CONVERGENCE OF ADAPTIVE STOCHASTIC COLLOCATION WITH
FINITE ELEMENTS

MICHAEL FEISCHL AND ANDREA SCAGLIONI

ABSTRACT. We consider an elliptic partial differential equation with a random diffusion parameter
discretized by a stochastic collocation method in the parameter domain and a finite element method
in the spatial domain. We prove for the first time convergence of a stochastic collocation algorithm
which adaptively enriches the parameter space as well as refines the finite element meshes.

1. INTRODUCTION

Partial differential equations with random data are a ubiquitous tool in the modeling of real
life phenomena such as structural vibrations [21], groundwater flow [31], and composite material
behavior [1]. The efficient approximation of solutions of those equations is a challenging problem
as it requires the approximation of high-dimensional functions in a parameter domains as well as
low-dimensional but in general non-regular functions in the spatial domain. While effective ways to
generate the random data have been studied in [23, 34], we focus on the numerical approximation
of the resulting solution of the PDE.

To that end, we consider an adaptive stochastic collocation algorithm for a random diffusion
problem proposed in [32] and extend it to include spatial mesh refinement for a finite element
method. We give the first proof of convergence of the adaptive algorithm to the exact solution
and even derive some convergence rates as well as optimality statements. The main difficulty to
overcome is the interplay of parametric enrichment and finite element refinement to ensure overall
convergence.

Stochastic collocation is a so-called non-intrusive method, which has the big advantage that it
does not require new solver algorithms, but reuses deterministic solvers only. Roughly speaking,
the exact solution depends on a parametric variable (the random input) and a spatial variable.
While the spatial dependence is resolved by standard finite element approximation, the parametric
dependence is discretized by collocation. For each collocation point, we only need to solve a
deterministic problem and therefore can reuse well tested finite element codes.

Problems of this kind have been considered in many prior works. See, e.g., [37] for the (apparent)
first appearance of the term stochastic collocation in the field of computational fluid dynamics. The
authors combine a polynomial chaos expansion with a collocation solver. This is generalized and
formalized in [48], where different strategies and collocation points are discussed, and error analysis
is provided. In [2], rigorous error analysis is developed for the discretization of a random PDE with
a combination of standard finite elements and Gaussian collocation points (and also sparse grid
points). In [39], dimension dependent anisotropy of the solution is addressed by use of anisotropic
sparse grids and in [5], the optimal choice of the sparse grid parameters (the multi-index set) is
discussed.
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More recent works, which technically do not use stochastic collocation but still deal with sim-
ilar mathematical techniques and problems, include [15, 12] for quasi-Monte Carlo sampling ap-
proaches, [14, 16] for multi-level methods, and [13] for a multi-index method. Those methods have
in common that they do not recover the full probability distribution of the exact solution but only
compute a certain quantity of interest of it, e.g., the expectation or higher moments.

Another important and mathematically well-understood branch of methods for PDEs with ran-
dom parameters are so-called stochastic Galerkin methods. Belonging to the class of intrusive
methods, they employ a Galerkin method in both the spatial and the parametric domain. Algo-
rithms have been proposed in [29, 24, 28, 38, 49].

The question of whether intrusive or non-intrusive algorithms are more advantageous is a fun-
damental one and depends on the specific problem setting and goals of the user. An overview is
given in [30].

When dealing with PDEs with random data, adaptivity comes into mind for two reasons: First,
spatial adaptivity is necessary to resolve singularities originating from geometric features (e.g.,
concave corners) and from irregular coefficients induced by the random input. Uniform meshes
suffer from drastic reduction of convergence rate in the presence of such singularities, see, e.g., [7]
for an exhaustive overview on h-adaptive methods.

Second, parametric adaptivity is necessary to resolve anisotropies in the random coefficient. The
random input is often parameterized on high-dimensional parameter domains, and usually not all
directions of that domain are equally important. Therefore, a straightforward tensor approximation
approach would suffer dramatically from the curse of dimensionality. Here, an adaptive approach
can outperform uniform methods significantly, see [10, 11] for an overview.

Adaptive approximation of high-dimensional parameter domains has a long history. A start-
ing point is often the work by Kolmogorov [35], in which the decomposition of a high-dimensional
function into a sum of lower dimensional terms is discussed. Similar ideas have been pursued in sta-
tistics, we mention, e.g., so-called additive models [33], Multivariate adaptive regression splines [25],
or the ANOVA decomposition [46, 50]. One of the first dimension adaptive algorithms for sparse
grids can be found in [27]. The method uses an error estimator that, in practice, agrees very well
with the actual error but does not constitute a rigorous upper bound (it may underestimate the
error by an arbitrarily large factor in exotic cases).

For PDEs with random data, adaptive stochastic Galerkin algorithms have been investigated
in [6, 20] with convergence and even optimality proofs. Even low-rank tensor formats have been
used in [22, 17] to speed up the computation of stochastic Galerkin matrix and [17] shows that in
certain cases, the low-rank approximation of the full tensor product approximation can be stored
and manipulated faster than some adaptive sparse approximations.

An adaptive sparse grid collocation algorithm based on a reliable error estimator was proposed
in [32]. The work uses a sparse grid interpolation operator to discretize the parametric domain and
proposes an error estimator which consists of a parametric estimator as well as a finite element
estimator.

A couple of recent works deal with similar approaches. A non-adaptive but true multi-level col-
location method is proposed in [45]. The multi-level aspect allows the method to treat high-fidelity
finite element approximations with low-fidelity parametric approximation and vice versa. This fur-
ther reduces the impact of the curse of dimensionality and results in a very efficient algorithm.
Such an approach could be built on top of the method proposed in the present manuscript in order
to reduce the cost. An adaptive version of the multi-level algorithm was recently proposed in [36].
While the algorithm is adaptive in both the parameter and spatial domain, the authors use an error
estimator from [27] that is not an upper bound for the error and hence can not prove convergence
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without extra assumptions. Finally, the very recent but independent work [19] analyzes the same
parameter adaptive algorithm as in this work and proves convergence. However, they do not con-
sider spatial adaptive refinement of the finite element meshes. As we show in numerical experiments
in Section 4, spatial adaptivity clearly improves overall performance and hence should be included
in any adaptive algorithm (however, a careful choice of the adaptive strategy is important as minor
variations can lead to significant performance differences).

The remainder of this work is organized as follows: We present the model problem in Section 1.1
and describe the adaptive algorithm in Section 1.3. In Section 2, we prove convergence of the
adaptive algorithm for the pure parameter enrichment problem (i.e., the problem considered in [32]),
and Section 3 proves the convergence of the full adaptive algorithm including spatial adaptivity
(with one adaptive mesh per collocation point or one global adaptive mesh). Section 4 presents
some numerical experiments and in the final section, we draw some conclusions.

1.1. Problem statement. Consider an integer d > 2 and an open bounded domain D C R? with
Lipschitz continuous boundary dD. Let (£, F,P) be a complete probability space. Let ¥;, : Q@ — R
be independent random variables with ranges I',, = Y,,(Q2) and densities p, : I, = R>¢ for all
n € 1,...,N. In the present work, we assume that the ranges I'), are bounded subsets of R. Let
= ®£va1 I, CRY and p == ®nN:1 pn- The triple (I', B(T'), p(y)dy) (B(I') the Borel o-algebra on
I') is a probability space. Consider f € L?(D) and a : I' x D — R with the following properties:

e uniform boundedness
Jamin, Gmax € R>0 @ min < a(y733) < max p-a.e. yel\Ve e D

e affine dependence on y € T’

Vnel,...,N3a,:D—R:a(y,z) =ao(x) +§:an(a:)yn
=1
e regularity in space Va(y,-)|r € L>®(T) for all elements T (?f a coarse initial mesh Tipiy of
D.
We consider the parametric weak formulation of the Poisson problem: Find w : I' = V such that
(1) /Da(x,y)Vu(x,y) -Vo(z)dz = /D f(z)v(z)dx YveV, pae yel.

Here, V denotes the Sobolev space H} (D) with the norm ||v]|;, = IVl p2(py-

Due to uniform ellipticity of the problem the exact solution is unique and (see also, e.g., [2,
Lemma 3.1]) there exists 7 C RY, such that u : I' — V can be extended to a bounded holomorphic
function on the set

(2) (T, 7) = {z € CN : dist(2,,[,) <7, Vn=1,...,N}.

