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Abstract:

Faure quasi random numbers generator and its application

Elham Radmoghaddam

In this dissertation, we introduce the Faure sequence and scrambled the Faure
quasi-random number sequence. Finally, we present a new algorithm and compare its
efficiency with previous scrambled Faure quasi-random number sequence for integra-

tion problems.

Key words:
Quasi Monte Carlo method, Quasi-random number generator, Faure sequence, Scram-

bling Faure sequence, Numerical integration
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