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Abstract

The study of the comparative of random number generation when
estimate parameter of continuous random variable distribution and
discrete random variable
distribution have two objective the first is for comparative random
number generation when estimate parameter of continuous random
variable distribution and discrete random variable
distribution the second is for study that which the best random number
generation for estimate parameter , for this study estimate exponential
distribution with parameter 1.3,1.8,2.0,2.4 and 2.9 and normal distribution
with parameter (0,1),(1,3),(2,5),(3,6) and (4,5) of continuous random
variable distribution , poisson distribution with parameter 1.3,1.8,2.0,2.4
and 2.9 and binomial distribution with parameter
(20,0.1),(30,0.3),(40,0.5),(50,0.6) and (70,0.8) of discrete random variable
distribution for all distributions test at sample size 20, 40, 60,

80,100 ,500,1000,1500 and 2000 at 500 , 1000, 2000 and 3000 loop test
for Root of Mean Square Error : RMSE

The results indicate that all 5 methods of random number generation
which the first method is Midsquare Method the second method is
Midproduct Technique the third method is Constant Multiplier Technique
the fourth method is Additive Congruential Method and the last method is
Linear Congruential Method , all 5 methods were efficient for estimation
parameter of continuous random variable distribution (exponential
distribution and normal distribution) and discrete random variable
(poisson distribution and binomial distribution).





