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nag_gpu_mrg32k3a normal

1 Purpose

nag_gpu_mrg32k3a_normal generates n values x; from a Normal distribution with mean 0.0 and
variance 1.0.

The initialization function nag gpu mrg32k3a init must be called prior to the first call to
nag_gpu_mrg32k3a_normal.

2 Specification
#include <nag_gpu.h>
void nag_gpu_mrg32k3a_normal (int nb, int nt, int np, float *d_P)

void nag_gpu_mrg32k3a_normal (int nb, int nt, int np, double *d_P)

3 References

None.

4  Arguments

1: nb — int Input
On entry: the number of GPU blocks.
Constraint: 1 < nb.

2: nt — int Input

On entry: the number of GPU threads per block. When nt = 1, the ordering of the output values z;
is identical to the standard sequential storage, and a default value of nt is chosen internally for
efficient execution. For other choices of nt the ordering is chosen for efficient use of bandwidth and
storage and it is recommended that nt is set to a multiple of 64.

Constraint: 1 < nt.

3: np — int Input
On entry: the number of random values to be generated by each thread.
Constraint: 1 < np.
: d_p[np x nb x nt] — float * Output
5: d_p[np x nb x nt] — double * Output
This overloaded parameter can take type double or float.
The array must be allocated in the device memory space.

When nt = 1, the ordering of the output values, z,, ; 5, is identical to the standard sequential storage,
n4+np X 7+nt x np x 3, where the indices, n=0,1,...,np—1, 7=0,1,...,nt—1 and
B6=0,1,...,nb — 1 denote the element, thread and block respectively.

Otherwise z,, ;3, the nth element generated by thread 7 in block 3, is stored at location
T4+ntxn+ntxnp X .

On exit: the np x nb x nt pseudorandom numbers from a Normal distribution with mean 0.0 and
variance 1.0.
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5  Error Indicators and Warnings

No argument constraint checking is carried out by this function. You can insert a call to function
nag_gpu utilCheckMsg (contained in the header file nag gpu.h) following the call to nag gpu_mrg32-
k3a_normal to check for the last CUDA error message, if any, generated during execution.

6  Example
This example prints 240 pseudorandom numbers from a Normal distribution with mean 0.0 and variance

1.0 generated by nag_gpu_mrg32k3a_normal following initialization by nag gpu mrg32k3a init.

6.1 Program Text
/* nag_gpu_mrg32k3a_uniform

* single-precision example program to compute random numbers
*

* Copyright 2009, Numerical Algorithms Group Ltd, Oxford, UK.
*

* Version 0.2, 2009.

*

*/

L1177 7777777777777777777777777777777777777777777777777777777777777777777

// pre-processor includes

L1171 777777777777777777777777777777777777777777777777777777777777777777
#include <stdio.h>

L1117 7 7777777777777 7777777777777 7777777777777777777777777777/7777777777

// include libraries

L1111 77 7777777777777 77 7SS
#include <nag_gpu.h>

LILIT1 7777777777777 77777777777 777777777777777777777777777777/7777777777

// define precision

L1177 7777777777777 7777777777777 7777777777
#define PRS float

NIV
// Main program
NIV

int main(int argc, char **argv)
{
FILE *fpout=stdout;

// Generate batchSize numbers at a time on the GPU. For large sample
// sizes this can avoid out-of-memory errors
const int batchSize = 2621440;

// Total number of batches to generate
const int nBatches = 10;

PRS
// Host (PC) storage for batch-generated GPU random numbers
*h_GpuBatchNums = O,
// Device (GPU) storage for batch-generated random numbers
*d_GpuBatchNums = 0O;

// Number of columns to print

const int printCols = 6;

// Number of random numbers to print
int printRows = 30;

// Make sure we have enough numbers
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printRows =
(printRows#*printCols > batchSize*nBatches
? batchSize*nBatches/printCols + 1
printRows) ;
// Storage for numbers we’ll print
PRS *h_print = 0;
int
// Current offset into h_print
printIdx = O,
// Final print counter
idx = 0,
r =0,
c = 0;
unsigned int
// Seed vector 1
vli[] = {1, 2, 33},
// Seed vector 2
v2[] = {1, 2, 3};
unsigned long long
// Offset into random number sequence
offset = 0;

// Greeting

fprintf (fpout, "\n\n\tNAG GPU Mrg32k3a Example Program: "
"\n\tnormal numbers, %s precision\n\n",
(sizeof (PRS)==sizeof(float) ? "SINGLE" : "DOUBLE"));

// Set device with highest Gflops/s
cudaSetDevice( nag_gpu_GetMaxGflopsDeviceId() );

// Allocate memory

if (! (h_GpuBatchNums = (PRS*)malloc(sizeof (PRS)*batchSize)) ) {
fprintf(stderr, "h_GpuBatchNums allocation failure\n");
goto END;

