A Bibliograph y of Publications of Ge or ge

Marsaglia

Nelson H. F. Beeb e

Departmen t of Mathematics

Univ ersit y of Utah

Salt Lak e Cit y , UT 84112

USA

T el: +1 801 581 5254

F AX: +1 801 581 4148

E-mail: beebe@math.utah.edu (In ternet)

WWW URL: https://www.math.utah.edu/~beebe/

02 No v em b er 2023

V ersion 1.78

Abstract

This bibliograph y records publications of George Marsaglia.

Title w ord cross-reference

1, 2, 3 [184]. 1/2π T an

−1

(λ) [11]. 10

2857

[133]. 10

40 million

[155]. 64 [172]. A

[28, 29]. A + B [28, 29]. Γ [100]. n! [107]. π [180].

rank(A + B ) = rank(A) + rank(B ) [77]. t [91]. T an

−1

(λ) [11]. X + Y , X/ Y

[103].

*go o d* [138].

-bit [172]. -distribution [91].

128-bit [175]. 1962 [188]. 1965 [189]. 1969 [190]. 1971 [191]. 1984 [195].

1988 [196, 197].

2011 [203]. 20th [196, 197].

1

42 [79, 80].

64-bit [138, 146].

= [191].

Abnormalit y [83]. Accum ulated [42, 52, 50]. Ac kno wledgemen t [79, 80].

Ada [167]. Administrator [136]. Algorithm [102, 176, 101]. American

[199]. analyse [191]. Analysis [158, 203, 33, 191]. Anderson [132, 147].

Ann [79, 80]. application [170]. Applications [191, 171, 84, 143, 191].

appro ximation [94, 107, 190]. Appro ximations [66, 70]. April [196, 197].

Area [102]. asso ciated [16]. Asymptotic [156]. A tlan ta [195]. A ttac k

[164]. August [199, 189].

Based [160, 156]. Battery [124, 126]. Beha vior [176]. Bet w een [20, 106].

Binary [72, 74, 79, 80, 93]. biologic [68]. Bit [183, 172, 175, 138, 146].

Blo o d [58, 42, 52, 50]. Bounds [35, 59].

C [127, 130]. C309 [102]. C69 [90]. Carleton [192]. Carlo

[168, 141, 169, 174, 177]. Cautionary [169]. CDR

OM [124]. cen tral [4, 5].

Cen tre [191]. certain [156, 171]. c haracterization [84, 103]. Cho osing

[75, 119, 143]. Circle [131]. Circulan ts [19]. Circular [45, 46, 55].

Circulation [73]. claims [152]. class [111]. Classes [2]. classical [104].

Classro om [49]. Clev e [176]. clustered [16]. clustered-ro c k et [16].

Collection [102]. Com bination [60, 160]. Com binations [66, 62, 63, 70].

Commen t [178]. Compartmen t [33]. Compatibilit y [3].

Computationally [197]. Computer

[41, 54, 194, 201, 202, 30, 57, 94, 193, 195]. Computers [23, 137, 44].

Computing [203, 197, 196]. concen tration [89]. Conditional [27, 36].

conditions [82]. Conference [203, 188, 189]. Congruen tial

[76, 160, 175, 166, 67, 71]. Consideration [73]. construction [8].

con tin uous [100]. Con tributions [198]. Con v enien t [37]. Con v ex [102].

Corner [176]. correlation [96]. correlations [200]. Corresp ondence [119].

course [199]. Courts [136]. Co v ariance [27, 28, 29, 36]. Co v ariances

[27, 36]. criteria [156]. Cross [73]. Crossings [40, 51]. Cryptanalysis [163].

CUD A [185]. Cum ulativ e [26, 48]. CURAND [185]. Curren t [97].

Darling [132, 147]. Decimal [151]. decision [188, 189, 101]. decreasing

[95]. Densit y [40, 15, 51, 95]. dep enden t [4, 5]. deriv ation [107].

Determinan ts [49]. deviation [185]. DIEHARD [126, 124]. difference

[104]. differen tial [104]. differen tial-difference [104]. Difficult [139].

Difficult-to-pass [139]. Digits [72, 180, 74, 79, 80, 93]. direct [171].

Discrete [149, 30, 162]. distance [106]. distributed [9, 176]. Distribution

[3, 28, 29, 39, 50, 85, 140, 147, 148, 10, 31, 84, 91, 100, 103, 121].

Distributions [17, 20, 162]. Div erted [42]. do es [77]. Dose [42, 52, 50].

DUPER [78]. during [50, 52].

easily [95]. easy [184]. Editor [161]. Effect [26, 48, 89]. effectiv eness [199].

Efficien t [173]. Elemen t [110]. Elemen tary [20]. Encyclop edia

[193, 194, 201, 202]. END [130]. Engineering [194, 201]. enhanced [171].

Enough [115]. Equalities [81]. equations [104]. errors [168]. essa ys [198].

Ev aluating [140, 147, 148]. ev aluation [121]. exact [94].

exact-appro ximation [94]. exceeding [155]. Exc hange [73, 68, 18, 61].

Expansions [151]. Exp erimen tal [187]. explanation [89]. Exploration

[187]. Exp onen tial [25, 85, 34, 13]. exp onen tially [9]. Expressing

[12, 28, 29]. Extension [84]. Extracorp oreal [52, 56, 50].

F airfax [196]. fall [32, 65]. family [171]. F ast

[25, 21, 149, 186, 34, 38, 86, 95]. F errokinetics [68, 69, 58]. finding [11]. Fit

[150, 156, 132]. fligh ts [16]. Florida [136]. forms [6, 10]. F ourier [158].

fourth [189]. fractional [125]. F unction [60, 15, 100, 121]. F unctions

[3, 60, 66, 188, 189, 70, 95].

Gamma [128, 134, 84, 88, 103]. Gaussian [112]. General [7, 6, 57].

generalized [82]. generates [176]. Generating [25, 13, 14, 21, 22, 30, 31,

37, 39, 91, 96, 128, 134, 34, 9, 15, 24, 38, 86, 88, 94, 129, 135, 90].

Generation [117, 149, 159, 87, 92, 101]. Generator

[167, 133, 160, 108, 109, 114, 127, 138, 154, 185]. Generators

[145, 158, 47, 97, 99, 116, 119, 142, 187, 160, 161, 173, 171, 172, 175, 166, 168,

200, 62, 63, 67, 71, 111, 113, 120, 122, 143, 179, 170, 186]. George [182].

Georgia [195]. giv en [90]. go ddess [132]. go ddess-of-fit [132]. go o d

[168, 200]. Go o dness [150, 156]. Go o dness-of-Fit [150]. GPGPU [185].

ha ving [15]. held [188, 189, 190]. Hemo c hromatosis [83]. Hidden [168].

High [203]. histograms [101]. honor [198]. h yp erplane [171].

h yp erspheres [181]. Hyp otheses [157]. Hyp othesis [7, 6].

Idemp oten t [6]. Idiopathic [83]. IH [83]. I I [14]. Implemen tation

[167, 178]. implemen ted [95]. Implemen ting [119]. Impro v emen ts [86].

Impro ving [22]. including [124]. incomplete [100]. Indep endence [157].

Indep enden t [72, 74, 79, 80, 93, 125]. Inequalities [81]. information

[188, 189]. Ingram [198]. in teger [125]. In tensiv e [197]. In terface

[195, 196, 197]. in ternal [18, 61]. In ternational [203]. in terp olation [118].

in v erse [121]. in v erses [82]. in v estigating [61]. In v olving [45, 46, 55].

Iron [83, 68, 18, 61, 89]. Irradiation [52, 56, 50]. Iterated [4, 5].

July [190]. June [188]. Jury [137].

Key [164]. Key-Searc h [164]. kinetics [89]. KISS [114, 154, 183].

Kolmogoro v [140].

Lac k [85]. Lancaster [190]. lattice [165, 166]. Lehmer [171, 172]. less

[152]. Lesson [169]. Letter [115, 161]. Leuk emia [56]. Liblice [188]. limit

[4, 5]. limits [4, 5]. Line [26, 48, 62, 63]. Linear [7, 60, 66, 76, 166, 6, 15, 70].

Long [133, 122]. Longest [133]. Longest-p erio d [133]. Losses [26, 48]. lot

[181]. Luk acs [84].

Maclaren [163, 164]. Maine [199]. mainly [32, 65]. Man [69, 58, 68, 18, 89].

