
Historical 
data

Years
1,
2,

N

Historical
Streamflows

𝑌1 𝑌2 𝑌3 …

…

𝑌𝐾

Concatenation

Historical 
data

(𝑈𝑗)

Years
1,
2,

N

Sites:
1, 2, …,K

For Each
Month j

Simulated 
data with 

mFGN

Years
1,
2,

𝑁𝑠

Simulated
Streamflows

𝑍1 𝑍2 𝑍3 …

…

𝑍𝐾

Concatenation

mFGN

(𝑊𝑗)

Years
1,
2,

𝑁𝑠

For Each
Month j

Cholesky descomposition 
spatial correlation matrix 𝑅𝑗

Obtain

Apply

mFGNS

Concatenation
on the Months
dimension

mFGNS

After applying the 𝑅𝑗

spatial correlation 

…

Years

…

Sites:
1, 2, …,K


