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The solution to certain types of fractional SPDEs, e.g.,
(.'4:2 — VQ)Q/2 u(e; w) = W w) a=1,2,..

can be well approximated by Gaussian Markov Random Fields (GMRF) [1]
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Sparse precision matrices and fast algorithms

4

Surrogate-based design/optimization [2] (kriging/co-kriging)
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Fast Bayesian Inference <

for big data Spatio-temporal modeling in geosciences [1]
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