Marc h [195]. Marsaglia

[182, 181, 173, 145, 165, 166, 167, 124, 170, 162, 163, 164, 187]. Math [79, 80].

Mathematical [199, 73]. Mathematics [191, 113]. Matrices

[35, 81, 98, 6, 59, 82, 96]. Matrix [27, 28, 29, 36]. McGill [78]. mean [90].

Means [27, 36]. Measure [131, 11]. Memoranda [136]. Memory [85].

Metho d [178, 22, 37, 41, 54, 128, 134, 57, 88, 94, 95, 129, 135, 141, 61, 162].

Metho ds [197, 86, 174, 177]. mo del [68]. Momen t [40, 51]. Monk ey

[116, 170]. Monk eying [150]. Monster [133]. Mon te

[168, 141, 169, 174, 177]. Mon treal [191]. Mon t y [128, 129]. mother [120].

Multi [33]. Multi-Compartmen t [33]. Multidimensional [161].

m ultipliers [172, 175]. m ultiv ariate [8].

nature [18]. near [188]. nearly [15]. Net w orking [203]. nom bres [191].

non [166]. non-linear [166]. Normal [58, 14, 20, 21, 22, 27, 28, 29, 36, 37,

39, 54, 64, 112, 131, 148, 153, 176, 8, 11, 24, 31, 38, 43, 53, 86, 90, 121].

normally [176]. Note [145, 3, 85, 99, 8]. Notes [49]. No v em b er [203].

Num b er [145, 158, 167, 47, 97, 99, 116, 117, 119, 124, 133, 142, 159, 160, 191,

173, 199, 171, 172, 175, 166, 168, 200, 62, 63, 67, 71, 78, 87, 92, 98, 108, 109,

111, 113, 122, 127, 138, 143, 154, 179, 170, 185, 186, 101]. Num b ers

[64, 165, 32, 65, 130, 176, 184]. Numerical [104, 191]. n um ´ erique [191].

Obituary [182]. Octob er [192]. Office [136]. Offset [131]. Olkin [198].

One [28, 29, 62, 63, 66, 70, 133]. One-line [62, 63]. One-Sided [66, 70].

opinion [143]. Optimal [60]. Optimalit y [162]. Orono [199]. Other

[151, 157]. Otta w a [192].

pac k age [78]. pac king [181]. P air [22]. P anels [137]. P arallel [184].

parking [181]. partitioned [82]. parts [125]. pass [139]. PC [108].

P erformance [203]. P erio d [133, 122]. p erio ds [155]. ph ysical [171].

Ph ysics [169]. Pi [151, 152]. Plane [20]. planes [32, 65]. Plasma [89, 68].

p oin t [75]. p oin ts [106]. P oisson [100]. P olar [22]. p olygonal [11].

p ortable [122]. Prague [188, 189]. prediction [173]. Previously [133].

priorit y [79, 80]. Probabilities [110]. Probabilit y [131, 198, 11, 16].

Problems [45, 46, 55, 137]. Pro cedure [25, 21, 34, 24, 38]. Pro cedures

[14]. Pro ceedings [203, 196, 191, 195, 190, 192]. Pro cesses

[2, 156, 188, 189, 1]. Pro ducing [41, 54, 57]. Pro of [49]. Prop ert y [85].

Prop osed [99]. Pseudo [64, 159, 166]. Pseudo-Random [159, 166].

Pseudorandom [161, 172, 175, 165, 170, 185, 186]. Python [128, 129].

quadratic [6, 10]. Query [64].

Radiation [42, 52, 50]. radioiron [89]. Random

[181, 145, 158, 167, 25, 47, 2, 14, 21, 22, 23, 26, 32, 41, 44, 64, 65, 72, 74, 79,

80, 87, 92, 93, 97, 99, 105, 112, 115, 116, 117, 119, 124, 125, 130, 133, 142, 149,

159, 160, 110, 173, 171, 166, 168, 200, 188, 189, 34, 9, 12, 13, 15, 24, 30, 38, 48,

57, 62, 63, 67, 71, 78, 86, 91, 94, 98, 106, 108, 109, 111, 113, 120, 122, 127, 129,

135, 138, 143, 152, 154, 176, 179, 184, 101]. random-n um b er [78, 138, 154].

Randomness [124, 126, 139, 151, 157, 180]. Rank [35, 82, 59]. Ranks

[81, 10]. Rapid [121]. Ratios [43, 53, 153]. RBC [83]. Re [138]. rectangles

[106]. Refutation [152]. regions [11]. Regularities [67, 71]. Related

[40, 192, 51]. Relations [20]. Remark [19, 15]. Remarks [119, 11].

Represen tation [60]. RES [83]. Researc h [191]. Result [49]. Results

[159]. Reticulo endothelial [83]. RNG [146]. RNGs [144, 155]. ro c k et [16].

rug [123].

sample [8, 90]. sampling [95]. Sa v age [132]. SC’11 [203]. Science

[194, 201, 202, 196, 197, 195, 193]. scien tific [143]. Scram bled [187]. Searc h

[164, 118]. Seattle [203]. Seeds [143]. Selecting [137]. Selection [110].

Septem b er [189, 191]. Sequences [76, 98]. Sets [102]. Short [49, 199].

Sh un t [42]. Sided [66, 70]. Simple [134, 183]. Simplex [17]. Sim ulating

[118, 162]. sim ulations [168]. Singular [27, 36]. Sixteen th [195]. small

[24]. so cial [143]. So ciet y [199]. solution [104]. Some

[16, 45, 46, 55, 122, 139, 159, 11, 104]. Sp ecified [110]. sphere [75].

Spherical [45, 46, 55]. splittable [186]. squaring [101]. squeeze [88].

Standard [185]. State [136]. Statist [79, 80]. statistical

[188, 189, 174, 177]. Statistics [192, 196, 197, 195, 198]. Still [54]. Stirling

[107]. Sto c hastic [2, 33, 156, 1]. Storage [203]. Structure [76, 98].

structures [1]. Study [180, 172, 175]. Subsets [110]. suc h [152]. Sum

[35, 59]. sums [43, 53]. SUPER [78, 154]. SUPER-DUPER [78].

Sup ercomputers [105, 112]. supp ort [171]. suppression [171]. surface

[75]. symmetric [95]. Symp osium [195, 192, 196, 197, 190, 191]. System

[83, 163]. Systems [33, 164].

T ables [10, 11, 131]. T ail [39, 31]. T argets [45, 46, 55]. T ec hnical [119, 143].

T ec hniques [143]. T erms [28, 29, 12]. T est [99, 150, 181, 165, 166, 132, 170].

T ests [116, 126, 139, 157, 124]. their [11, 62, 63]. Theme [197]. theorem

[4, 5]. th ´ eorie [191]. Theory [170, 191, 156, 199, 188, 189, 16, 190]. third

[188]. though t [152]. three [10]. Times [133]. T o o [183]. T opics [192].

T outed [133]. T ransactions [188, 189]. transferrin [61]. T ransmission

[26, 48]. T ransp ort [83]. T reatmen t [56]. tree [101]. Tw o [35, 160, 10, 61].

t yp es [61].

Uniform [158, 47, 17, 20, 160, 12, 53]. Uniformit y [161]. unimo dal [95].

Union [102]. Univ ersal [167, 109, 146]. Univ ersit y [192, 191].

unreasonable [199]. Use [137, 11, 62, 63, 78]. utilizing [61].

V ariable [39, 12, 15]. V ariables

[25, 2, 14, 21, 22, 23, 27, 36, 37, 41, 54, 72, 105, 112, 128, 134, 149, 153, 34, 4, 5,

9, 12, 13, 24, 30, 31, 38, 43, 44, 53, 57, 74, 79, 80, 86, 91, 93, 94, 125, 129, 135].

v ariance [90]. v ariates [88]. v ery [122]. v ery-long-p erio d [122]. View

[97]. Virginia [196].

W A [203].

Xorshift [145, 144, 179, 187].

Zaman [173]. Ziggurat [178, 135, 176].

References

Marsaglia:1948:SSP

[1] George Marsaglia. The structures of sto c hastic pro cesses. Thesis (M.A.),

The Ohio State Univ ersit y , Colum bus, OH, USA, 1948. ?? pp.

