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nJD�?BD3>P]j^hd @(=(nzCED"CK>�;0M C	S_b]?BD]`�nz^wD-FG^B>7d�Q1C0?Vb"b">�^9Syn�m/?Vd�Cv`�^wHJA"d�nz^wD <7;�^wnJDTd³S�n�`�CÈCK>�>�^B>�Uc^wA"D"I"`
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>�CE`�CEDTd�?Vd�nz^wD ^BFNA"D]PlCK>�d�?BnJDTdJB nJD nJD1b]A"d%I"?Vd�?!?BD"I nzd�` b">R^Bb]?Vqw?Vd�nz^wD d�^
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d�Q1C�b]>�^BU]?VU]nJH�nzdJB/`�b+?BPlCB<
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s X�I"n\D(>%P >4Q ^/R�@/t�u*v >4Q ^/R�@h@ e w >4Q @ nJD1NvR>4Q5^/R�@yx u�zK{)| e g ^ U]X!?y<ÁCB<<R=dYS�g >²jV<§f @

\�Q1C-Pl^_C	H�PKnzCEDTdyP�>4Q5^/R�@0?B`$S0CEHJHc?B`$d�Q1C�`�^wHJA"d�nz^wD}vR>4Q ^/R�@0?V>RC->R?BD"I1^wm I CEHJI]`0n�D}NrZ=\ ^ L"n�<ÁCB<M�^wnJD d�HcB�m CE?B`�A">R?VU]HzC-F A"D"Pld�nz^wD]`rF½>�^wm~NrhfS�d�^
\�<

j
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nzd�`�m/CE?BD I CEHJI ?BD"Ianzd�`$d³S0^Vi�bc^wnJDTd�Pl^B>�>�CEHJ?Vd�nJ^wD L1qwn\DBCED U�B

���G>4Q(@cB e����LP >4Q ^/R�@	�7UY>�R�@ ?BD]I 
��G>4Q5^#Q
� @;B e��	�LP >4Q ^/R�@ P >4Q
� ^/R�@��7UY>�R�@ ^ >²jV< n @

n�<ÁCB<�d�Q"?Vd�� � >4Q @-?BD"I�
 � >4Q5^#Q � @ ?V>�C�C	S_b+HJnJPKnzd�H\B�?BD"I
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L2−Norm Decay of KL Series Remainder for Kernel exp(−10|x−x′|2), x ∈ (−1,1)
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Largest 2000 Eigenvalues of Factorizable Kernel exp(−10|x−x′|2), x ∈ (−1,1)3
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10 Largest eigenvalues of exp(−|x−x’|2), x ∈ (−1,1)
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14 Largest Eigenvalues of exp(−|x−x′|1+δ), x∈ (−1,1)
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16th Eigenfunction  of C(x,x′) = exp(−4|x−x′|2) on L−shaped Domain
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16th Eigenfunction  of C(x,x′) = exp(−4|x−x′|2) on L−shaped Domain − clustering
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expected value

Ea=3+x1, Va=e-4*|x-x’|2, f=2*sin(x1+x2), l = 5 (2048 El.), r = 2,1,1,1,1,1,1,1,1,1,1,1,1 (12288 det. Prob.)
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deterministic solution on same mesh

Ea=3+x1, Va=e-4*|x-x’|2, f=2*sin(x1+x2), l = 5 (2048 El.), r = 2,1,1,1,1,1,1,1,1,1,1,1,1 (12288 det. Prob.)
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pointwise (expected - deterministic)/deterministic

Ea=3+x1, Va=e-4*|x-x’|2, f=2*sin(x1+x2), l = 5 (2048 El.), r = 2,1,1,1,1,1,1,1,1,1,1,1,1 (12288 det. Prob.)
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min and max values

Ea=3+x1, Va=e-4*|x-x’|2, f=2*sin(x1+x2), l = 5 (2048 El.), r = 2,1,1,1,1,1,1,1,1,1,1,1,1 (12288 det. Prob.)
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autocorrelation

Ea=3+x1, Va=e-4*|x-x’|2, f=2*sin(x1+x2), l = 5 (2048 El.), r = 2,1,1,1,1,1,1,1,1,1,1,1,1 (12288 det. Prob.)
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standard deviation

Ea=3+x1, Va=e-4*|x-x’|2, f=2*sin(x1+x2), l = 5 (2048 El.), r = 2,1,1,1,1,1,1,1,1,1,1,1,1 (12288 det. Prob.)
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expected value

Ea = 3+sin(pi*x_1), Va = e-|x-x’|2, f = 1, l = 5 (2048 Elements), r = 4,2,2,1,1,1,1,1,1,1,1,1,1 (46080 det. Prob.)
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deterministic solution on same mesh

Ea = 3+sin(pi*x_1), Va = e-|x-x’|2, f = 1, l = 5 (2048 Elements), r = 4,2,2,1,1,1,1,1,1,1,1,1,1 (46080 det. Prob.)
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pointwise (expected - deterministic)/deterministic

Ea = 3+sin(pi*x_1), Va = e-|x-x’|2, f = 1, l = 5 (2048 Elements), r = 4,2,2,1,1,1,1,1,1,1,1,1,1 (46080 det. Prob.)
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min and max values

Ea = 3+sin(pi*x_1), Va = e-|x-x’|2, f = 1, l = 5 (2048 Elements), r = 4,2,2,1,1,1,1,1,1,1,1,1,1 (46080 det. Prob.)
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autocorrelation

Ea = 3+sin(pi*x_1), Va = e-|x-x’|2, f = 1, l = 5 (2048 Elements), r = 4,2,2,1,1,1,1,1,1,1,1,1,1 (46080 det. Prob.)
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standard deviation

Ea = 3+sin(pi*x_1), Va = e-|x-x’|2, f = 1, l = 5 (2048 Elements), r = 4,2,2,1,1,1,1,1,1,1,1,1,1 (46080 det. Prob.)
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pointwise (expected - overkill)/overkill

M = 3   r = 1,1,1   γ = 0.2
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pointwise (expected - overkill)/overkill

M = 8   r = 1,1,1,1,1,1,1,1   γ = 0.2
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