1.2. The sparse grid stochastic collocation interpolant. We aim at building a discretization
of the solution u of (1) in the space

3) P(T, W) = P(T) @ W,
where P(I") is a finite-dimensional polynomial space on I' and W is a finite-dimensional subspace of

V. In order to do so, we fix a set H of distinct collocation points in I' and denote by {Ly}y€7_,5 the
related set of Lagrange basis functions (i.e. the unique set of polynomials of minimal degree over
I' such that L,(y) = 0y, for any y,z € H). By P(I'), we denote the polynomial space spanned
by {Ly}yGH' For any y € H, we consider 7, a shape-regular triangulation on D depending on

y, and Vy = Ss (Ty), the classical finite elements space of piecewise-linear functions over 7, with
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zero boundary conditions. We denote by U, € V,, the finite element solution of the problem for the
parameter y, i.e.,

(4a) / a(z,y)VUy(x) - Vo(z)dr = / f(z)v(z)dx Vo € Vy.
D D
Finally, the discretization of u takes the form
(4b) up(e,z) = Y Uy(x)Ly(2).
yEH

The number of degrees of freedom of uy is ), 4 dim (Vy). The space W from (3) will be the
smallest subspace of V' that contains each of the finite element spaces {V,,} yeH: The set of colloca-
tion nodes and the polynomial space are defined following the sparse grid construction, which we

n
now describe briefly. We start by considering a family of 1D nodes, i.e. a set V" = {y](n)} - CR
]:
defined for any positive integer n. We require the family of Y™ to be nested, i.e. Y C Y+ for
any n € N. The particular number of the quadrature nodes used in the algorithm is encoded in the

function m(-): N — N. Finally, let I C NV be a downward-closed multi-index set, i.e.,
Viel, t—e,€l VYn=1,...,N such that ¢, > 1.
with e, the n-th unit vector in N¥. The sparse grid interpolant of a function v € C%(T', V) is
(5) Sifo)(y) =Y A" (v)(y),
i€l
where the hierarchical surplus operator is defined as A™® = ®7]:[=1 A™(in)  the detail operator
is defined as A™(n) — L{,T(i”) — Uﬁn(infl) and Z/{,T(i”): co(r,) — Pp(in)—1(I'n) is the Lagrange

interpolant with respect to the nodes Y™(i") < T,,. Finally, we set U =0forallnel,..., N.
The polynomial space P(I") introduced in (3) corresponds to

N
Py(T) = me(i)—l(r‘) where P,y 1(I) = ®Pm(in)—1(rn)'
el n=1

The sparse grid stochastic collocation interpolant can be written as a linear combination of tensor
product Lagrange interpolants (see, for instance, [47]):

N
(6) Silul(y) =Y e QUi (W)(y), e= Y (-
el n=l1 je{o,1}V
i+jel
The set of collocation points H in (6) and also in (4) is referred to as sparse grid and we will also

denote it by Hj in order to make the dependence on I explicit. The nestedness of the family of 1D
nodes V" makes Sy[-] interpolatory in the collocation nodes (see [4, proposition 6])

Srlul(y) =uly) vy eHr.
Due to this fact, (4) can be rewritten as
(7) up(z, z) =ur(z, z) = Srul(z, z) = Z Uy(z)Ly(2) xeD,zel.
yeEH

The nestedness is satisfied, e.g., by choosing Clenshaw-Curtis (CC) nodes to construct the sparse
grid, i.e.
) — 1
OIIC ) VS
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with the doubling rule

0 i=0,
(8) m(i) == ¢ 1 i=1,
2i-1 41 i>1.

We will stick with this particular choice for the remainder of this work for simplicity, remark
however that other choices are possible (see, e.g., [32]). The essential properties of Y™ used in the
proofs below are nestedness )" C Y™+t and the fact that the Lebesgue constants of the associated
interpolation operators grow sub-exponentially.

The requirement on the multi-index set I to be downward-closed is needed to ensure that the
sum (5) is actually telescopic.

Since u is analytic in y, we may consider the expansion (see again [32])

(9) u(y) = Z Ay (y) ae yel

1eNN
converging absolutely in V. As it will be central in the following discussion, we recall the definition
of the margin of a multi-index set I:

M= {iENN:i—enGIforsomene1,...,Nsuchthatin>1}.

1.3. The adaptive stochastic collocation finite element algorithm. The adaptive algorithm
employs the error estimator proposed in [32, Proposition 4.3]. We recall that u denotes the analytic
solution of the problem (1) while the discrete solution is S;[U] = >, < UyLy. By U: T — W,
we denote a function that takes the value Uy on the collocation point y € H; (sometimes we will
also use the notation U(y) = Uy).

The total estimator is composed of a parametric estimator

(10) Cso,r = Z Gi,1s Gi,r = HAm(i) (GVSJ[U])H

et L>(T",L?(D))

(the gradient V here acts exclusively on the space variable x € D) as well as a finite element
estimator

N

NFE,I = Z 77yHLyHLoo(r)7 Ty = Z 77:12;,T '

(11) yeEH TeTy
1 2
My = P2l f + V- (a(yr) VU [ Fairy + Y he 5 lay)VUy - nel,, o
eCoT L2(e

where [-],, denotes the jump over the edge (face) in normal direction n.. The combination of both
yields a reliable upper bound, i.e.,

1

(12) [l = St{U oo (r,1y < (Cnpe,1 + Cso,r) s

min
where amin > 0 appears in the equivalence relation between H& (D) and energy norm

1/2

1
aminHUHHé(D) < Ha(y)2Vv‘ 1/2

< amavaHHé(D) a.e. y €T for all v € H}(D)

L2(D)

and C' > 0 depends only on the shape regularity of Tint. We consider the following adaptive
algorithm.
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Algorithm 1 w, < SCFE(e, 6, «, Tinit)

1: I—l = @

2: Iy = {1}

3: compute finite element solution Uy, on Tini for all y € Hy,

4: for £ =0,1,2,... do

5: Uy < Refine FE spaces (I, Uy, «, 0)

6: compute parametric estimators (1, );¢ My, Cseur,

7: compute finite element estimator nrg s, ’

8: if a;liln(ésc,fe + Cnrg,1,) < € then

9: return u, < Sr,[U/]

10: end if

11: (U1, Io4+1) < Refine_parameter_space(ly, Uy, (C“[)Z.GMI[ , Tinit)
12: end for '

The algorithm consists of alternating between enriching the polynomial space P; in Line 11
(Alg. 1) and refining the finite element spaces corresponding to each collocation point independently
from each other in Line 5 (Alg. 1). The intuitive idea behind this choice is the following: In order
for the parameter enrichment routine to make a meaningful choice, the finite element solution in
the collocation points has to be ”close enough” to the exact solution. The algorithm terminates
when the a-posteriori estimator falls below a given tolerance € > 0 in Line 8 (Alg. 1). The reliable
upper bound (12) guarantees that the error of the discrete solution is also bounded by e.

The sub-routine Refine FE_spaces reads:

Algorithm 2 U <Refine FE_spaces (I,U, a,0)

1: compute finite element estimator (ny)yeHﬂ NFE,T
2: compute parametric estimator (sc s

3. Tol = a=——F—Cs0 1
2iem; [Tnei in Gsc,

4: while NFE,1 > Tol do

5: find minimal K C | ], ey, Ty := Uyey Ur, e, (y: Ty) such that
Z 7712;7Ty||Ly||Loo(r) 2 QU%E,I

(y,Ty)ex
6: for y € H do
7: refine 7y with Ky :={T' € Ty : (y,T) € K} as marked elements
8: end for
9: compute Uy over Ty
10: compute finite element estimator (n,) yer, FET
11: compute parametric estimator (sc,r
12: Tol « Q%CSC,I

2iemy [n=1in
13: end while

The aim of this sub-routine is to refine the finite element solutions in the collocation points
until the finite element estimator falls below the tolerance defined in Line 3 (Alg. 2). We use
newest-vertex-bisection with mesh closure for mesh refinement (see, e.g., [44] for further details).
Observe that, since the tolerance depends on the parametric estimator (sc, 7, which in turn depends
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on the discrete solution, the tolerance needs to be re-computed at every finite-element refinement.
This is necessary as one parametric refinement might uncover new features of the solution which
need to be resolved in the finite-element refinement step. In practical computations, this rarely
happens after the first few iterations of the algorithm. Note also that the linear convergence result
in Proposition 3.2 shows that starting from the initial mesh does not significantly increase the
computational cost (at worst case, it contributes logarithmically). It might be possible to prove
convergence without the scaling 1/ J;c 14, Hﬁ;l in of the tolerance in Line 3 of Algorithm 1 (the
experiments in Section 4 indicate that it is not necessary) however with the present techniques we
didn’t find a way to do that.

In Section 3 we will prove that the sub-routine terminates (i.e. that the finite element estimator
eventually falls below the tolerance) and that the choice of tolerance made in Line 3 (Alg. 2) is a
sufficient condition for convergence.

Finally, the sub-routine Refine _parameter_space reads as follows:

Algorithm 3 (U’,I') +Refine parameter_space (I, U, (C@I)ieMI’ Tinit)

I 4= argmax;e v, Pi g
2: I = IUAi’]
3: U’ < update U by computing finite element solution Uy, on Tinit for all y € Hp \ Hy

The aim here is to enrich the polynomial space P; as done in [32, Algorithm 1]. At each iteration,
the algorithm enlarges the multi-index set I by adding multi-indices from the margin of I depending
on the values of the pointwise error estimators ((; 1), ¢~ More precisely, in Line 1 (Alg. 3) we select
a profit mazximizer, i.e. a multi index in the margin that maximizes a given profit function P; 1 (see
below for some examples):

(13) 1 = argmax P; s

1EMy
(in case more than one multi-index maximizes the profit, we pick the one that comes first in the
lexicographic ordering).
Then, in Line 2 (Alg. 3) I is enlarged by adding A; 7, the smallest subset of M containing ¢ such
that TUA; 1 is downward-closed. Finally, in Line 3 (Alg. 3) we compute the finite element solution
over the default mesh Ti, corresponding to each new collocation point, while preserving the old
ones.