Marsaglia:1951:SPC

[2] George Marsaglia. Sto chastic Pr o c esses and Classes of R andom V ari-

ables. Ph.D. thesis, The Ohio State Univ ersit y , Colum bus, OH, USA,

1951. 46 pp. URL http://ezproxy.lib.utah.edu/docview/302068737?

accountid=14677 .

Marsaglia:1953:NCD

[3] George Marsaglia. A note on the compatibilit y of distribution functions.

Rep ort 85, Institute of Statistics, Univ ersit y of North Carolina, Chap el

Hill, NC, USA, No v em b er 12, 1953. ii + 2 pp. URL http://www.dtic.

mil/get-tr-doc/pdf?AD=AD0029405 .

Marsaglia:1954:ILCa

[4] George Marsaglia. Iterated limits and the cen tral limit theorem for de-

p enden t v ariables. Sp ecial Rep ort 93, Institute of Statistics, Univ er-

sit y of North Carolina, Chap el Hill, NC, USA, F ebruary 1954. ii + 7

pp. URL http://www.dtic.mil/docs/citations/AD0403722; http:

//www.dtic.mil/get-tr-doc/pdf?AD=AD0403722. Mathematical Note

n um b er 289.

Marsaglia:1963:CMC

[27] George Marsaglia. Conditional means and co v ariances of normal v ariables

with singular co v ariance matrix. Mathematical note 288, Bo eing Scien tific

Researc h Lab oratories, Seattle, W

A, USA, F ebruary 1963. URL http://

www.dtic.mil/docs/citations/AD0299080 .

Marsaglia:1963:ENDa

[28] George Marsaglia. Expressing the normal distribution with co v ariance

matrix A + B in terms of one with co v ariance matrix A. Mathemati-

cal note ??, Bo eing Scien tific Researc h Lab oratories, Seattle, W

A, USA,

F ebruary 1963. ?? pp. URL http://www.dtic.mil/docs/citations/

AD0299120 .

Marsaglia:1963:ENDb

[29] George Marsaglia. Expressing the normal distribution with co v ariance

matrix A + B in terms of one with co v ariance matrix A. Biometrika,

50(3/4):535–538, Decem b er 1963. CODEN BIOKAX. ISSN 0006-3444

(prin t), 1464-3510 (electronic). URL http://www.jstor.org/stable/

2333924 .

Marsaglia:1963:GDR

[30] G. Marsaglia. Generating discrete random v ariables in a computer. Com-

munic ations of the A

CM, 6(1):37–38, Jan uary 1963. CODEN CA

CMA2.

ISSN 0001-0782 (prin t), 1557-7317 (electronic).

Marsaglia:1963:GVT

[31] George Marsaglia. Generating v ariables from the tail of the normal

distribution. Rep ort 0399324, Bo eing Scien tific Researc h Lab oratories,

Seattle, W

A, USA, Septem b er 1963. 6 pp. URL http://www.dtic.

mil/docs/citations/AD0423993; http://www.stormingmedia.us/

39/3993/0399324.html .

Marsaglia:1963:RNF

[32] George Marsaglia. Random n um b ers fall mainly in the planes. Rep ort ??,

Bo eing Scien tific Researc h Lab oratories, Seattle, W

A, USA, August 1963.

9 pp. URL http://www.dtic.mil/docs/citations/AD0685578.

Marsaglia:1963:SAM

[33] George Marsaglia. Sto c hastic analysis of m ulti-compartmen t systems.

Mathematical note 313, Bo eing Scien tific Researc h Lab oratories, Seattle,

W A, USA, July 1963. 22 pp.

MacLaren:1964:FPG

[34] M. D. MacLaren, G. Marsaglia, and T. A. Bra y . A fast pro cedure for

generating exp onen tial random v ariables. Communic ations of the A CM,

7(5):298–300, Ma y 1964. CODEN CA

CMA2. ISSN 0001-0782 (prin t),

1557-7317 (electronic).

Marsaglia:1964:BRS

[35] George Marsaglia. Bounds for the rank of the sum of t w o matrices. Re-

p ort ??, Bo eing Scien tific Researc h Lab oratories, Seattle, W

A, USA, April

1964. 13 pp. URL http://www.dtic.mil/docs/citations/AD0600471 .

Marsaglia:1964:CMC

[36] George Marsaglia. Conditional means and co v ariances of normal v ariables

with singular co v ariance matrix. Journal of the A meric an Statistic al As-

so ciation, 59(308):1203–1204, Decem b er 1964. CODEN JSTNAL. ISSN

0162-1459 (prin t), 1537-274X (electronic). URL http://www.jstor.org/

stable/2282635 .

Marsaglia:1964:CMG

[37] G. Marsaglia and T. A. Bra y . A con v enien t metho d for generating normal

v ariables. SIAM R eview, 6(3):260–264, ???? 1964. CODEN SIREAD.

ISSN 0036-1445 (prin t), 1095-7200 (electronic). URL http://www.jstor.

org/stable/2027592 .

Marsaglia:1964:FPG

[38] G. Marsaglia, M. D. MacLaren, and T. A. Bra y . A fast pro cedure for

generating normal random v ariables. Communic ations of the A

CM, 7(1):

4–10, Jan uary 1964. CODEN CA

CMA2. ISSN 0001-0782 (prin t), 1557-

7317 (electronic).

Marsaglia:1964:GVT

[39] George Marsaglia. Generating a v ariable from the tail of the normal distri-

bution. T e chnometrics, 6(1):101–102, F ebruary 1964. CODEN TCMT A2.

ISSN 0040-1706 (prin t), 1537-2723 (electronic). URL http://www.jstor.

org/stable/1266749.

Marsaglia:1964:MCR

[40] George Marsaglia, Alb ert W. Marshall, and F rank Prosc han. Momen t

crossings as related to densit y crossings. Rep ort ??, Bo eing Scien tific

Researc h Lab oratories, Seattle, W

A, USA, July 1964. ?? pp. URL http:

//www.dtic.mil/docs/citations/AD0603582 .

Marsaglia:1964:MPR

[41] George Marsaglia. A metho d for pro ducing random v ariables in a com-

puter. Mathematical note 342, Bo eing Scien tific Researc h Lab oratories,

Seattle, W

A, USA, F ebruary 1964. 13 pp. URL http://www.dtic.mil/

docs/citations/AD0601118 .

Marsaglia:1964:RD A

[42] George Marsaglia. The radiation dose accum ulated b y blo o d div erted

through a sh un t. Mathematical note 357, Bo eing Scien tific Researc h Lab-

oratories, Seattle, W

A, USA, July 1964. 8 pp.

Marsaglia:1964:RNV

[43] George Marsaglia. Ratios of normal v ariables and ratios of sums of v ari-

ables. Mathematical note D1-82-0348, Mathematics Researc h Lab oratory ,

Bo eing Scien tific Researc h Lab oratories, Seattle, W

A, USA, April 1964. iii

+ 13 + 3 pp. URL http://www.dtic.mil/docs/citations/AD0600972;

                                                                         http://www.dtic.mil/dtic/tr/fulltext/u2/600972.pdf; http:

//www.dtic.mil/get-tr-doc/pdf?AD=AD0600972 .

Marsaglia:1964:R V C

[44] George Marsaglia. Random v ariables and computers. In Ko ˇ ze ˇ sn ´ ık [188],

pages 499–512. LCCN ???? In memory of RNDr. An tonin Spacek.

Marsaglia:1964:SPIa

[45] George Marsaglia. Some problems in v olving circular and spherical tar-

gets. Rep ort ??, Bo eing Scien tific Researc h Lab oratories, Seattle, W A,

USA, April 1964. 19 pp. URL http://www.dtic.mil/docs/citations/

AD0600566 .

Marsaglia:1964:SPIb

[46] George Marsaglia. Some problems in v olving circular and spherical tar-

gets. Op er ations R ese ar ch, 13(1):18–27, Jan uary/F ebruary 1964. CODEN

OPREAI. ISSN 0030-364X (prin t), 1526-5463 (electronic). URL http:/

/www.jstor.org/stable/167951.

MacLaren:1965:URN

[47] M. Donald MacLaren and George Marsaglia. Uniform random n um b er

generators. Journal of the A

CM, 12(1):83–89, Jan uary 1965. CODEN

JA CO AH. ISSN 0004-5411 (prin t), 1557-735X (electronic).

Marsaglia:1965:CER

[48] G. Marsaglia. The cum ulativ e effect of random losses in a transmission

line. Journal of the F r anklin Institute, 280(5):443–450, No v em b er 1965.

