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Multiplicative Congruential Method

Xj=(@XH)modM : i=123. (3.1)
X,
X0
a (Constant Multiplier)
M
mod M (aXH) M ( )
Nl M
Xq Initial Value
Seed X VX2,...
0 Ml Ma Xg
(0,2) M
M=2h
b 1 (0) (0 1 (0)
32 1
1 2t 231 2147483647
M 2147483647 a 15 16807
XH
(U
RAND
SUBROUTINE RAND(1X,YFL)

REAL YFL



Y = LX*16807
IF(IYLT.0) 1Y = [Y+2147483647+1

YFL=1Y
YFL = YFL*0.4656613E-9
IX=1Y
RETURN
END
31 ()
332
Ramberg (1979 201-214)
number) («3)
X =R(p)= alsph-(\-p)* V1At +(<P<t
P (YFL) 0 1
Aj (Location parameter)
A2 (Scale parameter)
A3, A4 (Shape parameter)
ALa2,asAd , R:thHg
(«4)
0
1 p
A a2 Ramberg (32)

1y6,0) = 4 10,0)6 + Ir
8 2(1<t) = a2 (0.) ter
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SUBROUTINE SKEWED(KS,RLM!

RLM2,RLM3 RLM4 EX,STD,XX)

34

SUBROUTINE SKEWED(KS RLML,RLM2,RLM3RLM4,EX STD,XX)
DIMENSION RLM1(3),RLM2(3) RLM3(3) RLM4(3)
DOUBLE PRECISION XX
COMMONISEED/IX
R = RLML(KS)*STD+EX
R2 = RLM2(KS)/STD
CALL RAND(IX, YFL)
XX = RI+{((YFLA*RLM3(KS))-(( L YFL)**RLMA(KS))IR2)
RETURN
END
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