We analyze two possible choices of profit:

e Workless profit:
(14) Pir = Z GiI
JEA; 1
e Profit with work:
djea; G
(15) Pig = S
ZjEAi,I W
where the work is defined as W; = ny:l (m(4n) — m(Jn-1))-

2. CONVERGENCE OF THE PARAMETRIC ENRICHMENT ALGORITHM

We examine the convergence properties of a simplified version of Algorithm 1, also discussed in
[32]. In the present case, we suppose to be able to sample the function u : I' — V for any fixed
parameter y € I'. Thus, a discrete solution is given by the sparse grid interpolant Sy[u] € P;(T", V),
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for a downward-close multi-index set 7 € NY. Moreover, the a-posteriori estimator, which in the
fully discrete setting was the sum of parametric estimator (10) and finite element estimator (11),
simplifies to (sc,7 = > ;¢ M, Git (no additional term accounting for the finite element discretization)
where the pointwise estimator is

NG
Giog HA (GVSI[UDHLOO(F,H(D))'
In this setting, the reliable upper bound (12) simplifies to: [[u — Sr[u]||peo(r vy S Csc,1. Workless-

profit and profit with work are defined analogously to (14) and (15) respectively. This simplified
version of the algorithm reads:

Algorithm 4 u, < SC(e)

I={1}
ue = Srlul
compute (sc, 7
while (sc 1 > € do
1= arg max;e vy, Pi1
I+ 1U A@ I
ue — Stlu]
compute new a-posteriori estimator (sc,r
end while

1. Preliminary results.

2.1.1. Stability and convergence of the hierarchical surplus A™® . In this section we recall basic
results on the hierarchical surplus operator A% (see for instance [40]). The analysis is carried
out in the L*°(T", V) norm as it is the most ”stringent” among the LP(I', V') norms for p € [1, o0].
We note that all the arguments below work with other choices of p.

We will first state 1D results (corresponding to the case N = 1). For i € N, the Lebesgue
constant A, ;) of the interpolant U™ satisfies the relation

(16) Hum@)vHLw(m Mm@l Vo€ COT,V).

Moreover, since CC nodes and the doubling rule (8) are used, it can be estimated as (see [18])
(17) Amiy < 2i.
Therefore, the relation (16) can be rewritten explicitly with respect to i as

(18) Hum (0 H Silolpeqy,  YoeCOT,V).

Loe(T,V)

The estimate (18) can be used to derive a stability estimate for the detail operator
ym™o _ um(i—l)) H < - ,
H( v Loy illoll, (r,v)

Moving to the general case N € N, we can now exploit the tensor product structure of I' ¢ RV to
obtain a stability estimate for the hierarchical surplus operator

(19) Jam @] L (H ) ol ey



Since this estimate will be employed several times in the rest of the paper, we denote this bound
on the norm of A™® by

(20) As =[] in-

We derive another estimate of HAm(i)uH Loo(P.V) that relies on the fact that u : I' — V is analytic
with respect to y. The tensor product structure of I' allows us again to start from a 1D results
and then generalize to N dimensions. We state a result that relates the best approximation error

in P,,,(I', V) to the size of the domain of the holomorphic extension of u (2).

Lemma 2.1 ([2, Lemma 4.4]). Ifv € C%(T,V) and it exists T > 0 such that v admits an analytic
extension to X(I',7) (defined in (2)), then for m € N

2

(21) Bn(o) = min o=l € e max ()l
— 27 472
where o == log (\F| +4/1+ mQ) > 0. ]

Since U™ is exact on Ppi)y—1(I, V), its error can be expressed as (see [4])

Hu —uymv) H < (14 Mni)) Eingiy—1(w).

Le(T,V)

Remembering (17) and the previous lemma, the error estimate for U™ can be simplified as

o2

< —om(t)
ey S0 a2

This estimate can be applied to the detail operator after a triangle inequality to obtain

(22) |amo| oy ST o u(z)lly

Applying (22) to the multidimensional case (by considering one component at a time) leads to the
following estimate:

Lemma 2.2. For i € NV, the hierarchical surplus of an analytic function uw: T — V satisfies

(23) P

where

i log [ 27 4 [14 A7
o = min o. O, =
nel,....N " " |F‘ ‘Fn|2 7

where the hidden constant depends on u.

2.1.2. A simplified formula for (;r. In the present section we highlight elementary facts on the
zeros of A™Jy and the kernel of A”™J). These facts are combined to show that the operator
Am() (aVAm(j)) is identically zero unless the multi-indices 4, j € NV are “close to each other” (see
also [32, Proposition 4.3] for partial results in this direction).

We will denote by R; € NV the axis-aligned rectangle with opposite vertices 1 and 4:

(24) Ri={jeN":j,<i,V¥nel,... N}
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Theorem 2.3. Given, i, j € NV, if one of the following two conditions

(25) Inel,...,N in<jn
or
(26) Vnel,...,.N:j+e,<t,

is satisfied, then
(27) A (aVAm(j)u> =0 Yu € CO(T, V).

Proof. Fix y € Y™%. By (25) and the nestedness of CC nodes, it exists n € 1,..., N such that
yn € Y™Un=1) This implies that A™Du(y) = 0, as y, is an interpolation point for both Ufln(j”)
and Uy, Un=1) Thus, recalling that V acts on the space variable x only,

(28) a(y) VA" Du(y) =0 vy ey,

Next, observe that a hierarchical surplus can be written as a linear combination of Lagrange inter-
polants

A — Z (_1)\a|um(i*a)‘
ac{0,1}V
By the nestedness of CC nodes, (28) implies that aVA™9)y is in the kernel of each of the inter-

polants U™ o € {0,1}V\ {0}, which in turn implies (27). To show that (25) also implies (27),
first observe that

N
(29) aVA™ Dy € Y P —1te, = Plijumy, € Pro)
n=1

where the last inclusion is due to assumption (26). Next, observe that a hierarchical surplus can be
written as a difference of sparse grid interpolants: A™#) = SrR; —Sr;\{i)- This implies that P\ (5
is a subset of the kernel of A™®) as both Swr; and Sg,\(4) are exact on this space. Together with
(29), this concludes the proof. O

Remark 2.4. The previous theorem can be used to simplify the computation of (; ;. Consider a
multi-index set I C NV and i € My. Define

Jir={jel:Inel,... N:jg=i—e,}.

Then, thanks to the previous theorem:

A™D (aV ) [u]) = A [V Y ATy | = A [V Y Ay |

jel Je€Jdir
SO
(30) G = ||A™D [ av Y Ay
J€Jir Leo(T',L2(D))

See Figure 1 for a graphical representation.
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Figure 1. Graphical representation of the simplified computation of ; ; from (30). We
consider N = 2 parameters, each point in the plot corresponds to an element j = (j1,72) €
N2, where on the x-axis we represent j; and on the y-axis j». Filled dots represent I, the
red hollow one is ¢ € M;. The blue dashed line encircles the multi-indices in J; s, i.e. the
only relevant ones in I for the computation of (; 1, as explained in Remark 2.4.

2.1.3. A priori estimates for estimators and index sets.

Proposition 2.5. Given u:T' — V analytic, a multi-index set I C NN and i € My, the pointwise
error estimator can be bounded as

Gip S NAGe oG-t
where A; is defined in (20).

Proof. Observe that S7[u] is analytic but not uniformly with respect to I, so one cannot apply
directly the convergence result for the hierarchical surplus. Recalling Remark 2.4, we can simplify
the expression of (; 1 as

Gir = || A" (GVSI[U])HLOO(F 12(D))

_ Am(z) aV 2 : Am(i—en)u
nel,...,.N
i—en€el Loo(T,L2(D))

Applying the stability of A”™®  boundedness of a, and the triangle inequality, we obtain

Gir <A |am=eu| .
! ne; N Loo(I,12(D))

i—enpcl
Observe finally that, since u is analytic, we can apply Lemma 2.2 to obtain

Cf,;] < Az Z Ai_EHQ—o\m(i—en—1)|1 5 NA12:6—0|m(11—1)|1.

nel,....N
i—en€l
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Remark 2.6. A direct consequence of the previous proposition is the uniform boundedness of the
sequence of a-posteriori estimators ((sc.,1,),- Indeed, we have the following bound independently of
of the iteration number £

CSC,I[ = Z Ci,[@ S N Z Aieia‘m(i_l)ll S N Z Aief(ﬂm(’i’_l)h < 0.

'iEM][ 'iEM[[ ieNN
Lemma 2.7. The profit mazimizer i, € NV at iteration £ of Algorithm 3 satisfies

N / N
A":Z = H<’I:g,6n> < <1 + N) .

n=1

Moreover, there holds

N
(31a) #A;,1, < (1 + )

as well as

N
(31b) #MQSNG+@—UO+6$>>.

Proof. First observe that due to the arithmetic-geometric inequality,

N N A\ . \N

. Z —1Jn ‘.7|1 . N
|| n < | =2=— = | == v R,
nZIJ _< N N Je

Then, it can be easily proved by induction that |i|; = N + £. To prove (31), first observe that
A; = R; \ I, where R; is the axis-aligned rectangle in NV as defined in (24). Thus, #A;,1, <

#Ri, 1, = Ai, and due to the previous lemma we obtained the desired bound. As for the second
estimate, first observe that #M7j, < N#1I,. Then, an estimate on #1I, comes from the partition
I,={1}u Ufn_:ll A;,. and the estimate on #A4;,. O

2.1.4. Remarks on the algorithm driven by workless profit. In this section, we point out some
elementary facts on the behavior of the algorithm when the workless profit defined in (14) is used.
Inspired by [9], we give the following definition:

Definition 2.8. Given a downward closed multi-index set I ¢ NV, 4 € M is maximal in M if
and only if

Vie M\ {i}, Inel,...,N:ip, > jn.
The set of maximal points in M7 is denoted by .
Example 2.9. Ifi € NV and I = R; is an axis-aligned rectangle as defined in (24), then
ur={it+eynel,....N}.
Lemma 2.10. For the workless profit (14), the selected point i, is mazimal in My,
(32) ig € g,.
Therefore, I, is an azis-aligned rectangle in NV, i.e.

(33) =R
12

To—1°



Proof. We prove (32) by contradiction. If ¢, is not maximal, there exists j € My, \ {i¢} such that
for all n € 1,...,N (ig,e,) < jn, which implies ¢, € Rj. Thus, iy € A;5, = R; \ I, and by
definition of the workless profit, we have the contradiction P;, 1, < Pj p,.

