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Algorithm 1 presented in the manuscript on page 4 contains a significant typographical error which was introduced in the

typesetting process. Line 13 of Algorithm 1 in the published manuscript is: x*! = H WwHk“ H*+1¢" and has been corrected to

X = H W‘“H Vil H+1¢%, The full and correct algorithm is repeated below.

Algorithm 1: Generating correlated random numbers F;, with the distribution (Fy,.,.F7,) = Ky,m
1: Inputs:

Kym for m = 0,...,Mmax — 1 with Ky, = Ky 1y

Wl,n with <W1,n+m"Vj,n> = 5m0511
2: Initialize:

N Pipax—1 3 27'[
compute K, = > Kuymexp (—1mw41>

m=—mmax+1 2mmax -
N Mimax—1 . 271:
compute W, = > W1 nim €XP —imos
m=—mmax+1 Mmax —

3: for = 0 to My — 1 do

4: setv)=0,4°=0,v} = W /|W,|, k=1,4=1

5:  compute o' = VK,V

6: while 4 > tol do

7 compute 74! = Ky ,vf — ofvf — B!

8: set g = | r*

9: set vt = p&H gk

10:  compute ot = V¥R, VF

11:  define V' =vh, p=1,..,k+1

12: construct tridiagonal H 5;1 with diagonal
elements equal to (ay,. . .,2x1) and super- and
sub-diagonal elements equal to (fy,. . .,fz)

13: compute x*+! = ’ W‘”H Ykl /Hk+160

with el =1and eg=0,g=2,...k+1
14:  set 4 = ¥ — x|
15: setk=k+1
16: end while
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17: set ﬁ‘,,w = xf“
18: end for

19: compute Fy, =

“ Mpax—1 N
(F1,0+2 > FI.(U)

max w=1
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The Royal Society of Chemistry apologises for these errors and any consequent inconvenience to authors and readers.
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