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Numerical methods for partial differential equations with
random coefficients

PROF. DR. JOSEF DICK
(University of New South Wales, Sydney)

Abstract: Mathematical models often contain uncertainty in parameters and mea-
surements. In this talk we focus on partial differential equations where some param-
eters are modeled by random variables. The main example comes for the diffusion
equation where the diffusion parameters is modeled as a random field which ran-
domly fluctuates around a given mean. We discuss recent progress on numerical
methods in quantifying this uncertainty.
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