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ture for PDEs with log-normal distributed random coefficient. Preprint 2013-18,
Mathematisches Institut, Universitdat Basel, 2013.

e H. Harbrecht, M. Peters and M. Siebenmorgen. Tractability of the quasi-Monte
Carlo quadrature with Halton points for elliptic PDEs with random diffusion.
Preprint 2013-28, Mathematisches Institut, Universitit Basel, 2013.
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Chapter I

INTRODUCTION

In this thesis, we consider elliptic boundary value problems with random diffusion coeffi-
cients. Such equations arise in many engineering applications, for example, in the mod-
elling of subsurface flows in porous media, such as rocks, see e.g. [Del79, dM86, Kit97].
These models are of particular importance for geologists since, amongst other things, they
can be used to simulate the pollution caused by the long term disposal of radioactive waste
in an underground repository, see [CGSS00]. Here, it is convenient to use Darcy’s law,
cf. [Darb6], to describe the subsurface flow. The key ingredient in this system of equations
is the hydraulic conductivity a. This parameter measures the transmissivity of a fluid
through an aquifer. It depends on the permeability of the heterogenous media and on the
dynamic viscosity of the fluid. Darcy’s law states that the flow velocity v, more precisely
the discharge per unit which is called Darcy’s flux, is proportional to the gradient of the
hydraulic head u times the hydraulic conductivity parameter a, i.e.

v+aVu=F in D,
dive =0 inD.

Herein D C R? denotes a spatial domain and the vector field F describes the sources and
sinks in the domain D. The second equation is the mass conservation law, cf. [CGSS00].
In addition, this system of equations has to be equipped with appropriate boundary con-
ditions. For simplicity, we employ homogenous Dirichlet boundary conditions of the hy-
draulic head. Applying the divergence operator and setting f = —div F' leads to the
elliptic boundary value problem:

—div (aVu) = f in D,

0.1
(0-1) u=20 on 0D.

Elliptic boundary value problems are well understood and can be solved with high
accuracy if the input data are known exactly. Unfortunately, the hydraulic conductivity is
not given exactly in most cases and has to be determined from measurements. Since the
media is usually heterogenous and measurements are only available at a discrete number of
points, the hydraulic conductivity is endowed with uncertainty which limits the accuracy
of the model. Thus, a common approach in geology is to model the uncertainty in the
hydraulic conductivity as a random field a over a propability space (€2, F,P), see [Del79,
dMDG™05], where Q denotes a set, F a o-algebra on 2 and P a probability measure on F.
Naturally, this uncertainty propagates through the model and, therefore, even the solution



8 Chapter I. Introduction

u is a random field. This yields that (0.1) becomes an elliptic boundary value problem
with a random diffusion coefficient:

—div (a(x,w)Vu(x,w)) = f(x) in D xQ,

0.2
0:2) u(x,w) =0 on 0D x Q.

This equation has been the topic in many publications in recent years. To mention only
a few of them, see e.g. [BNT07, BTZ04, CGSS00, FST05, GS91, KX02a, MKO05, SG11].
The reason for this is that it is quite challenging to compute an accurate approximation
of the solution or even to derive statistical quantities of the solution, like the expectation,
the variance, and higher order moments.

The random diffusion coefficient a(x,w) itself or, in the context of geological
models, the logarithm of the diffusion coefficient log (a(x,w)) is characterized by its mean
field, its covariance function, and the knowledge of the probability space P, where these
quantities have to be estimated from the measurement data. Thus, the first computational
challenge is to find a suitable representation of the diffusion coefficient. A widely used
approach is the Karhunen-Loéve expansion, see [HPS15, Loe77, ST06], which separates the
spatial variable and the stochastic variable. In general, the number of random variables
and spatial functions used in this representation is infinite. For the computation, this
series needs to be truncated appropriately. Numerically, this can be done efficiently by a
pivoted Cholesky decomposition, cf. [BJO5, HPS12, HPS15].

The random variables which appear in the Karhunen-Loéve expansion are as-
sumed to be independent and their distributions are given by density functions. It is
convenient to replace them by coordinates, the so called random parameters, which are
defined on the image of the corresponding random variables. How many random pa-
rameters are required in such a series expansion to get an adequate approximation of
the random field depends on the smoothness of the covariance kernel and on the desired
accuracy. This number is, especially for rough covariance kernels, large. This yields
that (0.2) can be rewritten as a high-dimensional parameter dependent elliptic boundary
value problem. Although the solution u depends quite smoothly on the random param-
eters, the computational effort to solve such a parametric equation by e.g. a polynomial
chaos expansion, cf. [FST05, GS91, KX02b, MKO05], or stochastic collocation methods,
cf. [Biell, BNT07, BNTT12, NTW08a, NTWO08b], may become unfeasible due to the
curse of dimensionality. Many terms which are used in such a series representation of the
solution often play a negligible role. Therefore, adaptive methods have been developed to
detect the most important coefficients, cf. [BNTT11, BNTT12, BNTT14, CDS11, CCS15].

In this thesis, we are interested in statistical quantities of the solution and not
in the random solution itself. In particular, we consider the computation of the moments.
These quantities appear as integrals over the high-dimensional parameter domain. In most
cases, they cannot be determined analytically and, thus, one has to apply a quadrature
method to solve the integration problem. Hence, the thesis will be mainly concerned with
the investigation of the convergence of different quadrature methods.

The common approach to deal with high-dimensional integrals is the Monte Carlo
quadrature, see e.g. [HH64|, which will serve as a benchmark method throughout this
thesis. There are two main reasons for the popularity of this method. On the one hand,
the method is easy to implement and perfectly suited for parallel implementation. Having



a random number generator at hand which produces random vectors with respect to
the underlying distribution of the random parameter, so called sample points, the Monte
Carlo estimator simply averages the evaluations of the integrand at these sample points.
On the other hand, the convergence of the Monte Carlo method is dimension independent
under low regularity requirements on the integrand. The disadvantages of Monte Carlo
methods are that the convergence rate is of low algebraic order and that deterministic
error bounds are not available since the Monte Carlo estimator itself is a random variable.
Nevertheless, the estimator converges with probability 1 by the law of large numbers and
further convergence properties are provided in the literature, see e.g. [Caf98, STZ01]. For
example, the convergence in distribution of the Monte Carlo estimator results from the
central limit theorem. Since the Monte Carlo quadrature serves throughout this thesis
more as a benchmark method, we restrict ourselves in the sequel to error bounds of the
root mean square error (RMSE).

As mentioned before, the Monte Carlo estimator works under low regularity
requirements on the integrand. Conversely, this implies that the smoothness, which is
provided by the integrands under consideration, is not exploited by the Monte Carlo es-
timator. Hence, we are more interested in quadrature rules which take this smoothness
into account in order to achieve better convergence rates. Instead of choosing the sample
points randomly, one can also construct a deterministic sequence of sample points and
end up with the quasi-Monte Carlo method, see [Nie92]. The construction of such point
sequences is typically performed for the integration of functions defined on the unit cube
[0,1]™. In order to define quasi-Monte Carlo quadrature rules on more general domains
of integration, one has to map these points appropriately. The quality of the point se-
quence is given by its discrepancy which measures, roughly speaking, the difference of the
point sequence and the uniform distribution. Under certain regularity requirements on the
integrand, the discrepancy serves as an error estimate for the quasi-Monte Carlo quadra-
ture. There exist point sequences such that the quasi-Monte Carlo quadrature provides
a higher convergence rate in comparison to the Monte Carlo quadrature, but, in general,
the convergence rate deteriorates when m gets large.

The third class of considered quadrature methods are Gaussian type quadrature
formulae which are closely related to stochastic collocation methods with collocation points
at Gaussian abscissae. The one-dimensional Gaussian quadrature points and weights are
constructed in such a way that the degree of polynomial exactness is maximized. This
means that the integrals of polynomials up to a certain degree are determined exactly
by the quadrature method. Therefore, a univariate Gaussian quadrature provides the
best possible convergence rate for smooth integrands. Unfortunately, the complexity of
a tensor product Gaussian quadrature increases exponentially with the dimensionality
m. If the integrand has some additional regularity, one can sparsify the tensor product
Gaussian quadrature without a significant loss of accuracy. This yields the sparse Gaussian
quadrature, cf. [BG04, GGI8, Zen91]. This approach significantly reduces the complexity.
Nevertheless, the computational cost of the classical sparse grid quadrature still grows
exponentially in m.

The question that arises is how it can be explained that certain quasi-Monte Carlo

methods or certain sparse-grid quadrature methods work well for some kind of integration
problems even if m is large, maybe m = 100. The answer to that question cannot be



10 Chapter I. Introduction

given generally since it depends on the particular choice of the quadrature method and
on the particular integration problem. We will examine in depth whether the considered
quadrature methods converge (nearly) independent of m for the approximation of the
moments of u. The key ingredient therefore is that the integrands, i.e. the solution u to
(0.2) and its powers, have a certain anisotropic behaviour which means that the different
dimensions are not equally important to the integrands. Then, the idea is to exploit this
anisotropic behaviour in the construction of the quadrature methods. Therefore, of course,
the anisotropic behaviour of the integrand has to be quantified which will be done with
the regularity analysis of the integrands.

In recent years, a lot of work has been done to investigate whether quasi-Monte
Carlo quadrature methods can be constructed with dimension- or nearly dimension-inde-
pendent convergence rates for integrands belonging to a certain weighted space, see [NW10,
SW97]. In this context, near dimension-independency refers to independency up to a
polynomial factor. If that is the case, the integration problem is said to be tractable or
polynomial tractable with respect to the weighted function space, cf. [Woz94]. But, having
an existence result of a dimension-independent convergent quasi-Monte Carlo quadrature
in a certain function space at hand does not necessarily imply that the construction of
this quadrature is available as well. Hence, a further challenge is the construction of such
a point sequence, see e.g. [DKLGT14, NC06, SKJ02]. Alternatively, one can show that
some known quasi-Monte Carlo quadrature methods provide a dimension-independent
convergence rate in a certain weighted setting, see e.g. [HPS13b, HW02, Wan02]. In this
thesis, we will concentrate on the latter approach.

For Gaussian quadrature methods, the anisotropic behaviour of the integrand
can also be exploited. This can be done by choosing the number of quadrature points in
each particular dimension according to the importance of this dimension for the integrand.
This yields the anisotropic Gaussian quadrature method. Of course, an anisotropic sparse
Gaussian quadrature can be constructed as well. We will analyze the convergence of the
anisotropic Gaussian quadrature and the anisotropic sparse Gaussian quadrature.

