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Abstract

A new method for the generation of uniform random numbers is proposed by
making use of the difference equation z,.,=4x,(1-x,) which shows chaotic behavior
for a certain initial value. The invariant measure of this difference equation indicates
that the distribution of the random numbers, which is directly obtained by the
difference equation, is not uniform. Therefore, we multiply the random number
by 1000 and take the decimal fraction which is considered to be a uniform random
number. A detailed comparison between this new method and a congruence method has
been made and it shows that the new method is very useful.
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