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Application of the sparse-grid stochastic collocation
method to the stochastic Burgers’ equation
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(1. Department of Mathematics, Ajou University, Suwon 443-749, Korea;
2. Department of Mathematics, College of Science , Yanbian University, Yanji 133002, China )

Abstract; We study an application of the sparse-grid stochastic collocation method to the stochastic Burgers’
equation. For this work, stochastic collocation and sparse-grid technique are applied to the problem. To verify
an effectiveness and availability of those methods for the stochastic Burgers’ equation, we provide several
numerical experiments.
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