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Random numbers

Random number generator

Output

A perfect random number generator should

produce numbers (”pseudorandom numbers”) that 

appear to be perfectly random, unless you happen

to know both the algorithm and its internal state. 
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Is this a sequence of 

random numbers ?
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Tests of random numbers 

Do the random numbers have

the correct distribution?

The infamous generator RANDU by IBM

”We can guarantee that each number is random

individually, but we don’t guarantee that more than

one of them is random.”
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Tests of random numbers 

Are subsequent random

numbers uncorrelated?
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Tests of random numbers 

Are subsequent random

numbers uncorrelated?
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Non-uniform random numbers – Transformation method
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Non-uniform random numbers – Transformation method
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Transformation method - examples
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Non-uniform random numbers – Rejection method
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Non-uniform random numbers – Rejection method
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