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Abstract

Quasi-random and random number generatorsin Monte-Carlo
simulation

Tahereh Amiri Chaijau

In this thesis, we present and compare the Niederreiter quasi-random number generator approach to
solve high-dimensional integrals and integral equations with (t, s) - sequences such as Halton, Faure and
Sobol. Then, we employ the optimized version of this generator to improve, skipping first points, leaped
and scrambling, and the performance of this sequence. Also, we used Halton sequence for scrambling
Niederreiter sequence.

Keywords: Quasi-random number, random number, Niederrietgu&wgce, simulation,
Monte-Carlo
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