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First 1024 points of a two-dimensional Sobol’ sequence. The sequence is generated

points 513 to 1024
number-theoretically, rather than randomly, so successive points at any stage “know’ how to fill in the

gaps in the previously generated distribution.

Figure 7.7.1.
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F~Y(U) can be simplified, by noting for example that 1-U 1s distributed as U.
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