The attempts described above are only concerned with the approximation of
the solution in the random parameters. Nevertheless, the solution has additionally to
be discretized in the spatial variable since each evaluation of a quadrature point or each
determination of a coefficient in the polynomial expansion of the solution corresponds to
a deterministic elliptic PDE. In general, the level of spatial refinement has to be chosen in
such a way that the spatial and the stochastic discretization error are equilibrated. This
means that each deterministic elliptic PDE has to be solved on a fine spatial discretiza-
tion level. Since only a single level of spatial refinement is used for the computation, this
corresponds to a single level method. A recently popular approach to keep the computa-
tional cost low is to apply multilevel techniques, like the multilevel Monte Carlo method,
cf. [BSZ11, CST13, Gil08, Hei00, Hei01], which has been extended to multi-index Monte
Carlo methods, see [HNT16]. The idea of multilevel methods is to combine several spatial
and stochastic levels of refinement in such a way that the coarser spatial refinement levels
are combined with finer stochastic refinement levels and vice versa. In this thesis, we
extend the concepts of the multilevel Monte Carlo method to arbitrary quadrature rules,
yielding the related multilevel quadrature methods, which has already been mentioned in
[HPS16, HPS13a]. Since stochastic collocation methods and Gaussian quadrature methods
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are closely related, the concepts of multilevel quadrature extend to multilevel collocation
methods, cf. [TJWG15, VW14].

The remainder of this thesis is structured as follows. In Chapter 11, we introduce
and provide some properties of function spaces which are important for the presented anal-
ysis. In addition to Lebesgue and Sobolev spaces, the Lebesgue-Bochner spaces are con-
sidered which are the canonical function spaces when dealing with random fields. Chapter
III is dedicated to the mathematical formulation of the problem at hand. We describe the
representation of the random diffusion coefficient by its Karhunen-Loeve expansion and
analyze the truncation error in the solution arising from the truncation of this expansion.
Moreover, we parametrize the stochastic diffusion problem by introducing coordinates
for the random variables in the Karhunen-Loéve expansion. Since the Karhunen-Loeve
expansion is computed from its mean field and its covariance kernel, we introduce the co-
variance kernels of the Matérn class. These covariance kernels are commonly used for the
description of stochastic fields and we emphasize some properties of these kernels which are
relevant for further investigations. The main part of Chapter III is devoted to estimates
on the regularity of the solution u to (0.1) and the regularity of its powers u”. Especially,
the investigation of the regularity of u? is provided here. These estimates are particularly
crucial for the error analysis of the approximation of the moments by the quasi-Monte
Carlo quadrature and the Gaussian quadrature.

The Monte Carlo and the quasi-Monte Carlo quadrature are analyzed in Chapter
IV. Since the convergence analysis of the Monte Carlo quadrature is known, we describe
the method briefly and the focus of this chapter is on the quasi-Monte Carlo method.
More precisely, we concentrate on the quasi-Monte Carlo quadrature with Halton points,
a classical point sequence which is easy to construct even for a high dimensionality m. It
is known that the quasi-Monte Carlo quadrature based on the Halton sequence converges
dimension-independently for functions defined over the hypercube [0, 1] which exhibit a
certain anisotropic behaviour. This can easily be generalized to functions defined over the
tensor product of arbitrary finite intervals. Hence, if the densities of the random variables
in the Karhunen-Loeve expansion have bounded support, like e.g. uniformly distributed
random variables on [—1/2,1/2], we only need to analyze whether our integrands provide
the required anisotropic behaviour. The situation is more challenging for Gaussian ran-
dom variables. Here, the support of the density functions is R and the solution u may be
unbounded when the modulus of at least one random parameter tends to infinity. There-
fore, the main result of this chapter will be that the approximation of the moments of the
solution u of (0.1) with a lognormally distributed diffusion coefficient by the quasi-Monte
Carlo method based on the first N Halton points converges with a rate O(mN~1*9) for
an arbitrary ¢ > 0. This implies that the convergence rate is independent of the dimen-
sionality m up to a linear factor. Of course, this result is only available under suitable
regularity and anisotropy conditions of the solution w.

In Chapter V, we discuss the use of Gaussian quadrature rules for the approx-
imation of the moments of u. We base our findings on one-dimensional best polynomial
interpolation error results from [BNTO07, Bie09]. These results are very similar for the
uniformly elliptic and the lognormal situation which allows us to perform the conver-
gence analysis for both cases simultaneously. As expected, in case of the anisotropic
tensor product Gaussian quadrature, the decay requirements on the sequence {74} in or-
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der to get dimension-independent convergence rates turn out to be very strong. Hence,
we also investigate the impact of the dimensionality m on the convergence rate when
dimension-independent convergence cannot be shown. With a new estimate on the num-
ber of quadrature points in an anisotropic sparse grid, we are able to significantly improve
the convergence results for the anisotropic sparse Gaussian quadrature in comparison to
the anisotropic tensor product Gaussian quadrature.

Chapter VI is concerned with the multilevel acceleration of the quadrature meth-
ods. Most importantly, we provide the regularity results which are necessary for the
convergence of the multilevel quadrature. Since we want to combine spatial and stochas-
tic approximation errors, mixed regularity results in the spatial and stochastic variables
are required. These regularity results are employed to establish error estimates for the
multilevel quadrature approximation of the moments of u. We end this chapter with a
complexity analysis of the considered single level and multilevel quadrature methods.

In order to avoid the repeated use of generic but unspecified constants, we will
use the following notation. By C' < D we mean that C can be bounded by a multiple
of D, independent of parameters which C' and D may depend on. Obviously, C' 2 D is
defined as D < C,and C =< DasC <D and C 2 D.



Chapter 11

PRELIMINARIES

In this chapter, we introduce the function spaces which are necessary to establish regularity
results of the solution of an elliptic boundary value problem with stochastic diffusion
coeflicient. We start with a short review on Lebesgue and Sobolev spaces. Afterwards, we
consider the Lebesgue-Bochner spaces, which are the canonical spaces for the treatment
of random fields. For further details, we refer to [AE08, AF03, Alt07, LC85]. Throughout
this thesis, we denote by N = {0, 1,2,...} the set of natural numbers including 0 and write
N\ {0} whenever 0 should be excluded.

1. Lebesgue spaces

(1.1) Definition. Let D C R? denote a bounded domain. The Lebesgue space LP(D)
for p € [1,00) consists of the equivalence classes of measurable functions v : D — R for
which the p-th power is absolutely Lebesgue integrable, i.e.

1
P
folloroy = ( [ P dx)” < oc.

Two functions belong to the same equivalence class if they differ from each other at most
on a Lebesgue null set. Moreover, the space L°°(D) contains the equivalence classes of
essentially bounded functions with respect to the norm

[v][ o< (D) = esssup [v(x)].
xeD

The Lebesgue spaces LP(D) are Banach spaces for all p € [1,00] and separable
for p < oo, see e.g. [AF03]. Furthermore, the space L?(D) is a Hilbert space endowed with
the scalar product

(1.2) (v,w)Lz(D):/Dv(x)w(x)dx.

This scalar product is very important for the treatment of Lebesgue spaces, since it implies
a simple characterization of the dual spaces by the Riesz representation theorem.

(1.3) Theorem. Let 1 < p < oo and let p’ denote the dual exponent, i.e. %+ ]% =1.

Then, for each L € (L?(D))’, there exists a function v € L” (D) such that
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for all w € LP(D). Moreover, it holds [|v|l ;s py = I Ll|(zr(p)y- Thus, (LP(D))" is isomet-
rically isomorphic to L? (D).

Proof. A proof of this theorem is given in [AF03]. o

Notice that the dual space of L'(D) is isometrically isomorphic to L (D), but
the reverse implication does not hold in general.
Several times we will make use of the generalized Holder inequality.

(1.4)  Lemma. For n € N, let p; € [1,00] for i = 1,...,n be given with ", p%_ = 1.
Then, it follows for functions v; € LPi(D), i = 1,...,n, that [[I, v; € L'(D). Moreover,

these functions satisfy the generalized Holder inequality

(1.5) HUZ' < HHUZ'HLW(D)-
=1 L1(D) i=1
Proof. For a proof, see [Alt07]. o

For n = 2 and dual exponents p,p’ € [1, 0], the generalized Holder inequality
(1.5) reduces for functions v € LP(D) and w € L¥ (D) to

(an)fﬂ(D) < HUHLP(D)”U}HLP’(D)-

Hence, the scalar product (1.2) extends to a duality product on LP(D) x L¥' (D).

2. Sobolev spaces

It is well known that Sobolev spaces come into play when weak solutions of elliptic partial
differential equations are considered. These spaces are defined as follows:

(2.1) Definition. We define the Sobolev space W*?(D) for k € N as the closure of
C*°(D) with respect to the norm

1/p
a,,||P
22)  [ollwrom) = {(Zialﬁc 10°0l ) for 1< p <o,

max|q|<k [|0%0||epy  for p=oo.
Here, @ € N¢ denotes the multi-index o = (a1, @9, ...,aq4) with the usual definition
la| = 34, oy. Moreover, we denote by
0%t 9v2 9

2. (o — e —
( 3) g U(X) (91‘1 8%2 8$d

v(x)

the weak derivative of order @ of v. Analogously, the spaces Wéﬂ P(D) are given as the
closure of C§°(D) with respect to the norm | - [lyyx.p(py. Additionally, we define for s € R

the Sobolev space W*P(D) as the functions v € Wl*JP(D) such that

1

lollwso(py = (1012 1asgp) + P Bran(y ) < 00
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Herein, we denote by |v|ys»(py the Sobolev-Slobodeckii semi-norm

|0%v(x) — 0%v(y)|P
ey = X [ ] - dx dy.
G-LsDp
=[5 [x - y’

As in the case of the Lebesgue spaces, the Sobolev spaces are Banach spaces
which are separable for p < co. In particular, the Sobolev spaces W*2(D), denoted by
H?*(D), are Hilbert spaces with respect to the scalar product

(u,v) s (py = Z (0%, 0%v)12(py, if s €N,

la|<s

and with respect to the scalar product
(va)HS(D) i=(u, ) g1 s1(D)

// (0%u(x) — 9%u(y)) (0%v(x) — 9%v(y)) dxdy,

~ y[d+2G-TsD)

Ial L]
if s € R4\ N, see e.g. [Ste03]. An important property of the Sobolev space W*P(D) is the
compact embedding into the space C%*(D) for certain values of s, p,q and A\. The Banach
space C?(D) with ¢ € N and A € (0,1) consists of ¢ times continuously differentiable
functions, whose derivatives of order ¢ are additionally Holder-continuous with Holder-
exponent \. This space is equipped with the norm

||'UHCq>\ D) — H'UHCQ + sup sup ‘80"1)(}() - ai\tv(y)‘
|o|=q x#y€D x —y|

The embedding theorem of Sobolev provides the relation between s, p, g, A and the dimen-
sionality d of D to ensure this embedding property.