The second fact (33) can be proved by induction. For ¢ =1, I; = Rq = {1}. Assume that for
fixedeN, I, =R With (32) and Example 2.9, we know

To_1*

ieEM[ZZ,UfR :{ig_1+en,n€1,...,N}.

i1

Thus Ipy1 =1, U AieJﬁ = 'Rié.

To summarize, the use of the workless profit (14) implies that, for all £ > 0,

e it exists a unique number n(¢) € 1,..., N such that
(34) Tp1 = T+ €y ).
e as a consequence, the norm of %, is given by:
(35) |tor1]1 = |21 +1 =N+ £
e [, is a rectangle:
(36) Iy =R,

Therefore, the sparse grid stochastic collocation interpolant is actually a full tensor product
Lagrange interpolant:

N
SIZ+1 = ®u£n(<’l:g,€n>)'
n=1
e the multi-indices added at iteration ¢ are

(37) Air, =Ty \Ir = {J € Ri, < jny = (80, €n0)) } -

In other words, the evolution of the approximation space is determined by the sequence of integers
(n(€)),. This allows us to simplify the notation as follows

An,f@ = Aizf1+€n,fe

Pu,1, = Z Ci Iy

jeAn,Ie
Let us moreover denote the maximal n-th dimension of I, as

(38) Tp,¢ = Max jp.
Jjel

See Figure 2 for a graphical representation.
The estimate for the pointwise error estimator from Proposition 2.5 can be improved as follows.
First observe that, due to (34) and (36),

Ji,f{i:{j c€ly:dne 1,...,N:j:i—en}: {i—en(g)}.
Thus, #J; 1, = 1 and we may reduce the dependence on N by

(39) Gy S Afeolmt=VlL
13



J2

Te_1 U

A17IZ

—_t
N+
Lot

J1

Figure 2. Example of approximation parameters at a generic step £ of the algorithm when
the workless profit (14) is used. We consider N = 2 parameters, each point in the plot
corresponds to an element j = (ji,j2) € N2, where on the x-axis we represent j; and on
the y-axis jo. Filled dots represent Iy, hollow ones Mj,. The multi-index selected by the
algorithm at current step, 4y, is in red (so in this case n(¢) = 1). The blue rectangle encircles
multi-indices in A, 1,

2.2. Convergence of the parametric estimator. In the following two lemmata, we prove that
Algorithm 4 driven by workless profit and profit with work respectively forces the maximum profit
over the margin to zero.

Proposition 2.11. If the workless profit (14) is used, then

lim P, n(e),r, = 0.
£—o0
Proof. For fixed n € 1,..., N, we estimate each pointwise error estimator appearing in P, j, by

(39) and the fact that for any ¢ in A, 1,, in = 0 + 1.

TLIg Z CJIZN Z A2 —o|m(i—1)1

]eAn,Ié zeAn,IZ
N
)
ieAn,Ie k=1
N
< (Tn,z + 1)2 e—%m(rmg) Z Z% —Zm(in+1) H ( 22 —om(ig— 1)>
i€An 1, k=1,k#n
< (TM_H)Q o~ 5m(rn.e) Z A%€—§|m(i—1)\1.
":EAn,IZ

The last factor is uniformly bounded with respect to ¢ (but this bound depends on the number of

dimensions N)
Z Age—%lm(i—l)h < Z Age—%lm(i—l)ll < 0.
i€A, 1, 1eNN
We are left with:
Pra, S (rnye + 1)2 e 3mrne),
The proof is completed by observing that limy e ry(¢); = 00. (|
14



For the profit with work, we can even show convergence to zero of the profit without using the
analyticity assumption on u. This is not relevant for the problem at hand, as the analyticity follows
immediately, but may be relevant for more complicated and less regular random coefficients.

Proposition 2.12. There holds limy_,o P;, 1, = 0.

Proof. As in the proof of Proposition 2.5, but without using any analyticity of u, we obtain with (19)
that

Git S AIN(Vull poo (p L2 ()
We observe that the doubling rule (8) implies
(40) 2MEh=2N <y, < 2lth =N,
Thus, the profit can be estimated as:
. , ) 2
S ZJGA%IZ Ciile < #A%IZAQN
T jens, , Wi Wi
N .

Since 2/ grows much faster than Afé =11, zfn, we conclude the proof. O

P; < N(1+¢/N)NAZ 22N =lich,

19,1y

The following result shows that, if a multi-index ¢ € NV stays in the margin indefinitely, then
it’s pointwise estimator vanishes. This result is valid for both workless profit and profit with work.

Proposition 2.13. Letie NV and suppose the index remains in the margin indefinitely, i.e.,
Wy e N:VE> Ly, i€ My,

Then, the pointwise error estimator corresponding to © vanishes

lim &, =0.
l—)ooCZ’IZ

Proof. Let 3 € NV such that 4 € M, for all £ > {y. Thus, i = 1y for any £ > {p, which means that
P <P; Ve > {y.

3,1 0.1y

In case the profit with work (15) is used, since limy_,o, P;, 7, = 0 as proved in Proposition 2.12,

we have that limy_,., P;, = 0 (otherwise ¢ would be selected at some point). Moreover, since

i1

> jeds W; (i.e. the denominator in the profit 732’ I/z) is eventually constant with respect to ¢, we

have that limy o, Y jeA. Cg L= 0, and in particular we obtain the statement. The same holds if
1, e b A

the profit without work (14) is employed, as in Proposition 2.11 we have proved that also in this

case limy_,o0 Ps,. 1, = 0. ]

Remark 2.14. Recall the simplified formula (30) for C?Ig with JZI@ = {;— e, :nel, .. .,N}.
Observe that (J;J)Z is eventually constant, i.e. it exists lo > Ly (as defined in the previous

proposition) such that for all { > {9 nge = )

i, Thus, (C:L:Jé)g 1 also eventually constant.

Therefore, (C; 1@)@ does not only vanish in the limit, but is actually eventually zero:
Ve > Eg,gglé =0.

We can finally prove the convergence of the parameter-enrichment algorithm with a technique
inspired by [6, Proposition 10].
15



Theorem 2.15 (Convergence of the parameter-enrichment algorithm). The adaptive stochastic
collocation Algorithm /4 driven by either workless profit or profit with work, leads to a vanishing
sequence of a-posteriori error estimators, thus also leading to a convergent sequence of discrete
solutions

Jim Csen = 0= lim flu—Sp[ulll oy,
Proof. The a-posteriori error estimator at step £ € N can be written as
Csoe = Y Girglwmy, (3),
1eNN
where 1 4 1 is the indicator function of the margin My,. In order to prove that the sequence vanishes
by dominated convergence, it is sufficient to prove that (i) for any 4 € NV, lim/_,o Gi,1, 1 m o, = 0

and (i) that the sequence ((sc,r,), is bounded. The uniform boundedness (i) was proved in
Remark 2.6. As for (i), observe that at least one of the following cases applies:

e 1 is eventually added to I, thus 14 1, (2) is eventually zero;

e i is never added to the margin (for all € N, ¢ € N¥\ My,), thus ¢ g, is constantly zero;
e it exists £ € N such that for any ¢ > ¢, 2+ € Mj,. In this case, due to Proposition 2.13,
limg 00 Gi,1, = 0.

This concludes the proof. O

2.3. Convergence of the parametric error. In the present section we denote by L(L>(T',V))
the space of linear bounded operators 7" : L*>(I', V) — L*(I', V). It is well known that this is a
Banach space when equipped with the usual operator norm

1Tul| oo (1,1

1Tl £ oo 0,y = sup T T
weLeo (V) uz0 |l poor

We have the following monotonicity property of the approximation error of S7[-] with respect to I:

Lemma 2.16. Letu € CO(T',V) and I,J C NV downward-closed multi-index sets such that J C I.
Then

o= Srlelloeqr vy < (1 + ISt ey ) e = Safulllzqe vy
Proof. With the identity operator 1 on C%(T', V), observe that
u—S[[u] = (1—S[)u: (1—51)(1 —SJ)U
since J C I implies Sy [Ss[u]] = Ss[u]. The triangle inequality concludes the proof. O

In the present section we provide error estimates for Sy, with respect to the number of iterations
¢. We consider both the possible definitions of profit (14) and (15).

Remark 2.17. The quantity ||S1,| 7y r ) from Lemma 2.16 satisfies

o Workless profit: Iy = R;, ,, i.e. Si, is actually a tensor-product Lagrange interpolant (see
Section 2.1.4). Therefore, we can estimate

N
® u:ln“ié—lven»

n=1

N r—1\V
< H<i£—1,€n> < <1+N> )

L(L>>(TV)) n=1

1) Snllgpeorvy) =

where in the first inequality we used the stability bound for the Lagrange interpolant (18)
and Lemma 2.7 for the second inequality.
16



e Profit with work: Partitioning I, with the sequence (AimJ )fn__ll and using Lemma 2.7.

ISzl cezoeqry < D H A < Z #A; 1A,

(42) icly
co-n(i+ 50"

We finally prove the parametric error estimates, first with workless profit, then with profit with
work.

Theorem 2.18. Consider Algorithm 4 with workless profit defined in (14). Denote by I, the
downward-closed multi-index sets chosen by the algorithm at step ¢ > 0 and by St,[u] the cor-
responding sparse grid stochastic collocation approximation of the analytic function v : ' — V.
Then,

—-1\V -
(43) lu = Sp, [ulll oo (r vy S (1 i <1 * £N> ) N2e—5m0+%)  yp > 0.

