RA-2: Numerical Solution of SPDEs
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»QOpen Issues:
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High Dimensions, curse-of-dimensionality
Parametric Discontinuities

_ong-Time Integration, adaptivity

4 White Noise
 Sensitivity Analysis

»Two Different Approaches:

A Polynomial Chaos extensions
A Multi-level Monte Carlo method

Uncertainty Quantification AFOSR Comp. Math. MURI
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