(2.4) Theorem. Let D C R? be a bounded domain with Lipschitz boundary and let
s > d/p. Then, we have the following compact embedding of the Sobolev space W*P(D):

Cls=d/pl,s=d/p=[s=d/p]( DY) if s — d N
Ws,p(D) SN ( )7 s /p g )
Cs=d/p=LA(D), if s —d/p € N for arbitrary A € (0, 1).
Proof. For a proof of this result, see [DD12]. 0

A semi-norm | - [yyk.p(py ON WHP(D) is defined for all k € N if only the LP-norms
of the weak derivatives of order k are taken into account in (2.2), i.e

1/p
(25)  Jolwremy = | D 10% 50 :
)

la|=k
By Sobolev’s norm equivalence theorem, cf. [Ada75], this semi-norm (2.5) defines an equiv-
alent norm on W: P(D) on bounded domains D. More precisely, there is a constant ¢ > 1
such that
(2.6)  |vlwrepy < Vllwrrp) < clolwrs

holds for all v € Wg P(D). This result can be proven by the repeated application of the
Poincaré inequality.
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(2.7) Lemma. Let the domain D be bounded. Then, there exists a Poincaré constant
cp > 0 such that for all v € WO1 P(D) it holds the Poincaré inequality

(2.8)  |[vllrr(py < cplvlwrp(p)-
Proof. A proof of this inequality is provided in [AF03]. O

(29)  Remark. We denote the Sobolev space W(D) by HE(D). From now on, the
space Hi (D) is considered to be equipped with the norm

I a2y =1 laroy = IV - lz2(oye
which is an equivalent norm to (2.2) by (2.6). Likewise, we use corresponding norms for
the Sobolev spaces W, ?(D), i.e.

I lwpr oy = |- lwiwoy = IV - llizeoya-

The space [LP(D)]? is defined as the space of equivalence classes of R%valued functions
v = [v1,...,v4]T which are bounded with respect to the norm

d
[ o = [ ol with ol = 3 fuul”
k=1

For Sobolev spaces VVO1 Pi(D), we obtain an analogue to the generalized Holder
inequality (1.5).
(2.10) Lemma. For n € N, let p; € [1,00] for i = 1,...,n be given with > i, - p =1
Then, it follows for functions v; € T/Vol’pi(D)7 i=1,...,n, that [/ v € T/VO1 '(D). In
addition, these funtions fulfill the inequality

n

v

=1

(2.11)

n
< e T el
w, (D) i=1

Proof. With the product rule for derivatives, it holds that

VUi H ’Uj

J#i

n

[

i=1

n

<2

wy'l(p) =1

(2.12)

(L1 (D))

We apply the generalized Holder inequality (1.5) and the Poincaré inequality (2.8) to
obtain

HV?}i ij

JFi

< Voilliespya [T 0illpes oy < e H vl WP (D)’
(L1(D)]d ol

Summation over these terms in (2.12) yields (2.11). 0

We end this section with a brief note on interpolation spaces and inequalities
between Sobolev spaces. For further details, we refer to [BS08] and the reference therein.
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(2.13) Definition. Let Xy, X; denote two Banach spaces with X; C Xg. For ¢t > 0, we
define a measure for the approximability of X with elements of X; by

K(t,v) = inf (o= wlx, +tlwlx).

Then, the interpolation space [Xo, X1o,p = {v € Xo : [|v]|(x0,x,),, < 00} is given as the
set of elements of Xy which are bounded with respect to the norm

_ de\ /P
10l X100, :=( [ t) |

The interpolation space [Xg, X1]g, fulfills the following lemma, cf. [BS08].

(2.14) Lemma. Let Xy, X; and Yp,Y; are two pairs of Banach spaces according to
Definition (2.13) and T': X; — Y; a linear operator. Then T" maps [Xo, X1]o,p, — [Y0, Y1lo,p
and satisfies the inequality

6
||TH [X0,X1]0 p*}[YO,Yl]Qp = HTHX()—>YOHT”X1—)Y1

It is obvious that it holds X; C [Xo, X1]gp, C Xo for arbitrary Banach spaces
X1 C Xy. For Sobolev spaces, however, it is possible to characterize the interpolation
spaces more precisely. We will only need the characterization for the Sobolev spaces
H?*(D). For more general resuts for Sobolev or Lebesgue spaces, we refer to [BL76].

(2.15) Lemma. The [H" (D), H*(D)]g2-norm is equivalent to the H=9m+%5(D)-norm
for arbitrary r,s € R and 0 < 6 < 1 provided that D is a Lipschitz domain. This yields
that

[HT‘(D)) HS(D)]972 _ H(179)T+93(D).
We will make use of the following norm-inequality
(216) (v oy S il vl py forallve H'(D), 0<s<r

which can be inferred from Lemma (2.14) and Lemma (2.15) combined with a duality
argument.

3. Lebesgue-Bochner spaces

Let (S, %, 1) be a measure space with o-algebra ¥ and measure p. Moreover, we denote
by X a Banach space over R, equipped with its Borel o-algebra B and its norm || - | x. In
the sequel, the Banach space X will represent a space of real valued functions which are
defined on the domain D C R? like a Lebesgue space or a Sobolev space.

Notice that a random field v : D x  — R can be seen as a mapping v : Q@ = X
which assigns an element of a suitable Banach space X to each element w € ). More-
over, recall that a probability space ({2, F,P) is particularly a measure space. Thus, the
Lebesgue-Bochner spaces, which transfer the concept of the classical Lebesgue spaces to
strongly measureable and Banach space valued functions, defined over the measure space
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(S,%, 1), are the canonical spaces when dealing with random fields. At first defined in
[Boc33], these spaces are well studied nowadays. In many textbooks, the concepts of
Lebesgue spaces are introduced for the general situation of functions which map from a
measure space into a Banach space, see e.g. [Alt07]. We will follow the construction of
[Alt07] and start with the definition of strongly measurable functions v : S — X.

(3.1) Definition. A p-measurable map is a function v : § — X such that for any
Borel set B € B it follows v~}(B) € . Moreover, a pu-measurable map v is strongly
p-measurable if there exists a p-null set N such that v(S\ N) is separable.

With this definition at hand, we are able to define the Lebesgue-Bochner space
L (S; X).

(3.2) Definition. The Lebesgue-Bochner space Lf(S; X) is defined for 1 < p < oo as
the set of equivalence classes of strongly p-measurable functions v : S — X with finite
norm

1/p
Iollgisn = ([l ants)) < oc.

For p = o0, the space Lﬁo(S ; X)) contains all equivalence classes of measurable functions
which are essentially bounded, i.e.
||| oo (s:x) == esssup ||v(s)||x := inf sup ||v(s)]x-
i (5:X) s€S NCS:u(N)=05e5\N
Two functions v,w : S — X are in the same equivalence class if v coincides with w
p-almost everywhere.

The Bochner integral is constructed in a similar way as the Lebesgue integral,
see [AE08, Alt07]. To that end, we denote for an element S; € ¥ the indicator function of
S; by

1, ifses;,
Is,: S — {0,1}, ]lgi(s):{ neE e
0, else.
For simple functions v(s) = Y i~ Lg,(s)x;, where S; € ¥ and x; € X, the Bochner integral
is defined as

n

o duts) = 3 (s

i=1

A strongly p-measurable function v : S — X is Bochner integrable if there exists a sequence
{v;}; of simple functions such that

lim/ v —vj||x du(s) = 0.

Jim [ o= v, lx ducs)

The Bochner integral is then defined as

(3.3) / vdu(s) = lim [ v;du(s).
S

j—=o0J8s
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A simple characterization of Bochner integrable functions is provided by the Bochner
criterion for integrability. This criterion states that a strongly p-measurable function
v: S — X is Bochner integrable if and only if

[l du(s) < oo.
S

There are several useful properties for the Lebesgue-Bochner spaces and the
Bochner integral. We collect a few of them in the following lemma.

(3.4) Lemma. (a) The Lebesgue-Bochner spaces L7 (S; X) are Banach spaces
for 1 < p < 0.

(b) The Bochner integral
(35) I:L,(S;X)— X, v Tv ::/v(s) du(s)
S

is a linear map and well defined. Moreover, this map is continuous with continuity
constant 1, i.e.

36) | [

< /S lo(s) 1 du(s).

(c) Let v : S — X be a p-measurable function and let w € L},(S;R) with w > 0. If
it holds for p-almost every s € S that [[v(s)||5 < w(s) for a p € [1,00), then it
follows that v € L (S; X).

Proof. For the proof of the lemma, we refer to [Alt07]. o

Notice that we will use different notations for the Bochner integral throughout
the thesis when S is further specified. If S is a one-dimensional subset of R and p is given
by a continuous density with respect to the Lebesgue-measure, we will use I as in (3.5),
the tensorization of those one-dimensional Bochner integral operators is denoted by I, and
if (S, 0, p) is a probability space, we will employ E.

As in the case of the Lebesgue spaces, the case p = 2 implies a special situation.
Then, the Lebesgue-Bochner space Lz(S ; X) is a Hilbert space provided that X is a Hilbert
space. The scalar product is defined by

(v w)zgs) = [ (0(3). w(s))x du(s).

If X and S are additionally separable, we know that Li(S ; X)) is isometrically isomorphic
to the tensor product space L2(S) ® X, see [LC85], i.e.

L2(S;X) = L2(S) ® X.






Chapter III

PROBLEM FORMULATION

1. Problem formulation

In the following, let D C R? for d € N be a domain with Lipschitz continuous boundary
and let (2, F,P) be a complete probability space with o-field F C 2 and probability
measure P. The completeness of the probability space implies that, for all A C B and
B € F with P[B] = 0, it follows A € F.

As mentioned in the introduction, we want to approximate the random solution
u(w) € H(D) to the stochastic elliptic diffusion problem

(1.1)  —div(a(w)Vu(w)) = fin D for almost every w € Q

with (deterministic) loading f € L?(D). Instead of directly approximating the solution
u(w) itself, we rather intend to compute the solution’s moments

(1.2)  MPu(x) = Eu(x) = /Q WP (%, w) dP(w).

Especially, the solution’s expectation given by
(13)  Eu(x) = / u(x,w) dP(w) € HY(D)

Q
and its variance given by

(14) V(%) = By (x) - E2(x) = /Q 2(x,w) dP(w) — E2(x) € WE' (D)
are of interest to us. They correspond to the first and the second (centered) moment
of the solution u. As we will show later on, it holds MPu € W, (D) for a sufficiently
smooth diffusion coefficient a and f € LP(D). Note, that the knowledge of all moments is
sufficient to determine the distribution of the random field u.

We investigate two different types of diffusion coefficients. On the one hand,
we consider a uniform elliptic diffusion coefficient. With the knowledge of the diffusion
coefficient’s mean field E,(x) and its covariance kernel k,(x,x’) at hand, a representation
of this diffusion coefficient can be computed by the Karhunen-Loéve expansion, cf. [Loe77],
which is analyzed in Section 2. This expansion has the form

(15)  alxw) = Ba() + 3 vArgu(oun().
k=1
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We have to assume certain distribution properties on the occurring random vari-
ables ¥ (w). To ensure ellipticity and boundedness of the associated bilinear form in the
variational formulation, the variation in the diffusion coefficient has to be bounded. We
employ uniformly distributed random variables on [—1/2,1/2], i.e. ¢y, ~ UNI(—1/2,1/2).
Of course, other distributions of the random variables can be treated in the same way as
long as they can be described by a density function with bounded support. The uniform
ellipticity and the boundedness condition imply that there exist constants a,@ > 0 such
that

(1.6) P(a < essinfa(x,w) < esssup a(x,w) < a) =1.
xzeD z€D
We refer to this case as the uniformly elliptic case.

