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The non-intrusive Polynomial Chaos (PC) and adjoint equations are considered and their performance compared for

estimation of uncertainty of a valuable functional subject to large errors of the input data. Random variables providing

maximum impact on the result (leading values) may be found using gradient information that allows reduction of the

problem dimension. The Hermite polynomial expansion coefficients are determined for the leading values. The gradient

may be also used for calculation of PC coefficients thus enabling further acceleration of the computations. (Received

September 22, 2009)
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