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Typical approaches for forward uncertainty propagation involve sampling of
computational simulations over the range of uncertain input data. Often simu-
lation processes from sample to sample are similar. We explore a rearrangement
of sampling methods to simultaneously propagate ensembles of samples in an
embedded fashion. We demonstrate this enables reuse between samples, re-
duces computation and communication costs, and improves opportunities for
fine-grained parallelization, resulting in improved performance on a variety of
contemporary computer architectures. Building on these techniques, we explore
strategies for grouping samples into ensembles for adaptive stochastic colloca-
tion methods applied to anisotropic diffusion problems.
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