¥

if (! (cudaSuccess == cudaMalloc((void =**)&d_GpuBatchNums,

sizeof (PRS)*batchSize))) {

fprintf (stderr,"d_GpuBatchNums allocation failure\n");

goto END;

}

if (! (h_print = (PRS*)malloc(sizeof (PRS)*printCols*printRows))) {
fprintf(stderr, "h_print allocation failure\n");
goto END;

}

for (int batchCount = 0; batchCount < nBatches; batchCount++) ({
// Due to the way mrg works, we have to initialise each time
// 1in order to update the offset.
nag_gpu_mrg32k3a_init(vl, v2, offset);
// Launch GPU computation asynchronously. Feel free to experiment
// with nb=#thread blocks, nt=#threads/block & np=#points/thread
const int np = 1024;

const int nt = 64;
const int nb = batchSize/(np*nt);
const int size = nb*nt*np;

nag_gpu_mrg32k3a_normal(nb, nt, np, d_GpuBatchNums) ;
// Update the offset
offset += size;

* One can now launch other kernels to operate on the random
* numbers, or copy the numbers to the host and operate on

* them there. Here we simply copy them to the host in order
* to print them

cudaMemcpy (h_GpuBatchNums, d_GpuBatchNums, sizeof (PRS)*size,
cudaMemcpyDeviceToHost) ;
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// Copy GPU values to print storage
for (int i = 0; 1 < size; i++) {
if (printIdx < printRows#*printCols)
h_print[printIdx++] = h_GpuBatchNums[i];
else break;
} // END print storage loop

} // END batching for loop
// Print random numbers

fprintf (fpout, "\nThe first %d GPU random numbers: "
"read from left to right\n", printIdx);

for(r = 0; r < printRows; r++) {
for(c = 0; ¢ < printCols; c++) {
if (idx < printIdx) fprintf (fpout, "% .6f ", h_print[idx++]);
else goto END;
}
fprintf (fpout, "\n");
}
END:

fprintf (fpout, "\n\n");
// Release GPU and CPU memory
if (d_GpuBatchNums)
nag_gpu_utilSafeCall( cudaFree(d_GpuBatchNums) );

if (h_GpuBatchNums)
free (h_GpuBatchNums) ;

if (h_print)
free(h_print);

fflush(stdout) ;
fflush(stderr) ;

if (fpout!=stdout)
fclose(fpout);

cudaThreadExit () ;
return O;

6.2 Program Data

None.

6.3 Program Results

NAG GPU Mrg32k3a Example Program:
normal numbers, SINGLE precision

The first 180 GPU random numbers: read from left to right

-1.729827 -1.020041 0.335523 0.276506 -0.776469 -0.466023
-0.536697 0.966831 -1.669633 0.687673 0.568204 0.037456
0.608990 -0.073518 -0.937917 -0.63199%6 0.697929 -0.157730
-0.136935 -1.358496 -0.686063 0.331410 0.932388 0.312817
-0.412884 1.168667 0.232519 -0.817706 0.860255 -1.243992
-0.833950 -0.660507 0.172950 -1.015359 -1.371608 -0.513187
0.276769 0.482241 -0.316670 0.600655 1.359598 1.319703
0.028889 0.762542 0.452918 2.017928 -0.008780 1.111188
-0.878077 0.687007 -0.107380 -0.816803 0.639285 1.293953
1.904709 0.435572 -0.642920 1.112116 -0.077969 0.047570
-0.657149 -0.873180 -0.852312 -1.255286 3.546854 -2.286272
-0.817729 -0.134863 0.797206 1.995454 -1.617998 -1.129953
0.435211 0.587175 -0.431158 0.240302 0.305466 0.160156
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1.043344 -1.116114 -1.120841 1.038535 -0.220584 0.195303
0.804353 -1.341405 2.460370 0.304259 1.860642 -0.998400
-2.043774 -1.451098 -2.417757 0.995936 -1.451843 0.719680
0.108666 0.399278 2.485253 1.149735 -0.743547 0.161499
-0.754835 -0.060212 -1.230603 -0.344579 -0.572475 -0.468528
-2.237050 0.047478 0.721422 -0.268575 0.339294 0.344132
0.033914 -0.202394 -0.612922 0.479622 -1.938688 0.667662
0.874130 0.238434 -0.225257 -0.641919 0.567682 0.154396
0.467396 0.684951 0.279935 -0.567127 -1.468648 -0.953161
-0.564967 0.331371 -1.969763 -0.050310 -1.061866 -1.259174
0.172890 0.667679 0.085729 1.170949 -1.315402 0.141300
-1.322309 0.763878 -0.292180 -1.548992 0.492660 1.019752
0.040385 1.646613 0.565833 -0.633106 0.318550 0.025539
0.500500 1.520680 -0.899779 0.535649 0.363293 0.885158
-0.075981 0.443015 -0.686033 -1.023741 0.997477 0.285094
-0.657866 -0.884019 1.396579 -0.774342 0.274571 0.097214
1.400701 -1.762511 0.937043 -0.480997 0.422498 2.404721
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