On the other hand, we consider a lognormally distributed diffusion coefficient a,
where the logarithm of a is given by a centered Gaussian field. Here, the covariance kernel
kp(x,x") of the logarithm of the diffusion coefficient b(x,w) = log (a(x,w)) is assumed to
be known. The Karhunen-Loeéve expansion of b yields the representation

(L7)  a(x,w)=exp (b(x,w)) with b(x,w)= > VAepr(x)thp(w).
k=1

We know from Chapter I that equations involving such diffusion coefficients are of great
importance for geologists and arise in the treatment of subsurface flow models. Gaussian
random variables are not bounded from above or below which implies that for all ¢ € R it
holds P(¢) < ¢) > 0 and P(¢) > ¢) > 0 if ¢ ~ N (1, 0). Hence, it follows that a lognormal
diffusion coefficient is not uniformly bounded from above or away from zero. Thus, the
treatment of lognormal diffusion coefficients, which we call the lognormal case is more
complicated in comparison to the uniformly elliptic case. Nevertheless, the lognormal case
is in a certain way more flexible than the uniform elliptic case since it yields no restriction
on the variation in the diffusion coefficient.

2. Karhunen-Loeéve expansion of random fields

In this section, we describe the computation of the Karhunen-Loéve expansion in (1.5)
and (1.7). This is a common representation of random fields since it separates the spatial
dependency and the stochastic dependency of the random field. The expansion can be
regarded as the continuous analogue of the singular value decomposition for matrices, see
e.g. [HPS15]. Therefore, we assume the knowledge of the mean field and the covariance
kernel of the stochastic field a(x,w) € L3(Q; L?(D)) in the uniformly elliptic case. These
statistics are given by the Bochner integrals

Eo(x) — /Q a(x, w) dP(w)
and

ka(x, %) = /Q (a(x,w) — Eqa(x)) (a(x, w) — Eq(x)) dP(w).
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It is easily obtained from a € L2(Q; L?(D)) that the covariance kernel k, is in
L?(D x D). Hence, the associated covariance operator is a mapping C : L?*(D) — L*(D)
defined by

21  (Cu)(x) = /D o (%, ' )u(x) dx.

This operator is a symmetric and positive semi-definite Hilbert-Schmidt operator. Thus,
due to the compactness of Hilbert-Schmidt operators, the eigenvalues { A} of C generate
a decreasing sequence A\; > A2 > ... > 0 which tends to zero. Let us denote by (\g, ¢k)
the eigenpairs of C. Then, the Karhunen-Loéve expansion of a is given by

(22)  alw) = Ea() + 3 vk ()
k=1

with random variables 1y (w) which are determined by

1
vile) = o ], (alx,) = Ea(x)) oul0) .

It can be easily verified that these random variables are uncorrelated, normalized and
centered, i.e. it holds for all £, ¢ € N that

Bl =0 and [ vi()ve(w) dB() = b

Since the diffusion coefficient itself is not explicitly known, we are generally not
able to determine the distribution of the random variables in (2.2) and have to estimate
them from measurements, for example with a mazimum likelihood estimator, cf. [ST06].
The following assumptions on the Karhunen-Loeve expansion in the uniformly elliptic case
are widely used:

(2.3) Assumption. The family {t}, consists of independent random variables with
image 'y, := Im(vy). Furthermore, the distribution of ¢y, is described by a density function
pr : 'y — R4 which is continuous with respect to the Lebesgue measure.

In the lognormal case, we define the Karhunen-Loéve expansion of the mean-free
Gaussian random field b(x,w) analogously to (2.2). The advantage is that the assumption
(2.3) is fulfilled automatically. Since we know that b(x,w) is Gaussian, we can deduce that
the random variables 1, in the Karhunen-Loéve expansion are also Gaussian. Moreover,
due to the fact that they are normalized and centered, it follows immediately that each
random variable ¢, is standard normally distributed, i.e. ¥; ~ N(0,1). This implies that
Iy, = R and py = exp(—y3/2)/v/2m. In addition, we know that a family of uncorrelated
Gaussian random variables is also independent.

For the further analysis, we assume that the sequence

(24) = Vellekll Lo (D)

satisfies {7y} € £1(N). In Chapter VI, we will also require that the products of the first
derivatives of the eigenfunctions with the singular values

(25) Ak =+ VI Verlle )y = VAR (lerll (o) + VRl (D))

build a summable sequence, i.e. {7 }x € £1(N).
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(2.6) Remark. The decay of the sequences in (2.4) and (2.5) will be very important
throughout this thesis. As we will see, it quantifies the anisotropic dependency of the
solution u on the different stochastic dimensions.

In practice, the Karhunen-Loéve expansion needs to be truncated appropriately
after m terms. Hence, we define the truncated diffusion coefficient a,,: D x Q2 — R via

27)  am(xw) = Ea() + 3 VArpr (0 ()
k=1

in the uniformly elliptic case. For the lognormal case, we obtain the truncated diffusion
coeflicient by

(2.8) b (X, w) == Z V() Un(w)  and (%, w) 1= exp (b (%, w)).
k=1

Replacing a(w) in (1.1) by a,,(w) yields the truncated problem to determine the solution
um(w) € HE (D) of the stochastic elliptic diffusion problem

(2.9) —div (am(w)Vup(w)) = fin D  for almost every w € .

The error induced by the truncation of the Karhunen-Loéve expansion has to
be considered. We distinguish between strong and weak truncation error estimates. The
strong truncation error HU_UmHLg(Q;Cl,B(D)) for ¢ > 1 and some 3 > 0 as well as the weak

truncation error ||E(g(um) — g(u))|lcrs(py for sufficiently smooth functions g: R — R are
analyzed for the lognormal case in [CD13, Chal2]. Especially, the weak truncation error
estimate is of interest for us since it provides a bound in case of the moment computation.
For the uniformly elliptic case, a truncation error estimate, pointwise for P-almost all
w € Q and measured in the [ - || 1(py-norm, is given in [KSS15]. Moreover, the weak

truncation error |E(G(u) — G(uy,))| for linear functionals G € (H (D))" is provided there.
Unfortunately, this weak truncation error is not applicable for the moment computation,
but the weak truncation error estimate in [CD13] is straightforwardly transferable to the
uniformly elliptic case. Thus, we will formulate this estimate for the uniformly elliptic
case as well. In the lognormal case, we have the following result from [CD13].

(2.10) Theorem ([CD13]). Assume that the eigenfunctions in the Karhunen-Loeve
expansion of the Gaussian random field b(x,w) are Holder-continuous with exponent 1/2
and that the series

o0
Z )‘kH‘PkHéO,IN(D)
k=1

is convergent. Furthermore, let f € LP(D) for p > d and define

o
Ry = Y MllerlZoa(n)-
k=m+1
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Then, the solution u,,(w) to (2.9) with the lognormal diffusion coefficient (2.8) satisfies
for all ¢ > 1 the estimate

(2.11) N = umllLy,cr8 0y S /B

for any a, 8 € R with 0 < 8 < min{%, 1— g} and 0 < § < a < 1/2. The constant hidden
in this estimate depends on f,p,q, a, 8 and on the diffusion coefficient a.

This is the strong error estimate. For the weak error estimate, the bound can be
improved. In particular, one can prove that the weak error decays with twice the order of
the strong error in the number of terms in the Karhunen-Loéve expansion.

(2.12) Theorem ([CD13]). Let the assumptions of Theorem (2.10) be fulfilled and let
g € C5(R) such that g and its derivatives grow at most polynomially as |z| — co. Then,
it holds for all m € N the weak error bound

(2.13)  [[E(g(um) — g(u))llcren) S B

This estimate is valid for any o > 0 with 0 < o < min{1/2,1 — z%l}‘ The constant hidden
in (2.13) is dependent on «, f, g, p and on the diffusion coefficient a.

Since the diffusion coefficient is bounded for P-almost all w € €2 in the uniformly
elliptic case, it is possible to show the following truncation error bound:

(2.14) Theorem ([KSS15]). The solution u,,(w) of (2.9) with a uniformly elliptic dif-
fusion coefficient (2.7) satisfies for every m € N the estimate

(o)
|u(w) = um (W)l oy S 12Dy Z v for P-almost all w € Q.
k=m+1
The constant in this inequality depends on the ellipticity constant ¢ and on the Poincaré
constant.

The analogue of Theorem (2.12) in the uniformly elliptic case reads:

(2.15) Theorem. Let the assumptions of Theorem (2.10) on the eigenfunctions of the
Karhunen-Loeéve expansion (2.2) and on the loading f be fulfilled. Additionally, let
g € CY%(R) be such that g and its derivatives grow at most polynomially as |x| — oo.
Then, we obtain for the solution u,(w) of (2.9) with a uniformly elliptic diffusion coeffi-
cient (2.7) the weak truncation error

IE(g(um) — g(w))llcrepy S B

for any o € R with 0 < a < min{%, 1-— g}. The constant depends on 3, f, g,p and the
ellipticity constant a.

Proof. In the proof of Theorem (2.12), see [CD13], the error function u—u,, is represented
by a Taylor expansion in the random variables. Therefore, estimates on the partial deriva-
tives of u with respect to the particular random variables are required. From Section 5,
we know that the estimates on the derivatives are similar in the lognormal and in the
uniformly elliptic case. With these estimates at hand, each argument in [CD13] is also
applicable in the uniformly elliptic case. 0
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(2.16) Remark. (a) The above estimates imply that we need a number of terms
m(e) in the Karhunen-Loéve expansion to achieve the accuracy €. Moreover, this
m(e) is affected by the goal of computation, i.e. whether one is interested in the
solution u,, itself or if one would like to determine statistics of the solution u
to (1.1) like the expectation, the variance or higher order moments. In the first
case, m(e) is given by the strong error estimates and, in the second case, by
the weak error estimates. Nevertheless, it turns out to be difficult to calculate
the quantity RS, exactly or even to provide an algorithm which approximates
R% . We use for the computation of the Karhunen-Loeve expansion the pivoted
Cholesky decomposition, see [HPS12, HPS15]. Then, the truncation error of the
random field a,, can rigorously be controlled in terms of the trace of the Schur
complement which accounts for >, ,, Ag, cf. [HPS15]. This usually provides
a good approximation on R{, since the quantity is dominated by the decay of
{\c}k. But R might be slightly underestimated since the C§(D)-norms of
the eigenfunctions ¢ for £ > m are not available and, hence, not taken into
account. Thus, to rule out the truncation error, we calculate in our numerical
experiments m(e) in the more conservative way such that 3., \x < €2 instead

of 3 pam Ak < €.

(b) Regardless of the employed error bound, the number of terms m(e) increases as
the accuracy € tends to zero. Thus, it is crucial to find numerical methods for
the approximation of the solution u,, of the truncated problem (2.9) or of its
statistics which converge (nearly) independently of the dimensionality m(e).