CODEN JFINAB. ISSN 0016-0032 (prin t), 1879-2693 (electronic).

Marsaglia:1965:CNS

[49] George Marsaglia. Classro om notes: Short pro of of a result on determi-

nan ts. A meric an Mathematic al Monthly, 72(2):173, F ebruary 1965. CO-

DEN AMMY

AE. ISSN 0002-9890 (prin t), 1930-0972 (electronic).

Marsaglia:1965:DRD

[50] G. Marsaglia and E. D. Thomas. Distribution of radiation dose accum u-

lated b y blo o d during extracorp oreal irradiation. R adiation R ese ar ch, ??

(??):??, ???? 1965. CODEN RAREAE. ISSN 0033-7587 (prin t), 1938-5404

(electronic).

Marsaglia:1965:MCR

[51] G. Marsaglia, A. W. Marshall, and F. Prosc han. Momen t crossings as

related to densit y crossings. Journal of the R oyal Statistic al So ciety. Series

B (Metho dolo gic al), 27(1):91–93, Jan uary 1965. CODEN JSTBAJ. ISSN

0035-9246.

Marsaglia:1965:RD A

[52] George Marsaglia and E. Donnall Thomas. The radiation dose accum u-

lated b y blo o d during extracorp oreal irradiation. R adiation R ese ar ch, 25

(2):269–276, June 1965. CODEN RAREAE. ISSN 0033-7587 (prin t),

1938-5404 (electronic). URL http://www.jstor.org/stable/3571970 .

Marsaglia:1965:RNV

[53] George Marsaglia. Ratios of normal v ariables and ratios of sums of uniform

v ariables. Journal of the A meric an Statistic al Asso ciation, 60(309):193–

204, Marc h 1965. CODEN JSTNAL. ISSN 0162-1459 (prin t), 1537-274X

(electronic). URL http://www.jstor.org/stable/2283145 .

Marsaglia:1965:SAM

[54] George Marsaglia. Still another metho d for pro ducing normal v ariables

in a computer. Mathematical note ??, Bo eing Scien tific Researc h Lab ora-

tories, Seattle, W

A, USA, Jan uary 1965. 8 pp. URL http://www.dtic.

mil/docs/citations/AD0612430 .

Marsaglia:1965:SPI

[55] George Marsaglia. Some problems in v olving circular and spherical tar-

gets. Op er ations R ese ar ch, 13(1):18–27, Jan uary/F ebruary 1965. CODEN

OPREAI. ISSN 0030-364X (prin t), 1526-5463 (electronic). URL http:/

/pubsonline.informs.org/doi/pdf/10.1287/opre.13.1.18 .

Thomas:1965:TLE

[56] E. D. Thomas, R. B. Epstein, J. W. Esc h bac h Jr., D. Prager, C. D.

Buc kner, and G. Marsaglia. T reatmen t of leuk emia b y extracorp o-

real irradiation. The New England Journal of Me dicine, 273(1):6–12,

July 1, 1965. CODEN NEJMA

G. ISSN 0028-4793 (prin t), 1533-4406

(electronic). URL http://www.ncbi.nlm.nih.gov/pubmed/14297099;

http://www.nejm.org/doi/full/10.1056/NEJM196507012730102 .

Marsaglia:1966:GMP

[57] G. Marsaglia. A general metho d for pro ducing random v ariables in a

computer. In Pr o c e e dings of the F al l Joint Computer Confer enc e, San

F r ancisc o, Novemb er 1966, pages 169–173. Spartan Bo oks, W ashington,

DC, USA, 1966. LCCN TK7885.A1 J74 1966 F all.

Hosain:1967:BFN

[58] F azle Hosain, George Marsaglia, and Clemen t A. Finc h. Blo o d ferrokinet-

ics in normal man. Journal of Clinic al Investigation, 46(1):1–9, Jan uary

1967. CODEN JCINA

O. ISSN 0021-9738 (prin t), 1558-8238 (electronic).

URL http://www.ncbi.nlm.nih.gov/pmc/articles/PMC297014/ .

Marsaglia:1967:BRS

[59] George Marsaglia. Bounds on the rank of the sum of matrices. In Ko ˇ ze ˇ sn ´ ık

[189], pages 455–462. LCCN ????

Marsaglia:1967:ORF

[60] George Marsaglia. Optimal represen tation of a function as a linear com-

bination of functions. Rep ort 0841156, Bo eing Scien tific Researc h Lab o-

ratories, Seattle, W

A, USA, Marc h 1967. 14 pp. URL http://www.dtic.

mil/docs/citations/AD0651148; http://www.stormingmedia.us/

84/8411/0841156.html .

Morgan:1967:MI I

[61] E. H. Morgan, G. Marsaglia, E. R. Giblett, and C. A. Finc h. A metho d

of in v estigating in ternal iron exc hange utilizing t w o t yp es of transferrin.

Journal of L ab or atory and Clinic al Me dicine, 63(3):370–381, Marc h 1967.

CODEN JLCMAK. ISSN 0022-2143 (prin t), 1532-6543 (electronic).

Marsaglia:1968:OLRa

[62] George Marsaglia and T. A. Bra y . One-line random n um b er generators

and their use in com binations. Rep ort ??, Bo eing Scien tific Researc h

Lab oratories, Seattle, W

A, USA, Marc h 1968. 12 pp. URL http://www.

dtic.mil/docs/citations/AD0667956 .

Marsaglia:1968:OLRb

[63] George Marsaglia and T. A. Bra y . One-line random n um b er generators

and their use in com binations. Communic ations of the A

CM, 11(11):

757–759, No v em b er 1968. CODEN CA

CMA2. ISSN 0001-0782 (prin t),

1557-7317 (electronic).

Marsaglia:1968:QPR

[64] George Marsaglia. Query 27: Pseudo random normal n um b ers. T e chno-

metrics, 10(2):401–402, Ma y 1968. CODEN TCMT

A2. ISSN 0040-1706

(prin t), 1537-2723 (electronic). URL http://www.jstor.org/stable/

1267057 .

Marsaglia:1968:RNF

[65] George Marsaglia. Random n um b ers fall mainly in the planes. Pr o c e e d-

ings of the National A c ademy of Scienc es of the Unite d States of A meric a,

61(1):25–28, Septem b er 15, 1968. CODEN PNASA6. ISSN 0027-8424

(prin t), 1091-6490 (electronic). A p opularized accoun t of this w ork ap-

p eared as “Are random n um b ers really random?” [Scien tific Researc h

(Philadelphia, P

A), 3 (1968), 21–??]. This widely-cited pap er describ es

the h yp erplane problem that linear congruen tial generators suffer from,

although careful c hoice of m ultipliers can minimize its imp ortance: see

[158, 172, 171, 175 ].

Marsaglia:1969:OSA

[66] George Marsaglia. One-sided appro ximations b y linear com binations of

functions. Rep ort ??, Bo eing Scien tific Researc h Lab oratories, Seattle,

W A, USA, Septem b er 1969. 18 pp. URL http://www.dtic.mil/docs/

citations/AD0695796 .

Marsaglia:1969:R CR

[67] George Marsaglia. Regularities in congruen tial random n um b er genera-

tors. Rep ort ??, Bo eing Scien tific Researc h Lab oratories, Seattle, W A,

USA, Ma y 1969. 8 pp. URL http://www.dtic.mil/docs/citations/

AD0689295.

Co ok:1970:FBM

[68] J. D. Co ok, G. Marsaglia, J. W. Esc h bac h, D. D. F unk, and C. A. Finc h.

F errokinetics: a biologic mo del for plasma iron exc hange in man. Journal

of Clinic al Investigation, 49(2):197–205, F ebruary 1970. CODEN JCI-

NA O. ISSN 0021-9738 (prin t), 1558-8238 (electronic). URL http:/

/www.ncbi.nlm.nih.gov/pmc/articles/PMC322461/; http://www.

pubmedcentral.gov/articlerender.fcgi?artid=322461 .

Finc h:1970:FM

[69] C. A. Finc h, K. Deub elb eiss, J. D. Co ok, J. W. Esc h bac h, L. A. Bark er,

D. D. F unk, G. Marsaglia, R. S. Hillman, S. Slic h ter, J. W. Adamson,

A. Ganzoni, and E. R. Giblett. F errokinetics in man. Me dicine (Bal-

timor e), 49(1):17–54, Jan uary 1970. CODEN MEDIA

V. ISSN 0025-

7974 (prin t), 1536-5964 (electronic). URL http://journals.lww.com/

md-journal/Citation/1970/01000/Ferrokinetics_in_Man.2.aspx .

