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Abstract:

The approximation of parametrized functions has

become a central problem in large-scale scientific
computing. When direct many-query computations
become infeasible, a model order reduction strategy is
often employed that constructs an inexpensive
surrogate. Our focus is on non-intrusive surrogate
construction methods that use parametric snapshots
as the basis for interpolatory approximation. We
discuss a non-adapted sequential construction of
parametric nodes (Leja sequences) on which
multivariate interpolation is well-defined (Least
Orthogonal Interpolation). We illustrate the
effectiveness of the approach with several examples,
including comparisons against the popular sparse
grid approach. We will briefly discuss extensions to
adaptive approximation and hybrid Leja-sparse grid

methods.
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