3. Parametrization of the problem

It is convenient to consider the image of the random variables {t}; instead of working
on the rather abstract probability space itself. Therefore, we consider the pushforward
measure Py, := [P o 4) with respect to the measurable mapping

P: Q=T i= XTI wePw) = ((w),. .., Ynw)).
k=1
We know from Assumption (2.3) that the family {1y} is independent and that the distri-

bution of ¢y, is given by the density p,. Hence, the pushforward measure Py, is described
by the joint density function p with respect to the m-dimensional Lebesgue measure

3.1 ply) = [ oelun).
k=1

With the representation (3.1) at hand, we can reformulate the stochastic problem
(1.1) as a parametric deterministic problem. To that end, we substitute the random
variables ¢, by the coordinates y; € I'y. Then, we define the parameterized and truncated
uniformly elliptic diffusion coefficient via

(32)  anbxy) =3 Vingeu
k=1
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for all x € D and y = (y1,¥2,...,ym) € I'. Thus, we arrive at the following parametric
and truncated boundary value problem in the uniformly elliptic case:

find for all y € T a function u,,(y) € Ha(D) such that

(3:3) — div (am (%, y)Vun(x,y)) = f(x) in D.

Likewise, the parametrized and truncated Gaussian field which describes the logarithm of
the diffusion coefficient in the lognormal case is given by

(3.4)  bu(x,y):= (i onk(x)yk) and  am(x,y) = exp (bn(x,y))
k=1

for x € Dand y = (y1,92,---,ym) € I' = R™. The corresponding parametric and
truncated boundary value problem in the lognormal case reads:

find for all y € R™ a function u,,(y) € Ha(D) such that

(3:5) — div (exp (bm(x,y))Vum(x,y)) = f(x) in D.

Furthermore, we obtain in the uniformly elliptic as well as the lognormal case
the variational formulation of the problem:

find for all y € T a function u,,(y) € Ha(D) such that

(3.6) B )
B,y (um(y),v) = L(v) for all v € Hy(D).

The bilinear form B, y: H}(D) x H}(D) — R and the linear form L: H}(D) — R are
defined in the usual way as

(3.7) B,y (u,v) :z/Dam(x,y)Vu(x)Vv(x) dx, L(v) ::/Df(x)v(x) dx.

Of course, the uniform ellipticity and boundedness condition (1.6) is still fulfilled
for the parametrized and truncated problem in the uniformly elliptic case. From the Lax-
Milgram lemma, we know that the variational problem (3.6) admits for each y € T a
unique solution u,,(y) € H} (D). This solution additionally satisfies the stability bound

cp
38)  um) oy < ;HfHLZ(D)

where cp is the Poincaré constant. From this, it follows immediately that the solution u,,
is contained in the Bochner space LL(T; H} (D)) for all p > 1.

The situation is a bit more involved in the lognormal case. Here, the stochastic
diffusion coefficient a,,(x,y) is neither uniformly bounded away from zero nor uniformly
bounded from above for all y € I' = R™. Consequently, it is impossible to show unique
solvability in the classical way as for elliptic boundary value problems. Especially, the
Lax-Milgram lemma does not directly apply to the problem (3.5). Nevertheless, there
exist functions a,,(y),@m(y): I' = R such that

(3.9)  0<a,(y) <essinfan(x,y) < esssupan(X,y) < Gn(y) < oo.
XGD XED
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These functions can obviously be chosen as

(3.10)  ap(y) =exp < - Z’Yk’%’) and @y (y) = exp (Z ’Yk’yk\)

k=1 k=1
Hence, for every fixed y € R™, it follows from (3.9) and (3.10) that the problem (3.5) is
elliptic and admits a unique solution w,,(y) € H&(D) which satisfies

C
(3-11)  Jum(¥) (D) < K](;)Ilfllm(m-

The lower and upper bounds a,,(y) and @, (y) in (3.10) are not defined in the
usual way and in general the bounds are not sharp. The canonical choice of these functions
would be
(3.12)  a,,(y) =essinfa,(x,y) and @,(y) = esssup an(X,y).

xeD xeD
Nevertheless, these sharper bounds yield no additional benefit for our goals and the defi-
nition in (3.10) simplifies the regularity analysis in Section VI.3. Notice that in our regime
1/a,,(y) coincides with @, (y). Thus, we could state all regularity estimates either depend-
ing on a,,(y) or on @, (y). However, for notational convenience, we present the regularity
results in Section 5 and V1.3 in terms of the quotient

(3.13)  K&m(y) = am(y)/an(y)-

It can easily be shown that 1/a,,(y) and accordingly a,,(y) are integrable with
respect to the Gaussian measure. More precisely, according to e.g. [Chal2], it holds:

(3.14) Lemma ([Chal2]). The lower bound a,,(y) and the upper bound @, (y) satisfy
for any p > 1 that 1/a,,(y), @m(y) € Lp(R™).

From this lemma, we can derive that the solution w,,(y) of (3.5) is unique and
belongs to Lh(R™; H} (D)) for any p > 0.

The parametrization of the problems (3.3) and (3.5), respectively, influences the
computations of the moments (1.2). Instead of integrating with respect to the original
measure P, we now integrate with respect to the pushforward measure. Hence, the domain
of integration becomes the parameter domain I'. This is possible due to the integral
transform

(315)  MPup = [ (@) dP) = [ b (y)p(y) dy.

4. Matérn kernels

The knowledge of the covariance kernel k(x,x’) is crucial for the computation of the
Karhunen-Loéve expansion. Moreover, the smoothness of the kernel determines the decay
of the sequences {7V }r, {J&}x, cf. [GH14, ST06], and also provides an estimate on the
error which arises from the truncation of the Karhunen-Loeve expansion, see Section 2.

We consider kernels from the Matérn class, cf. [Mat86]. They are often used as
covariance kernels for the definition of stochastic fields. In accordance with [RWO05], they
are defined as follows:
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(4.1) Definition. Let r := ||x — y||2 and 4,0 € (0,00). Then, the Matérn covariance
kernel function of order v > 0 is given by

(4.2)  ky(r):= 02?(1;3( iVT)VKV( 2;7")

Here, I' denotes the gamma function and K, denotes the modified Bessel function of the
second kind of order v, cf. [AS64]. The related covariance operator C, in (2.1) is called
the Matérn covariance operator.

The expression (4.2) simplifies, cf. [RWO05], for v = p+ 1/2 with p € N to

- —Vour\ pl & (p+i) (VBur\PT
143) ) =P (2 ) g St (7))

The Matérn kernel for v = 1/2 coincides with the exponential kernel ki /(1) = o2e T/t

. . 2 /942 o
and for v — oo one obtains the Gaussian kernel koo (r) = o2e™"/2¢. A visualization

of these kernels for different values of v is given in Figure III.1. As it can be observed

—Matern-1/2
—Matern-3/2
Matern-5/2
—Matern-7/2
—Matern-9/2
—Matern—oo

Figure III.1: Matérn kernels (d = 1,¢ = 1,0 = 1) for different values of the smoothness
parameter v.

in Figure III.1, the parameter v is a smoothness parameter, i.e. the smoothness of the
kernel k, increases with the modulus of v. The following proposition on the decay of the
eigenvalues of the Matérn covariance operator reflects this behaviour, see [GKNT14].

(4.4) Proposition ([GKNT14]). There is a constant ¢ > 0 such that the eigenvalues
A1 > A9 > ... of the Matérn covariance operator decay like

(4.5) Aj < cj_(1+%) as j — 0o.

We demonstrate now that the Assumptions (2.4) and (2.5) on the sequences
{~;}; and {#;}; as well as the conditions of Theorem (2.10) can be verified for the Matérn
covariance operator under certain conditions on the smoothness parameter . Therefore,
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we follow the arguments in e.g. [GH14, GKNT14, ST06]. It holds that the Matérn co-
variance operator C,, cf. Definition (4.1), is the inverse of a pseudo-differential operator
of order 2v + d, see [DHS14]. Thus, if the domain D is sufficiently smooth, the operator
C, is continuous from L?(D) to H"(D) for all r < 2v + d. Since the eigenfunctions ¢; are
normalized in L?(D), it follows that

1
|’90j”H’”( HCVQOJHHT(D H%Hm =3
J

This implies together with the interpolation inequality (I1.2.16) that

leillms (D) S )\;? forall 0 <s <.

From Theorem (I1.2.4), we further conclude that

d
l@illLoo(py S A for all d/2 < r < d+ 2v,
,%ﬁ
lejllcospy SA; for all d/2+ 8 < r < d+2v,
_d+2
IV@illLepy SA; 7 forall d/2+1 <7 < d+ 2v.

Thus, we obtain that

lpillze (D) < A; S S j% (45 for all e > 0,

and

—Toisa—c A1+ 2)e
IV@;illeny S A, < jata for all & > 0.

~

This implies together with (4.5) that it holds

1

(4.6)  \/Alloille(py SJT3TETETE =57 foralle >0

and
A7) NIVl S 572783 aTE = 75T forall e > 0.

To establish the Assumptions (2.4) and (2.5), the exponents in (4.6) and (4.7)
have to be smaller than —1. This yields the following condition on the smoothness pa-
rameter v for the sequence {v;};:

%>1 <— v>d.

For the sequence {%;};, the condition reads

v—1
d

Thus, the Matérn kernels fulfill the Assumptions (2.4) and (2.5) provided that the param-
eter v is chosen large enough. Moreover, we know that the sequence {v;};, and also the

>1 <«— v>d+1.
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sequence {7;};, decays for sufficiently large v with an algebraic rate s; > 1 and s > 1,
respectively, i.e.

(4.8) %< and Y55

which we assume in the following.
To fulfill the conditions of Theorem (2.10), we determine the minimal parameter
v such that > 22, )\j||<,0j||200’1/2 < 00. Analogously to (4.6) and (4.7), it holds for all

(D)
€ > 0 that
_q_2v (d+1)(A+2v/d) 2u—1

/\ngOjH%OJ/?(D) <jJ 1=+ d+2v te _ e
This implies the condition

2v—1 o1 S d+1

— v>—"
d 2

(4.9) Remark. Although, the above analysis shows that we loose a part of the decay
of the eigenvalues when considering the sequences ~; and 4 instead of A\, this behaviour
is not reflected by numerical tests, see e.g. [GKNT14]. There, the decay behaviour of the
sequences y; and 7; is similar to the decay behaviour of the eigenvalues, at least for d = 1
and v = 3/4 or v = 3/2. In order to corroborate this, we illustrate in Figure II1.2 that
the decay of the =y, is essentially the same as the decay of the /A for further values of v,
namely for v =5/2, v =7/2 and v = 9/2.

