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In his talk, Professor Owhadi will examine the interplay between 
game theory, numerical approximation, and Gaussian process 
regression. Through examples, he will illustrate the interface 
between statistical inference and numerical analysis via 
multiscale analysis problems, fast solvers design, operator 
adapted wavelet identification, and computations with dense 
kernel matrices. The discussion will cover his joint work with F. 
Schäfer, C. Scovel, T. Sullivan, and L. Zhang.
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