Marsaglia:1970:OSA

[70] G. Marsaglia. One-sided appro ximations b y linear com binations of func-

tions. In T alb ot [190], pages 233–242. ISBN 0-12-682250-6. LCCN QA221

.A66.

Marsaglia:1970:R CR

[71] George Marsaglia. Regularities in congruen tial random n um b er gener-

ators. Numerische Mathematik, 16(1):8–10, 1970. CODEN NUMMA7.

ISSN 0029-599X (prin t), 0945-3245 (electronic).

Marsaglia:1970:R VI

[72] George Marsaglia. Random v ariables with indep enden t binary digits.

Rep ort ??, Bo eing Scien tific Researc h Lab oratories, Seattle, W

A, USA,

Jan uary 1970. 15 pp. URL http://www.dtic.mil/docs/citations/

AD0705642 .

Marsaglia:1971:MCC

[73] George Marsaglia and E. D. Thomas. Mathematical consideration of cross

circulation and exc hange. T r ansfusion, 11(4):216–219, July/August 1971.

CODEN TRANA

T. ISSN 0041-1132 (prin t), 1537-2995 (electronic).

Marsaglia:1971:R VI

[74] George Marsaglia. Random v ariables with indep enden t binary dig-

its. A nnals of mathematic al statistics, 42(6):1922–1929, Decem b er 1971.

CODEN AAST

AD. ISSN 0003-4851 (prin t), 2168-8990 (electronic).

URL http://projecteuclid.org/euclid.aoms/1177693058; http:

//www.jstor.org/stable/2240118.

Marsaglia:1985:CVR

[97] George Marsaglia. A curren t view of random n um b er generators.

In Billard [195], pages 3–10. ISBN 0-444-87725-8. LCCN QA276.4

.S95 1984. URL http://stat.fsu.edu/pub/diehard/; http://www.

evensen.org/marsaglia/keynote.ps .

Marsaglia:1985:MSR

[98] George Marsaglia and Liang-Huei Tsa y . Matrices and the structure of ran-

dom n um b er sequences. Line ar A lgebr a and its Applic ations, 67:147–156,

1985. CODEN LAAP A W. ISSN 0024-3795 (prin t), 1873-1856 (electronic).

Marsaglia:1985:NPT

[99] George Marsaglia. Note on a prop osed test for random n um b er gen-

erators. IEEE T r ansactions on Computers, C-34(8):756–758, August

1985. CODEN ITCOB4. ISSN 0018-9340 (prin t), 1557-9956 (electronic).

URL http://ieeexplore.ieee.org/stamp/stamp.jsp?tp=&arnumber=

1676623 .

Marsaglia:1986:IF C

[100] George Marsaglia. The incomplete Γ function as a con tin uous P oisson

distribution. Computers and Mathematics with Applic ations. Part B, 12

(5–6):1187–1190, Septem b er/Decem b er 1986. CODEN CMAPDK. ISSN

0898-1221 (prin t), 1873-7668 (electronic).

Tsang:1987:DT A

[101] W ai W an Tsang and George Marsaglia. A decision tree algorithm for

squaring histograms in random n um b er generation. A rs Combinatoria.

The Canadian Journal of Combinatorics, 23A:291–301, 1987. CODEN

???? ISSN 0381-7032.

Marsaglia:1989:CAA

[102] George Marsaglia, Arif Zaman, and Y oulu Zheng. C309: An algorithm for

the area of the union of a collection of con v ex sets. Journal of Statistic al

Computation and Simulation, 31(1):46–49, ???? 1989. CODEN JSCSAJ.

ISSN 0094-9655 (prin t), 1563-5163 (electronic).

Marsaglia:1989:CGD

[103] George Marsaglia. The X + Y , X/ Y c haracterization of the gamma dis-

tribution. In Gleser et al. [198], pages 91–98. ISBN 0-387-97076-2, 3-540-

97076-2. LCCN QA273.18 .C683 1989.

Marsaglia:1989:NSS

[104] George Marsaglia, Arif Zaman, and John C. W. Marsaglia. Numerical

solution of some classical differen tial-difference equations. Mathematics

of Computation, 53(187):191–201, July 1989. CODEN MCMP

AF. ISSN

0025-5718 (prin t), 1088-6842 (electronic).

Marsaglia:1989:R VS

[105] George Marsaglia. Random v ariables for sup ercomputers. In W egman

[197], page 103. URL http://www.dtic.mil/dtic/tr/fulltext/u2/

a205068.pdf. Abstract only .

Marsaglia:1990:DBR

[106] George Marsaglia, B. Narasimhan, and Arif Zaman. The distance b et w een

random p oin ts in rectangles. Communic ations in Statistics: The ory and

Metho ds, 19(11):4199–4212, 1990. CODEN CSTMDC. ISSN 0361-0926

(prin t), 1532-415X (electronic).

Marsaglia:1990:NDS

[107] George Marsaglia and John C. W. Marsaglia. A new deriv ation of Stirling’s

appro ximation to n!. A meric an Mathematic al Monthly, 97(9):826–829,

No v em b er 1990. CODEN AMMY

AE. ISSN 0002-9890 (prin t), 1930-0972

(electronic).

Marsaglia:1990:RNG

[108] George Marsaglia, B. Narasimhan, and Arif Zaman. A random n um b er

generator for PC’s. Computer Physics Communic ations, 60(3):345–349,

Octob er 1990. CODEN CPHCBZ. ISSN 0010-4655 (prin t), 1879-2944

(electronic).

Marsaglia:1990:TUR

[109] George Marsaglia, Arif Zaman, and W ai W an Tsang. T o w ard a univ ersal

random n um b er generator. Statistics & Pr ob ability L etters, 9(1):35–39,

Jan uary 1990. CODEN SPL

TDC. ISSN 0167-7152 (prin t), 1879-2103

(electronic).

Zaman:1990:RSS

[110] Arif Zaman and George Marsaglia. Random selection of subsets with

sp ecified elemen t probabilities. Communic ations in Statistics: The ory

and Metho ds, 19(11):4419–4434, ???? 1990. CODEN CSTMDC. ISSN

0361-0926 (prin t), 1532-415x (electronic).

Marsaglia:1991:NCR

[111] George Marsaglia and Arif Zaman. A new class of random n um b er gener-

ators. A nnals of applie d pr ob ability, 1(3):462–480, August 1991. CODEN

???? ISSN 1050-5164. URL http://projecteuclid.org/euclid.aoap/

1177005878 .

Marsaglia:1991:NGR

[112] George Marsaglia. Normal (Gaussian) random v ariables for sup ercom-

puters. The Journal of Sup er c omputing, 5(1):49–55, June 1991. CODEN

JOSUED. ISSN 0920-8542 (prin t), 1573-0484 (electronic).

Marsaglia:1992:MRN

[113] George Marsaglia. The mathematics of random n um b er generators. In

Burr [199], pages 73–90. ISBN 0-8218-5501-8. LCCN QA241 .U67 1992.

Marsaglia:1993:K G

[114] George Marsaglia and Arif Zaman. The KISS generator. T ec hnical re-

p ort ??, Departmen t of Statistics, Florida State Univ ersit y , T allahassee,

FL, USA, ???? 1993. See rep ort of cryptographic insecurit y of KISS gen-

erator [183]. See also [174].

Marsaglia:1993:LHR

[115] George Marsaglia and Arif Zaman. Letter: Ho w random is random

enough? Scienc e News (Washington, DC), 143(11):163, Marc h 13,

1993. CODEN SCNEBK. ISSN 0036-8423 (prin t), 1943-0930 (elec-

tronic). URL http://www.jstor.org/stable/10.2307/3977245. Cau-

tionary commen t on [169].

Marsaglia:1993:MTR

[116] George Marsaglia and Arif Zaman. Monk ey tests for random n um b er

generators. Computers and Mathematics with Applic ations, 26(9):1–10,

No v em b er 1993. CODEN CMAPDK. ISSN 0898-1221 (prin t), 1873-7668

(electronic). See also [170].

Marsaglia:1993:RNG

[117] George Marsaglia. Random n um b er generation. In Ralston and Reilly

, Jr.

[201], pages 1145–1148. ISBN 0-442-27679-6. LCCN QA76.15 .E48 1993.

