EMPIRICAL TESTING OF MULTIPLICATIVE CONGRUENTIAL GENERATORS WiTH Mobuus 25 -1

ABSTRACT
This paper presents the results of empirically
testing alternative multipliers fbr a multiplica-

tive congruential generator with modulus 23]

-1.
The LLRANDOM random number package (1973) uses one
of the multipliers, the simulation programming
Tanguage SIMSCRIPT II uses a second and the remain-
ing are from the 50 candidate multipliers studied by
Hoaglin (1976) using the theoretical spectral and
lattice tests. The battery of tests fail to detect
any departures from randomness for 3 of the multi-
pliers, even at a 0.20 significance level. This
group includes the muitiplier that SIMSCRIPT II
employs. However, another of the 3 superior per-
formers, 397204094, requires only 78 percent of the
computing time required by the SIMSCRIPT II multi-
plier. )
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