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Application of a low-rank based algorithm to the solution of a large-scale
statistical inverse problem in global seismology. — O. Ghattas, UT

Novel/Main Ideas

Provide an interoperable suite of hardened software
for both forward and inverse UQ, including
prototyping and production scenarios.

Develop adapted stochastic representations with
respect to arbitrary measures, and adaptive goal-
based non-intrusive sampling strategies.

Use low-rank approximation of the likelihood Hessian
to accelerate extreme scale stochastic Newton
solutions in Bayesian inference.

Impact

+ Establish and demonstrate the effective utility of
UQ in the computational science enterprise at the
exascale

» Advance the state of the art in UQ for handling
high-dimensional complex models of physical
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