Seminar

des DFG-Sonderforschungsbereichs 393

Numerische Simulation auf massiv parallelen Rechnern

Zeit: Freitag, 19.05.2000, 11:45 Uhr

Ort: Reichenhainer Straße 70, B 202

Vortragender: M. Konik (A7)

Thema: Hierarchical quadrature rules for multiscale methods

Biorthogonal wavelet bases admit an adaptive approximation of integral operators. However the computation of the coefficients in the compressed Galerkin matrix is a severe problem. In fully discrete Galerkin schemes the matrix coefficients must be approximated by numerical quadrature. We propose a hierarchical quadrature scheme in order to approximate integrals. Hereby we compute directly the differences between two subsequent approximation steps. Most numerical quadrature rules like Gauss quadrature do not allow to reuse function evaluations when subdividing the integration domain and/or increasing the polynomial degree of a quadrature formula. We present a hierarical quadrature rule which allow to improve accuracy in an adaptive way by reusing function evaluations consequently. Both the subdivision of the integration domain and increasing the degree of approximation is possible.

Das Seminar wird von Herrn Prof. Schneider geleitet. Interessenten sind herzlich eingeladen.

Thomas Apel, 22.03.2000