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Abstract We analyze the recent Multi-index Stochastic Collocation (MISC) method
for computing statistics of the solution of a partial differential equation (PDE) with
random data, where the random coefficient is parametrized by means of a countable
sequence of terms in a suitable expansion. MISC is a combination technique based
on mixed differences of spatial approximations and quadratures over the space of
random data, and naturally, the error analysis uses the joint regularity of the solution
with respect to both the variables in the physical domain and parametric variables.
In MISC, the number of problem solutions performed at each discretization level is
not determined by balancing the spatial and stochastic components of the error, but
rather by suitably extending the knapsack-problem approach employed in the con-
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struction of the quasi-optimal sparse-grids and Multi-index Monte Carlo methods,
i.e., we use a greedy optimization procedure to select the most effective mixed differ-
ences to include in the MISC estimator. We apply our theoretical estimates to a linear
elliptic PDE in which the log-diffusion coefficient is modeled as a random field, with
a covariance similar to a Matérn model, whose realizations have spatial regularity
determined by a scalar parameter. We conduct a complexity analysis based on a sum-
mability argument showing algebraic rates of convergence with respect to the overall
computational work. The rate of convergence depends on the smoothness parameter,
the physical dimensionality and the efficiency of the linear solver. Numerical experi-
ments show the effectiveness of MISC in this infinite dimensional setting compared
with the Multi-index Monte Carlo method and compare the convergence rate against
the rates predicted in our theoretical analysis.

Keywords Multi-level - Multi-index Stochastic Collocation - Infinite dimensional
integration - Elliptic partial differential equations with random coefficients - Finite
element method - Uncertainty quantification - Random partial differential equations -
Multivariate approximation - Sparse grids - Stochastic Collocation methods -
Multi-level methods - Combination technique

Mathematics Subject Classification 41A10 (approx by polynomials) - 65C20
(models, numerical methods) - 65N30 (Finite elements) - 65NO5 (Finite differences)

1 Introduction

In this work, we analyze and apply the recent MISC method [22] to the approximation
of quantities of interest (outputs) from the solutions of linear elliptic partial differential
equations (PDEs) with random coefficients. Such equations arise in many applications
in which the coefficients of the PDE are described in terms of random variables/fields
due either to a lack of knowledge of the system or to its inherent non-predictability.
We focus on the weak approximation of the solution of the following linear elliptic
y-parametric problem:

H—div(a(x,y)Vu(x,y))=g(x) in B 0

ux,y) =0 on 0B.

Here, B ¢ R? withd € N denotes the “physical domain,” and the operators div and V
act with respect to the physical variable, x € B, only. We assume that B has a tensor
structure, i.e., B = By x By x - x Bp, with D € N, B; C R% and Zi';l di=d,
see, e.g., Fig. 1a, b. This assumption simplifies the analysis detailed in the following,
although MISC can be applied to more general domains, such as

e domains obtained by mapping from a reference tensor domain as in Fig. 1c, by
suitably extending the approaches in [17,28];
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s
@ Springer |03



Found Comput Math (2016) 16:1555-1605 1557

e non-tensor domains that can be immersed in a tensor bounding box, B C B =
@1 X @2 X -+ X @D, as in Fig. 1d, whose mesh is obtained as a tensor product
of meshes on each component, @i, of the bounding box;

e domains that admit a structured mesh, i.e., with a regular connectivity, whose level
of refinement in each “direction” can be set independently, as in Fig. le;

e domains that can be decomposed in patches satisfying any of the conditions above

(observe that the meshes on each patch need not be conforming).

The parameter y = {y;};>1 in (1) is a random sequence whose components are
independent and uniformly distributed random variables. More precisely, each y; has
support in [—1, 1] with measure %, where dA is the standard Lebesgue measure.
We further define I' = x j>1[—1, 1] (hereafter referred to as the “stochastic domain”
or the “parameter space”), with the cylindrical probability measure du = X > %,
(see, e.g., [5, Chapter 3, Section 5]).

The right-hand side of (1), namely the deterministic function ¢, does not play a
central role in this work, and it is assumed to be a smooth function of class C§° (B),
where B denotes the closure of B. This regularity requirement can be relaxed, but we
keep it to ease the presentation, since our main goal in this work is to track the effect
of the regularity of the coefficient a in (1) on the MISC convergence rate. Here, we
focus on the following family of diffusion coefficients:

a(x,y) = e withk(x, y) = D ¥ (x)yj, )
Jj=1

where {y;};>1 is a sequence of functions y/; € C' (B) for t > 0 such that
”w | || Lo(B) 0 as j — oo. Hereafter, without loss of generality, we assume that

the sequence {” Y H 100 (93)} j=>11s ordered in decreasing order. Thanks to a straightfor-
ward application of the Lax—Milgram lemma, the well-posedness of (1) in the classical
Sobolev space, V = HO1 (B), is guaranteed almost surely (a.s.) in ' if two functions,
Amin, dmax - I — R, exist such that

0 < amin(y) <a(x,y) < amax(y) <o, Vx e€B, as.inl. 3)
Moreover, the equation is well posed in the Bochner space, L4 (I"; V'), forsome g > 1!
(see [1,8] and the following discussion), provided that sufficiently high moments
of the functions 1/amiy, and amax are bounded. The goal of our computation is the
approximation of an expected value,

E[F] = E[O)] € R,

where © is a deterministic bounded and linear functional, and F(y) = ® (u(-, y)) is
a real-valued random variable, F : I' — R. To this end, we utilize the Multi-index

I Recall that, giveng > 1, L9(; V) = {v : ' — V strongly measurable, such that fl" Huul{/ du < oo}
FoCTM
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(a)

(d (e)

Fig.1 Examples of physical domains on which MISC can be applied: a and b are within the framework of
this work, while treating (¢) requires the introduction of a mapping from (b). MISC can also be formulated
in non-tensor domains as in (d) and (e), but extending the analysis of the present work to this case is less
straightforward and out of the scope of this work

Stochastic Collocation (MISC) method, which we have introduced in a general setting
in a previous work [22].

In MISC, we consider a decomposition in terms of tensorized univariate details
(i.e., a tensorized hierarchical decomposition), for both the discrete space in which
(1) is solved for a fixed value of y € I' and for the quadrature operator used
to approximate the expected value of F, relying on the well-established theory of

Elol:;ﬂ
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sparse-grid approximation of PDEs on the one hand [6,7,21,26,41] and of sparse-
grid quadrature on the other hand [1,6,15,34,35,40]. We use tensor products of
such univariate details, obtaining combined deterministic-stochastic, first-order mixed
differences to build the MISC estimator of E[F] by selecting the most effective
mixed differences with an optimization approach inspired by the literature on the
knapsack problem (see, e.g., [30]). The knapsack approach also was used in [33]
to obtain the so-called quasi-optimal sparse grids for PDEs with stochastic coef-
ficients and in [6,20] in the context of sparse-grid resolution of high-dimensional
PDEs.

The resulting method can be seen as an extension of the sparse-grid combination
technique for PDEs with stochastic coefficients, as well as a fully sparse, non-
randomized version of the Multi-level Monte Carlo method [2,9,16,27]. In particular,
MISC differs from other works in the literature that attempt to optimally combine spa-
tial and stochastic resolution levels [4,25,29,37,38] in two aspects. First, MISC uses
combined deterministic-stochastic, first-order differences, which allows us to exploit
not only the regularity of the solution with respect to the spatial variables and the
stochastic parameters, but also the mixed deterministic-stochastic regularity when-
ever available. Second, the MISC estimator is built upon an optimization procedure,
whereas the above-mentioned works try to balance the error contributions arising from
the deterministic and stochastic components of the method without taking into account
the corresponding costs. Finally, MISC can also be seen as a sparse-grid quadrature
version of the Multi-index Monte Carlo method that was proposed and analyzed in
[23].

In [22], MISC was introduced in a general setting and we restricted the analysis to
the case of problems of type (1) depending on a finite number of random variables,
y € T ¢ R¥, with N < oo. Here, we provide a complexity analysis of MISC in
the more challenging case in which the diffusion coefficient a depends on a countable
sequence of random variables, {y;};>1. Furthermore, we aim at tracking the depen-
dence of the MISC converge rate on the smoothness of the realizations of a. This
new framework requires that the tools used to prove the complexity of the method be
changed: while in [22] we used a “direct counting” argument, i.e., we derived a com-
plexity estimate by explicitly summing the work and the error contributions associated
with each mixed difference included in the MISC estimator, here instead we base our
proof on a summability argument and on suitable interpolation estimates in mixed
regularity spaces. We mention that in [14] an infinite dimensional analysis based on a
direct counting argument was recently carried out in the case of hyperbolic cross-type
index sets that might arise when quasi-optimizing the work contribution of sparse grid
stochastic collocation without spatial discretization.

The rest of this work is organized as follows. Section 2 introduces suitable assump-
tions and a class of random diffusion coefficients that we consider throughout the
work; functional analysis results that are needed for the subsequent analysis of the
MISC method are also provided. The MISC method is reviewed in Sect. 3. A com-
plexity analysis of MISC with an infinite number of random variables is carried out
in Sect. 4, where we provide a general convergence theorem. In Sect. 5, we discuss
the application of MISC to the specific class of diffusion coefficients that we con-
sider here and track the dependence of the convergence rate on the regularity of the
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diffusion coefficient. Section 6 presents some numerical tests to verify the convergence
analysis conducted in the previous section. Finally, Sect. 7 provides some conclusions
and final remarks. In the Appendix, we include some technical results on the summa-
bility and regularity properties of certain random fields written in terms of their series
expansion.

In the following, N denotes the set of integer numbers including zero, while N
denotes the set of positive integer numbers excluding zero. We refer to sequences
in NN+ and NT* as “multi-indices.” Moreover, we often use a vector notation for
sequences, i.e., we formally treat sequences as vectors in N+ (or RN+) and mark
them with bold type. We employ the following notation, with the understanding that
N < oo for actual vectors and N = oo for sequences:

e 1 denotes a vector in NV whose components are all equal to one;

° efzv denotes the ¢-th canonical vector in RV, i.e., (efv,V )l. = 1if £ = i and zero
otherwise; however, for the sake of readability, we often omit the superscript N
whenever it is obvious from context. For instance, if v € RY, we write v — e

instead of v — eiv;

e givenv € RV, |v| = ZIN= | Vi, |v|o denotes the number of nonzero components of
v, max(v) = max;—i,.n v; and min(v) = min;—, N V;;

e £ denotes the set of sequences with positive components with only finitely many
elements larger than 1,i.e., £4 = {p € NT* t|p — 1o < oo};

e given v € RV and f : R — R, f(v) denotes the vector obtained by applying f
to each component of v, f(v) = [f(v1), f(v2), ..., f(uy)] € RY;

e given v, w € R", the inequality v > w holds true if and only if v; > w; Vi =

1,...,N;
e given v € RD and w € RY, we denote their concatenation by [v, w] =
V1, ..., VD, WL, ..., wy) € RPN

e given a set with finite cardinality, G C N, we define the set NY = {z € NN+ .
zj =0, Vj ¢ G}. We similarly define RY and CY.

