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MATHEMATIKKOLLOQUIUM

Das Institut fir Mathematik ladt zu folgendem Vortrag ein:

Josef Teichmann
ETH Zirich

A functional analytic setting for cubature methods
We show how to embed cubature methods in the spirit of Lyons-Victoir, i.e. high-order

weak approximation schemes for SPDEs, into a flexible functional analytic setting, where

unbounded characteristics of the SPDESs can still be treated and the optimal convergence
rate is valid.

Zeit: Dienstag, den 17. Januar 2012 um 17.15 Uhr

Ort: Victor-Franz-Hess Haus, TechnikerstralRe 25, HS G

Gaste sind herzlich willkommen!

Christel & Stefan Geil}



