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Abstract:

In this talk, we will discuss fast
sparse grid algorithms for SPDES
with random coefficients using
orthogonal polynomials basis. The
main focus will be on the exponential
convergence of the sparse grid
spectral approximation when the
solution of the SPDE is analytic. We
shall show that in such a case the
use of full grid In general may
perform as well as, If not better than,
the sparse grid. Conditions under
which the sparse grid method can
outperform the full grid will be
discussed.
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