2 Functional Setting

Even though condition (3) ensures a.s. well-posedness of (1) in V, we need to make
sure that realizations of u a.s. belong to more regular spaces to prove a convergence rate
result for MISC. More specifically, due to the classic spatial sparse-grid approximation
theory, we need certain conditions on the mixed derivatives of u with respect to the
physical coordinates. To this end, we introduce suitable functional spaces (tensor
products of fractional Sobolev spaces, see also [19]) and then a “shift regularity”
assumption (see Assumption A1), i.e., we assume that the regularity of the realizations
of u is induced “in a natural way” by the regularity of a, of the forcing, ¢, and of the
smoothness of the physical domain, B. In other words, we rule out “pathological/*“ad
hoc” examples in which u is very regular despite that the data are not, e.g., when the
forcing is chosen such that u € C? for ¢ > 2 even in the presence of a domain with
corners. First, recall the definition of a fractional Sobolev space for /; € R} \ N and
B; C Ni:

Elol:;ﬂ
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H' (B;)

DY D% N2
oemim: [ [ 10D ]
aeNdi |a\ U | |4 !

extending the definition of a standard Sobolev space H'i (B;) for /; integer. The ten-
sorized fractional Sobolev space can then be defined as

H(B)= H'(B)) ® ---® HP(Bp)

forl = (I;) i’; | € Rf 2 Finally, the mixed fractional Sobolev spaces, that we will need
for our analysis, can be defined for each ¢ € Rf as

D
HI(B) = () HYT(B).
j=1

Observe that, while mixed fractional spaces, H!*4(B), are the proper setting for
the forthcoming analysis, we will, for ease of presentation, not look for the most
general mixed space in which the solution lives. Instead, we will be content with
deducing mixed regularity from inclusions in standard Sobolev spaces, to the point
that Assumption A1 will be written in terms of standard Sobolev spaces. For this, we
observe that H1(B) = H'!(B) holds and in general we have the following inclusion
result between standard and mixed fractional Sobolev spaces:

ue HT(B) = u e H9(B) forr € (0,00) and O0<|g|<1. (4)

Before stating precisely the shift-regularity assumption on #, we need some more
notation and setup. First, observe that this assumption needs to be stated in the complex
domain, for reasons that will be made clear later. We therefore extend the diffusion
coefficient from a(-, y) with y € I" to a(-, z) with z € CN+, so that the corresponding
solution of (1), u(-, z), becomes a HO1 (B) function taking values in C, i.e., u(-, z) €
H(} (B, C). Since the complex-valued version of problem (1) is well posed as long as
there exists § such that Re [a(x, z)] > § > O for almost every (a.e.) x € B, and since
our approximation method will cover the countable set of parameters z € CN+ by
multiple subsets of finite cardinality, we define the following region in CY for a set of
finite cardinality, G C N4:

g5 = {z € CY : Re [a(x,z2)]> 68 > O0forae. x € 3} . %)

2 We recall that HI(B) is the completion of formal sums v = Zle V] kV2 k- VD k Withv; g € Hli (Bi)
with respect to the norm induced by the inner product

W, w) g1 gy = D Lk wi) (B W2k W2, iy () VDK WD) i (3 -
ki

FoE'ﬂ
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We are now ready to state the assumption on the link between the regularity of the
coefficient, a, and the regularity of solution, u.

Assumption A1 (Shift assumption) For a given B, let ¢; € C’ (B) (cf. eq. (2)) and

¢ € Cgo (@). We assume that there exists 7 such that | < r < ¢ and that, for any finite

set G C N4 and any z € Xg s, the three following conditions hold:

1. u(-,z) € H"(B,C) N HJ (B, C);

2. %Z’jzj) e H!r (B,C), Vj e G, where %Z’jzj) denotes the partial complex
derivative of u;

3. luC. D)l gis 0y < C6.5.6.B) llat, )l oo g,y With C (8. 5. . B) — oo for
6 — O,foreverys =1,...,|r].

In the following, we will need to ensure that [|u(-, 2)|| y1+s(p ), for s > 0, is
uniformely bounded for all z in certain subregions of the complex plane. Note that
this is a stronger condition than what is stated in the previous assumption, where
we only assumed pointwise control on the norms of u (i.e., we gave a bound that
depends on z). In particular, we show at the end of this section that the possibility
of having such a uniform bound depends on certain summability properties of the
diffusion coefficient. Toward this end, we state the following assumption, which also
guarantees the well-posedness of Problem (1).

Assumption A2 (Summability of the diffusion coefficient) For every s = 0, 1, ...,
Smax < r, define the sequences b; = {b;,;};>| where

bs i = max |D%y; , j=> 1 6)
o= 0
We assume that an increasing sequence {pg ;“;“6 exists such that 0 < pg < --- <

Psmae < 3 and by € €75 e,

IBs 115 =D bY < oo. ™
j=1

We observe that with the above assumption, by ; — 0T asj — ooand0 < bo,j < bs,;
forevery s =0, 1, ..., smax- Moreover, given Assumption A2, we have that by € 28
which, together with the fact that y; € [—1, 1] for j > 1, guarantees that condition
(3) holds and therefore that (1) is well posed in V a.s. in I'. Incidentally, we observe
that the conditions in Assumption A2 are sufficient but not necessary for condition (3)
to hold: Indeed, one would only need b, € £2 for some integer s > 1, see Lemma 15
(and Corollary 16 for a specific example) in the Appendix.

As suggested above, the fact that, for a fixed s, the sequence by is ps-summable
plays a central role in this work. Indeed, if b; is pg-summable, we show that
(-, 2)1l g1+s (B, ) is uniformely bounded with respect to z in a region of the complex
plane whose size is proportional to ||y |I§7 »s - We use this fact to show convergence of
the MISC method, with the convergence rate dictated by both pg and ps. In Theo-
rem 10, we detail how to optimally choose the value of s in the range 0, 1, ..., Smax,

Elol:;ﬂ
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which is the main result of this work. Restricting the range of values of s by p; < %

is not crucial; we could relax this to p; < 1. However, we follow this more stringent
assumption because it considerably simplifies some technical steps in the following
discussion without affecting the main part of the proof, as we make clear below (see
Remark 4). What is important is that sy might be strictly smaller than |7 ] (i.e., it
could happen that b, is p,-summable but with p, > %, or not summable at all); in this
case, the line of proof we propose does not fully exploit the regularity of the solution,
u.

Example 1 In the numerical section of this work, we consider either B = [0, 1], i.e.,
d=D=d =1,orB=1[0,1P,ie,d =D =3,d; = 1and B; = [0, 1] for
i = 1,2, 3. In both cases, we consider the following form for « (x, y):

d
k)= D A D v [ ] (cos Grkixi)) (sin (whixi)' "L (8)

keNd £e{0,1}4 i=1

Observe that it is possible to write « in the form of (2) using a bijective mapping
from {yk ¢}gend eefo.1)¢ t0 {yj}j=1. We also choose the following values for the Ay
coefficients:

A= (V3)2 F (14 ), ©)

for some v > 0. We observe that v is a parameter dictating the x-regularity of the real-
izations of «, hence of a. Moreover, the parameters v and d govern the ps-summability
of the sequence by for any s and, as a consequence, the overall convergence of the
MISC method, as discussed earlier. Section 5 analyzes the summability properties of
the series (8).

We conclude this preliminary section by making the shape of the above-mentioned
regions in the complex plane more precise and showing how their sizes depend on the
summability properties of a. In particular, we will exploit the fact that for any finite
set G C Ny, forevery s = 0,1, ..., smax and for any z € CY9 we have k(-,z) €
C5 (B, O), |I«(, Do) = > jcg |2jlbs, j and infer, from the multivariate Faa di
Bruno formula (see “Appendix 1” and [13]), that a(-, z) € C* (@, C) as well, with the
estimate

s!
4. Dlles5.) = ogzye 14 Deos o 1+ 166 Dl s’ V2 e €.

(10)
Next, for a given ¢ > 1, let & denote the polyellipse in the complex plane

c+¢! ¢—¢!

cos?, Jm[z] <

5;:[ze(C: Re [z] < sin ¥, 196[0,271’)].

For any sequence { = {¢;};>1 with {; > 1 for every j > 1 and for any finite set,
G C Ny, we introduce the Bernstein polyellipse:

£ ={zeCY:zj €&, forall j € G). (11)
EOE';W
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Lemma 1 (Holomorphic complex continuation of « in Hé (B; C) in a Bernstein poly-
ellipse) Consider the sequence bq defined in (6). For any § > 0, let Es > 2 be such
that

Eia = —|lbollyn — logé + logcos (Elg) ,

and consider the sequence {y = {{o,;} j>1, with

Co,j=fo,j+,/fg’j+l>1 (12)

_m (by !

10, = (13)
' Es |bollby,

with po asin (7). Then, for any finite set G C Ny, the solution, u, admits a holomorphic
complex continuation, u : CY — H(} (B, C), in the Bernstein polyellipse, 5?0 C 2G5
with

ISl g-1(B)
=7 ) -

sup [lu(, 2l g1y = Cou = 5 )

g
zeSCO

with Co , independent of G.

Proof 1t is well known in the literature that u : CcY — H(} (B, C) is holomorphic in
the region Xg 5 defined in (5) (see, e.g., [1]). To compute the parameters {¢;};cg of
a Bernstein polyellipse contained in Xg 5, we rewrite a(x, z) as

a(x,z) =exp ZZjlﬁj(x)
j€g

= exp Ziﬁe[zj]tﬁj(x) exp Ziﬁm[z,-]l/fj(x)
jeg j€g

= exp Ziﬁe [zj]lﬁj(x) cos ij [Zj] Yi(x)
jeG =Y

+i sin ZJm[Zj]l/fj(x) ,
j€g
FolCT
s
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so that Xg s can be rewritten as
Ygs = zeCY : exp Ziﬁe [Zj]wj(x) cos ij[z]-]wj(x)
i€g Jj€g

>4 forae.x eB

Now, for some E > 2 that we choose in the following, the two following conditions
on z imply that z € Xg s:

cos (Zjeg 3m [2;] |b0sf) = cos (%)

8

cos ()

exp ( — Zjeg |Re [Zj]| bo,j) >
equivalently, we write

3 jeg Im[z] 100 < %

bid
> e 1Me[z;]Ibo.j < —1og 8 + log cos (E) .
For a fixed value of E, the equations above define a second region, Q¢ s, included in

X¥g s. In turn, the previous conditions are verified if the following conditions, which
define a hyper-rectangular region, Rs C 2g s, are verified:

7 (bo, )7~
[Tm|zj|| <710, = - )
[2] T E bollPy, 1
b \PO—
[Re [zj]|§1+u)0,j, with w(),j=—( O’J)po (_ ||b0||£1—log8+logcos (z))’
IBolI25, E

provided that § and E are such that the quantity — ||bg||,1 —log 6 +1og cos (%) remains
positive. Observe that for sufficiently small § > 0 such E exists, since f(E) =
log cos (%) is a monotonically increasing function, with f(E) — —oo for £ — 2
and f(E) — 0 for E — o0, and —logé is positive for sufficiently small §. In
particular, for any 6 > 0, we choose E = Ej such that wy ; = 70, ;, which leads to

Ela = — |lboll;1 — logd + log cos (Eig) .

We observe that with this choice, 7o ; (and hence wy_ ;) actually does not depend on
G, therefore we can define the sequence to = {70, ;}>1.

We are now in the position to compute the Bernstein polyellipses that touch the

boundary of Rs on the real and imaginary axes. For the real axis, we have to enforce

EOE';W
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e Jj.real +¢ Jtr%:al B
— = 1470 = e =1+ 70, ++/ (1 +70,;)= — 1,

while for the imaginary axis we have to enforce

;j,imag - é‘;ilmag )
-5 =T0,j = {j,imag = 70,j + 7. + L.

The proof is concluded by observing that {; imag < ¢ real, i.€., the only polyellipse
entirely contained in R, and hence in X s, is the one touching R on the imaginary

axis, which also implies that the bound SUp, _gg luC, D g1y < Cou = Hg””# <
¢
oo holds independently of G. O
Lemma 2 (Holomorphic complex continuation of u in H'*$(B; C) in a Bernstein
polyellipse) For a given s = 1,2, ..., Smax, let &g = {5} j>1, with
;‘9,j=rs,j+‘/r§j+1>1, (14)
(b P!

T = (15)
YT Es bl D,

with bs as in (6), ps as in (7), and Es as in Lemma 1. For any finite set G C Ny,
u:CY - H(B,C)is holomorphic in the Bernstein polyellipse E;Q C Xg 5, with

sup l1uC, 2)llgisszy < Cou = CGB, 5, ¢, BYM < 00, (16)
ze&y,
KZ s 1/2 KZ
_ s = ‘ _ 1 s KX
where M = (10;—2)36 Es (l +KEL3) N K = (2+ W) , § = e E‘S,

C(S, s, ¢, B) as in Assumption Al, and Cs , independent of G.

Proof From Assumption Al, u : CY - HS(B,C)is complex differentiable for
every z in Xg . for any ¢ > 0. It is therefore holomorphic in Xg .. Similarly to the
previous lemma, we look for a region in which we have an a-priori bound on the
H'*$ (B, C) norm of u uniformly on z. Again from Assumption A1, we have that this
is true in the region

Eg..(M)={z €CY:la(, Dllesw < MINEg, foranye > 0.