Proof. Fix £ > 0. Recall the definition of 7, ¢ from (38) and consider the direction 7 € {1,..., N}
which maximizes ry, ;. With n(¢) from (34), define

¢ =max{l €l,....0:n(l')=n}

and observe that with each iteration, at least one side of the axis aligned rectangle I, is increased
by one, i.e.,

L(L>=(T,V))

14
(44) Tn(ﬁ’),ﬁ’ = ’I”,,*%g Z 1 =+ N

Applying estimate (41) form the previous remark, we can bound

=1\
e = Si[Wlll ooy < {1+ (14— ) ) 1w = St [ull] oo )

Now, apply the reliability of the error estimator proved in [32, Proposition 4.3] to obtain
HU - SIZ/ [U]HLOO(F,V) S Z C’i,[e/'

’IZEMIZ,

Recalling the definition of A, j, and P, 1, for n € 1,..., N given in Section 2.1.4, we have

N N
S G =Y > Gy =Y Puty < NPuuy i,
n=1

’I:EMIZ, n=1 iEAn’IZ’

The profit Py 1

o

2
PTL(ZI),IZI — Z Cj,IZ/ < Z (H]k> e 2|m.7 1) <T (4/)06 2 (Tn(g/),e/)7

€A1, €Ay, k=1

can now be bounded as a function of 7, » as we did in Proposition 2.11

where in the first inequality we have applied the estimate (39) on (j, 1, and in the second we have
exploited the fact that, for j € A, ) 1., Jn@) = Tn@)e +1. Recalling that 1+ % <oy <A,
we obtain

Pn n(l), Ly N£2e 2 (1+ )

17



Let us now prove the analogous result for the algorithm driven by profit with work.

Theorem 2.19. Consider Algorithm 4 with profit with work defined in (15). Denote by I, the
downward-closed multi-indezx sets chosen by the algorithm at step £ > 0 and by Sp,[u] the cor-

responding sparse grid stochastic collocation approximation of the analytic function u : I' — V.
Then,

V4 4N —Im Z%
(45) o= Sulillmeay S € () 20 () wso
Proof. For brevity, we write (;, A; and P; instead of (; 7, A;r and P; 1 respectively. Fix £ > 0

and consider 7 := max;ey, |¢|s~ and 7 € 1,..., N such that, for some ¢ € Iy, ip = 7. Observe that
#1, 2 ¢ and hence

7> 0N,
Consider the last step ¢/ in which I, has been extended in direction 7, i.e.,
(46) ¢ = max {K' €l,...,0:(ip,ez) =7 and iy — ez € Ig/}.
Applying estimate (42) from Remark 2.17, we can bound
0 1\2N
(47) lu = Sr, [ulll poo 1y < (1 +(£-1) <1 + N) ) |u— 51, [“]Hmo(r,vy

In [32, Proposition 4.3], the reliability of the error estimator is proved
=St ey S D G
’LEM]

Recalling the definition of jij,,, the set of maximal elements in M;, (Definition 2.8), the margin
can be represented (but in general not partitioned) as

(48) M, = |J 45

jeﬂle/

Thus, we can estimate

O S S S PILUED S SLE

iEM}E, jeme, 1EA; Jeupr, 1€A; Wi 1€A; JE/L[ 1€A;
1
<Pi, Y. Y Wi= E Gi S W > > Wi |,
J€n1,, €A, i€, 1641'4/ * \denr, i€4;

where in the second inequality we have used the fact that P;, > P; for any j € My,. Let us now
estimate each of the three factors separately.

® > ica. G Asinthe proof of Theorem 2.18 (using the estimate from Proposition 2.5 instead
L
of the one in (39)) we obtain with (N <7< (+1 that
1
_a N
(49 5 asnee ),
1€A; ,
4
® > ica, Wi There holds
L
(50) ST Wi > Wi, > ml(ie,en) — m((ip,eq) — 1) > 272 > 252

’l:GAi[/
18



® Zjemw ZieAj W;: We observe

S W= > #{jep, e AW

d€n1,, i€A; €My,
Thus, being # {j €y, 11 € Aj} < #M,, we can estimate

(51) Z Z Wi < #M;y, Z W; < (#M[Z,)z max Wj.

. s . 1EM;
J€nr, 1€A; €My, 4

An estimate for #M, is given in (31). For the second factor, use the bound on Wj; from
(40) and the fact that for any ¢ € My,,|t[; < N + ¢ to obtain:

2
(52) Yo Y wi< <N+N(£— 1) <1 + g_Nl)N> 9l

jE“IZ/ iGAj
Finally, the statement of the theorem is obtained combining (49), (50) and (52). O

Remark 2.20. We note that the convergence rates in Theorems 2.18-2.19 above compare the error
to the number of adaptive steps £. This is hard to compare to classical a priori results which bound
the error in terms of the number of collocation points (see, e.g., [39,2]). Due to the adaptive nature
of the algorithm we have no knowledge about the shape of I, and hence the number of collocation
points #Hy,. Additionally, we do not assume any a priori information about the anisotropy of the
solution. Hence, the term (/N is the worst-case for a fully isotropic solution. We point out that
the observed rate of convergence is much better (see Section 4) and further research is required to
explain the performance of the adaptive algorithm.

3. CONVERGENCE OF THE FULLY DISCRETE ALGORITHM

In order to prove the convergence of Algorithm 1, it is sufficient to prove that

e in Algorithm 2 (the finite element refinement sub-routine) the finite element error eventually
falls below the tolerance prescribed in Line 3 (Alg. 2) and iteratively updated in Line 12
(Alg. 2) (proved in Section 3.1)

e that the parametric estimator (g¢ 7, in Algorithm 1 vanishes (proved in Section 3.2).

Indeed, if this is the case, nrg,;, will vanish with (s¢ 7, because of the definition of the finite element
refinement tolerance and the reliability of the estimator will ensure the convergence of the discrete
solution to the analytic one.

In the present section, we will write (sc,7(-),(s,7(-) to denote the dependence on the function
explicitly. The same will be done for the finite element estimator npg (-). For instance, the
parametric estimator from Section 1.3 (defined in (10)) can be written as (sc ;(U), if we denote
by U the current discrete finite element solution. In the previous section, in which we assumed to
be able to sample the analytic solution, we were dealing with (sc 7(u).

The following lemma will be used in the next sections.

Lemma 3.1. Given a downward-closed multi-index set I C NV, there holds

[Cser(w) = Cse (U S | D A |nee (D).
ieEMy
19



Proof. The stability bound (19) for the hierarchical surplus operator implies
[Cscur(u) = Cso (U <Y 16 (w) = G (U)]

1EM]

< > ||am® (@ 1u - v

PV L (T',L2(D))

< Z Ai | (IVSi[u = Ulll oo (r, 12(py)-
teEM;

Now we only need to bound the last factor with the finite element estimator:

IVSrlu— U]HLOO(F,LQ(D)) < Z [(u(y) — Uy) LyHLoo(r,v)
yeH

< Z IV (u(y) — Uy)Hm(D)HLyHLoo(F)'
yeEH

The reliability of the residual-based error estimator in each collocation point y concludes the
proof. O

3.1. Convergence under h-refinement. The stochastic collocation finite element algorithm (Al-
gorithm 1) delegates to Algorithm 2 the task of refining the finite element solutions corresponding
to the collocation points until the finite element a-posteriori estimator defined in (11) falls below a
given tolerance. Recall that Algorithm 2 is given a multi-index set I, or equivalently a sparse grid
‘Hj consisting of N, collocation points that will not change during its execution. Hence, we will
drop the index I in the following. Moreover, the index £ € N will denote the current iteration of
the adaptive loop starting at Line 4 (Alg. 2) (so U, and 1y, will denote respectively the finite
element solution and finite element estimator on the collocation point y € H at iteration ¢ and
with respect to the mesh 7y ,).

From the theory of the classical h-adaptive finite element algorithm, we have the following
contraction property (see, e.g., [8, 43, 7]) for all y € H:

2 2 2
(53) Z M1,y <4 Z My, + CllUet1y — Urylly,
T€To11,4\Te,y Te€Toy\Tev1,y
as well as
1/2 1/2
2 2 1/2
60 (X agr) (00X myr) Oy~ Uslly
TETii1.4NTiy TETtyNTis1.y

for 0 < ¢ < 1 and C' > 0 independent of ¢ but depending on the shape-regularity of the mesh and
the regularity assumptions on the coefficient a(y,-) on Tinit. Since we use newest-vertex-bisection
for mesh refinement, the shape regularity depends only on Tipis.

As in the deterministic setting, Dorfler marking together with (53)—(54) can be used to prove a
contraction property of the estimator (see also [6] for a similar argument with a slightly different
marking strategy).

Proposition 3.2. Given an arbitrary downward closed index set I C NN, Algorithm 2 satisfies

k
(55) E 77?+k:,y < ClinGrin E Uz?,y
yeH yeH
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for all ¢,k € N and some uniform constants 0 < qiin < 1, Ciin > 0. In particular, we have:

Elggo 151 [u] — SI[UZ]HLOO(F,V) =0= eliglo nre,1(Ue).