10° > T Matern—5/2 i
—Matern-7/2
; — Matern-9/2
10 - - - Asymptotics k™
107} 1
107 1
107 . .
107570 X "
10 10 10

Figure III.2: Decay of the 55 for the Matérn kernels for v = 5/2 and v = 7/2
d=1, (=1/2, o =1).
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5. Regularity results in the lognormal case

In this and in the next section, we provide the regularity results which are necessary to
ensure convergence of our quadrature methods presented in Chapter IV and V. The main
results here are the bounds on the derivatives of the powers of the solution u?, for some
p > 1 which builds the basis for the error estimation of the moment approximation. For the
solution itself, these results are already available, see e.g. [BNT07, Chal2, HS14, SG11].
Once more, the lognormal case is more involved and we will present the results for this
case in detail and formulate the corresponding results for the uniformly elliptic case as
corollaries in Section 6.

We would like to point out that the constants in these estimates are either generic
or Poincaré constants which appear due to the repeated use of norm equivalences. In gen-
eral, they additionally depend on p when considering the p-th power of w,,. Nevertheless,
they are independent of the dimensionality m of the parameter space and of the order of
differentiation. Therefore, the constants have to be treated very carefully, especially since
many of the regularity results are proven by induction.

We start with the pointwise bound on the derivatives of w,,. Therefore, we
shall fix some notation for multi-indices and the related derivatives. For a multi-index
o= (a1,02,...,05) € N™ and a vector § € R™, we define 6% := [[;L, 0,*. Furthermore,
the binomial coefficient for two multi-indices o, 8 € N is given by

(a) . a arlas! - !
B B B'(a_ﬁ)' B 61'ﬁm'(al _ﬁl)!"'(am _ﬁm)'

In addition, we need a relation on multi-indices. For two multi-indices ¢, 8 € N™, we
write B < aif By < apfork=1,...,mand B < aif 8 < a and B # a.

It turns out that the solution u,, is smooth with respect to the parametric variable
y. Hence, for ¢ € N, a Banach space X and a domain I' C R™, we introduce the space
CYT; X) of g-times continuously differentiable X-valued functions whose derivatives of
order a with |a| < ¢ are continuously extendable to T'. This space is, for all ¢ < oo, a
Banach space with respect to the norm

(5.1)  vllcsrx) = > sup [|[0%v(y)]ly-
la|<q¥€

5.1 Pointwise estimates

The differentiability of w,, follows from the differentiability of the diffusion coefficient a,,,
cf. [BNTT12], more precisely from the estimate

8;am (¥)
am(y)

o

(5.2) ‘ <7,

L= (D)

where we set v := [y1,72,...,7m]T. In [BNTT12], a uniformly elliptic diffusion coefficient
is considered which fulfills (5.2). In this case, it is possible to establish estimates uniformly
in y. In the lognormal case the pointwise regularity estimates usually depend on the
parameter y. Hence, we provide the following lemma from [HS14], which is adjusted for
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our purposes. For the sake of completeness and since the proof technique is applied several
times in the subsequent analysis, we review the crucial parts of the proof.

(5.3) Lemma. The derivatives dfu, of the solution u,, to (3.5) satisfy for every
multi-index o € N and every y € R™ the estimate

o
v
54) 5y, < 1ol (125 ) V@ m ) gy

Proof. We differentiate the weak formulation (3.6) with respect to the stochastic parameter
y. For |a] > 0, this leads to

|, 36 (@, 9) V(2,3 Vo) dx = 0
since the right-hand side is independent of y. With the help of the Leibniz rule
(6% (& o —
a5 (9()h(y)) = > <ﬂ> 0y9(y)95 P h(y),
B<a
we obtain that

/ G (X, ¥) VOt (X, ¥) Vo (x) dx
D

(5.5)

== > (Z) /D 0 a (%, y) VO Pum (x, y) Vo (x) dx.
0#B8<a

We now fix the parametric variable y and choose the test function v = 9u,, (y). This, in
combination with (5.2) and the Holder inequality, yields

|| am(%.3) VO 0 (%,¥) VOt (x,¥) dx
D

- Z ° /agam@(,Y)Va}?_ﬂum(x,y)va;,’um(x,y)dx
oipza \B/) /D

<> (3)

1/2
(/ am(x,y)V(?;‘_ﬂum(x,y)Vag_ﬁum(x,y) dx) )
D

a)ﬁfam(Y)

an(y) </D am (X, ) VOgum (X, ¥)V Oy um(x,y) dX)l/2

L>(D)

1/2
Inserting (5.2) and dividing both sides by (/ am (X, ¥) VO U (X, y)VOG um(X,y) dx)
D

leads to
1/2
([ amx.3)905 . 3) VO (x. ¥) x|
D

1/2
< ¥ (%) ( / am(x,y)Va;’ﬁum(x,y)Vﬁﬁﬂum(x,y)dX) :
04p<a \P b

(5.6)
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The rest of the proof is performed by induction. We would like to show that

(5.7) (/D (X, Y) VOt (X, ¥)V O ttn (X, ¥) dX> N
5.7

1/2
<3 Blaf( [ an(x.3)Vin(x.3)Van(x.y) dx)

where B}, denotes the k-th ordered Bell number which is defined by the recurrence relation

n—1
(58) Byi=1, By:=3 (Z) By,

k=0

see [Bel34]. The inequality (5.7) is obviously fulfilled for || = 0. For the induction step,
we assume that (5.7) holds for all || < n. Then, we obtain for |a| = n by inserting (5.7)
into (5.6) that

1/2
( [ s3IV 5, 3) VO 0 (,) dx)
D

< Z <g>7°‘Ba_ﬂ|(/Dam(x,y)Vum(x,y)Vum(x,y)dx>1/2.

0#0<a

Hence, the induction step follows due to
o - «a " In " n
CUND S (4 EARES ob off (A ERES ol W S s [
0+£8<a k=1|8|=k k=1 k=0
Finally, we arrive at the assertion by

1 N N 1/2
ay) ( /D am (X, ) VOG umn (X, y)VOG um (X, y) dX>

1/2
< Y% Blajy| al(y)(/Dam(x,Y)Vum(x,Y)Vum(xy) dX>
< Y*Bla|\ Em(¥) [um (¥) | 13 (D)

and the estimate on the ordered Bell numbers B, < nl(log2)™", cf. [BNTT12]. 0

105 wm (¥ 118 (D)

With this bound on the derivatives of the solution u,, to (3.5) at hand, we can
perform the convergence analysis for the quadrature of the mean of u,,. To use the same
error estimates for the higher order moments, we have to provide similar bounds on the
derivatives of the powers u?, of u,,. This is different for the second moment and the higher
order moments, since for the second moment the preceding estimates on the derivatives
of uy, can directly be used to prove bounds on the derivatives of u2,. For the higher order
moments, we have to derive pointwise bounds on the VVO1 P(D)-norm of the solution’s
derivatives with respect to the random parameter y. Therefore, we have to assume that
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the right-hand side f belongs to LP(D) instead of L?(D). This estimate is the LP(D)-
extension of (5.4), but the proofs are different since we cannot exploit the symmetry in
the bilinear form anymore. Hence, the factor k,,(y) is involved in the estimate on the
W, P(D)-norm instead of the factor \/km,(y) in the bound on the H{(D)-norm (5.4). Of
course, this leads to stronger estimates for the derivatives of u2, in terms of k,,(y) in
comparison to the bounds on the derivatives of uf, for p > 2. We therefore distinguish the
two cases p = 2 and p > 2 and start with the pointwise bound of the derivatives of u2,.

(5.10) Lemma. The derivatives of u2,, where u,, is the solution to (3.5), satisfy

o 7 \°
6.11) 505 g ) S (a4 D05 ) o)l ) g

for all multi-indices o« € N™,

Proof. With the help of the Leibniz rule, we deduce, similar to (5.5), that
(5.12) ||3§‘u?n(y)HW1 ! < Z ( ) (Y)agum(Y)|‘W&11(D)'

B<La
Each summand in (5.12) can be estimated due to Lemma (II.2.10) as follows

185 1 ()5 1 () <1108 Pum(y)

HWol’l(D) |\H5(D)Ha§um(3’)HH01(D).

The application of Lemma (5.3) yields that

105 (9105 (9 310 S 1= 125 ) (3 g

log 2

By inserting this inequality into (5.12), we conclude that

Hm2wa~Z<)maxw< 5) ey

B<a
a o]
Y > 2 @
= b (V) [t ()73 () D (el = B)VRL Y ( )
(logZ ol )k:O Ak B
In view of
|a| o || al ||
> (la = k)KL > <ﬂ> = (lof - "f'( ) Zla\' = (laf + 1)},
k=0 |B1=k k=0
we finally arrive at the assertion (5.11). 0

For the derivatives of the higher powers of u,,, we need, as mentioned above,
regularity results for the derivatives of u,, in the Wol P(D)-norm. After that, we shall
apply the Faa di Bruno formula, which is the multivariate analogue to the chain rule, to
achieve estimates on the derivatives dpu?,.
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(5.13) Lemma. Let p > 2 and let the right-hand side f be contained in LP(D). Then,
the solution u,, to (3.5) is contained in W,?(D) and satisfies the regularity estimate

1
Qm(y)

6:14)  [um®llyin oy S — o 1 le)-

The derivatives of u,, with respect to the parametric variable y can be estimated by

C(p, D

o 7\
6515 150 < ol (CLEY ) (9 o)

log 2

with a constant C(p, D) > 1. Additionally, the derivatives of the powers uf, with respect
to the parametric variable y fulfill the bound

a“<0(p,D)

«, D Y “ P p
(5.16) Hayum(Y)HWOLl(D) S log 2 > Km(Y) Hum(Y)HWOl,p(D)-

Proof. At first, we notice that the bilinear form

(517) (uvv)Hé(D) = (VU,VU)[[Q(D)}CI

defines a scalar product on the Hilbert space Hi(D). Let 1 < p,p’ < oo be dual ex-
ponents, i.e. 1/p+ 1/p’ = 1. Then, the scalar product (5.17) extends continuously to a
duality product on T/VO1 P(D) x VVO1 P I(D). It is proven in [Sim72] that, for each function
u € Wol’p(D), the estimate

(Vu,v)r2(p
lullyopy = IVullinpye = sup =)
0 ozvelr? oy 1w oy

U, v
<Cp.D) s wVHE®

0£veW L ?' (D) lollyv )
is valid with a constant C(p, D) > 1. This follows from the fact that W™ / (D) is densely
embedded into [L¥'(D)]¢ by the mapping v — Vv, cf. [Sim72]. From this, we conclude
that it holds for each fixed y € R™

(um(Y)a U) HL(D)

[um(Nllwrepy S sup [l
0£0eW ' (D) W, P (D)
1 B u , U
Sup m7y( m(y) )
m(y) Oivewg’pl (D) HUHWOLP’ (D)

<

)

[

with the continuous extension of the bilinear form from (3.7) onto Wol P(D) x VVO1 P I(D),
that is

Biy (um(y),v) :/Da(x,y)Vum(x,y)Vv(x) dx.
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Regard that HE (D) C Wol’p/(D) since p’ < 2. In view of f € LP(D), it is easy to verify by
a density argument that equation (3.6) is still valid for v € Wy ,(D). Therefore, we have

B ) , U
sup W — sup W S f ey,
07vEWy ' (D) Wy (D) ozvewy ' (D) 1w (D)
which follows from the Holder inequality and the estimate [|v|| ¥ (D) < HUHW(}"?/(D)' This

establishes the inequality (5.14).