However, contrary to the previous lemma, in this proof, we do not derive the expression
of a polyellipse contained in Eg (M), but content ourselves with verifying that the
polyellipses, £g ¢, proposed in the statement of the lemma (that we have obtained
simply by replacing bo ; with by ; in (13)) satisfy the requirement, i.e., £g ¢ C
Eg 5(M), for every finite set, ¢ C Ny, and for a certain § that we specify later
to control the coercivity of the problem. To this end, let us consider the univariate
Elol:;ﬂ
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polyellipse &, ;. We first prove that this polyellipse is contained in the following
complex rectangle:

Rj={ze€C:|Relz]l 5,/1+;§j, |Jm[z]| < 75/}

The bound on the imaginary part of z is a consequence of the choice of the polyellipse
in (14), similarly to what was done in Lemma 1. For the real part, we compute the
point zo where the polyellipse intersects the real axis by equating

;S’j+§ij 2 +1 r§j+1+rs,j /r§j+1
2 2¢s.j TS,}.JF\/W
= (zﬁj +1 +rs,j\/r§j + 1) (\/7,'3/ +1 —rw-) =1+

Furthermore, we observe that |z| < /1 + 2r§ j < Kz, ; for every z € R; and
some K > 0; for instance, we could look for the smallest ,;, say 7y, x, choose K
accordingly, i.e., such that (K 2 _ 2);& * > 1, and obtain the value in the statement
of the lemma. Next, according to (10) and Assumption A2,

0 =

”a('v Z)”CS(EC) = (lo;_!Z)“ ”a('v z)”cO(% C) (1 + ||K(" z)”cx(% (C))s

N
(]ogZ)Y ereg bOlef (1 —+ Z]eg bs ]|Zj|)

holds. We finish the proof by observing that for every, z € &g ¢ , we have
s ) om
D b1zl = D byl < K Dbyt =Ko be’jw =K
jeg jeg jeg b jeg e ’

which gives uniform control of the norm of [la(-, )l - (B.C) within & g ~ as required.
More precisely, we have

s!

N
KX b4
”a('a z)”CS(ﬁ,(C) =< M = (logz)se Es (1 + KE_(S) ’ vz € EQ’CS’

which together with Assumption Al gives the desired bound on [[u(:, 2)|| y1+s(p) in
(16) and

Re[a(x,z)]> eiKEL& =35>0.

[m}

The following result from [22,33] is also needed. Since this result is concerned with

the finite-dimensional case, i.e., G = {1,2,..., N}and ¢ € R¥, we write, for ease of
notation, & instead of Eg, ie,& ={z € (LA Zj € S;j forj=1,2,...,N}.

FoE'ﬂ
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Lemma 3 (Chebyshev expansion of a holomorphic function) Given q; € N, let ¢,
be the family of Chebyshev polynomials of the first kind on [—1, 1], i.e., [¢pg;(¥)| < 1
forally € [—1, 1], and, for N € Ny and any p € NV, let Dy(y) = H;-Vzl Gp; i) If
£ [=1, 11N — Radmits a holomorphic complex extension in a Bernstein polyellipse,
E, for some ¢ € (1, o0)N and if there exists 0 < Cy < oo suchthat SUPes, |f(2)] <
Cy, then f admits the following Chebyshev expansion:

FO =D [Py,

peNN
1
= (D d ,
& Jiciay @3 ec(y)dy /[_I,I]N F@p(yec(y)dy
al -1
cc=T1(J/1-9) .
j=1

which converges uniformely in E;. Moreover the following bound on the coefficients
fp holds:

N
|fpl < sup | f@R2P0 [T &7,

ze&; =1

where |plo denotes the number of nonzero elements of p.

3 The Multi-index Stochastic Collocation Method

In this section, we introduce approximations of E[F] along the deterministic and
stochastic dimensions and their decomposition in terms of tensorizations of univariate
difference operators. We then recall the so-called mixed difference operators and the
construction of the MISC estimator that was first introduced in [22] in a general
setting.

3.1 Approximation Along the Deterministic and Stochastic Variables

Tensorized deterministic solver. Let {']I‘i}l.L): | be the triangulations/meshes of each of
the subdomains {Bi}i'; | composing the domain B; denote by {hi}i’; | the mesh size
on each mesh T;; and let ®ID= 1 T; be the mesh for B. Then, consider a numerical
method for the approximation of the solution of (1) for a fixed value of the random
variables, y, based on such a mesh, e.g., finite differences, finite volumes, tensorized
finite elements, or /i-refined splines, such as those used in the isogeometric context. The
values of h; are actually given as functions of a positive integer value, o« > 1, referred
to as a “deterministic discretization level”, i.e., h; = h;(«). Observe that, in a more
general setting, the mesh size needs not be a constant value over the subdomain B;
and could be for instance the result of a grading function intended to refine subregions
of B, as in Fig. 1d (see also [24, Remark 2.2] for further comments on locally refined
Elol:;ﬂ
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meshes in the context of Multi-Level Monte Carlo methods). In this work, we restrict
ourselves to constant 4 for ease of presentation. Given a multi-index, & € N2, we
denote by u*(x, y) the approximation of u obtained by setting #; = h;(«;) and use
notation F*(y) = ®[u*(-, y)]. More specifically, in the following we will consider

h; = h(),iz_ai, fori=1,...,D (17)

and a method obtained by tensorizing piecewise multi-linear finite element spaces on
each mesh, {Ti},il , discretizing each {B,-}i';l.

As already mentioned in the previous section, MISC could also be applied to more
general domains, such as those discussed in Fig. 1, as long as some kind of “tensor
structure” can be induced from the shape of the domain to the solver of the deter-
ministic problem and the vector « determines the refinement level of each component
of such a tensor structure. The reason why we need such tensor structure will be
made clear when we introduce the classic sparse-grids approach to solve the problem.
For non-tensorial domains, we can always set D = 1 and consider an unstructured
mesh for the whole domain, B, having only one discretization level « € N. In
this way, we give up the sparse-grid approach on the deterministic part of the prob-
lem and obtain a variant of the Multi-Level Stochastic Collocation method discussed
in [37,38], yet with a different algorithm for combining spatial and stochastic dis-
cretizations. See Remark 1 stated next and [22] for additional discussion on this
aspect.

It would be straightforward to extend this setting to discretization methods based on
degree elevation rather than on mesh refinement, such as spectral methods, p-refined
finite elements or p- and k-refined splines. However, here we limit ourselves to the
setting defined above. It would also be possible to include time-dependent problems in
this framework, but in this case we might need to take care of possible constraints on
discretization parameters, such as CFL conditions; a broader generalization could also
include “non-physical” parameters such as tolerances for numerical solvers. Finally,
more general problems, e.g., those depending on random variables with probability
distributions other than uniform distributions or with uncertain boundary conditions
and/or forcing terms could also be addressed with suitable modifications of the MISC
methodology.

Tensorized quadrature formulae for expected value approximation. Similarly to what
was presented for the deterministic problem, we base our approximation of the
expected value of F*(y) on a tensorization of quadrature formulae over the stochastic
domain, I".

Let CO([—1, 1]) be the set of real-valued continuous functions over[—1, 1], B e Ny
be referred to as a “stochastic discretization level”, and m : N — N be a strictly
increasing function with m(0) = 0 and m(1) = 1, that we call a “level-to-nodes
function”. At level B, we consider a set of m () distinct quadrature points in [—1, 1],
Ppmp) — {y’é, yé, ...,ygl(ﬂ)} C [—1, 1], and a set of quadrature weights, W"#) =

{wé, wg, ey w/g" ® )}. We then define the quadrature operator as

FoC'T
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m@)
Q" P C(-1,1) >R, Q"Pf1=" fOpmy. (18)
j=1

The quadrature weights are selected such that Q" [y¥] = f_ll %dy, Vk =
0,1,...,m(B) — 1. The quadrature points are chosen to optimize the convergence
properties of the quadrature error (the specific choice of quadrature points is dis-
cussed later in this section). In particular, for symmetry reasons, we define the trivial
operator Ql[f] = f(0), Vf € CO([—l, 1]).

Defining a quadrature operator over I' is more delicate, since I' is defined as a
countable tensor product of intervals. To this end, we follow [36] and define, for any
finitely supported multi-index 8 € £,

Q"B . ) > R, Q"B = ® Q"B
izl

where the j-th quadrature operator is understood to act only on the j-th variable, and the
tensor product is well defined since it is composed of finitely many non-trivial factors
(see [36] again). In practice, the value of Qm(ﬂ)[ f1 can be obtained by considering
the tensor grid T"®#) = szlfP’”(ﬁf) with cardinality #J7”® = szl m(fB;) and
computing

#Jm(B)

Q"Prri= > rGHw;,

j=1

where y ;T ®) and w ; are (infinite) products of weights of the univariate quadra-
ture rules. Notice that having m (1) = 1 is essential in this construction so that the
cardinality of 7”® is finite for any 8 € £, and wéj = 1 whenever 8; = 1. All
weights, w;, are thus bounded.

Coming back to the choice of the univariate quadrature points, it is recommended,
for optimal performance, that they are chosen according to the underlying measure,
dX /2. Moreover, since we aim at a hierarchical decomposition of the operator, Q" B ),
it is useful (although not necessary, see e.g., [33]) that the nodes be nested collocation
points, i.e., PmB) < pmB+D) for any B > 1. Thus, we consider Clenshaw—Curtis
points that are defined as

. i — 1
yé = cos (%) , L=<j=<m(B). (19)

Clenshaw—Caurtis points are nested provided that the level-to-nodes function is defined
as

m©0) =0, m(1) =1, m(B) =21 +1. (20)

We close this section by mentioning that another family of nested points for uniform
measures available in the literature is the Leja points, whose performance is equivalent
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to that of Clenshaw—Curtis points for quadrature purposes. See, e.g., [10,31,32,36]
and references therein for definitions and comparison.

3.2 Construction of the MISC Estimator

It is straightforward to see that a direct approximation, E[F] ~ QmB)[F®], is not
a viable option in practical cases, due to the well-known “curse of dimensionality”
effect. In [22], we proposed to use MISC as a computational strategy to combine spatial
and stochastic discretizations in such a way as to obtain an effective approximation
scheme for E[F].

MISC is based on a classic sparsification approach in which approximations like
QB[ F*] are decomposed in a hierarchy of operators. Only the most important of
these operators are retained in the approximation. In more detail, let us denote for
brevity Q"B [F¥] = F,, g and introduce the first-order difference operators for the
deterministic and stochastic discretization operators, denoted, respectively, by A?et
with1 <i < D and AS/.“’C with j > 1:

Fop— Fo—e; B ifa; > 1,

AR F, 5] =
i [Fapl [Fa,,g ifo; =1,

ASthC[Fa’ﬂ] — Fa;ﬁ - Fd,ﬂ—eja %fﬂ] > 17
: Fop if B; =1.

As a second step, we define the so-called mixed difference operators,

D
Adet[F(x’ﬂ] — ® A?et[Fa,ﬂ] — A(ilet I:Aget I:_ . A%:t [Fa’ﬂ] :I]
i=1
= > (=DIF;p. 1)
ie{0,1}P
Astoc[Fa’ﬂ] — ® A;tOC[Fa”B] — Z (_1)‘j|Fa,ﬂ—j’ (22)
j=1 je{o, 13N+

with the convention that F; , = 0 whenever a component of v or w is zero. Notice
that, since B has finitely many components larger than 1, the sum on the right-hand
side of (22) contains only a finite number of terms. Finally, letting

A[Fy gl = ACTAY [ Fy g1l (23)

we define the Multi-index Stochastic Collocation (MISC) estimator of E[ F'] as

Mz[Fl= > AlFapl= D capFap. cap= . (DI
la, Bl€T [, Bl€T li,j1e(0,1}P+N
le+i.B+jleT

(24)

EOE';W
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where Z C NJ? X £4. The second form of the MISC estimator is known as the “combi-
nation technique”, since it expresses the MISC approximation as a linear combination
of a number of tensor approximations, Fy g, and might be useful for the practical
implementation of the method; we observe in particular that many of its coefficients,
Ca, B, AT€ ZETO.