Marsaglia:1993:SIS

[118] G. Marsaglia and B. Narasimhan. Sim ulating in terp olation searc h. Com-

puters and Mathematics with Applic ations, 26(8):31–42, Octob er 1993.

CODEN CMAPDK. ISSN 0898-1221 (prin t), 1873-7668 (electronic).

Marsaglia:1993:TCR

[119] George Marsaglia. T ec hnical corresp ondence: Remarks on c ho osing and

implemen ting random n um b er generators. Communic ations of the A CM,

36(7):105–108, July 1993. CODEN CA

CMA2. ISSN 0001-0782 (prin t),

1557-7317 (electronic).

Marsaglia:1994:MAR

[120] George Marsaglia. The mother of all random generators. W eb do cumen t,

Octob er 1994. URL ftp://ftp.taygeta.com/pub/c/mother.c .

Marsaglia:1994:REI

[121] George Marsaglia, Arif Zaman, and John C. W. Marsaglia. Rapid

ev aluation of the in v erse of the normal distribution function. Statis-

tics & Pr ob ability L etters, 19(4):259–266, Marc h 15, 1994. CODEN

SPL TDC. ISSN 0167-7152 (prin t), 1879-2103 (electronic). URL http:

//www.sciencedirect.com/science/article/pii/0167715294901740 .

Marsaglia:1994:SPV

[122] George Marsaglia and Arif Zaman. Some p ortable v ery-long-p erio d ran-

dom n um b er generators. Computers in physics, 8(1):117–121, Jan uary/

F ebruary 1994. CODEN CPHYE2. ISSN 0894-1866 (prin t), 1558-

4208 (electronic). URL https://aip.scitation.org/doi/10.1063/1.

168514 .

Marsaglia:1994:Y AR

[123] George Marsaglia. Y et another rug. P osted to the electronic billb oard

sci.stat.math., August 1, 1994.

Marsaglia:1995:MRN

[124] George Marsaglia. The Marsaglia random n um b er CDR

OM including the

Diehard Battery of T ests of randomness. W eb site at the Departmen t of

Statistics, Florida State Univ ersit y , T allahassee, FL, USA., 1995. URL

http://stat.fsu.edu/pub/diehard/ .

Marsaglia:1995:R VI

[125] G. Marsaglia. Random v ariables with indep enden t in teger and fractional

parts. Statistic a Ne erlandic a. Journal of the Netherlands So ciety for

Statistics and Op er ations R ese ar ch, 49(2):133–137, July 1995. CODEN

???? ISSN 0039-0402 (prin t), 1467-9574 (electronic).

Marsaglia:1996:DBT

[126] George Marsaglia. DIEHARD: A battery of tests of randomness. T ec h-

nical rep ort ??, Florida State Univ ersit y , T allahassee, FL, USA, 1996.

URL http://euler.bd.psu.edu/~naras/diehard/snapshots.html;

http://stat.fsu.edu/~geo/ .

Marsaglia:1997:RNG

[127] George Marsaglia. A random n um b er generator for C. P osted to

the sci.math.num-analysis news group, Septem b er 29, 1997. URL

http://mathforum.org/kb/thread.jspa?messageID=1607565. F rom

the p osting: “Keep the follo wing six lines of co de somewhere in y our

files. #define znew ((z=36969*(z&65535)+(z¿¿16))¡¡16) #define wnew

((w=18000*(w&65535)+(w¿¿16))&65535) #define IUNI (znew+wnew)

#define UNI (znew+wnew)*4.656613e-10 static unsigned long z=362436069,

w=521288629; v oid setseed(unsigned long i1,unsigned long i2)z=i1; w=i2;

Whenev er y ou need random in tegers or random reals in y our C program,

just insert those six lines at (near?) the b eginning of the program. In ev-

ery expression where y ou w an t a random real in [0,1) use UNI, or use IUNI

for a random 32-bit in teger. No need to mess with ranf() or ranf(lastI),

etc, with their requisite o v erheads. Choices for replacing the t w o m ultipli-

ers 36969 and 18000 are giv en b elo w. Th us y ou can tailor y our o wn in-line

m ultiply-with-carry random n um b er generator.”.

Marsaglia:1998:MPMa

[128] George Marsaglia and W ai W an Tsang. The Mon t y Python metho d

for generating gamma v ariables. Journal of Statistic al Softwar e, 3

(3):1–8, 1998. CODEN JSSOBK. ISSN 1548-7660. URL http:

//www.jstatsoft.org/v03/i03; http://www.jstatsoft.org/v03/

i03/GERMGAM.PDF; http://www.jstatsoft.org/v03/i03/GERMGAM.

PS; http://www.jstatsoft.org/v03/i03/updates .

Marsaglia:1998:MPMb

[129] George Marsaglia and W ai W an Tsang. The Mon t y Python metho d

for generating random v ariables. A

CM T r ansactions on Mathematic al

Softwar e, 24(3):341–350, Septem b er 1998. CODEN A

CMSCU. ISSN

0098-3500 (prin t), 1557-7295 (electronic). URL http://www.acm.org:

80/pubs/citations/journals/toms/1998-24-3/p341-marsaglia/ .

Marsaglia:1999:RNC

[130] George Marsaglia. Random n um b ers for C: The END? Message-ID

36A5FC62.17C9CC33@stat.fsu.edu. P osting to the sci.crypt.random-numbers ,

sci.math, and sci.stat.math news groups., Jan uary 20, 1999.

URL http://groups.google.com/group/sci.crypt/browse_thread/

thread/ca8682a4658a124d/.

Marsaglia:19xx:TNP

[131] George Marsaglia. T ables of the normal probabilit y measure of an offset

circle. Rep ort ??, Bo eing Scien tific Researc h Lab oratories, Seattle, W A,

USA, ???? 19xx.

Marsaglia:2000:ADS

[132] J. C. Marsaglia and G. Marsaglia. The Anderson–Darling–Sa v age go ddess-

of-fit test. Unpublished. See [156, 157]., 2000.

Marsaglia:2000:MRN

[133] George Marsaglia. The monster, a random n um b er generator with p erio d

o v er 10

2857

times as long as the previously touted longest-p erio d one.

T ec hnical rep ort ????, Florida State Univ ersit y , T allahassee, FL, USA,

???? 2000.

Marsaglia:2000:SMG

[134] George Marsaglia and W ai W an Tsang. A simple metho d for generating

gamma v ariables. A

CM T r ansactions on Mathematic al Softwar e, 26(3):

363–372, Septem b er 2000. CODEN A

CMSCU. ISSN 0098-3500 (prin t),

1557-7295 (electronic).

Marsaglia:2000:ZMG

[135] George Marsaglia and W ai W an Tsang. The ziggurat metho d for generat-

ing random v ariables. Journal of Statistic al Softwar e, 5(8):1–7, 2000. CO-

DEN JSSOBK. ISSN 1548-7660. URL http://www.jstatsoft.org/v05/

i08; http://www.jstatsoft.org/v05/i08/rnorrexp.c; http:/

/www.jstatsoft.org/v05/i08/updates; http://www.jstatsoft.org/

v05/i08/ziggurat.pdf. See [178, ? ].

Marsaglia:2001:MOF

[136] George Marsaglia. Memoranda to Office of Florida State Courts Admin-

istrator. F ebruary 5, 2001 and Ma y 29, 2001, with recommendations on

jury selection., 2001.

Marsaglia:2001:PUC

[137] George Marsaglia. Problems with the use of computers for selecting jury

panels. Jurimetrics, 41(??):425–427, Summer 2001. CODEN JURIFF.

ISSN 0897-1277. URL http://heinonline.org/HOL/Page?handle=

hein.journals/juraba41&div=38&g_sent=1&collection=journals .

Marsaglia:2002:R GB

[138] George Marsaglia. Re: *go o d* 64-bit random-n um b er generator. P ost-

ing to the sci.crypt.random-numbers news group, Septem b er 3, 2002.

URL http://groups.google.ws/group/comp.sys.sun.admin/browse_

thread/thread/683ff52120e5b4d/b53ccad5aa5d6017 .

Marsaglia:2002:SDP

[139] George Marsaglia and W ai W an Tsang. Some difficult-to-pass tests of

randomness. Journal of Statistic al Softwar e, 7(3):1–8, 2002. CODEN

JSSOBK. ISSN 1548-7660. URL http://www.jstatsoft.org/v07/

i03; http://www.jstatsoft.org/v07/i03/tuftests.c; http:/

/www.jstatsoft.org/v07/i03/tuftests.pdf; http://www.jstatsoft.

org/v07/i03/updates .

