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Abstract: Exponential Time Differencing (ETD) schemes have
become popular in the past decade because they are highly efficient
methods to solve nonlinear reaction-diffusion equations. We will
give an overview of ETD schemes and then proceed to describe in
detail several specific high order versions that prove to be very
useful. Some interesting empirical results will be presented for a
variety of examples, including chemotaxis in biology and exotic
options with nonlinear transaction costs.


