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Abstract:

Explicit stabilized integrators are an efficient and popular
alternative to implicit or semi-implicit methods to avoid the
severe timestep restriction faced by standard explicit integrators
applied to stiff diffusive problems.

In this talk, we explain how explicit stabilized methods, initially
proposed in the literature for stiff systems of ODEs and then
SDEs and SPDEs, can also be efficiently applied to stiff optimal
control problems and convex optimization problems.
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