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Abstract:

There has been considerable progress recently in developing improvements to Monte
Carlo methods. Quasi-Monte Carlo (QMC) methods improve MC accuracy by using a
more balanced sampling. Markov chain Monte Carlo (MCMC) widens the applicability of
MC to problems where we cannot sample IID from the desired distribution. The published
intersection between these two methods is conspicuously small. We show that some but
not all QMC points give rise to consistent estimates in Metropolis-Hastings algorithms,
including the Gibbs sampler. The suitable points are completely uniformly distributed
(CUD). In some numerical examples, variance reduction factors seen range from just over
2 to just over 240.
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