The second assertion follows similarly to the case p = 2 which is considered in
Lemma (5.3). We show the parts of the proof which are different and refer to the proof of
Lemma (5.3) for the identical parts. We prove by induction that it holds

C(p, D

(5:18)  [am(y)VOFum)|l 1o pya < |Ol|!< h) [lam (y)Vm(¥) | ze(Dya-

log 2

The case |a| = 0 is trivial. Let now (5.18) be satisfied for all || < n. Then, we have for
|| = n that

N By (0 um(y), v
0#£veWy ™' (D) Wy (D)

Now, differentiation of the bilinear form (3.7) with respect to y yields
05 B,y (um(y), v)

:Bm,y(a;lum(Y)vv)‘f' Z <a>/ (?fam(x,y)V(?f,‘_ﬁum(x,y)Vv(x)dx,
oipza \B/ /D

From the differentiation of the variational formulation (3.6), we know that the left-hand
side vanishes. Therefore, we obtain

Brn,y (03 tm (¥), )

<> (5)

«a o
<2 (ﬂ%BHQm(yway Pzl )
045<a

Han(y)
am(y)

oy Jo 59V, ) V(09 ax
L (D

Inserting this into (5.19) leads to
||am(Y)va§Um(Y)H[Lp(D)]d

< > <g> (Cp, DY) am (¥) VO um ()| 1 pye-
0#8<a

The inequality (5.18) follows then by inserting the induction hypothesis and the same
combinatorial estimates as in the proof of Lemma (5.3).
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Finally, to establish estimate (5.16), we apply Faa di Bruno’s formula, cf. [CS96].

For n := |a, this formula provides that
ﬁ.
. n " n (8 um(y))
(5.20)  Oub,(y) =D plp—1)-(p—r+Lub"( o ] 1B
r=1 P(a r)y  j=1 ’3]

The set P(a,r) contains restricted integer partitions of the multi-index e into r non-
vanishing multi-indices. It is defined by

P(Oﬁ,’l“) = {((kjl,ﬂl),,(k}n,ﬂn)) NXNm n Zkﬂz—a Zk =7,
and 31 < s < n ki:OandBi:0f0rall1§z§n—s,
ki>0f0ralln—s+1Signando<ﬂn_s+1<---<ﬁn}_
For multi-indices B, 8 € N™ the relation 8 < B’ means either |3| < |8'| or, if | B8] = |F'], it

denotes the lexicographical order which means that §1 = £, ..., Bx = £, and fr1 < 544
for some 0 < k < m. Equation (5.20) together with (5.15) and Lemma (I1.2.10) yield that

10842, (9) 1y

n

SZp(p—l) (p—r+1) Z H 116"B ulm( H(a/ﬂum )k
i

r=1 j=1 Wol,l(D)
C(p, D)v\*
< (/7 p p
S (T )y,
2 pp =1 (p—r+1) 8.1
1;1 Z H 1kllfjjl]1_[1

From [CS96], we know that

o!

= = O
P(Za;r) [T5=1 %5!8;!

where S, , denote the Stirling numbers of the second kind, cf. [AS64]. Moreover, since
V= (|Bj|!)kj < |a|!, we can further estimate that

Y pp-1)-(p-r+1) Z Hnlk,ﬁ,H (18;1)"

J°5=1

< \Oé!!zp(p— 1) (p—r+1)S,, = |a|lp"

The last inequality follows from the theory of generating functions for the Stirling numbers
of the second kind, see e.g. [AS64]. This finally completes the proof. O
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The constant C(p, D), which arises from the inequality

Vu, U, v
(5.21) sup 7( U V)12(0) <C(p,D) sup 7( (o)

osvelre' (D)e 1Vllzer (e ovew? 0y 1V lww ()

)

will be used several times in the rest of this thesis. Therefore, whenever C(p, D) occurs in
the sequel, it is associated with the constant in (5.21).

5.2 Analytic extension

The Gauss-Legendre quadrature on a finite interval as well as the Gauss-Hermite quadra-
ture on the real line converge exponentially if the integrand can be extended analytically
into a region of the complex plane. Therefore, we establish in this subsection that the
solution u,, and its powers can be extended analytically with respect to the parametric
variable y into a subset of the m-dimensional space C™.

Since the diffusion coefficient a,,(x,y) is not uniformly elliptic with respect to y
in the lognormal case, we cannot expect the solution u,, of (3.5) to be uniformly bounded
in y. Thus, u,, may not be contained in the Banach space C’q(Rm;H&(D)) for ¢ € N.
Nonetheless, we can multiply u,, by an auxiliary weight and end up with a bounded
product in the sense of a weighted space which is defined as follows, cf. [BNTO07].

(5.22) Definition. Let X denote some Banach space, for example X = H}(D) or
X = Wol’l(D). For X and a weight w : R™ — R, we define the weighted space

CO(R™; X) := {v: R™ — X : v is continuous and s;%Rp w(y)|lv(y)llx < oo}
y m

equipped with the norm

[v]lcg @m.x) = sup w(y)[lv(y)|x-
yeR™

For our problem setting, the weight w should be chosen in such a way that the
solution u,, is contained in CO (R™; H}(D)). Additionally, the weight should be integrable
with respect to the Gaussian density and the value of this integral should be independent
of the dimensionality m.

(5.23)  Definition. For v := (y1,...,7m) from (2.4), let 8 = (B1,...,0m) € R™ be
such that 8 > . Then, we define the auxiliary weight

oy) = [[ o) with ox(yn) = exp(—Aelusl).
k=1

If we choose w = o in Definition (5.22), then the space CO(R™; X) satisfies that
CY(R™; X) C LH(R™; X) for all p € N. This originates from the fact that

1
— P
lollzgny < ([ (@06 7e@)dy ) ollcgnn < oc
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for all v € CY(R™; X) because of pBryr = o(y?) for yx — oo and the integrability of the
normal distribution’s tails. In particular, we will use several times the continuity of the
Bochner integral operator

I:COR™ X) =X, ve—Iv ::/ v(y) dy,
which satisfies

(624)  [Tolx < C@)elleyny) with Clo)= [ (o) ' ply)dy.

m

The constant C'(o) depends on the choice of 8 and may grow exponentially in m since the
domain of integration is R™. This is however not necessarily the case here. If we integrate
the particular weight

(5.25)  ou(y) =[] osnlur) =[] exp(=smlunl), s>1
k=1 f=1

with respect to the Gaussian measure, we obtain, cf. [Git10], that

520 Clon=( [ o piv)dy) <ew (ﬁéw‘f e ’m)-

This expression depends only on s and the decay of the sequence {v}x. It is bounded
independently of the dimensionality m due to (2.4). In Proposition (5.27), we will show
that wu,, belongs to Cgs (R™; H&(D)) Hence, the weight o fulfills the desired properties
and we assume from now on that the weight is given by (5.25).

(5.27)  Proposition. The solution up, of (3.5) is contained in C3 (R™; Hg (D)) for all
s > 1. In particular, it holds that

||Um||cgs(Rm;Hg(D)) S ||f||L2(D)-
Moreover, the square uZ, satisfies u2, € C2 (R™; WO1 71(D)) for all s > 2 with
”u72nHCgs(Rm;Wol‘1(D)) S HfH%Q(D)'

Proof. In view of inequality (3.11) and since 1/a,,(y) = exp ( 272 Vk|yk|), we derive, for
all s > 1, the first estimate from

m

os(¥)l[um () 1y (o) S exp (Z(w - sw)ly:«\) 1/l 2oy < [1fllz2(D)-
k=1

For all s > 2, the second estimate follows from

()t (9 lyy21 py < 053120 (¥) Vit (¥) ] 22 ()

< 2000 lum (9233 0y S 11320 o
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Due to the results of Subsection 5.1, we can bound all derivatives with respect
to y of the solution u,, and its square u2, in CO (R™; X). Moreover, if the right-hand side
f belongs to LP(D), we obtain similar results for arbitrary powers u?, of wuy,.

(5.28) Proposition. For all weights o with s > 2, the partial derivatives of the solution
um to (3.5) satisfy that

o 7\
5:29) 05 umlcg nyon S ol (g ) 1720

Especially, it holds that 9%u € Cy (R™; Hj(D)). The partial derivatives of u?, fulfill
0%u? € CY (R™; Wy (D)) for all o, with s > 4 and the bound

2y
o, 2
530 150y gans o S Gl + 01 (25) 15100, < et (25 15100
Proof. From Lemma (5.3), we obtain that

195 uml ey, ey oy = 342, @Oy U7y )

’_y o
< ' m S m
<lo!(1or5) s (3l (9) o)

In view of (3.10), we know that \/km(y) = exp (> 71 Yk|yk|). This implies that

a m
v
Ha;“mHCSS(Rm;H(}(D)) < |a|‘<10g2) Sup exp (Z(l - S)’Wf|yk|> ||um(Y)||H3(D)

yeR™ k=1

< e |'< ) £l 2o sup eXP(Z (2—s) %I%\)

Then, the inequality (5.29) follows from s > 2. The bound (5.30) is obtained in the same
way by using Lemma (5.10) instead of Lemma (5.3). 0

Analogously, we obtain that the higher powers u?, of u,, fulfill the following
proposition.

(5.31) Proposition. Under the assumptions of Lemma (5.13), the derivatives of u?,
with respect to y belong to C3 (R™; Wol’l(D)) for all o5 with s > 3p and it holds that

N C(p, D)py\*
5:32) 15y oy o 5 ot (Lm0 ) 11,

We finish this section with the analytic extension of functions v € C2 (R™; X)
whose derivatives admit certain decay properties. We distinguish between the analytic
extension in a particular stochastic direction and the extension in all directions at the
same time. For the first result, we follow the notation in [BNT07] and introduce

skyk HUszyz PL(YE) prz
z;:ék l#k
and YZ = (yla'"ayk—layk—‘rla---aym)GRm_l.

(5.33)
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Then, we have the following statement which is adopted from Lemma (3.2) in [BNTO07].
We shortly review the most important steps of the proof.

