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• Multifidelity importance sampling (MFIS) combines, instead of replaces, a high-
fidelity model with a surrogate model

• Biasing distribution is derived with surrogate model and estimate with high-fidelity
model

• The MFIS estimator is unbiased, even in the absence of error bounds and error
estimators for the surrogate model

1

Highlights (for review)



Download English Version:

https://daneshyari.com/en/article/6916468

Download Persian Version:

https://daneshyari.com/article/6916468

Daneshyari.com

https://daneshyari.com/en/article/6916468
https://daneshyari.com/article/6916468
https://daneshyari.com