Marsaglia:2003:EKD

[140] George Marsaglia, W ai W an Tsang, and Jingb o W ang. Ev aluating Kol-

mogoro v’s distribution. Journal of Statistic al Softwar e, 8(18):1–4, 2003.

CODEN JSSOBK. ISSN 1548-7660. URL http://www.jstatsoft.org/

v08/i18; http://www.jstatsoft.org/v08/i18/k.pdf .

Marsaglia:2003:MCM

[141] George Marsaglia. Mon te Carlo metho d. In Ralston et al. [202],

pages 1192–1193. ISBN 0-470-86412-5. LCCN QA76.15 .E48

2003. URL http://www.e-streams.com/es0707/es0707\_3357.htm;

http://www.loc.gov/catdir/bios/wiley046/2003283283.htm; http:

//www.loc.gov/catdir/description/wiley041/2003283283.htm; http:

//www.loc.gov/catdir/toc/wiley041/2003283283.htm .

Marsaglia:2003:RNG

[142] George Marsaglia. Random n um b er generators. Journal of Mo dern Ap-

plie d Statistic al Metho ds, 2(1):2–13, Ma y 2003. CODEN ???? ISSN 1538-

9472. URL http://stat.fsu.edu/pub/diehard/; http://tbf.coe.

wayne.edu/jmasm/; http://www.csis.hku.hk/~diehard/ .

Marsaglia:2003:TOS

[143] George Marsaglia. T ec hnical opinion: Seeds for random n um b er genera-

tors: T ec hniques for c ho osing seeds for so cial and scien tific applications

of random n um b er generators. Communic ations of the A

CM, 46(5):90–

93, Ma y 2003. CODEN CA

CMA2. ISSN 0001-0782 (prin t), 1557-7317

(electronic).

Marsaglia:2003:XR

[144] George Marsaglia. Xorshift RNGs. Journal of Statistic al Softwar e, 8

(14):1–6, 2003. CODEN JSSOBK. ISSN 1548-7660. URL http:

//www.jstatsoft.org/v08/i14; http://www.jstatsoft.org/v08/

i14/xorshift.pdf. See [145] for corrections and the equiv alence of xor-

Eic henauer:1988:ML Tc

[166] J ¨ urgen Eic henauer, Holger Grothe, and J ¨ urgen Lehn. Marsaglia’s lat-

tice test and non-linear congruen tial pseudo-random n um b er generators.

Metrika. International Journal for The or etic al and Applie d Statistics., 35

(3/4):241–250, 1988. CODEN MTRKA8. ISSN 0026-1335 (prin t), 1435-

926X (electronic).

Harmon:1988:AIM

[167] Marion G. Harmon and T ed P

. Bak er. An Ada implemen tation of

Marsaglia’s “univ ersal” random n um b er generator. A

CM SIGAD A A da

L etters, 8(2):110–112, Marc h/April 1988. CODEN AALEE5. ISSN 1094-

3641 (prin t), 1557-9476 (electronic).

F erren b erg:1992:MCS

[168] A. M. F erren b erg, D. P

. Landau, and Y. J. W ong. Mon te Carlo sim u-

lations: Hidden errors from ‘go o d’ random n um b er generators. Physic al

R eview L etters, 69(23):3382–3384, Decem b er 7, 1992. CODEN PRL T A O.

ISSN 0031-9007 (prin t), 1079-7114 (electronic), 1092-0145. URL http:/

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

P eterson:1992:MCP

[169] I. P eterson. Mon te Carlo ph ysics: A cautionary lesson. Scienc e News

(Washington, DC), 142(25–26):422, Decem b er 19, 1992. CODEN SC-

NEBK. ISSN 0036-8423 (prin t), 1943-0930 (electronic). URL http://

www.jstor.org/stable/4018020. Commen t on negativ e exp erience with

the Marsaglia–Zaman generator rep orted in [168]. See resp onse [115].

P ercus:1995:T AM

[170] Ora E. P ercus and P aula A. Whitlo c k. Theory and application of

Marsaglia’s monk ey test for pseudorandom n um b er generators. A CM

T r ansactions on Mo deling and Computer Simulation, 5(2):87–100, April

1995. CODEN A

TMCEZ. ISSN 1049-3301 (prin t), 1558-1195 (electronic).

See [116 ].

Dy adkin:1997:FEL

[171] Iosif G. Dy adkin and Kenneth G. Hamilton. A family of en-

hanced Lehmer random n um b er generators, with h yp erplane suppres-

sion, and direct supp ort for certain ph ysical applications. Com-

puter Physics Communic ations, 107(1–3):258–280, Decem b er 22, 1997.

CODEN CPHCBZ. ISSN 0010-4655 (prin t), 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.

Dy adkin:1997:SBM

[172] Iosif G. Dy adkin and Kenneth G. Hamilton. A study of 64-bit m ulti-

pliers for Lehmer pseudorandom n um b er generators. Computer Physics

Communic ations, 103(2–3):103–130, July 1997. CODEN CPHCBZ. ISSN

0010-4655 (prin t), 1879-2944 (electronic).

Bac h:1998:EPM

[173] Eric Bac h. Efficien t prediction of Marsaglia–Zaman random n um b er gener-

ators. IEEE T r ansactions on Information The ory, 44(3):1253–1257, 1998.

CODEN IETT A W. ISSN 0018-9448 (prin t), 1557-9654 (electronic).

Rob ert:1999:MCS

[174] Christian P

. Rob ert and George Casella. Monte Carlo statistic al metho ds.

Springer texts in statistics. Springer-V erlag, Berlin, German y / Heidel-

b erg, German y / London, UK / etc., 1999. ISBN 0-387-98707-X. xxi +

507 pp. LCCN QA276 .R575 1999.

Dy adkin:2000:SBM

[175] Iosif G. Dy adkin and Kenneth G. Hamilton. A study of 128-bit m ultipli-

ers for congruen tial pseudorandom n um b er generators. Computer Physics

Communic ations, 125(1–3):239–258, Marc h 2000. CODEN CPHCBZ.

ISSN 0010-4655 (prin t), 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] Clev e B. Moler. Clev e’s corner: Normal b eha vior: Ziggurat algorithm gen-

erates normally distributed random n um b ers. T ec hnical note, The Math-

W orks, Inc., 3 Apple Hill Driv e, Natic k, MA 01760-2098, USA, Spring

2001. 1 pp. URL http://www.mathworks.com/company/newsletter/

clevescorner/spring01_cleve.shtml .

Rob ert:2004:MCS

[177] Christian P

. Rob ert and George Casella. Monte Carlo statistic al

metho ds. Springer texts in statistics. Springer-V erlag, Berlin, Ger-

man y / Heidelb erg, German y / London, UK / etc., second edi-

tion, 2004. ISBN 0-387-21239-6. xxx + 645 pp. LCCN QA276

.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 commen t on the

implemen tation of the ziggurat metho d. Journal of Statistic al Soft-

war e, 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].

P anneton:2005:XRN

[179] F ran¸ cois P anneton and Pierre L’Ecuy er. On the xorshift random n um b er

generators. A

CM T r ansactions on Mo deling and Computer Simulation, 15

(4):346–361, Octob er 2005. CODEN A

TMCEZ. ISSN 1049-3301 (prin t),

1558-1195 (electronic). See [144, 145, 187 ].

T u:2005:SRD

[180] Sh u-Ju T u and Ephraim Fisc h bac h. A study on the randomness of the

digits of π . International Journal of Mo dern Physics C [Physics and Com-

puters], 16(2):281–294, F ebruary 2005. CODEN IJMPEO. ISSN 0129-

1831 (prin t), 1793-6586 (electronic). URL http://www.worldscinet.

com/ijmpc/16/1602/S01291831051602.html. The statistical analysis in

this w ork is fla w ed; see [151, 152 ].

Agapie:2010:RPH

[181] Stefan C. Agapie and P aula A. Whitlo c k. Random pac king of h yp erspheres

and Marsaglia’s parking lot test. Monte Carlo Metho ds and Applic ations,

16(3–4):197–209, Decem b er 2010. CODEN MCMA

C6. ISSN 0929-9629

(prin t), 1569-3961 (electronic). URL http://www.degruyter.com/view/

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

Anon ymous:2011:OGM

[182] Anon ymous. Obituary: George Marsaglia (1924–2011). T al la-

hasse e Demo cr at, page ??, F ebruary 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 to o simple. Rep ort ??, Qualcomm Inc., ????,

April 18, 2011. URL http://eprint.iacr.org/2011/007.pdf.

