Univerzita Karlova v Praze
Matematicko-fyzikalni fakulta

si dovoluje pozvat Vas na
slavnostni seminar pfi pfilezitosti
zahajeni Cinnosti

NECASOVA CENTRA
PRO MATEMATICKE
MODELOVANI

ktery se kona pod zastitou

dékana MFF UK
a
prodékana pro matematickou sekci MFF UK

dne 2. kvétna 2013 od 14 hod.

v refektari MFF UK
Malostranské namésti 25
Praha 1

za ucasti vyznacnych hostl v Cele s
Jeho Magnificenci rektorem UK
prof. RNDr. Vaclavem Hamplem, DrSc.
a
predsedou AV CR
prof. Ing. Jifim DrahoSem, DrSc., dr.h.c.

http://ncmm.karlin.mff.cuni.cz

PROGRAM

14:00 Zahajeni

Prof. RNDr. Jan Kratochvil, CSc.,
dékan MFF UK

Necéasovo centrum - véera, dnes a zitra

Prof. RNDr. Josef Malek, CSc., DSc.,
feditel NCMM

Vystoupeni hostu

15:15

16:00

Prof. RNDr. Véaclav Hampl, DrSc., rektor UK
Prof. Ing. Jifi DrahoS, DrSc., dr.h.c.,
predseda AV CR

Prof. Dr. Willi J&ger, Universitat Heidelberg
Prof. Dr. Maria J. Esteban, Université Paris-
Dauphine, pfedsedkyné komise pro apliko-
vanou matematiku Evropské matematicke
spole€nosti

Prof. Dr. J6rg Liesen, Technische Universitat
Berlin

Prof. RNDr. Jaroslav Nesetril, DrSc., feditel
ITI MFF UK a centra DIMATIA

Coffee break
Kolokvialni prednadska

Prof. Dr. Endre Siili (Mathematical Institute,
University of Oxford):

Finite element algorithms for Kolmogorov
equations: stability, adaptivity, tractability

Jednacim jazykem seminafe je anglictina.


http://ncmm.karlin.mff.cuni.cz/

Prof. Dr. Endre Siili is Professor of Numerical Ana-
lysis in the Mathematical Institute, University of Ox-
ford, Fellow and Tutor in Mathematics at Worcester
College, Oxford, and Supernumerary Fellow of Lina-
cre College, Oxford. He was educated at the Univer-
sity of Belgrade and, as a British Council Visiting
Student, at the University of Reading and St Catheri-
ne's College, Oxford. His research is concerned with
the mathematical analysis of numerical algorithms for
nonlinear partial differential equations.

Endre Sili is Foreign Member of the Serbian Acade-
my of Sciences and Arts (2009) and Fellow of the
European Academy of Sciences (2010). He was invi-
ted speaker at the International Congress of Mathe-
maticians in Madrid in 2006 and was Chair of the
Society for the Foundations of Computational Ma-
thematics (2002—-2005). Since 2005 Siili has been co-
Editor-in-Chief of the IMA Journal of Numerical Ana-
lysis.

Since December 2012 Endre Sili he has been Visi-
ting Professor at the Charles University in Prague. On
this occassion he will deliver the Colloquium talk

Finite element algorithms for Kolmogorov
equations: stability, adaptivity, tractability.

Abstract: Stochastic analysis and statistical physics
are a fertile source of partial differential equations
whose numerical approximation raises challenging
theoretical and practical problems. This lecture is a
brief excursion into the construction and analysis of
finite element methods for the numerical solution of
Kolmogorov equations and related partial differential
equations. We shall also comment on recent develo-
pments on the finite element approximation of non-
divergence-form elliptic equations that arise from
stochastic analysis, whose coefficients obey a Cor-
des condition, and the relevance of these results for
the approximate solution of the, fully nonlinear, Ha-
milton--Jacobi--Bellman equations in dynamical pro-
gramming.

Necasovo Centrum pro matematické modelovani
tvofi odbornici v matematické analyze, matematic-
kém a pocitaCovém modelovani, numerické matema-
tice, dynamickych systémech, diferencialnich rovni-
cich a maticovych vypodétech, plsobici ve védeckych
tymech Matematického Gstavu AV CR, Ustavu infor-
matiky AV CR a Matematicko-fyzikaIni fakulty Univer-
zity Karlovy v Praze. Centrum je vé&decké sdruzeni,
které usiluje o rozvoj zakladniho a aplikovaného vy-
zkumu a vychovu studentl magisterského a doktor-
ského studia v aplikované matematice. Vyzkum Cent-
ra je zaméfen pfevazné, nikoliv vSak vyluéné, na
oblast fyziky kontinua. Centrum ma ambice byt pfiro-
zenym partnerem pro spolupraci s podobnymi zahra-
niénimi védeckymi centry €i vyjimeCnymi individuali-
tami Sirokého zaméreni.

http://ncmm.karlin.mff.cuni.cz

Nec€as Center for Mathematical Modeling is a re-
search platform whose ambition is to coordinate and
support research and education activities of several
Czech Republic based research teams working in
theoretical and applied mathematics mostly in the
field of continuum mechanics. The Center is expected
to be a partner for similar institutions at home and
abroad. In brief the research fields are the following:
continuum mechanics and thermodynamics, mathe-
matical analysis of partial differential equations, nu-
merical analysis and computer simulations, matrix
analysis.

We strive for mathematically rigorous descriptions of
natural phenomena on all levels of the mathematical
modelling — development of the mathematical model,
study of its mathematical properties, design of suita-
ble numerical methods and finally computer simulati-
ons. We firmly believe that the successful description
of natural phenomena requires excellence on all le-
vels. The existence of the Center allows us to combi-
ne and quickly disseminate state-of-the-art results in
all these fields, and to achieve an optimal and ma-
thematically well-founded description of relevant na-
tural phenomena.


http://ncmm.karlin.mff.cuni.cz/