The effectiveness of MISC crucially depends on the choice of the index set, Z.
Given the hierarchical structure of MISC, a natural requirement is that Z should be
downward-closed, i.e.,

[ —e;,Bl eI foralll <i < D suchthato; > 1,

Vie,BleZ, [ )

[, B —ej] € Tforall j > 1suchthat 8; > 1
(see also [6,33,39]). In addition to this general constraint, in [22] we have detailed a
procedure to derive an efficient set, Z, based on an optimization technique inspired
by the Dantzig algorithm for the approximate solution of the knapsack problem (see
[30]). In the following, we briefly summarize this procedure and refer to [22] as well
as to [3,6,33] for a thorough discussion on the similarities between this procedure and
the Dantzig algorithm.

The first step of our optimized construction consists of introducing the “work con-
tribution,” AWy g, and “error contribution”, AEy g, for each operator, A[Fy g]. The
work contribution measures the computational cost (measured, e.g., as a function of
the total number of degrees of freedom, or in terms of computational time) required
to add A[Fy g] to Mz[F], ie.,

AWy, g = Work [Mzujia, g1 ] — Work[Mz] = Work [A[Fy 4] - (25)

Similarly, the error contribution measures how much the error, |[E[ F]—Mz[ F]|, would
decrease if the operator A[Fy g] were added to Mz[F],

AEqy g = |Mzuja.pylF1— Mz[F1| = |AlFa gl . (26)

We observe that the following decompositions of the total work and error of the MISC
estimator hold:

Work [M7] = Z AWy g, (27)
[a,Bl€Z

E[F]1—Mz[Fll=| > AlFapl|< > |AlFapl|= D AEqp. (28)
[, B1¢T [, B1¢T lee, B1¢T

Although it would be tempting to define 7 as the set of couples [e, B8] with the largest
error contribution, this choice could be far from optimal in terms of computational
cost. As suggested in the literature on the knapsack problem (see [30]), the benefit-to-
cost ratio should be taken into account in the decision (see also [3,6,20,22,33]). More
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precisely, we propose to build the MISC estimator by first assessing the so-called profit
of each operator A[Fy g], i.e., the quantity

P o AEqy g
«p = AWO,“B.

Then, we build an index set for the MISC estimator:
I=I(e)={[a,ﬂ]eN£x£+ : P,”gze}, (29)

for a suitable € > 0. We observe that the obtained set is not necessarily downward-
closed; we have to enforce this condition a posteriori. Obviously, AEy g and AWy g
are not, in general, at our disposal. In practice, we base the construction of the MISC
estimator on a-priori bounds for such quantities. More precisely, we derive a-priori
ansatzes for these bounds from theoretical considerations and then fit the constants
appearing in the ansatzes with some auxiliary computations. We refer to the entire
strategy as a priori/a posteriori.

Remark 1 We remark that the general form of the MISC estimator (24) is quite broad
and includes other related methods (i.e., methods that combine different spatial and
stochastic discretization levels to optimize the computational effort) available in the
literature, such as the “Multi-Level Stochastic Collocation” method [37,38] and the
“Sparse Composite Collocation” method [4]; see also [25]. The main novelty of the
MISC estimator (24)-(29) with respect to such methods is the profit-oriented selection
of difference operators. Another difference from [37,38] is the fact that difference
operators in our approach are introduced in both the spatial and stochastic domains.
See also [4] for a similar construction, in which no optimization is performed. More
details on the comparison between the above-mentioned methods and MISC can be
found in [22].

4 Error Analysis of the MISC Method

In this section, we state and prove a convergence theorem for the profit-based MISC
estimator based on the multi-index set (29). The theorem is based on a result from the
previous work [33], which was proved in the context of sparse-grid approximation of
Hilbert-space-valued functions. Since the sparse grid and the MISC constructions are
identical, this theorem can be used verbatim here. In particular, it links the summability
of the profits to the convergence rate of methods such as MISC and Sparse Grids
Stochastic Collocation, i.e., based on a sum of difference operators. To use this result,
we have to assess the summability properties of the profits. We thus introduce suitable
estimates of the error and work contributions, AE, g and AW, g, respectively. In
particular, the estimate of AEy g depends on the spatial regularity of the solution, on
the convergence rate of the method used to solve the deterministic problems, and on the
summability property of the Chebyshev expansion of the solution over the parameter
space.
EOE';W
@ Springer ,_ﬁjo'}



1574 Found Comput Math (2016) 16:1555-1605

Theorem 4 (Convergence of the profit-based MISC estimator, see [33]) If the profits,
Py g, satisfy the weighted summability condition

1/p

z P‘f’ﬂAWa,ﬂ =Cp(p) <0
[a,ﬂ]eN£x£+

for some 0 < p < 1, then
|E[F] — Mz[F]| < Cp(p)Work[Mz]' V7,

where Work [M7] is given by (27).

We begin by introducing an estimate for the size of the work contribution, AWy g.
To this end, let AW = Work [Ade‘[F ®]], i.e., let it be the cost of computing
A% F] according to (21).

Assumption A3 (Spatial work contribution) There exist y; € [1,00) for i =
1,..., D and Cw > 0 such that

AW < Oy 2 Xl vidie (30)

where 2221 dict i proportional to the number of degress of freedom in the mesh on
level &, cf. equation (17), and y; are related to the used deterministic solver and to the
sparsity structure of the linear system, which might be different on each B; depending
on the chosen discretization.

Lemma 5 (Total work contribution) When using Clenshaw—Curtis points for the dis-
cretization over the parameter space, the work contribution, AWy g, of each difference
operator, A[Fy g, can be decomposed as

AWa g = Cw2ziD=1 vidioi+|B=1]

with y; and Cyw as in Assumption A3.

Proof Combining (25) and (23), we have
AWa,ﬂ — Work I:AStOC[Adet[Fa,ﬂ]]] — Work I:AStOC[Adet[Qm(ﬂ)[Fa()]]]] .

Since the Clenshaw—Curtis points are nested, computing AWy g (i.e., adding
[ec, B] to the set 7 that defines the current MISC estimator) amounts to evalu-
ating F®(y) in the set of “new” points added to the estimator by AS°°[.], i.e.,
X j:gy=1 {PmED\ PrPi=D whose cardinality is [1;510n(Bj) —m(Bj — 1)). The
proof is then concluded by observing that the definition of m(8) in (20) immediately
givesm(B;) —m(B; — 1) < 28i-1 and recalling Assumption A3. O
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Fig. 2 Numerical evaluation of 11 , ,
Leb,y, gy for Clenshaw—Curtis
points
1 - 4
09t 1
0.8 1
0.7t 1
—o— Lebm(ﬂ)
0-6 1 I
0 5 10 15

B

Remark 2 We observe that the exponent  — 1 guarantees that the directions along
which no quadrature is actually performed (i.e., 8; = 1forany j > 1)donotcontribute
to the total work.

Next, we prove a sequence of lemmas that allow us to conclude that an analogous
estimate holds for the error contribution as well, i.e., that AE, g can be bounded
as a product of a term related to the spatial discretization and a term related to the
approximation over the parameter space. To this end, we need to introduce the quantity

Lebn(s) = sup 0" P1r1— "D f)| VB e Ny,
FeCO=1,1D. 11 fll poo (-1, 1y=1

where Q”‘(ﬂ )[-] are the univariate quadrature operators introduced in (18), and observe
that Leb; = 1. Next, let L. = maxg>1 Leb,,(g), and note that I. < 2 since Qm(ﬂ) has
positive weights. Moreover, a much smaller bound on I can be obtained for Clenshaw—
Curtis points. Indeed, since Clenshaw—Curtis points are nested, we can also bound
Lebm(ﬂ) < fél/)m(ﬂ) with

AR EED N R RIE D VN it
yhePmB NP1 yj €PnE\PrF=D

and it can be verified numerically that fgf)m(ﬂ) is bounded, attains its maximum for
B = 3 and converges to 1 for 8 — oo, see Fig. 2. Therefore, we have L. < Leb,,3) &
1.067.

Lemma 6 (Stochastic error contribution) Let f : I’ — R and B € £, and assume
that the quadrature operator, Q"B is built with Clenshaw—Curtis abscissae. If there
exists a sequence, p = {p;}j>1, pj > 1 forall j, such that

1
1. ijl E < 00,
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2. there exists 0 < Cy < oo such that for any finite set, G' C N with #G' < oo,
the restriction of f on ([—1, 1])g/ admits a holomorphic complex extension in a
Bernstein polyellipse, Epg with SUp, _co’ | f(2)] < Cy.

o

Then, the set
g={iz1:0 =23},
has finite cardinality, i.e., #J < oo and

A(Q"® £1| < Cse(p) sup |f (e Ziz&m P

g
ze&;

< Csp(p)C e~ Ziz180mBi=1)

holds, where G is the support of B — 1,

0<g(pi) = log p;, forjeJ,
/ logp; —log2 — %log (L), otherwise,

and Csg(p) < oo is independent of B.

Proof Let G be the support of B — 1 with cardinality #G < oo, k € NY, and let Dok
denote the Chebyshev polynomials of the first kind with degree k; along y; for j > 1.
We observe that ®¢ ;. are equivalent to the #G-variate Chebyshev polynomials over
[—1, 179 thanks to the product structure of the multivariate Chebyshev polynomials
and to the fact that ¢g(y) = 1. Next, consider the holomorphic extension of f : CcY —»
C, and its Chebyshev expansion over ®¢ i introduced in Lemma 3. Then

|Astoc[Qm(ﬂ)f]| — | Astoc Qm(ﬂ) Z fkcbg,k
keN?

= | > fa [0 Pag ]

keNY

holds. By construction of hierarchical surplus, we have AS[Q"B)[dg ;]] = O for
all Chebyshev polynomials, &g ¢, such that 3j € G : k; < m(B; — 1) (i.e, for
polynomials that are integrated exactly at least in one direction by both quadrature
operators along that direction). Therefore, the previous sum reduces to the multi-index
set k > m(B — 1). Furthermore, by the triangular inequality, we have

|Ast0C[Qm(ﬂ)f]| < Z | fil ‘AStOCI:Qm(‘B)[(Dg’k]” .
k>m(B—1)
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Next, using the definitions of A*°® and Leby,(g) and recalling that Chebyshev poly-
nomials of the first kind on [—1, 1] are bounded by 1, that Leb,, sy < Leb,,(5) < 1
for B = 1,2 and Leb,, ) < L for 8 > 3, we have

‘Astoc[gm(ﬂ)[cpg’k]]‘ = ® A?OC[Qm(ﬁj)[‘/’kj]]

jeg
= HI’E’"(ﬂj) ||¢kj ||Loo(|71,1]) = H L. G
jeg Bj=3

We then bound | f| by Lemma 3 to obtain

sup |f<z>|(HL) > 129"
Bj=3

ze€§ k>m(B—1) jeG

sup |f(z)|< H IL) H Z Z\kj\opj—k_i

|Asee g ® )

IA

IA

2e€f =3 7 \jeGk;=m(p;~1)
= sup If(z)l( I L)( I1 L)
2e€f jed jtT
B;j=3 Bj=3
(T = 2kb p;kj M > 2&o p;k,-
jeGNT kj=m(B;j—1) jeG\T kj=m(B;—1)

Next, we observe that |kj|op < min{l,k;} for k; > Oand 1 < %m(,Bj — 1) for all
Bj = 3. Then,

| A" B 1 < sup | f (2)[LA ( I1 Lé’"(ﬂf—”)
zeS,,g TN

(S ) S et

J€GNT kj=m(B;j—1) JEG\T kjzm(Bj—1)
s swp [f@I[[] D et

ze€f J€G kj=m(B;~1)

1 (o m(Bi—

= QL* sup £ (2)| H T o250 He 8lom(B;—1)

zegf,; jeG —e€ jeG
< Csg(p) sup | f(2)] He‘g(Pf')’"(ﬁf—l),

zegy j=1
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where the last inequality is due to the fact that m(8; — 1) = 0 whenever j ¢ G or
equivalently 8; = 1 and

1 |
H 1 —e—8p) = l_ll 1 —e 80’
J>

Jjeg

since g(p;) > O forall j > 1. Note that Csg(p) is independent of B and is bounded
since

1

H m <0 = —Zlog(l — e—g(p‘,-)) < 00 & Ze—g(m‘) <0
T = j=1
2(1L)z
= Z + 2
jea P e

which was assumed. Moreover, to show that #7 < oo, note that >_ jeT ,oj_l is oth-
erwise unbounded, which contradicts the first assumption of the theorem, namely

-1
ijl pj < OQ. [m]

Remark 3 Sharper estimates could be obtained by exploiting the structure of the
Chebyshev polynomials when bounding |A5t°C[Q’"(ﬁJ‘)[¢k j]]| in (31) (for instance,

the fact that Qm(ﬂf) [¢k_ /] = 0 whenever k; is odd and larger than 1) rather than using
the general bound A“<1Q" (1,11 = Lebm(s 96 |y 1y

We are now almost in the position to prove the estimate on the error contribution (see
Lemma 8); before doing this, we need another auxiliary lemma that gives conditions for
the summability of certain sequences that will be considered in the proof of Lemma 8
as well as in the proof of the main theorem on the convergence of MISC.

