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What is a boundary value problem? UNIVERSTTxT
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Why is the task not obvious? UNIYERITE

» BVPs are weirdly both local and global
— Iterated Kalman smoothing
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— Gaussian bridge priors
» Too many unknowns

— Expectation maximisation

10—10 4

10! 10? 2

» We need efﬂciency No. of grid points Time (s)

— Mesh refinement
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