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Abstract:

We consider stochastic Navier-Stokes
equations (SNSE) with spatial
periodic boundary conditions and
additive noise. We discuss various
probabilistic  representations for
SNSE. Using the probabilistic
representation with simplest
characteristics, we construct a layer
method for SNSE. We study
convergence of the proposed method
Including showing Its first
mean-square order. We formulate
the corresponding algorithm and
present results of some numerical
experiments.

The talk iIs based on a joint work
with G.N. Milstein.
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