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 MCQMC 
12th International Conference on Monte Carlo and 
Quasi-Monte Carlo Methods in Scientific Computing 

Scope 
The MCQMC Conference is a biennial meeting centered on the following topics: 

 
Monte Carlo, Quasi-Monte Carlo, & Markov Chain Monte Carlo 

Digital Nets and Lattice Rules 
Discrepancy Theory 

Complexity and Tractability of Multivariate Problems 
Sequential Monte Carlo and Particle Methods 

Rare Event Simulation 
Randomized Quasi-Monte Carlo 

Variance Reduction Methods 
Uncertainty Quantification 

MC/QMC Methods in Physics, Graphics, Finance, and other areas 
Machine Learning, & Other Areas 

Christoph Aistleitner, Austria (Graz) 
Jose Blanchet, USA (Columbia) 
Nicholas Chopin, France (ENSAE) 
Arnaud Doucet, UK (Oxford) 
Peter Frazier, USA (Uber, San Francisco) 

Organizers 
Kay Giesecke   Peter W. Glynn   Art B. Owen   Wing H. Wong 

Stanford, California    August 14-19, 2016 

2016 

Michael Jordan, USA (UC Berkeley) 
Frances Kuo, Australia (UNSW) 
Christiane Lemieux, Canada (Waterloo) 
Dirk Nuyens, Belgium (KU Leuven) 
Andrew Stuart, UK (Warwick)  

Invited Plenary Speakers 

Further Information 
mcqmc2016@stanford.edu    http://mcqmc2016.stanford.edu 


