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1. accelerate weak simulation of SDEs with fast micro-dynamics and slow evolution of observables

Goals:

2. investigate the assumptions underlying the method and the quality of the resulting approximations

Coarse Projective Integration Matching — Alternative for Lifting
Framework to extrapolate the long time dynamic behavior of Idea: maximally exploit the information that is present in a
multiscale systems using appropriately initialized microscopic (prior) microscopic state available from the previous instance
simulation on short time-scales of Coarse Projective Integration
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