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Polynomial chaos and stochastic
elliptic models

gt 200947 H 27 H(#—)
N 3:00—4:00

bl BHEZEAK =R 31
R IRkS)T

Abstract:

The inherent random nature of many physical



and biological problems has long been
recognized in science and engineering. However,
most of the mathematical models used in
applications are deterministic, where the
influence of uncertainty, such as imprecise
material properties and noise in
boundary/initial conditions, is typically
ignored. Due to the development in numerical
algorithms, theory of stochastic PDEs and
computational capability, there has been
recently an intense interest in modeling

uncertainty in large—scale simulations.

In this talk, I will present the development of a
non—sampling numerical Strategy, called
polynomial chaos method. In particular, I will
discuss stochastic finite element methods based
on polynomial chaos for stochastic elliptic

models.
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