Proof. We show with (53)—(54) that all § > 0 satisfy (recall the definition of | | from Line 5 (Alg. 2))

Z 773+1,y = Z 77§+1,y,Ty + Z 77%+1,y,Ty

yEH (yVTy)el—'yE’H 72+1,y\72,y (vay)EUng 77z+1,yﬁ77-’,y
<q 3 Wy, + (1+0) > My,T,
(y»Ty)el_lye’H 7—4,y\7—é+1,y (y»Ty)el_lye’H 7—4,y07Z+1,y
_ 2
+O2+6Y) Y U1y = Usylly,
yeH
<(¢—-1) Z nl%,y,Ty + (1 +4) Z T]lg-l—l,y,Ty
(vay)EUyeH Tey\Te+1,y (vay)EUyeH Te,y
_ 2
+C2+94 1) Z HUéJrl,y - Uf,y”v'
YyeEH

The Dérfler marking from Algorithm 2 ensures K C | |, ¢4 7o,y \ Te41,y and hence
(a—1) Z ng,y,Ty <fa—1) Z n%,y,Ty'
(y»T’y)EI_lye’H n,y\n+l,y (vay)GUye'H n,y

Altogether, we obtain for k1= 148 —0(1 — ¢) and C := C(2+ 6~1) that

Z”?ﬁ+ly Kany+CZ||Ué+1,y Uylly-

yeH yeH yeH
With the Galerkin orthogonality

)1/ 2
> a2V Wiy - V)|,

YyeEH

L*(D)

= > (|Ja) 29 (uty) - Uey)|

= e v ) - vy
yeH

L2(D)

o)

we may follow [7, Section 4] verbatim in order to prove (55). Since #H is fixed, we have 77?@ ~
nre.1(Ur)? and reliability proves limgoo nrE 7(Ur) = limy_yoo ||Sr[u] — StlUdll poo(r,vy = 0. This
concludes the statement. O

Remark 3.3. The previous proposition implies that Algorithm 2 terminates. In particular, the
algorithm will eventually satisfy the condition nrg,1(Ur) < Tol,, where Tol, := aﬁﬁSC,I(Ug).
teMyp e
Indeed, due to Lemma 3.1 we have that, as (nrg,1,(Up)), vanishes, Csc,1(Up) converges to (sc,r(u) >
€ > 0, therefore limy_,o, Tol; = aﬁ(sa[(u) > 0. Note that the convergence proof uses an
teEMyp T

ly-type estimator instead of an {1-type as in npg, . In this regard, the la-type might seem more
natural and we refer to Section 3.3 for further discussion.

Theorem 3.4. Given an arbitrary downward closed index set I C NN, Algorithm 2 converges with
the optimal rate in the following sense: Let T denote the set of all meshes which can be obtained
from Tt by iterated newest-vertex-bisection with mesh closure. Let s > 0 such that

_ 12
66) st (3 uly) = Un R+ [ (U T £l ) TN < oo
Syeu #Ty<N  YyeH
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where hy denotes the local mesh-size function and Il is the L?(D)-orthogonal projection onto
T -elementwise constant functions. Then, there holds

sup [1S1[u] = 11U g ) ( D2 #Tey) < 0.
{eN yeHr

Proof. First note that standard upper/lower bounds for the residual error estimator together with

the regularity assumptions on a(y,-) show 7, =~ \/Hu(y) — UfryH‘z/ + th(l - H@)inQ(D) and
hence (56) is equivalent to

1/2
sup inf ( Z ni) N?® < 0.

NeN TyET
€ Cyen #Ty<N  YEH

With the error norm ||ju — Uy||| := \/Zye?{ Hu(y) - Uﬁ,y’ﬁ/ and (53)—(54), the estimator nrg,r

satisfies (A1) and (A2) from [7, Section 3]. From the classical theory of h-adaptivity [8], we
immediately obtain discrete reliability (A3) in the sense

2
Uetk = Uell? = 3" WUty = Usglly < Cara D D0 Wiy
yeH yeH Tew(To,y\Tetk,y)

where w(+) denotes the set of elements with non-empty intersection with (-). With these ingredients
and the linear convergence from Proposition 3.2, [7, Proposition 4.12 & Proposition 4.15] show
optimal convergence of the error estimator

S
sup (30, (X #7i) < o0
teN YyEH YyeEH

With constants depending only on the size of I, the quantity 1/ZyeH 77(? v is equivalent to 7rg, 1
and hence reliability concludes the proof. O

3.2. Proof of convergence of the fully discrete algorithm. The tolerance for finite element
refinement was defined in Algorithm 2 as:
1
(57) Tol = Tol(Z, ¢;,1(U), &) := ax=———Csc,r (V).
ZiEMI %

where a € (0,1), A; was defined in (20) and (sc 7 (U) is the parametric a-posteriori error estimator.
This choice is motivated by the following estimate: For fixed downward closed I € NV, Lemma 3.1
shows

Cso1(U) < Csor(u) + [ D Ai | mrer(U) < Cseu(w) + adsor(U),
1EMy

and hence

(58) Csea(U) <

Cso,r(u).

In the context of the adaptive algorithm, this implies that ({sc,r,(Ur)), is uniformly bounded since
(¢sc,1,(u)), is. This last fact was proved in Remark 2.6 using the estimate on the pointwise error
estimator from Proposition 2.5.

11—«

Lemma 3.5. Algorithm 1 with either workless profit (and 0 < o < 1 sufficiently small) or profit

with work (and arbitrary 0 < o < 1) and the tolerance (57) satisfies limy—,o P; 0.
22
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Proof. We consider the two definitions of profit separately:

. ZjeAi I G,1(U)
PTOﬁt wlth U)OT'k. PZ,I — Z‘jeA—’MWj
The uniform boundedness of the parametric a-posteriori error estimator, together with the fact
that the work over A;, ;, diverges, gives

Pi s < CSC,IZ(UE) < 1
723y,

T Yjea ™ Yjea,

%Ie
Workless profit: Py = > ica,,G,1(U). We recall from (48) that, for the profit-maximizer
i¢ € My, Pi,1, > +Csc,1,(U). Thus, Lemma 3.1 shows

ZjEAi AJ
1,5,12 = Z C] Ig %CSC,I@(UZ)
JEA

ZJ'GMIZ

—>0.

g, Ie

19,1y

ZjEA' I Aj
C',] (u) +Q¢NP',,L
Z JLe ZjEMIE Aj 1¢,1¢

J€A;, 1,
Z C] I[ +aN7D’Lg,Ig7
JGA’Le Ip
SO
Pi,1 < T N g G, (u as [ — oo.
JEAZZ I,

Observe that this introduces the constraint on « with respect to the number of dimensions: a <
N~!. This constraint can be improved by replacing the crude estimate

Z]GA A

igd
ZjEM[é A]
with the better bound

-1

maxpei,...,N ZjeAililJrenJé Aj

a< N .
ZjEMIZ A.'l

This concludes the proof. O

We can finally prove that the error estimator vanishes with a technique similar to that used in
Theorem 2.15 for the parametric algorithm.

Theorem 3.6. Algorithm 1 with either workless profit (and 0 < o < 1 sufficiently small) or profit
with work (and arbitrary 0 < o < 1) and the tolerance (57) satisfies the following: The sequence of
parametric a-posteriori error estimators (Csc,1,(Uy)), vanishes

lim (sc 1, (Ur) = 0.
{—00
Thus, also the finite element error estimator vanishes
lim nFE,Ig(UZ) = 0,
£—00
and the reliability of the a-posteriori error estimator implies error convergence

Elggo lu—S1, [Ue]HLoo(r,V) =0.
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Proof. The a-posteriori error estimator can be expressed as

Cser,(Ue) = Y G, (U)Tagy, ().

i€NN

Since the sequence (¢sc,7,(Ur)), is uniformly bounded (58), it is sufficient to prove that (C“E (Ue)Lnm,, ) ,

vanishes for any fixed 4 € NV. We can distinguish three cases:
e if 4 is eventually added to Iy, then 14, (4) is eventually zero;
e if 4 is never added to the margin My, then ¢; 1,(Uy) is constantly zero;
e finally, if it exists £ € N such that for all £ >/, 3 € My, then limy_, G 1,(Ue) = 0. Indeed,
because of Lemma 3.5, limy_,o P; 7, = 0 (for both workless profit and profit with work),
thus (,1,(Ur)), vanishes as in Proposition 2.13.

This concludes the proof. ]

3.3. Other versions of the finite element estimator. In the previous section we followed [32]
to derive the estimator via

S [/va—aVSI[U]-Vv} U fo—aly)VSiUly) - Vo| L

yeEHT

<C Z Myl Lyl Vol 2y
yeH,

Choosing v = u — S7[U] and taking the L*°(I') norm leads to the estimator we used above, i.e.,

Z Myl Ly < Z 77y||Ly||Loo(r) = nrg,1(U).

YEHT Loo(TY) yeEH,

Using the Holder estimates with other combinations of (p, q) € {(2,2), (00, 1)}, we obtain

NI

2

Z Ny Ly| < Z 7712; Z ‘Ly’2 = 1p. g1,

yEHT Loo(T) yeH, yeEH] Lo (1)
where
: e )]
2\ 2 _ q = 4,
Ty, 1 = (Zyeﬂf ”y> P=2 and Ay yerr Y ey
maxyet; Ny p = 0oQ, szEHI | Ly| Lo (D) g=1

The perturbation result from Lemma 3.1 can be analogously modified to obtain:

’CSC,I(U) - CSC,I(U)‘ N Z Ai | mp g1
1eEM;

From these results, the sufficient condition in (57) for convergence becomes respectively
-1
M (U) <alAgr D As| Cseu(U).
ieEM;

With these ingredients, all the other results of the previous sections hold for the variants of the

finite element estimator discussed above.
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3.4. Convergence of a single mesh version of the fully discrete algorithm. We also consider
SCFE with the same adaptively refined mesh in all collocation points. The idea is that, if the
set of singularities of the solution w is small, one single adaptive mesh can resolve all of them
simultaneously and thus substantially reduce the computational effort. We employ the following
estimator from [32, Remark 4.4] for the finite element part

1/2
e, (U) = (Z n%(U)> o meU) = e Ul pes ()

TeT

By U) = ST [ + V- @) @) 2agry + 3 bl [1aV0 ), ] )]s,
eCoT

Since we use a single mesh for all collocation points y € Hj, we replace T, in Algorithm 2 by 7.
We change the Dérfler marking in Line 5 (Alg. 2) to: Find minimal K C 7 such that

E nr(U)? > ‘977%1371-
Tek

Moreover, we replace the refinement loop in Line 6 (Alg. 2) by a single refinement of the mesh 7
with marked elements K.

