CHALMERS
Questions for Lecture 7

While reading Chapter 6.2-6.3 of [G], ask yourself:
® What is the statement of Theorem 6.2.17
® What is the basic idea of the multilevel Monte Carlo method?
® How are samples and discretizations balanced?

® How much do you gain in computational complexity when
using multilevel Monte Carlo? What are the consequences in
practice?
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