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1   // S: sampling individual number, n: number of variables, H: number of bins

2 // p[j][h]: probability density of bin h of variable xj

3  // ��[j][h]: left edge position of of bin h of variable xj

4  // Rand(): generate random number from [0, 1.0]

5 V[S][n]; // array for sampled vectors

6 xh[S]={0,1,2,……S-1}; // array for random permutation of bin position

7 for(int j=0; j<n; j++){ 

8   Shuffle(xh); // get a permutation xh[] by shuffling for each parameter

9     double  ptr = Rand();

10          double  sum = 0.0;

11          int k = 0;

12          for(int h=0; h<H; h++){

13                  double  expected = p[j][h]*S;

14                  for(sum += expected; sum>ptr; ptr++)

15                          V[xh[k++]][j] =l[j][h]+(l[j][h+1]- l[j][h])*Rand();

16          }

17  }
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