Salmon:2011:PRN

[184] John K. Salmon, Mark A. Moraes, Ron O. Dror, and Da vid E. Sha w.

P arallel random n um b ers: 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 Mak oto Matsumoto. A deviation of CURAND: Stan-

dard pseudorandom n um b er generator in CUD

A for GPGPU. Slides pre-

sen ted at the T en th In ternational Conference on Mon te Carlo and Quasi-

Mon te Carlo Metho ds in Scien tific Computing, F ebruary 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. Flo o d. F ast splittable

pseudorandom n um b er generators. A

CM SIGPLAN Notic es, 49(10):453–

472, Octob er 2014. CODEN SINODQ. ISSN 0362-1340 (prin t), 1523-2867

(prin t), 1558-1160 (electronic).

Vigna:2016:EEM

[187] Sebastiano Vigna. An exp erimen tal exploration of Marsaglia’s xorshift

generators, scram bled. A

CM T r ansactions on Mathematic al Softwar e, 42

(4):30:1–30:23, July 2016. CODEN A

CMSCU. ISSN 0098-3500 (prin t),

1557-7295 (electronic). URL http://dl.acm.org/citation.cfm?id=

2845077 .

Kozesnik:1964:TTP

[188] Jarosla v Ko ˇ ze ˇ sn ´ ık, editor. T r ansactions of the thir d Pr ague c onfer enc e on

information the ory, statistic al de cision functions, r andom pr o c esses held

at Liblic e ne ar Pr ague, fr om June 5 to 13, 1962. Czec hoslo v ak Academ y of

Science, Prague, Czec hoslo v akia, 1964. LCCN ???? In memory of RNDr.

An tonin Spacek.

Kozesnik:1967:TFP

[189] Jarosla v Ko ˇ ze ˇ sn ´ ık, editor. T r ansactions of the fourth Pr ague c onfer enc e on

information the ory, statistic al de cision functions, r andom pr o c esses, held

at Pr ague, fr om A ugust 31 to Septemb er 11, 1965. Academia, Prague,

Czec hoslo v akia, 1967. LCCN ????

T alb ot:1969:A TP

[190] A. (Alan) T alb ot, editor. Appr oximation the ory: pr o c e e dings of a symp o-

sium held at L anc aster, July 1969. Academic Press, London, 1969. ISBN

0-12-682250-6. LCCN QA221 .A66.

Zarem ba:1972:ANT

[191] S. K. Zarem ba, editor. Applic ations of Numb er The ory to Numeric al A nal-

ysis = Applic ations de la th ´ eorie des nombr es ` a l’analyse num ´ erique. Pr o-

c e e dings of the symp osium at the Centr e for R ese ar ch in Mathematics,

University of Montr e al, Septemb er 9–14, 1971. Academic Press, New Y ork,

NY, USA, 1972. ISBN 0-12-775950-6. LCCN QA297 .A67.

Saleh:1975:PSS

[192] A. K. Md. Ehsanes Saleh, editor. Pr o c e e dings of the Symp osium on Statis-

tics and R elate d T opics: Octob er 24–26, 1974, Carleton University, Ot-

tawa, v olume 12 of Carleton mathematic al le ctur e notes. Carleton Univ er-

sit y , Otta w a, ON, Canada, 1975. ISBN ???? ISSN 0318-6288. LCCN

QA276.A1 S92 1974.

Ralston:1976:ECS

[193] An thon y Ralston and Chester L. Meek, editors. Encyclop e dia of c omputer

scienc e. P etro celli/Charter, New Y ork, NY, USA, 1976. ISBN 0-88405-

321-0. xxviii + 1523 pp. LCCN QA76.15 .E55 1976.

Ralston:1983:ECS

[194] An thon y Ralston and Edwin D. Reilly

, Jr., editors. Encyclop e dia of Com-

puter Scienc e and Engine ering. V an Nostrand Reinhold, New Y ork, NY,

USA, second edition, 1983. ISBN 0-442-24496-7. xxix + 1664 pp. LCCN

QA76.15 .E48 1983.

Billard:1985:CSS

[195] L. (Lynne) Billard, editor. Computer scienc e and statistics: pr o c e e dings of

the Sixte enth Symp osium on the Interfac e, A tlanta, Ge or gia, Mar ch 1984.

Elsevier Science Publishers B.V., Amsterdam, The Netherlands, 1985.

ISBN 0-444-87725-8. LCCN QA276.4 .S95 1984.

W egman:1988:CSS

[196] Edw ard J. W egman, Donald T. Gan tz, and John J. Miller, editors. Com-

puting Scienc e and Statistics Pr o c e e dings of the 20th Symp osium on the

Interfac e F airfax, Vir ginia, April 1988. American Statistical Asso cia-

tion, Alexandria, V

A, USA, 1988. URL http://www.dtic.mil/dtic/

tr/fulltext/u2/a208838.pdf .

W egman:1988:SIC

[197] Edw ard J. W egman, editor. 20th Symp osium on the Interfac e: Computing

Scienc e and Statistics: Theme: Computational ly Intensive Metho ds in

Statistics April 20–23, 1988. In terface F oundation of North America, Inc.,

P .O. Bo x 7460, F airfax Station, V

A 22039-7460, USA, 1988. URL http:

//www.dtic.mil/dtic/tr/fulltext/u2/a205068.pdf .

Gleser:1989:CPS

[198] Leon Ja y Gleser et al., editors. Contributions to pr ob ability and statistics:

essays in honor of Ingr am Olkin. Springer-V erlag, Berlin, German y / Hei-

delb erg, German y / London, UK / etc., 1989. ISBN 0-387-97076-2, 3-540-

97076-2. LCCN QA273.18 .C683 1989.

Burr:1992:UEN

[199] Stefan A. Burr, editor. The unr e asonable effe ctiveness of numb er the ory:

A meric an Mathematic al So ciety short c ourse, A ugust 6–7, 1991, Or ono,

Maine, v olume 46 of Pr o c e e dings of symp osia in applie d mathematics.

American Mathematical So ciet y , Pro vidence, RI, USA, 1992. ISBN 0-

8218-5501-8. LCCN QA241 .U67 1992.

Grassb erger:1993:CGR

[200] P eter Grassb erger. On correlations in “go o d” random n um b er gener-

ators. Physics L etters A, 181(1):43–46, Septem b er 27, 1993. CODEN

PYLAA

G. ISSN 0375-9601 (prin t), 1873-2429 (electronic). URL http:

//www.sciencedirect.com/science/article/pii/037596019391122L.

See [168 ].

Ralston:1993:ECS

[201] An thon y Ralston and Edwin D. Reilly

, Jr., editors. Encyclop e dia of Com-

puter Scienc e and Engine ering. V an Nostrand Reinhold, New Y ork, NY,

USA, third edition, 1993. ISBN 0-442-27679-6. xxv + 1558 pp. LCCN

QA76.15 .E48 1993.

Ralston:2003:ECS

[202] An thon y Ralston, Edwin D. Reilly

, and Da vid Hemmendinger, edi-

tors. Encyclop e dia of Computer Scienc e. Wiley

, New Y ork, NY,

USA, fourth edition, 2003. ISBN 0-470-86412-5. xxix + 2034 pp.

LCCN QA76.15 .E48 2003. URL http://www.e-streams.com/es0707/

es0707\_3357.htm; http://www.loc.gov/catdir/bios/wiley046/

2003283283.htm; http://www.loc.gov/catdir/description/wiley041/

2003283283.htm; http://www.loc.gov/catdir/toc/wiley041/2003283283.

htm .

Lathrop:2011:SPI

[203] Scott Lathrop, Jim Costa, and William Kramer, editors. SC’11: Pr o c e e d-

ings of 2011 International Confer enc e for High Performanc e Computing,

Networking, Stor age and A nalysis, Se attle, W

A, Novemb er 12–18 2011.

A CM Press and IEEE Computer So ciet y Press, New Y ork, NY 10036,

USA and 1109 Spring Street, Suite 300, Silv er Spring, MD 20910, USA,

2011. ISBN 1-4503-0771-X. LCCN QA76.5 .S96 2011.