Due to the fact that U: I' — S}(7) admits a holomorphic extension to (T, 7) just as does
u (the same arguments work also for the discrete approximation), the convergence analysis of the
parametric enrichment algorithm remains unchanged (Section 2), we now have to show convergence
of the adaptive finite element subroutine. With this, we may analogously employ the results of
Section 3.2 to obtain convergence of the full algorithm. Note that we can not directly transfer the
proof of Proposition 3.2 as the definition of npg ; in this section mixes L?-norms and L*-norms.

In this setting, the multi-index set I C NV is fixed. We denote by 7; the finite element mesh at
step £ > 0 (the same for every collocation point). Uy represents the discrete solution at step ¢ and
Uy € S§(Te) its value on a collocation point y € H;. We simplify the notation for the estimator

1/2
as 1y = npE,1(Ue), ne(U) = (ZT@; TIT(U)2>
We first give a perturbation estimate localized on one element T of a mesh 7T, analogously to [8,
Proposition 3.3].

Lemma 3.7. Consider a shape-regular mesh T obtained by NVB from a mesh Tint. There holds
for UW € CY(T,S}(T)) that

(59) nr(U) < ne(W) + CllStl g¢peer,2(py)) max IVU@) =Wl2@ry VT ET,

where w(T) is the union of the elements sharing an edge with T, C' > 0 depends only on a and Ti;t .
Proof. For any fixed y € I, the linearity of S; and the triangle inequality yield
nr(y; U) < nr(y; W) + herl[S1 [V - (aVU = W)Y || 21

FRYZ ST 181 V0 — W) - el (9) 2o
eCoT

With the operator norm of Sy, we obtain
151 [V @V (U = W)W r2(ry < 157 2zoe(r 220y DX NVa(W) oo (o IV U = W) (W) 2(1)-
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Analogously, for the jump terms [aV(U — W) - n¢]n,
steps as in [8, Proposition 3.3],

S NSV U = W) - neln,) @)l 2y S 151l 2o r.2(0))) fgleagHa(y)HLoo(w(T)))HV(U = W)W L2 ((ry)-
eCoT

with e C 9T, we obtain, following the same

e

This concludes the proof. O

Proposition 3.8. The sequence of finite element estimators ny obtained from the single mesh
adaptive algorithm satisfies

lim 7, = 0.
£—00

Proof. With the perturbation estimate from Lemma 3.7, we may follow [7, Section 4.3] to show
estimator reduction

(60) Wer < auf+ CSHIP Y ma [V (Usas (9) = Uslw) Facoiry
T677g

for some universal 0 < ¢ < 1 and all £ € N.

To show that the second term in (60) vanishes, we first observe that (U;(y))sen converges in V'
for all y € H. Indeed, for any fixed y € H, the nestedness of the finite element spaces V; guarantees
the existence of Uss(y) € |, Vi C V such that limy_, ||Uss(y) — Ue(y)|,, = 0 by Céa’s lemma (see,

g., [7, Section 3.6]). This implies that

(61) Jim |V (U1 = Ue) (@)l 2 (p) = 0

for all y € H. Since #H is fixed in the finite element refinement loop of the adaptive algorithm,
we have

> ma [V (Ui (6) = Vew)) [aguiry < 20 3 VUi ) = Uew)) [Fauiry

TeT, TeTy yeH

SO VUi (y) = Uey) | 72(py) — 0
yeH

as { — oo. Passing to the limit superior in (60) shows 0 < limsup,_,.. 7¢+1 < glimsup,_,. ¢ and
thus concludes limy_,, 1y = 0. O

Altogether, we obtain the convergence result analogously to Theorem 3.6.

Theorem 3.9. The single mesh SCFE algorithm discussed in this section satisfies the following:
The sequence of parametric a-posteriori error estimators (Csc,1,(Ue)), vanishes

lim {sc,7,(Ur) = 0.
{—00
Thus, also the finite element error estimator vanishes
lim nrg 1,(Ue) = 0,
{—00
and the reliability of the a-posteriori error estimator implies error convergence

Elggo lu—S1, [Ue]HLoo(r,V) = 0.
26



3.5. Cost of the stochastic collocation algorithms. Under the assumption that the pointwise
estimators (; ;(U) and 7y 7(U) can be computed from the discrete solution in O(1), each step
of the adaptive loop (all algorithms) is linear with respect to the number of degrees of freedom
of the current sparse grid and spatial meshes. Indeed, a properly preconditioned iterative solver
computes U in linear cost (depending on apin and amayx). The Dérfler marking in Algorithm 2
requires sorting when done in a naive way, but can be improved to linear cost by binning [43] or
by a clever variation of the quick-select algorithm [41]. Finally, the refinement of the finite element
meshes 7, via newest-vertex-bisection can be done in linear cost [44].

As discussed in Section 4 below, the computation of the L°°(T') and L?(D)-norms for ¢; s is done
via a random sample/Monte-Carlo procedure. This results in constant cost O(1) and the numerical
experiments below show that the approximation error is negligible. A precise convergence analysis
of this procedure would be interesting but is beyond the scope of this work. Each random sample
requires the evaluation of the sparse grid interpolant. Theoretically, the cost of the evaluation of the
sparse grid interpolation operator is linear in terms of collocation points, after a quadratic set-up
cost. Practically, however, the cost of computing the discrete solutions is expected to dominate
significantly.

4. NUMERICAL EXPERIMENTS

The Matlab implementation of Algorithm 1 used to produce the numerical results presented in
this section is based on two Matlab libraries. For sparse grid algorithms, the Sparse Grids Kit
[3] was used. The implementation of the adaptive P1 finite element methods is from the pIlafem
Matlab package [26], which uses Matlab’s direct solver for sparse matrices. For further details
about parameters and algorithm used within these libraries, the reader is referred to the respective
documentations. The parts of the algorithm that deal with parameter enrichment (e.g. Algorithm
3) were implemented following the guidelines from [32].

In order to compute the L°°(I') norm approximately, we consider a set © of 500 uniformly
distributed random points in I' and approximate, for any g € C%(T), 19l oo ()~ maxyce g(y)].

The computation of the L?(D) norm is carried out with Monte Carlo integration: Given f €
L?(D), we denote by II a set of 500 uniformly distributed random points in D and approximate

HinQ(D)zﬁ > sen f(z)?. The reason Monte Carlo integration is used is that for a generic y € T

the discrete solution S;[U](y) belongs to the finite element space S}(7), where T is the coars-
est common refinement of the meshes 7,. Therefore, in order to compute the exact L?(D) norm
of the function, it would be necessary to compute 7, which would lead to a significant com-
putational overhead. In numerical experiments, we have observed that increasing #II does not
lead to a significant improvement in the approximation of the L?(D) norm, thus suggesting that
the approximation error can be neglected. In the numerical examples presented in the next sec-
tions, we approximate the error between the exact solution u and a discrete solution S;[U] by
[l = St{U]|| oo (r,v) & luapprox — SI{U]|| oo (1 17 Where tapprox is a discrete solution obtained as the
last iteration of the single mesh version of SCFE. To approximate the L>(T", V)-norm appearing
in the error, we use the same method detailed above, just with #0 = #II = 5000.

To drive parametric refinement, we employ only profits with work as defined in (15). As observed
in Section 2.1.4, workless profits lead to a tensor-product interpolant and thus less interesting
results. For all examples, we consider the finite element estimator is nrg 1 = 12, 1A2 1 as defined in
Section 3.3. The Dorfler parameter for refinement is chosen as # = 0.7 and, as default mesh Tip;t,
a quasi-uniform mesh with 512 triangles and 289 vertices.
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In order to decrease the memory requirements of the program, the finite element refinement
tolerance from Section 3.3 is modified as follows:

(62) Tol := oA} 1Cso.1,

i.e. we neglect the term depending on the margin of I. In the experiments below, we observe that
this choice does not compromise convergence. Further investigations will have to be carried out in
order to understand whether or not the sufficient condition for convergence can be weakened. The
constant « appearing in (62) is chosen as a = 0.9. A value of « close to one shifts the balance
between finite element refinement and parameter enrichment towards the latter one.

In order to improve the computational efficiency, we use the following shortcut in the implemen-
tation of Algorithm 2: Instead of re-computing the tolerance Tol at each iteration of the loop, we
update it only at the end and, if needed, keep refining the finite element solutions. We alternate
these two steps until the finite element estimator falls below the tolerance.

In the following two sections, we consider a physical domain D = (0,1)? and denote x = (z1,z2) €
D. The parametric domain is I' = [~1, 1]V for an integer N representing the number of parametric
dimensions of the problem.

We recall that for a numerical solution S;[U] obtained with SCFE, its number of degrees of
freedom is proportional to M = ZUEHI #7Ty, where #7, is the number of vertices of the mesh
corresponding to the collocation point y (or equivalently the dimension of the finite element space
Vy up to boundary conditions).

