Moler:2001:CCN

[176] Cleve B. Moler. Cleve’s corner: Normal behavior: Ziggurat algorithm gen-
erates normally distributed random numbers. Technical note, The Math-
Works, Inc., 3 Apple Hill Drive, Natick, MA 01760-2098, USA, Spring
2001. 1 pp. URL http://www.mathworks.com/company/newsletter/

clevescorner/spring01_cleve.shtml.

Robert:2004:MCS

[177] Christian P. Robert and George Casella. Monte Carlo statistical
methods. Springer texts in statistics. Springer-Verlag, Berlin, Ger-
many / Heidelberg, Germany / London, UK / etc., second edi-
tion, 2004. ISBN 0-387-21239-6. xxx + 645 pp. LCCN QA276



REFERENCES 32

.R575 2004. URL http://www.loc.gov/catdir/enhancements/fy0818/

2004049157-d.html; http://www.loc.gov/catdir/enhancements/

fy0818/2004049157-t.html; http://www.springer.com/statistics/

statistical+theory+and+methods/book/978-0-387-21239-5.

Leong:2005:CIZ

[178] Philip H. W. Leong, Ganglie Zhang, and Dong-U. A comment on the
implementation of the ziggurat method. Journal of Statistical Soft-
ware, 12(7):1–44, ???? 2005. CODEN JSSOBK. ISSN 1548-7660.
URL http://www.jstatsoft.org/counter.php?id=114&url=v12/i07&

ct=2; http://www.jstatsoft.org/counter.php?id=114&url=v12/

i07/v12i07.pdf&ct=1. See [135].

Panneton:2005:XRN

[179] François Panneton and Pierre L’Ecuyer. On the xorshift random number
generators. ACM Transactions on Modeling and Computer Simulation, 15
(4):346–361, October 2005. CODEN ATMCEZ. ISSN 1049-3301 (print),
1558-1195 (electronic). See [144, 145, 187].

Tu:2005:SRD

[180] Shu-Ju Tu and Ephraim Fischbach. A study on the randomness of the
digits of π. International Journal of Modern Physics C [Physics and Com-
puters], 16(2):281–294, February 2005. CODEN IJMPEO. ISSN 0129-
1831 (print), 1793-6586 (electronic). URL http://www.worldscinet.

com/ijmpc/16/1602/S01291831051602.html. The statistical analysis in
this work is flawed; see [151, 152].

Agapie:2010:RPH

[181] Stefan C. Agapie and Paula A. Whitlock. Random packing of hyperspheres
and Marsaglia’s parking lot test. Monte Carlo Methods and Applications,
16(3–4):197–209, December 2010. CODEN MCMAC6. ISSN 0929-9629
(print), 1569-3961 (electronic). URL http://www.degruyter.com/view/

j/mcma.2010.16.issue-3-4/mcma.2010.019/mcma.2010.019.xml.

Anonymous:2011:OGM

[182] Anonymous. Obituary: George Marsaglia (1924–2011). Talla-
hassee Democrat, page ??, February 22, 2011. ISSN 0738-5153.
URL http://www.legacy.com/obituaries/tallahassee/obituary.

aspx?n=george-marsaglia.

Rose:2011:KBT

[183] Greg Rose. KISS: A bit too simple. Report ??, Qualcomm Inc., ????,
April 18, 2011. URL http://eprint.iacr.org/2011/007.pdf.



REFERENCES 33

Salmon:2011:PRN

[184] John K. Salmon, Mark A. Moraes, Ron O. Dror, and David E. Shaw.
Parallel random numbers: as easy as 1, 2, 3. In Lathrop et al. [203], pages
16:1–16:12. ISBN 1-4503-0771-X. LCCN QA76.5 .S96 2011.

Saito:2012:DCS

[185] Mutsuo Saito and Makoto Matsumoto. A deviation of CURAND: Stan-
dard pseudorandom number generator in CUDA for GPGPU. Slides pre-
sented at the Tenth International Conference on Monte Carlo and Quasi-
Monte Carlo Methods in Scientific Computing, February 2012. URL http:

//www.mcqmc2012.unsw.edu.au/slides/MCQMC2012_Matsumoto.pdf.

Steele:2014:FSP

[186] Guy L. Steele, Jr., Doug Lea, and Christine H. Flood. Fast splittable
pseudorandom number generators. ACM SIGPLAN Notices, 49(10):453–
472, October 2014. CODEN SINODQ. ISSN 0362-1340 (print), 1523-2867
(print), 1558-1160 (electronic).

Vigna:2016:EEM

[187] Sebastiano Vigna. An experimental exploration of Marsaglia’s xorshift

generators, scrambled. ACM Transactions on Mathematical Software, 42
(4):30:1–30:23, July 2016. CODEN ACMSCU. ISSN 0098-3500 (print),
1557-7295 (electronic). URL http://dl.acm.org/citation.cfm?id=

2845077.

Kozesnik:1964:TTP
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