Lemma 7 (Summability of stochastic rates) Recall the definitions of {{o,;}j>1 in
Lemma 1, of {&,j}j>1 in Lemma 2 and of g (-) in Lemma 6. Under Assumption A2, for

alls = 0,1, ..., Smax, the sequences {e~ 8, /)} i~1 and { } - are £P-summable

Cs,j
ps

forp > ps == WzthpA <L

Proof First note that, by definition of g(-), we have

Z e P& < 2P (IL)3P z éFSTJP'

Jj=1 j>1

Then, from (14)—(15), or (12)—(13) for s = 0, we can bound 27, ; < ¢ ; and obtain

-p
—p - -p _ = T (I=ps)p.
ng,j =2 pzts,j =277 Ps bS]
E5 ”bslleﬁx j>1

j=>1 j=1
FoE'ﬂ
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From Assumption A2, we know that by € £7s for py < %, and therefore we have the
condition

< 1.

A—pp=p=p> L
l_ps

]

Lemma 8 (Total error contribution) Assume that the deterministic problem is solved
with a method obtained by tensorizing piecewise multi-linear finite element spaces on
each mesh, {Ti}f;l, discretizing each {Bi}igl’ and let h; as in (17) be the mesh size
of each {T; }l.D: 1- Then, under Assumptions Al and A2, the error contribution, AE g,
of each difference operator, A Fy gl, can be decomposed as

AEqg < min  CAES(S)AEF™(s), (32)
N

=0,1,...,5max

for a constant Cy < o0 independent of « and B and

Ay = 2w 2
AE?OC(S) — E—Zj21m(/5j—l)8x,j’ (34)

with gs j = g(&s,;) as in Lemma 6 and rrem(sq); = min {1, g;s} fori =1,...,D
withq € R? s.t. |q| = 1.

Proof Combining the definition of A[Fy g], cf. (23), and the definition of Adet[Fa, gl
cf. (21), we have

AEa,ﬂ — |A[Foz,ﬂ]| — Astoc[Adet[Fa”B]]‘ — |Astoc Z (_l)mFa—j,ﬂ
jefo, P

= ave | S ()BT , p)
| je{o,1}P

= |ave | 0m®e | ST i, )
jefo,1}P

— | Astoc _Qm(ﬂ)@[Adet[ua(', y)]]]‘ .

We observe that f(y) = O[A%E L (., y)]1] is a linear combination of some u® and
that each of these u% is an HO1 (B, C)-holomorphic function, since the finite element
approximations of u are holomorphic in the same complex region as u itself; hence,
f(y) is also holomorphic in the same region. Then, thanks to the summability prop-
erties in Lemma 7, we can apply Lemma 6 to f(-) in the polyellipses defined in
Lemmas 1 and 2 by ¢, in (14) (or (12) for s = 0) and obtain
EOE';W
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AEqp < Csg(L,) sup |O[AS [u® (x, z)]e™ 2i=1 8CsmBi=D

g
zeé'gs

< CsE) 1Ol -1(m sup |A®uC, 21| | em TimsCm B,
etd HI(B.O)

where G C N, denotes the support of B — 1. Next, assuming that the spatial dis-
cretization consists of piecewise linear finite elements with spatial mesh sizes (17)
and combining the a-priori bounds on the decay of the difference operators coming
from the Combination Technique theory (see, e.g., [19, proof of Theorem 2]) with
(4) and the fact that u € H Is (B) forany s =0, 1, ..., smax, we have the following
bound for every z in the Bernstein polyellipse, 5&:

D . .
H Adet[u“(-, Z)]”HI(E o < Cer |uC, Z)||H1+-vq(3,(C) 2= > iz o min{l,g;s} (35)

< CerCaq U, )| gres(p,cy 2 ¢ TFEMED), (36)

for g € RQ s.t. g; s.t. |g] = 1, some Ccr > 0 independent of u, and where C 4
is the embedding constant between H1+59 (B, C) and H'* (B, C). We then have the
following bound:

AEqy g = Cse(S,) 1Ol g-1(B)

x CcrCs.q sup lluC, 2)|l gies(p.c) €
zegggs

-2 gs,jm(ﬁj_l)z—ol‘rFEM(Sq)’

where the constant, Csg (¢ ) is bounded independently of 8, thanks again to Lemma 6.
The proof is then concluded by recalling that sup, _cg u(-, 2|l gi+s3,c)y < Csu
g '

independently of 8 and G due to Lemmas 1 and 2. O

Observe that the result in Lemma 8 gives a bound on AEy g parametric on the
vector ¢. The optimal choice for such ¢ will be discussed later on, in the proof of the
main theorem, namely Theorem 10.

Remark 4 (Relaxing the simplifying assumption) We now clarify why the assumption
ps < %, fors =0, 1,..., Smax, is not essential. Due to a suboptimal choice of g, ;
in Lemma 2 (and Lemma 1 for s = 0), the sequence {¢~"/} ;> in Lemma 7, which
is related to the solution # and which appears in the proof of the MISC convergence
theorem, has worse summability p; = i L ‘p than the sequence {by j};>1, whose
summability coefficient is py, and which is related to the diffusion coefficient, a. As
we see in the main theorem stated below, we need p; < 1 to guarantee convergence
of MISC, which implies p; < % By choosing the polyellipses in Lemmas 1 and 2
by the more elaborate strategy presented in [11], it would be possible to obtain the
better summability p; = p, for the sequence {e™8+/} >, which would only imply
the less stringent condition py; < 1 and a better estimate for the MISC convergence
rate. However, for ease of exposition, we maintain the sub-optimal choice, which is
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enough for the purpose of presenting the argument that proves convergence of MISC.
The restriction p; < % formally prevents us from applying the MISC convergence
analysis to diffusion coefficients with low spatial regularity. In practice, we see in
Sect. 6 that the convergence estimates are numerically verified beyond this restriction.

Before proving the main theorem of this section, we finally need the following
technical lemma.

Lemma 9 (Bounding a sum of double exponentials) Fora > 0, b > 2 and 0 < ¢ <
ab,

00
—abk _
2 e ab®+ck <e ab+¢(a,b,c)

k=1

holds, where for each fixed ¢ and b, €(-, b, ¢) is a monotonically decreasing, strictly
positive function with €(a, b, c) — ¢ as a — +0o0.
Proof

—abk 1o _ . bk _ . _apk+1
Ze ab®+ck _ e ab+c + Ze ab®+ck _ e ab+c + ze ab* " +c(k+1)
k>1 k>2 k=1

_ . _ k__ .
—e ab e + ¢¢ Ze ab(b*—1)+ck
k>1

We observe that for b > 2 we have b¥ — 1 > k fork > 1 integer. Therefore,

k
e~ abB"=1) < ,—abk and we have

b tck b k(c—ab b er—ab
Ze—a +c < e | o 4 et Ze (c=ab) } _ ,—a (ec + ) .
1— ec—ab

k>1 k>1
Then,
. e2c7ab
s(a, b, C) = log (e‘ + m) s
and we finish by verifying that the function, ¢, has the required properties. O

We are now ready to state and prove our main result.

Theorem 10 (MISC convergence theorem) Under Assumptions A1-A3, the profit-
based MISC estimator, M1, built using the set T defined in (29), Stochastic Collocation
with Clenshaw—Curtis points as in (19)—(20), and spatial discretization obtained by
tensorizing multi-linear piecewise finite element spaces on each mesh, {T; }i'; |» With
mesh sizes h; as in (17) for solving the deterministic problems, satisfies, for any § > 0,

|E[F] = M7[F]| < CsWork[Mz]~™sct
EOE';W
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for some constant Cs > 0 that is independent of Work[M1] and tends to infinity as
8 — 0. Moreover, Work[M7] is given by (27), and

Tdet(s) » if rae(s) < i -2,

'Misc = _ max 1 1 1 1)) 7! -
5=0,...,5max <% — 2) (1 + (% - E)) , otherwise,

where

1 S
rd t(s) = min ’ '
e [ max;=1,...p Vidi Z?:] vidj }

Proof In this proof, we use Theorem 4. Therefore, we need to estimate the p-
summability of the weighted profits for some p < 1. To this end, we use Lemma 8.
Observe that Lemma 8 provides a family of bounds for each AE, g, depending on
s; therefore we would then ideally choose the best s for each AE, g. However, this
optimization problem is too complex and we simplify it by assuming that

e only two values of s will be considered, s = 0 and s = s* (which will not
necessarily coincide with smax);

e the optimization between s = 0 and s = s* will not be carried out individu-
ally on each AE, g, but we will rather take a “convex combination” of the two
corresponding estimates and choose the best outcome only at the end of the proof.

To this end, we first need to rewrite the result of the Lemma 8 in a more suitable
form for any fixed s* € {1, 2, ..., smax}; note that from here on, with a slight abuse
of notation, we drop the superscript * and simply use s to denote the fixed value.
Thus, for such fixed s, consider the statement of Lemma 8, let Cx = max{Co, Cs},
Xjs = &s,jlogye,and 0; ; = (go,; — &, ;) l0g, e and combine (32)—(34), obtaining

AEq4p < min C,AEget(t)AE;“’C(z)
t={0,s}

< Cg min D—IrFEM(sg)-a H e~ (B —DIgs,j+(1=1)(g0,j—8s.))]
- n€{0,1} .
Jj=1
= Cp min D —IrFEM(sq)- H o=m(Bj—=Dlgs.j+1=n)(go.j—gs.j)]logy e
nef0,1} ’
j=1
= Cg min 2—IrFEM(sg)-a H 2=m(Bj=Dlxjs+(1=mb; ]

€{0,1
n€{0,1} sl

_ Cpa Tz Bt —maxseo) (1) a3y m(B—1(1-0)6).)

_ o T m(Bi =Dt —max{ X o m(B;— 16, rrem(sq)a)

for an arbitrary q € Rf with |g| = 1 that we will choose later. We can now bound the
weighted sum of the profits as follows:
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P _ p I-p I-p
> P g AW g = > AEL gAW, AW,
[o.BleNP x £ [, BleND x £
< Cgcé‘;ﬁ Z o= plmax{reem(sq)-a. 3oy m(Bj =05 j}+3 =y m(Bj—1)xs. ;]

D
loe,BleN? x £ 21=p) 2 vidiai+(1=p) X s (B 1)
—cPclr min 2~ PRrEEMG@)-at=2) 3 1 m(Bj—1bs j+2 o m(Bj—=Dxs,j]
E-W Z;') A€[0,1]
[ BIENEX S S (1-p) B2 nidiei+(1=p) X1 (85D

< CI[;C‘]/V_p min Z Z—P[)»rFEM(MI)~Ot+(1—7»)2;21 m(Bj—10s,j+> -y m(Bj—Dxs,j1

2.€[0,1]
la,BleENP x £

U= X2 vidiei+(1=p) X ;21 (Bj=1)

D oo
—CP’CY P nmin 2~ [pCGrerm(s@)i+vidi)—vidilk
EZW €011 HZ

i=1 k=1

(1

J=l1

= pmk=1)((1=2)0, j+x5 )+(1=p)E=1) | 37)

M8

a-
Il

1

We then investigate under what conditions each of the two factors is finite (the constants
CEg, Cw are bounded, cf. Lemmas 5 and 8). Before proceeding, we comment on the
equations above. As we already mentioned at the beginning of the proof, here we
are working in a suboptimal setting in which instead of choosing a different s for
each AEy g, we restrict ourselves to choosing between only two values, s = 0 or a
certain s > 0 (second line). Observe that we have an equality between the second and
the third lines since 2* is a monotone function of x. Hence, the minimum is always
attained at either A = 0 or A = 1. However, when it comes to switching the order
of the sum and the minimum in the fourth line, i.e., bounding the sum by choosing
the same A to bound every term in the sum, allowing for fractional A gives a tighter
bound on the overall sum than just considering A € {0, 1}. Roughly speaking, we are
somehow “mimicking” the fact that the optimal bound of the sum would use a different
value of A for every term by choosing an overall A that is between the two possible
values.

