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"Efficient semi-Lagrangian schemes
for Mean Field Games on unstructured grids”

In this talk, we introduce semi-Lagrangian schemes and discuss the main issues related to their

construction on unstructured grids. We propose an efficient implementation adapting classical

algorithms in computational geometry and computer graphics. Then, we apply our computational

framework to the numerical solution of Hamilton-Jacobi-Bellman and Fokker-Planck equations arising

in second order Mean Field Games systems on domains with complex topology.

This is a joint work with Simone Cacace and Roberto Ferretti.
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