4.1. First example: Karhunen—Loéve expansion with N=5, 11. We consider a constant
forcing term f(z) = 1 and the following diffusion coefficient with affine dependence on the parameter
yecl:

N
(63 i, y) = aola) + <al<x>y1 £y an<x>yn) ,
n=2

1/2
where ag(z) =1, a1(z) = (@) and, for n > 1,

M = (VFL)  exp (—(H”L)> ,

8

an(z) = VAp sin (nmxy) if n even
N VA cos (nry) if n odd,

where L € (0,1) is a constant. Such a diffusion coefficient is the result of the Karhunen—Loeve ex-

pansion [42] of the random field a(z,w) with mean ay and covariance Cov(z, z') = 3% exp (— (9“1272””/1)2> ,

for z,2’ € D. The constant L denotes the “correlation length” of the stochastic parameter. We
choose L = 0.5, which implies

a1 ~6.7-107 A\ ~6.9-1071 A~ 27107 N3~ 581072, My~ 6.8-1073, A5~ 4.2-107%

In the rest of this section, we truncate the expansion to N = 5 and N = 11 terms. The aim
is to study how the algorithm performs for different numbers of parametric dimensions N on an
anisotropic problem, where the first parameters are more relevant than the last ones.

In Figure 3, we use the problem with N = 5 parameters to provide the reader with a concrete
example of the steps of the algorithm. On the left, we plot the evolution of the estimators with
respect to the number of degrees of freedom. We plot the values of the estimators any time they
are computed (not only once per iteration). The algorithm alternates between steps of parameter
enrichment and mesh refinement. The spikes in the value of the finite element estimator correspond
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Figure 3. First results for SCFE applied to the problem with Karhunen—Loeéve expansion
N = 5. Left: “detailed” evolution of the estimators, i.e. reporting their values any time they
are computed during the execution. Right: Total, parametric and finite element estimators
at every iteration.

to the parametric enrichment steps, when new collocation points are added to the sparse grid with
the initial (coarse) mesh Tiyi;. When finite element refinement is carried out, the finite element
estimator eventually decreases with order M —1/2 a5 has to be expected for lowest order adaptive
FEM (see also Theorem 3.4). On the right-hand side of Figure 3, we plot the estimator only once
per iteration. As prescribed in (62), the finite element estimator is bounded from above by the
parametric estimator after each finite element refinement loop.

In Figure 4 we compare the results for N = 5 and N = 11. On the left, the value of total
estimator and reference error are plotted as a function of the number of degrees of freedom. The
problem with N = 11 gives larger estimator and reference error. However, the difference is marginal,
suggesting that the algorithm successfully detects the anistropy of the problem. On the right, we
plot the effectivity index (ratio between estimator and error). As observed in [32], the number of
problem dimensions affects the efficiency of the estimator. In view of these facts, the algorithm
may benefit from an adaptive dimension selection step as the one proposed in [32, Section 7].

In Figure 5, we consider the problem with N = 11 and plot projections of the final multi-index
set 1. The projections are obtained selecting pairs of parametric dimensions ny,n9 € 1,..., N and
plotting the 2D set {(in,,in,),% € I}. Observe how larger values are achieved by the first parametric
dimensions, confirming that the algorithm manages to detect the anisotropy of the problem.

4.2. Second example: Inclusion problem with N=8. We consider an inclusion problem with
N = 8 parameters similar to that in [32]. Within D, we identify nine disjoint subdomains F' and
{C,}8_, depicted in Figure 6. The diffusion coefficient reads

8
(64> a(a:, y) - aO(x) + Z’Yanyn with ap = 1.1,
n=1

where (”yn)izl = (1,0.8,0.4,0.2,0.1,0.05,0.02,0.01) are constants used to introduce anisotropy in
the problem and Y, is the characteristic function of C,, for all n € 1,...,8. The forcing term reads
f(x) :=100xF(x), where xp is the characteristic function of F'.
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Figure 4. Comparing SCFE applied to the problem with Karhunen—Loéve expansion for
N =5and N = 11. Left: Total estimator and error. Right: Effectivity index.
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Figure 5. Projections of the final multi-index set from SCFE applied to the the problem
with Karhunen—Loeve expansion for N = 11.

In order to highlight the importance of adaptive finite element refinement in space, we present a
comparison between the single mesh version of SCFE from Section 3.4, where the unique mesh is
adaptively refined with Dorfler marking, and an analogous version where only uniform refinement
on the whole mesh is allowed. In Figure 7 (top left) we report for both algorithms the value of
the estimator and reference error. The adaptive version clearly outperforms the one with uniform
refinement. In Figure 6 (right) we show a density plot of a mesh produced by the algorithm with
~ 2107 degrees of freedom. We see that mesh refinement occurs along the boundary of the
inclusions and is more pronounced for the inclusions corresponding to larger anisotropy parameter
Yn, confirming that the algorithm detects the parametric structure of the problem.

In Figure 7 (top right) we study the fully adaptive SCFE algorithm and observe a clear perfor-
mance benefit for the single mesh algorithm from Section 3.4. Additional insight is given in the plot
on the bottom left of Figure 7. Here we show the value of the parametric estimator with respect to
the number of collocation point for both the fully adaptive and single mesh versions of SCFE. This
shows that the fully adaptive SCFE algorithm seems to overrefine the finite-element meshes. We

30



T2

0.8 Cs Cy Cy

0.6
Cy F Cs
0.4

0.2 Cy Cy C3

0.2 04 06 0.8 1 z1

Figure 6. Left: Domain for the inclusion problem. Right: Logarithmic density plot of a
mesh of SCFE with single adaptive mesh. The colors refer to the number of mesh elements
within one pixel of the plot.

suspect that this is due to the fact that in the derivation of nrg ; in Section 1.3, one is required to
use the triangle inequality and thus sacrifices local information of the sparse grid interpolant. This
is not necessary in the single-mesh estimator from Section 3.4.

Finally, we ran Algorithm 1 with fixed tolerance Tol (not depending on the parametric estima-
tor) and plot the results in Figure 7 (bottom right). We observe that the results are very much
comparable to the standard fully adaptive SCFE algorithm, except for significant over refinement in
the early stages of the computation (see the flat line of the finite element error estimator satisfying
the tolerance). In terms of computational effort, the algorithms are nearly identical, as the same
spatial refinements are performed, only at different stages of the algorithm.

We also tested the algorithms with respect to the L?(I')-norm instead of the L>(T')-norm. The
necessary changes in the estimators are straightforward, essentially we replace the search for the
maximum by a Monte Carlo quadrature. The theoretical results of this manuscript all hold verbatim
for the L?(I')-norm. Figure 8 shows the results. Again the single mesh algorithm outperforms the
fully adaptive algorithm.

4.2.1. Distribution of computational cost. In Figure 8 (right-hand side) we compare the total num-
ber of degrees of freedom and collocation points achieved by the three methods, i.e. the single
adaptive mesh algorithm from Section 3.4, adaptivity in the parameter space but uniform refine-
ment in the spatial domain, and the fully adaptive SCFE algorithm (Algorithm 1). The adaptive
strategy with a single adaptive mesh performs parametric refinement more often than the other two,
leading to a higher number of collocation points and lower average number of degrees of freedom per
collocation point. In Figure 9 (compare also Figure 6) we provide logarithmic density plots of the
meshes produced by the multiple adaptive mesh algorithm (with ~ 2- 107 degrees of freedom). We
observe that the mesh corresponding to a collocation point is locally refined along the edges of the
corresponding inclusion. Furthermore, the intensity of the refinement around a certain inclusion
is related to the constant -, of the diffusion coefficient, confirming that the numerical methods
detects the anisotropy of the problem.
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Figure 7. Results for SCFE on the 8D inclusion problem. Top left: Comparison between
adaptive and uniform space refinement with the single mesh algorithm from Section 3.4. Top
right: Total estimator and error for the fully adaptive algorithm. Bottom left: Parametric
estimator as a function of the number of collocation points, for both the fully adaptive and
the single mesh SCFE. Bottom right: the fully adaptive SCFE with fixed value for finite
element tolerance Tol.

5. CONCLUSION

We analyze the adaptive stochastic collocation algorithm from [32] and prove convergence of
several different versions of the algorithm:
e Convergence of the parametric enrichment algorithm without finite element refinement (Sec-
tion 2)
e Convergence of the fully adaptive algorithm (Algorithm 1) even with optimal convergence
of the finite element loop (Theorem 3.4)
e Convergence of a single-mesh variant of Algorithm 1 (Section 3.4) proposed in [32].

The numerical examples clearly show the superiority of spatial adaptive refinement combined with

parametric enrichment over pure parametric enrichment algorithms. While the theoretical results

are strongest for the fully adaptive algorithm (linear convergence in Proposition 3.2 for Algorithm 1)
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Figure 8. Left: Numerical results on the 8D inclusion problem in the L?(T')-norm. Right:
Total estimator and error for SCFE (fully adaptive). Right: Average number of degrees of
freedom (DOF) per collocation point (CP) plotted versus the number of collocation points.
Each line corresponds to one of the three proposed algorithms. Each marker corresponds to

average DOF per CP

one step of the adaptively refined discrete solution.

the single mesh algorithm from Section 3.4 seems to be more efficient. This is underlined by the
numerical experiments in the previous section, which clearly show an advantage of the single mesh
version over the fully adaptive version. Based on the theoretical results from Theorem 3.4 and
the experiments, we come to the conclusion that the finite element error estimator of Algorithm 1
severely over-estimates the total error and hence leads to over-refinement of the finite element
meshes. This does not seem to happen for the single-mesh error estimator. We suspect that the
application of the triangle inequality in the derivation in Section 3.3 is mainly responsible for this

—o—fully adaptive
—+—single mesh (adaptive)
—4—single mesh (uniform)

10

20 30 40

Number of collocation points (CP)

over-estimation and further research is required to see whether this can be avoided.
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Figure 9. Density plot of the meshes produced by the fully adaptive SCFE algorithm.
The corresponding collocation point is indicated below, ignoring the trailing components
equal to zero. The color-bar at the bottom indicates the base-10 logarithm of the density
of elements.
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