To investigate the condition for which each of the two factors in (37) are bounded,
we immediately have for the first factor foralli =1, ..., D that

p (Areem(sq)i + vidi) — vidi > 0

—1

vid; ( rrEM(5q); )

— > = ( +1) . (38)
P ArpeM(sq)i + Yid; vidi

Our goal is to optimize the above constraint for the summability exponent p. To this
end, we will minimize the right-hand side of (38), observing that it decreases with
respect to regm(sq);. Hence, recalling the dependence of rppm(sq); (cf. Lemma 8)
EOE';W
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on the vector of weights g, we consider

. rFEM(sq);
rdet(§) =  max min ————
geR? jg|=1i=1....D  ¥id;
. . < 1 sq,]
= max mm mmy——-—, ——
qeRP |g|=1i=1....D vidi vid;

. 1 . Sqi
= max mny —————, . mm ——
geRP |q|=1 max;=1,...p ¥id; i=1....D yid;

. 1 . Sqi
=mmny ——, max ) mm —-—
max;=1,..p Yidi qeRP |g|=1i=1....D Vid,

and observe that the second argument of the min is maximized with respect to g by
makmg - constant overi,i.e.,

vidi (s) = mi [ 1 s ]
4i = —p——— = Tdet(s) = min :
Zj:l vid; max;—p,..p yid; Z/—l vid;j

With this optimal choice, then (38) becomes simply
P> (rga(s) + D7 (39)

For the second factor, denoting the generic term of the inner sum as a; x for brevity
and observing that a; 1 = 1 for every j, we have

(ool e ] (0.¢] o oo o0
H Za],k < H(l + Zaf”‘) = exp Zlog(l + Zaj,k)
j=lk=1 j=1 k=2 j=1 k=2
oo o0
<exp| D D ajx
j=1k=2

We thus only have to discuss the convergence of the sum

oo o0
Z Z 9—pm(k=DIA=1)0y,j+xs.j1+1—p)(k=1)
j=1k=

2= pm)L(A=1)0s j+xs. j1+(1=p)k

oo
Mz T2

2= P2 A=18, jtxs, j1+ (1=K 0

o

~
I
<
~
I
—
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where the last step is a consequence of the fact that, for Clenshaw—Curtis points,
m(k) > 2k=! for k > 1, cf. (20). Moreover, (I — A)f j + x5,; > 0. To study the
summability of (40), we want to use Lemma 9 to bound the inner sum in (40). First,
we rewrite

(e.¢]
Z 2= P2 A=1)b5, j+ x5, 1+(1=p)k
k=1

M8

log2 k
exp —pT[(l — M0, + x5,;12° + (1 — p)klog2

~
Il
R

3'48

exp (—a2k + ck)

~
Il
-

. log2
with a = pT[(l — M0+ x5,j1 >0, ¢=(1~-p)log2 >0,

where we have used the notation in Lemma 9. Note that this lemma holds true under
the assumptions that a > 0 and 0 < ¢ < 2a, where the latter has to be verified as
follows

2a > ¢ & plog2[(1 — A)bs,; + xs,;1 > (1 — p)log2
(I—-p)

& (1 =M)0; + x5, >
which is true whenever

Xs.j > Tdet(s),

due to (39), 65,; > 0 and A < 1. Define J = {j =1 : xs5,j <rdet(s)} which has a
finite cardinality since x,, ; — oo as j — oo. Resuming from (40), we have, due to
Lemma 9,

o o0
ST o2 U 0Dk < (7 4 S ZeXp( a2t +Ck)

j=1k=I ¢ k=1
<C(J)+ Y eateana,
jeT
where C(7) is bounded, since #7 < oo, and (a, 2, ¢) is a monotonically decreasing

function with limit ¢ = (1 — p) log 2 independent of j. Therefore, the previous series
converges if and only if

o0 o0 o0
Z 6720 — Z efp log 2[(17)\)95,_/4’)(5,.[] — Z 2717[(]7)“)05.]+X5,_j]
jeT jeT jeT
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converges. Inserting the expression of 0; ; and x;, ;, we get

o0 o
z 2= PL=R)bs j+xs.j] — Z 2= PI(1=2)(g0.j =8s.j)+8s.j1logz
jtT jtT

o0
= 3 e PP ) ]
jeT
o0
— Z e~ PU=1g0j p—Phes i
jteT

After applying the Holder inequality in the previous summation with exponents 771_1 +

ny "= 1, we need to simultaneously ensure the boundedness of the following sums:

oo o0
Z e~ PU=Mgojm  anq Z e~ PA&s
itT it

Recalling the summability result in Lemma 7, we understand that the following two
conditions must hold:

Do Po 11
p(l—2)m > > —_—
1 — po . 1—pol—An
Ds ps 1 1
pAn = P> —\1-—),
1 — ps 11— ps A m

which closes the discussion of the summability of the second factor of (37) for a fixed

s. Recalling the constraint (39) coming from the first factor of (37), we finally have
to solve the following optimization problem:

. _ ps 1 1 Po L1
A = (1-=),
p>xe[or,rllﬂsnzmaxi( raer(s) + 1) ( ) l—pol—Am

I—psa n2

i.e., we have to choose 7, and A to minimize the lower bound on p. We first optimally
select 1> given 4, i.e., we take 1o = 15 such that

1 1 1 1 1 - A
Ps —(l——*)z Po — N ]7;:14— Ps Do
1= psa m l—pol—an; ps 1=pol—4a
Substituting back, we obtain

1nf—1 1 1 1\\ !
L_%_*Z(__IH(___)) ,
l—psh 13 Po Ds PO
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Fig. 3 TIllustration of the optimization problem (41). As observed in the proof, f] is decreasing with
while f> is increasing with A. Left case 1 of the proof: the minmax pointis A = 1; Right case 2 of the proof:
the minmax pointis A < 1

so that the minimization problem reads

P> Arer[l(i)flumax{fl(k,s), H 8},
_1 1 1 1)\
fi,s) = g+, LpA,)={——-1+2——-— . @D
Po Ps Po

Now, we recall that pg < py.Hence, f2(X, s) isincreasing with A. Conversely, fi (X, s)
is decreasing with A since rget(s) is a positive number. Furthermore, notice that we
cannot have fi(X,s) < fa(A,s) for all A € [0, 1]. Indeed, the previous condition is
equivalent to f1(0,s) < f2(0,s),1.e.,1 < lf‘;o = po > %, which does not satisfy
Assumption A2. Note that, in this case, the lower bound for p in (41) is minimized
for = 0, implying that p > 5 2 00 > 1, i.e., the method does not converge (cf. the

statement of Theorem 4). Thus, we have only two cases (see also Fig. 3):

Casel f1(A,s) > fa(x,s)forall A € [0, 1], which means that the convergence of the
method is dictated by the spatial discretization. Given that fj is decreasing and
f> is increasing, the previous condition is equivalent to fi(1,s) > f>(1,s),
i.e., r4et(s) < i — 2. In this case, the lower bound (41) is minimized for
A =1, and we have p > (rqet(s) + I

Case 2 There exists A* € (0, 1) such that fj(A,s) = f2(,s). This condition is
equivalent to the two conditions

f1(0,5) = £2(0,5) N 1< %—1
fid,s) < fa(1,5) Fdet(8) > i —2.

Solving for A* yields

1
o w2y
= 1 1
Vdet(S)'f‘%—E

FoC'T
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which yields p > p, where

(m ) |
! ((rdet(s)—}—#_%)rdt(s)—k )
( 1 )( : ( 11 ))1 -1
=f{1+({— -2 1+ 1
po rdet(s) \ po Ds

Since the previous computations were carried out for a fixed s, we can take the min-
imum over all possible values of s. Then, we can apply Theorem 4 and derive the
convergence estimate,

