2.2

(Frigerio)

20

24.315
[14 1”

6000

172

31

a

(bits)



11 OH

P(0)
1/2

p'0 PO
P2(0)+ P?(1)

1/2
P

P(0)  p(2)

P(L)

[ OH
[14 1”

p(0)  p@

P(O)P(1)= P(1- P)

25 %









2r

2r

&}

2r

X

n

X, =[10" xﬁKmole2r )

&y =x%,/10"

(x, 2r

X . = [2‘r x> Kmod 2% )
Eo=x 127

[0 1]



X,.1 = (@x, + c)(modm)

& =%, Im
X
a,C, %;,M
m a
c-0
c=0
Xy
a=4q9+1 c=2p+1 .
P q P, 4, X5, M
c=0
Xn+1:axn(m0dm)
&y =%, /m
X, @, M

RNG



[0 1]
1 S
Zz
[0 1]
N/k
ZZ :Zk:(Ni _N/k)2 —

N/k

Z|7t
sz-

LN

R—
[0 1] k
Ni
o, =N, =/NTK
(Ni—N/k)z



Ve 7A(k-1)

7 (k-1)
a t, x° t,
« [0 1]
roo, o
0.01 0.05
k
k
[0 1] S
$11 €3 SarrnSona
[ S
X y
X—Y [0<x<10<y<]]
kx k
n;
N/K? x°



[0,1]

R1=0.10791504... R2=0.58747506...

FUNCTION RN32(I1DUMMY)
C CDC VERSION F.JAMES, 1978
C 1Y IS THE SEED.  CONS=2**-31
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C

DATA  1Y/65539/
DATA  CONS/16614000000000000000B/
DATA  MASK31/17777777777B/
1Y=1Y*69069

KEEP ONLY LOWER 31 BITS
1Y=1Y.AND.MASK31

SET LOWER 8 BITS TO ZERO TO ASSURE EXACT FLOAT.
IY=1Y_AND.O7777777777777777400B
YFL=JY

RN32=YFL*CONS

RETURN

ENTRY TO INPUT SEED

ENTRY RN32IN

1Y=1DUMMY

RETURN

ENTRY TO OUTPUT SEED

ENTRY RN320T

IDUMMY=1Y

RETURN

END

FUNCTION RN32(DUMMY)
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IBM VERSION,  F.JAMES, 1978
IY IS THE SEED, CONS=2**-31
DATA  1Y/65539/
DATA  CONS/Z39200000/
1Y=1Y*69069
ASSURE LEFTMOST BIT ZERO(POSITIVE INTEGER)
IF(1Y.GT.0) GOTO 6
1Y=1Y+2147483647+1
CONTINUE
SET LOWER 8 BITS TO ZERO TO ASSURE EXACT FLOAT
IY=(1Y/256)*256
YFL=JY
RN32=YFL*CONS
RETURN
ENTRY TO INPUT SEED
ENTRY RN32INCIX)
IY=1X
RETURN
ENTRY TO OUTPUT SEED
ENTRY RN320T(IX)
IX=1Y
RETURN

11



END
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