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We have developed a new figure of merit of Low Discrepancy Sequence (LDS),
called Walsh Figure Of Merit (WAFOM). WFOM is a function that takes point set in a
unit hypercube in S-dimensional space and gives a real number as figure of merit of
the point set. WAFOM can be used to evaluate the upper bound of the error of
numerical integration. We gave a proof that the order of calculation of WAFOM is
O(nSN) by using discrete Fourier inverse transformation, where n is number of bits
below radix point of binary form, S is number of dimension and N is number of points
in the LDS. WAFOM makes finding new LDS easy because of faster calculation speed
compared to existing method to calculate figure of merit of LDS.
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