|E[F] — Mz[F]| < Cp(p)Work[Mz]' V7,

where 1 — 1/p = 1 — max,—g (1/p) + 6 for any 6§ > 0, which we reformulate

~~~~~ Smax

as
|E[F] —Mz[F]| < Cp (—) Work [Mz]~Mset?
1+ rvisc — 4
with rMIsC = MaXs=0, .. s (1/P) — 1. o
5 Analysis of Example 1

In this section, we determine the value of sy« and the sequence { p; }ii“g for Example 1.
Since we will work with localized quantities of interest far from the boundary, cf.
equation (45) written below, we believe that the effect of the boundary is negligible
and the regularity spax is mainly limited by the summability properties of x. See
“Appendix 2” for a slightly modified problem on the same domain where we can
prove that the regularity is only limited by the summability properties of . Let us
define the following family of auxiliary functions,

d
Yo () = [ ] (cos (rhixi) (sin (whixi))' =,
i=l

so that « from (8) can be written as

k) =D Ak D W The(x)

keNd  ge{o,1}4
o0

=> D> A D e Tre).
J=0{keNd : |k|=j}  tef0,1)¢
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Based on this expression, for s > 0, we analyze the summability of
{Ak||Ds Tk,¢||Loo(3)} for |s| = s to determine the permissible values of py. First,
for |s| = s, observe that for a constant ¢ independent of k we have

QU

1D Ve o)l ooy = [ ] (k)™ < clkel.
j=1

Then, for all s > 0, we have
o0
Ps Ds
Z Z Z AR 1D Yl 3
J=0 {keN? : [k|=j} Le{0,1}4

Ps (V+%)

oo
<2’ > 205 kP (1 4 )

J=0{keN?: k|=j}

d d+p54 o .—ps(u-i-%—s)
<242 2 Z Z Jj

J=1 {keNd : k=)

2d+[75%

E W o) T HU +i)
J=

=29+ ¢

2d4psG X d Nagl d—1\%"
— C2d e ] Ps (V+2 S)+d 1 (1 + _)
d -1l & J

d
s c2dtpsgd—1 2 j_ps(u_kg_s)-kd—l
= @-nl & '

From here, we obtain the bound

LR 42)
>\s+5-7)
Ds 47274
for all s > 0. Moreover, imposing py < % and py,.. < % gives the bounds

3d 3d

V> > and Smax < V — > (43)

respectively. Since Yj ¢ € C°(B), the bounds in (43) are the only bounds on the

value of smax. To determine an upper bound on the value of rysc, up to a small §,

we set y; = -+ = yp = y (motivated by the fact that all subdomains B; are equal),

we substitute d; = 1 fori =1, ..., d and the lower bound of ps in Theorem 10 and
obtain after simplifying

FoE'ﬂ
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min(l, %) emin(l.g) 3
r max v 1lfT§3_i_z’
MISC = - N~
5=0,smax | (2 _ 3 _r s emin(hg) v 3 s
max | (5 2)(1+min(1,§)d) f—-=>3-5-a
K e s v 3 s
W 1f553—§—3ands<d,
(Y =3)a+y! ifﬁzg—g—gands<d,
=_max 1 | v 3 s
s=0,...,Smax 7 1f?§3—§—3ands>d,
y 3 syyTlosel v 3 s
(7—2) (1+°F) ify>g—-5—gands >d

Before continuing, we discuss the four branches of the previous expression. If spax <
d, then only the first two branches are valid. Since the rates in these two branches
increase with s, the maximum is achieved for s = smax. If smax > d, then, since the
rates in the third and fourth branches decrease with s, the maximum is achieved for
s = d. Hence

S:;}a/x if xmaxél-H/) <i- % and smax < d,
m 1f;§§—§—1andsmaxzd,
(5=3)a+n" ifL=2%—3 —land sma = d,
1s-3) ifL<oand? <3,

JE-Ha+nt iflzoads <3,

BE if L<y—3Jand} >3,
(5-3) A+ iy =g -3Fady >3,

:’y—l if 5>2+3,
G-Da+n™ ify=i+3

In Fig. 4, we plot the upper bound of the rate of MISC work complexity, ryisc, based
on Theorem 10 and the following analysis variants:

Theory This is based on the summability properties of { Ag || DS Yk ¢ll oo (m) }. We
also use the value rpgm,; (s) = 2min (1, §) foralli = 1, ..., d. This is motivated
by the fact that we expect to double the convergence rate of the underlying FEM
method since we are considering convergence of a smooth linear functional of the
solution.

Square summability Motivated by the arguments in Lemma 15 in the appendix,
we believe that our results may be improved by instead considering the summability

properties of {AiHDS Tk,e”ioc(g)} for |s| < s. Similar calculations yield the
bounds
2v 1 25\ ! (44)
>\ +1-=) .
Ds p p

and the corresponding conditions, v > %l and spax < V — ‘71.
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Fig. 4 The upper bound of the MISC rate, ryisc, as predicted in Theorem 10 versus the observed rates
when running the example detailed in Sect. 6. Refer to Sect. 5 for an explanation of the different curves.
Also included are the observed convergence rates for a few values of v and the observed convergence rate
of MISC with no random variable and constant diffusion coefficient, a, as a horizontal line. The latter is
referred to as the “deterministic problem’ and shows more clearly the effect of the logarithmic factor in the
work for d > 1, as shown in Fig. 9 and proved in [22, Theorem 1]

Improved As mentioned in Remark 4, We could in principle make our results
sharper by taking ps; = p; instead of p; = 1=5- p . The modifications of Theorem 10
to account for these rates are straightforward. Moreover, when considering square
summability, the conditions become v > 0 and spax < V.

We also include in Fig. 4 the observed convergence rates of MISC when applied
to the example with different values of v, as discussed below in Sect. 6, and the
observed convergence rate of MISC when applied to the same problem with no random
variables and a constant diffusion coefficient, a. In the latter case, MISC reduces to a
deterministic combination technique [7]. Note that the rate of MISC with no random
variables is an upper bound for the convergence rate of MISC with any v > 0.

From this figure, we can clearly see that the predicted rates in our theory are pes-
simistic when compared to the observed rates and that the suggested analysis of using
the square summability or using the improved rates, p,, might yield sharper bounds
for the predicted work rates. On the other hand, we know from our previous work
[22, Theorem 1] that the work degrades with increasing d with a log factor and in
fact the expected work rate for maximum regularity when the number of random
variables is finite is of O (W2 10g(Wmax)?~!). This can be seen Fig. 4 and d = 3,
since in this case the observed work rate seems to be converging to a value less
that 2.

6 Numerical Experiments

We now verify the effectiveness of the MISC approximation on some instances of
the general elliptic equation (1), as well as the validity of the convergence analysis
detailed in the previous sections. In particular, we consider the domain B = [0, 1]¢
and the family of random diffusion coefficients specified in Example 1. In more detail,
we consider a problem with one physical dimension (d = 1) and another with three
dimensions (d = 3);inboth cases, we set ¢ (x) = 1, and model the diffusion coefficient
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by the expansion (8) with different values of v. Finally, the quantity of interest is a
local average defined as

F():L/u(x ) ex w3 (45)
W= vz Ju Y TP T

with o0 = 0.2 and location xg = 0.3 ford = 1 and xo = [0.3, 0.2, 0.6] ford = 3. The
deterministic problems are discretized with a second-order centered finite differences
scheme for which we expect to recover the same rate in the numerical experiments
that we would obtain with piece-wise multi-linear finite elements on a structured
mesh. We choose the mesh sizes in (17) and ho; = 1/3 foralli = 1,...,d, and
the resulting linear system is solved with GMRES with sufficient accuracy. With
these values and using the coarsest discretization, iy = 1/3, in all dimensions, the
coefficient of variation of the quantity of interest can be approximated to be between
90% and 110% depending on the number of dimensions, d, and the particular value
of the parameter, v, that we consider below. Finally, the quadrature points on the
stochastic domain are the already-mentioned Clenshaw—Curtis points (see eq. (19)
and (20)).

In the plots below, the computational work is compared in terms of the total number
of degrees of freedom to avoid discrepancies in running time due to implementation
details, i.e., using (27) and Assumption A3. Moreover, we set ¥ = 1 in (30), which
is motivated by the fact that, for the tolerances we are interested in, we estimate that
the cost of solving a linear system with GMRES is linear with respect to the number
of degrees of freedom.

In order to evaluate the MISC estimator, we need to build the index set (29). To do
that, we must be able to evaluate two quantities for every a and f: the work contri-
bution, AWy g, and the error contribution, A E, g. Evaluating the work contribution
is straightforward thanks to Assumption A3 and using y = 1. On the other hand,
evaluating the error contribution is more involved. We look at two options:

“brute-force” evaluation We compute A[Fy g] for all (e, ) within some “uni-
verse” index set and set AEy g = ’A[Fa,ﬂ]|. Notice that this method is not
practical since the cost of constructing the set, Z, would far dominate the cost
of the MISC estimator. However, within some “universe” index set, this method
would produce the best possible convergence and serve as a benchmark for other
MISC sets within that universe.

“a-priori” evaluation We use Lemma 8 to bound AE, g. Using these bounds
instead of exact values produces quasi-optimal index sets (cf. [3,33] ). This method
in turn requires the estimation of the parameters rpgm, {g; ,} 1 for all s =
0, ..., smax. Since we use a second-order centered finite d1fferences scheme and
con51der the convergence of a quantity of interest, we expect rFgm = 2 min (1, d)
as motivated by the “improved” analysis in the previous section and considering

the summability properties of [A2 | DS Y, €||L00(3)} This can also be validated
numerically in the usual way by fixing all random variables to their expected value
and checking the decay of A E, 1 with respect to a.
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On the other hand, estimating {g;, f}j>1 fors = 0, ..., Smax is more difficult
since, in principle, we do not know a f)riori, for a given o and B, which value
of s € {0, 1, ..., smax} yields the smallest estimate of AEg g. Instead, we use a
“simplified” model that was used in [22]:

AEqgp < Ce—zjzlM(ﬁj—l)gjz—ld\rFEM’ (46)

where g; is some unknown function of gy j foralls =0, 1, ..., smax. g, can be
estimated given rrgym and a set of evaluations of |A[Fa, ,g]’ for some (e, B) € Z*
by solving a least-squares problem to fit the linear model

> gimBj — 1) = —log (|A[Fypl|) — lalreem,  forall (o, B) € T*.
j=1

For our example, these rates are plotted in Figs. 5a and 6a ford = 1 and d = 3,
respectively. In our current implementation, the construction of the optimal MISC
set, Z, is separate from the set Z*. Howeyver, it is possible in principle to construct an
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= nd ¥
s o R 3
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. s 10710
+
5 .
L 1071
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0 10-14
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(a) (b)
10° o a=l a=[].8=1
10-1 a=[1],8=1001
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Fig. 5 Example 1,d = 1 and v = 2.5. a A plot of the estimated stochastic rates, §j, that are used in (46).

Different markers correspond to different modes multiplying the same value of Ay. b—d solid lines show the

computed approximations of AE1,1+J'/§’ AEq jg,1 and AE1+j5l.,1+j/~3’ respectively, versus the model in
(46) represented with dashed lines
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algorithm in which the optimal MISC set, Z, is constructed iteratively by alternating
between estimating rates given a set of indices and evaluating the MISC estimator.

Note that, in the current work, there are certain operations whose costs we do
not track or compare. The first operation is the estimation of the stochastic rates,
{ g f}j> |- The second operation is the construction of the optimal set given estimates
of error and work contribution. We believe that the cost of these two operations can
be reduced by using the previously mentioned iterative algorithm. The cost of these
operations is thus dominated by the cost of evaluating the MISC estimator. The third
operation is the assembly of the stiffness matrix, especially since it scales linearly
with the number of random variables. While the cost of this operation is relevant to
our discussion, it is usually dominated by the cost of the linear solver, at least for
fine-enough discretizations.

Finally, we also compare MISC to the Multi-index Monte Carlo (MIMC) method as
detailed in [23], for which O (ij&5 ) convergence can be proved for Example 1 with
y = 1,d < 3 and sufficiently large v (see “Appendix 1”’). Moreover, when computing
errors, we use the result obtained using a well-resolved MISC solution as a reference
value.

Gk

[AEy 5]

-5
10° 10! 10%
k| +1 j

(a) (b)
o° e a=[0,1,0,8=[]
LIS - -
NN 10 AN oo a=[0.01,8=001
A\ # TS A K — a=[0,0,1,8=0,0,001
10~ N AN
- . "
LS 10~ B ~ .
S g = \\ °
= - b N
S - % RN 3107 g
4 10 AN i 3 107
. N RS
106 Y \\1 10-1
10 ¥ 1071
10 101
0 1 2 3 1 5 6 7 8 9 0 1 2 3 4
J J
(0 (@)

Fig. 6 Example 1,d = 3 and v = 4.5. a A plot of the estimated stochastic rates, g,, that are used in (46).
Here different markers correspond to different modes multiplying the same value of Ay. b—d solid lines
show the computed approximations of AEI.,I-O—jB’ AEy jg,1 and AE1+j&,1+jB’ respectively, versus the
model in (46) represented with dashed lines
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Figures 5b—d and 6b—d compare some computed values of |A[Fa’ ﬂ]] versus the
model (46) using the estimated rates rppm = 2 min (1, ﬁ) and {g f}jz 1 These plots
show that the model (46) is a good fit for the case d = 1, v =2.5andd = 3,v = 4.5.
Moreover, similar plots were produced for other values of d and v that are not reported
here but also show good fit. Figures 7 and 8 show

o the maximum spatial discretization level, max , gye7 max(e),

e the maximum quadrature level, max ( gyez max(f),

o the index of the last activated random variable, max g, g)e7 max Bj>1 J,

e and the maximum number of jointly activated variables, max,g)ez |8 — 1lo-

¢—¢ a-priori

o—o brute-force
~—— MIMC

10°

¢ a-priori

10?
e—o brute-force

10" g
#t ;
o o----!g'":

é s0-———b

107 )0 WM 4 2 3 4 5 6 7
10 10 10 10 10 10° 10° 107

0
10° 10" 10? 10° 10* 10° 108 107
Winax

Fig.7 Example 1,d = 1 and v = 2.5. This figure shows extreme values of & and f included in the MISC
set, Z. Specifically, the left-solid lines are the maximum spatial discretization level, max g, gye7 (max (a)),
the lefi-dashed lines are the maximum quadrature level, max q g)c7 (max (B)), the right-solid lines are the
index of the last activated random variable, maxy g)e7 (max,g/. -1 j), and the right-dashed lines are the
maximum number of jointly activated variables, maxy, g)e7 (I8 — 1lo)

104 ¢—¢ a-priori

o—o brute-force
~— MIMC

¢—0 a-priori 00
@goo
o—a brute-force o6

— MIMC )

o s oo
P - o--03°
§----4---a
1 100 A A

10° 10! 10% 10° 10! 10° 109 107 10° 10t 10? 10° 101 10° 109 107

Winax Winax

Fig. 8 Example 1, d = 3 and v = 4.5. This figure shows extreme values of & and f included in the MISC
set Z. Specifically, the left-solid lines are the maximum spatial discretization level, max g g)e7 (max (a)),
the lefi-dashed are the maximum quadrature level, max g)ez (max (B)), the right-solid are the index

of the last activated random variable, max ¢, gye7 (maXﬂj -1 j), and the right-dashed are the maximum
number of jointly activated variables, max o, gye7 (| B —1]p)
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Fig. 9 Convergence results of MISC Example 1 with a constant diffusion coefficient, a (left, d = 1 and
v = 2.5;right, d = 3 and v = 4.5). In this case, MISC is equivalent to a deterministic combination
technique [7]. These plots show the non-asymptotic effect of the logarithmic factor for d > 1 (as discussed
in [22, Theorem 1]) on the linear convergence fit in log—log scale

¢—0 a-priori
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E=w"!
B =W
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+—— MIMC
E=W-10
B —0s

Winax

(b)

Fig. 10 Convergence results of MISC versus MIMC when applied to Example 1 (left,d = 1 and v = 2.5;
right, d = 3 and v = 4.5)

These values convey the size of the used index set, Z, for different values of Wiax.

Figure 4 shows the observed convergence rates of MISC for the cases d = 1 and
d = 3 and different values of v. This figure shows that the observed rates are better
than those predicted by the theory developed in this work, which suggests that further
improvement in the theory is possible (see Remark 4). Figures 9 and 10 show in greater
details the observed convergence curves ford = 1,v =2.5andd = 3,v = 4.5 and
their respective linear fit in log-log scale.

We recall that, as shown in [22, Theorem 1], the convergence rate of MISC with
a finite number of random variables is O (W2 log(WmaX)d’l). Compare this to the
theory presented here that predicts, as v — 00, a convergence of O (W 2"€) for
any € > 0. However, Fig. 9 shows that even for a problem with d = 3 and no
random variables, MISC (which, in this case, becomes equivalent to a deterministic
combination technique [7]) has an observed convergence rate that is closer to —1.38.
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This is due to the effect of the logarithmic term that is nonzero for d > 1. Based on
this, we should not expect a better convergence rate for d = 3 and any finite v > 0.
This is also numerically validated in Fig. 10, which shows the full convergence curves
ford =1,v=25andd =3,v =4.5.

7 Conclusions

In this work, we analyzed the performance of the MISC method when applied to lin-
ear elliptic PDEs depending on a countable sequence of random variables. For ease of
presentation, we worked on tensor product domains, but the results can be extended
to more general domains and non-uniform meshes, as briefly mentioned Sect. 3. We
proved a convergence result using a summability argument that shows that, in cer-
tain cases, the convergence of the method is essentially dictated by the convergence
properties of the deterministic solver. We then applied the convergence theorem to
derive convergence rates for the approximation of the expected value of a functional
of the solution of an elliptic PDE with diffusion coefficient described by a random
field, tracking the dependence of the convergence rate on the spatial regularity of the
realizations of the random field. The theoretical findings are backed up by numeri-
cal experiments that show the dependence of the convergence rate on the regularity
parameter. Future works includes extending the convergence analysis to higher-order
finite element solvers and improving the estimates of the error contribution of each
difference operator by taking into account the factorial terms appearing in the esti-
mates for the size of the Chebyshev coefficients, cf. [3,11]. Moreover, the ideas in [12]
can be extended to design an algorithm that iteratively estimates the optimal MISC
set by alternating between optimizing the set and evaluating the estimator to ensure
that the work to optimize the set is dominated by the work to evaluate the MISC
estimator.
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Appendix 1: Summability of Series Expansion

We start by recalling a useful multivariate Faa di Bruno formula taken from [13,
Theorem 2.1].

Lemma 11 Let B C R? be an open domain, g : B — Rand f : R — R be functions
of class C*(B) and denote h = f o g : B — R. For any multi-index i € N¢, |i| <'s,
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and any x € B,

I£]

Dej kj
D h(x)—z'Zf‘“(g(x»Z > H ( C ,(‘i(’f))k) , @)
r=1 p;(i,2) j=1

holds, where

pri, 2) =1{(kj, £) eNxNE, j=1,....r: 0<8 <& <---<4,
r r

Dki=h D kit =i)

j=1 j=1

and < denotes the lexicographic ordering of multi-indices. The set p,(i, A) denotes
the set of possible decompositions of i as a sum of A multi-indices with r < X distinct
multi-indices, 4 j, taken with multiplicity k; such that Z;:l kj =M.

Also from [13, Corollary 2.9], we have that, for any i € N,

tvz Z H ‘(( ')k = Sji|.as

r=1 p,(i,r) j=1

where Sy, x is the Stirling number of the second kind, which counts the number of ways
to partition a set of n objects into k non-empty subsets. Similarly, the Bell number,
B, = ZZ:O Su.k»> counts the number of partitions of a set of n objects, whereas the
ordered Bell numbers are defined by én = ZZ:O k!S, x and satisfy the recursive
relation B, = Z;(l) () By. Clearly, B, < B,. Moreover, the bound

B, < B,

IA

n!/(log2)" (43)

was given in [3, Lemma A.3]. We now use these results to show the following result

Lemma 12 Let B C R? bean open-bounded domainandk € C* (B) (real or complex
valued) for s > 0. Then, a = € € C*(B) and we have the estimate

s!
”a”(:x(§) = (IOg—Z)‘Y”a”C()(ﬁ)(l + ||K||Cs(§))s~

Proof Using formula (47), we have for any i € N4, |i| < s and anyx € B

l£] lil

| DY ke (x) |5
Dt K(x)| —l!zek(x)z Z H G |)k < ”a”CO(§)Z”K”)CL‘S(E)S”M
r=1

r=1py(@i,2) j=1

< llall coggy (1 + Il s ()" Ba-

The result then follows from the bound on the Bell numbers in (48). m]
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L?(T') Summability, Pointwise in Space

We now consider a diffusion coefficient as in Assumption A2:
o
a(x,y)=exp{ > ¥yt =[]V, xes,
jzl Jj=l1

with y;, j > 1, independent random variables, all uniformly distributed in [—1, 1]
and recall the definition of the sequence by = {by ;};>1, for all s € Nin (6).

Lemma 13 If by € € then E[a(x)"] < oo for all 0 < p < 0o and Vx € B.

Proof For any x € B, we estimate the p-th moment of a(x, y), exploiting the inde-
pendence of the random variables, y;:

_ - () | - Ui | - M
o) | o - o]« [ o
- sinh(pl/fj(x)))
— log ( 2PV )
P éog( PV ()

where in the last two equalities we have implicitly assumed that sinh(z)/z = 1 forz =
. inh(py; . .

0. Setting 6o(p; x) = []52, % and observing that log(sinh(z)/z) ~ z2/6,

we have

o0
Ela(x)’] =6p(p;x) <0 Vx€B, 0<p<oo <+ ij(x)2<oo.
j=1

Sincef: 230:1 b(z)’j < oo implies Z;’il ¥ (x)? < oo for any x € B, this concludes the
proof. o

A similar result holds for higher-order derivatives of a.

Lemma 14 Lets € N, Ifb, € (2, thenforanyi € N, |i| = s, E[(D"a(x))*"] < oo
forall0 < p < o0 and Vx € B.

Proof Since the calculations are tedious, we prove the result here for s = 1 only.
Using the chain rule, we have
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2p

(Bya(e, y)* = [ D a(x, )y (x)y;

jzl1

=a(x,»* D 2p)! H —(ax, v () y )

geNN j= 1

lgl= 2P
Z p)! H —(axl Y (x)y;) 1 2PV,
geNN j=1 qj:

lg|=2p

Hence,

E[@qatx. 307 | = 3 @p)! H(a v (x))qu[ Zm’f'/’-f“)] .

geNN j=1
lgl=2p

We now distinguish between even or odd ¢;. For even g, we have

)

E[ ! v 2PYj‘/fj(x):| <E[Le21’>’ wf(x)} _L sinh@py;(x)
q;'"’ q;! qj' 2pyjx)

while for ¢; odd we have

1 1 [ 1!
E[ 2 62””‘”’(")] — / SyH Vi gy = — / Y% sinh2pyy; (x))dy
q;! qj 2 ;' Jo

jt
— Z Cpy;x)>*! /1 Y2+ gy
2n+ 1! 0

1 Z Q2pyj(x))> !
(2n +D!2n+2+gq;)
2pby,j sinh2pyr;(x))
+D!I 2py(x)

1
< @G sinh(2p|y;(x)]) < @

Hence, defining the function

for g; even,

1
N b
Hap [2’”’”' for g, odd,

(gj+D!
FoE'ﬂ
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we have

B[ 6. atx. y)y7 o Tl 59 o SON2PY; ()
[@qatx, 90| < %;‘N( P! H L=

lg1=2p

=602pix) D <2p>']'[b‘“ en

geNN
lgl=2p
[es) b‘11/
. g1 )
=6@pix) D>, @pia+2pe ]
geNN j=1
lg|=2p.q even
00 2‘11'
p
< (14+2p)"6o(2p; x) D, 2p)! H o ),
geNN
lgl=p
o )}
< (142p)"2p) 00 2p; x) D, p! H
geNN  j=1 qj
lgl=p

= (1+2p)P2p) o 2pix) | D7
izl

from which we see that E[(d,,a(x, y))?”] is bounded for any 0 < p < oo and any
x € Bifby € % O

L?(I') Summability, Uniform in Space

Assuming now that b, € £2 so that the random field, a, is s-times differentiable in an
LP(T") sense according to Lemma 14, we show that this implies some uniform L” (")
summability as detailed in the next lemma.

Lemma 15 Ler s € N4 If by € £2 thenE[nanWm(B)] < ooforalll < p < o0
and v < s.

d
Proof We exploit the Sobolev embedding, WU+Z’2q (B) € WV-°(B), forallv >0
and ¢ > 1. For ¢ > max{d/2(s — v), p/2}, we have
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2 2
o] [T = E[nan i } SE[lallen g

W' 20 (B)
-E /(Dia(x))zqu - / E[(Dia(x))zq]dx <00,
2/, 2 |,
li|<s li|<s
where the last term is bounded from Lemma 14. O

Now, we directly observe by taking v = 0 in the previous result that amax = [la|l o (B)
has bounded moments,

E[af,] < oo,

forall 1 < p < oo and 0 < s. Finally, by observing that, due to (2), in we have

that amin = m has the same distribution as amax. As a consequence, dpmin has
L(B)

bounded moments as well. This implies in turn that (3) holds and thus problem (1) is

well posed in the Bochner space, L? (1"; HO1 (B)). That is,

Corollary 16 (Well-posedness with log uniform coefficient) We have for 0 < v that
the problem in Example 1 is well posed in the Bochner space LP (1"; HOl (B)). The
corresponding solution, u, satisfies

1 l/p
”u”LP(F;HOl(fB)) = CE|:aT:| ||§||H*1(‘B)'

min

We observe that higher regularity of the solution, #, can be obtained by using larger
values of s in Lemma 15. This in turn yields control on moments of W**°(B) norms
of the coefficient, a, and following, for instance, estimates similar to (2.10) in [18,
Theorem 2.4], we can estimate moments of the H L+s (B) norm of the solution, u. These
regularity estimates, once combined with pathwise error estimates for the combination
technique, can be further used to show the corresponding v-dependent convergence
rates of MIMC [23], for Example 1, similar to what was presented in Sect. 5 for MISC
in the current work.

Appendix 2: Shift Theorem for Problem (1)

Here, we seek to establish a shift theorem for the problem
—div(a(x) Vu(x)) = ¢(x) in B =][0,1]? (49)
ux) =0 on 0B,

under suitable assumptions on @ and .
FolCT
e,
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With respect to problem (1), for convenience, we drop the dependence on the
parameter vector, y. We consider an odd periodic extension of ¢, on [—1, I]D ,and an
even periodic extension of the coefficient a on [—1, 11°, named, respectively, ¢ and
a. More precisely, for j = {0, 1}, we denote by Xj = ((=DJ1xq, ..., (=1)i>xp)
and

cj+2k) = (DY), aa;+2k) =a), vx €[0,1, je{0,1}P, keNP.

The following Shift theorem holds for problem (49).

Lemma 17 If the coefficient a is such that its periodic extension satisfies a €
W (RP), s > 0and ¢ € C°(B) then u € H*+!(B).

Proof We define the extended problem

—div(a(x) Vii(x)) = &(x) in B=[-1,1°

f9~3 ux) =0
periodic boundary conditions on 9B.

Since by assumptiona € L™ (RP)and ¢ € L? @), this problem has a unique solution,
i€ H! (B)\R,where we denote with H f, (‘B) the space of periodic functions with

per er
(periodic) square integrable derivatives up to order s. It is easy to check that the solution

i isodd, thatisii(x ;) = (— DJii(x),Vx € [0, 112, hence it = 0 (in the sense of traces)
on 3B and it coincides with the (unique) solution of (49) on B. Moreover, standard
elliptic regularity arguments allow us to say that i € H,,,.(B), hence u € H*(B). O

er
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