(5.34) Theorem. For v € Cgs (R™:; X)), let the derivatives of v with respect to y fulfill
the bound

(5.35) H%W”@JRM;X) S J'uy,
with some constant u € (0,00). Then, for 7, € (0,1/ug), the function
v:R— C’gs*k(Rmfl;X), Yk — (X, Yk, Yi)

admits an analytic extension v(x, z,y}) for z € (R, 7;) := {z € C: dist(2,R) < 71}
Moreover, the function v is bounded in the norm

(5.36) vl = sup o5 p(Re(2))[v(2)]co, @m-1.x)-
0257,6(E(Rm);cg*k(ﬂw—l;X)) 2€S(R,m) s (BTTHX)

S,

Proof. For every yi € R, we consider the Taylor expansion around y in z € C

o
(2 — yr)’
’U(X, z, yz) = Z Ta@ik (X, Yk, yz)
7=0

Thus, given an arbitrary yi € R, we can estimate that

o .
1z =yl
Us,k(yk)HU(Z)Hc’g* (Rm—1;X) < Z ] Os k(yk)Ha yk ||C’0 (Rm—1;X)

s,k ,] =0 ° sk
y .
Sl TR — z =~ el
7=0 j=0

The last expression converges for all |z — yi| < 7, < 1/pg. Since we can cover X(R, 7x) by
the union of balls |z — yx| < 7%, the function v can be extended analytically to the whole
region (R, 7) and is bounded with respect to the norm (6.7). 0

This theorem establishes that the solution w,, to (3.5) as well as its powers uf, are
analytically extendable in each stochastic dimension in a strip around the real line. This
is sufficient to perform the error analysis of a tensor product Gauss-Hermite quadrature.
Since we will also consider a sparse grid Gaussian quadrature, we have to provide the
analytic extension of the integrand into 3 (R™, 7), where 3X(R™, 1) is an m-fold Cartesian
product of the form

(5.37) BR™,T):= >n2 (R, 7k)
k=1

with (R, 7) defined as in Theorem (5.34). This is proven in the following theorem which
is a modified version of Theorem (2.1) in [BNTT12].
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(5.38)

(5:39) [0y v(y)llx < hy)laf'pn®

Theorem. Let v € Cgs (R™; X) satisfy the estimate

for some vector p € R™ and a continuous function h : R™ — R with h(y) < os(y). Then,

the function v is analytically extendable to the domain X (R™,

1

—_— d
CORFy

(5.40) 0< 7 <

Moreover, v is bounded in the norm

lv]lco (m@m r):x) =
0 (B(R™,T);X) ZES(RM 1)

where Re(z)y := Re(zg).

Proof. We assign to each vector z € 3Z(R™,

Taylor expansion of u in y is given by

v(z) = Z

aeN™

. Aa
a‘ay

v(y)(z —y)%.

sup  os(Re

~

T) where

8) =Y k70
k=1

(2))llv(2)|x,

7) the vector y = Re(z) € R™. Then, the

If we define the coordinatewise modulus of z € C™ by abs(z), it holds that

> h(y)

acN™

lo(z)lx <

u *abs(z —

By the generalized Newton binomial formula, see [BNTT12],

Z k'u abs(z —y

|l =k

it follows, since abs(z —y), < 7, that

(Zunabsz— )

k

k ~ /m k
[v(z)||x < h(y Z (Zunabs Z— n) < h(y) Z (Zﬂn7n> .
n=1

k=0

k=0

Due to (6.9), we obtain that > >2; 1,7, < 1 which yields

[v(z)]x < h(y)-
Furthermore, we deduce that

sup

lv]lco (m@m r)x) =
0 (B(R™,T); X) SR 1)

which completes the proof.

os(Re(z))[[v(2)] x S os(y)h(y) < oo



44 Chapter III. Problem formulation

6. Regularity results in the uniformly elliptic case

In this section, we state the corresponding results to those from Section 5 for the uniformly
elliptic case. Since the proofs of these results are either known or can immediately be
derived from the proofs of the results in the lognormal case, there are omitted.

We present the associated results to the pointwise regularity estimates Lemma
(5.3), Lemma (5.10) and Lemma (5.13) for the uniformly elliptic case. According to
[CDS10], the derivatives of the solution u,, to (3.3) fulfill the following lemma.

(6.1) Lemma ([CDS10]). For all a € N™ the derivatives of the solution u,, to (3.3)
satisfy the estimate

o 7\
©2)  105unmyo < lol (L) )y

With the same techniques as in the lognormal case, we arrive at estimates for
the derivatives of the powers uf, of the solution u,, to (3.3). Again, in the case p = 2 we
can use the bound (6.2) directly, whereas in the case p > 2 the LP-extension of (6.2) has
to be applied. This yields a better constant in the case p = 2 in terms of the ratio of the
continuity constant @ and the ellipticity constant a. We state these results in the following
corollary.

(6.3) Corollary. Let u,, be the solution to (3.3). Then, it holds for all & € N™ that

o 7\
©4) 105wy S (ad + DT Juls) gy

Moreover, if f € LP(D), we obtain the analogous bounds to Lemma (5.13):
1
||um(y)HW(}»P(D) S é”fHLP(D)a

C(p, D)y
o oy S Jat (227
Hayum(y)HWO' (D) ~ ’a| ( a )

o —
a

éHumb’)HWOl’P(D),

N C(p, D)py\* (a\”
||8yuﬁl(y)|\wé,1(m 5 |a|'<(a)> (a) ”um(}’)”a/olp(D)

With the aid of an example, we illustrates that the estimates on the derivatives
of the solution u,, in Lemma (6.1) are sharp.

(6.5) Remark. The bound (6.2) on the derivative of u,, can be motivated by the
following example from [BNTT12, CDS10]: Consider equation (3.3) with the diffusion
coefficient a,,(y) = 1+ i biyi, where b; > 0, y; ~ UNI(—1/2,1/2) and >/, b; < 2.
Moreover, let f € L?(D) and denote by u,, the solution to

—div(am(y)Vun(y)) = fin D,  uy =0 on 0D.
Then, the derivatives of u,, with respect to y can be determined analytically as
|a|!b®
[ —
8}’ Um(X, y) - g(X) am(y)|a|+1 )
where g is the solution to

—Ag=finD, g=0ondD.
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In the uniformly elliptic case, the pointwise regularity estimates in Lemma (6.1)
and Corollary (6.3) directly imply that the solution w,, is contained in C*(T'; H}(D))
and that its powers belong to C*(T; VVO1 '1(D)). Thus, we obtain, analogously to Theorem
(5.34) and Theorem (5.38), the following two results on the analytic extendability.

(6.6) Corollary. For v € C%T; X), let the derivatives of v with respect to y fulfill
the bound

195 v”co r;X) ~ S ! Mk:
with some constant i € (0,00). Then, for 7, € (0,1/u), the function
v: Fk — CO(FvX)v Yk — U(XaykayZ)

admits an analytic extension v(x,z,yy) for z € E¥(I'y, 1) := {z € C: dist(z,T'y) < 7}
In addition, the function v is bounded with respect to the norm

6.7 V|| o 2):00(T*: X)) = sup v(2)||co(r*.
(6.7)  lvllcomrym)comsx)) ZEZ(FIE%)H (2)llcorsx)

where I'; := X T.
i=1,i#k

(6.8) Corollary. The function v € C%(T'; X) is analytically extendable into the do-
main X(T', 7) := X" ; X(T'y, 1) where

1 =, —1-5
if the derivatives of v satisfy for all multi-indices o € N™ the bound ||0gv(y)| y < |ee|!u®

Furthermore, v is bounded in the norm
1

lv]| o x):= sup |v(z)||x < —
vllcos ) x) ZGE(M)H )l T

where v is given by v = >/ Tk < 1.






Chapter IV

(QUASI-) MONTE CARLO QUADRATURE

The computation of the moments (II1.3.15) corresponds to the evaluation of the m-
dimensional integration operator I: L}(T; X) — X

01)  To(x) = [ o(xy)e(y)dy

for v(x,y) = u2,(x,y). For the approximation, we will use quadrature rules Q%n) given
by

N
02)  (QY0)() = D wiw(x. &),
=1

Herein, N denotes the number of samples and £ € R™ is a sample point which is combined
with the quadrature weight w;.

In this chapter, we discuss Monte Carlo and quasi-Monte Carlo quadrature rules.
These quadrature rules are classically of the form

03)  (QUhen?) ) = 3 D vlx.€)

i=1

Hence, such quadrature rules always use the same weight w; =1 /N for all sample points

£

(0.4) Remark. The evaluation of the integrand in each sample point in (0.2) corre-
sponds to the solution of an elliptic boundary value problem which is defined on the spatial
domain D. In general, such boundary value problems cannot be solved analytically and
so we need to solve them numerically. Of course, this introduces a discretization error in
the spatial variable which is discussed in Chapter VI. In addition, the cost complexity of
the quadrature rules from Chapters IV and V is firstly analyzed in terms of the number of
quadrature points. This corresponds to the assumption that each sample can be evaluated
in constant time, i.e. it requires O(1) operations. Of course, this assumption does not hold
in general. Hence, we will also analyze the computational cost for solving the associated
deterministic boundary value problem later on in Chapter VI.
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In our applications, the dimensionality m of the domain of integration in (0.1)
corresponds to the number of random parameters which are required for an accurate re-
presentation of the diffusion coefficient in (II1.3.3) or (II1.3.5). Hence, the dimensionality
increases with the desired accuracy € and tends, in general, to infinity as ¢ — 0. There-
fore, it is important to construct quadrature methods which converge as far as possible
independently of m.

Monte Carlo quadrature is the method of choice for integration problems where
the dimensionality of the integration domain is large, at least if the integrand depends
almost equally on each dimension. We refer to this situation as the unweighted case. This
is due to the fact that the Monte Carlo method yields a convergence rate, in terms of the
number of quadrature points, which is independent of the dimensionality. For deterministic
quadrature methods, which means that the sample points are chosen deterministically,
the convergence rate usually deteriorates when the dimensionality is large, at least in the
unweighted case. In this case, the cost(e), which is the number of quadrature points to
get an error of O(g), may grow exponentially in the dimension m. The situation changes
when we take into account that the integrands under consideration depend anisotropically
on the different parameter dimensions. In particular, the higher dimensions are of less
importance to the integrands. The dependencies are reflected by the regularity results
of the solution and its powers in Section III.5 and Section III.6. This is the weighted
case which, however, offers possibilities to get rid of the exponential dependency on the
dimensionality of deterministic quadrature rules.

(0.5) Remark. In the literature, certain integration problems are investigated in the
context of tractability, see e.g.[SWI7, Woz94]. Instead of the integration of a single func-
tion, the standard setting there is to consider the integration in certain Banach spaces
ycC L;(I‘) of real valued functions. The cost(e) corresponds to the number of quadrature
points which are required to get a worst case error O(eg) with respect to all normal-
ized functions in ). Roughly speaking, the associated integration problem is then called
(polynomially) tractable if there exists a quadrature method such that the cost(e) can be
bounded by a polynomial in m and . Otherwise, the problem is called intractable. There
have been established a lot of positive results, i.e. proofs of tractability, as well as negative
results, i.e. proofs of intractability, in the past 15 years. For an insightful overview of this
topic see [NWO08, NW10, NW12]. Nevertheless, even if an integration problem is proven
to be tractable, this implies only the existence and not necessarily the constructability
of the respective quadrature rule, where the latter one is known as a constructive proof
of tractability. Thus, it has also become a challenge to find the quadrature rules which
corroborate the proven tractability results.

We will not focus on the construction of new quadrature methods in this chap-
ter. The main challenge for us is to prove that the quasi-Monte Carlo method based on
Halton points converges, under certain decay conditions on the sequence {~j}x, nearly
dimension-independent for the approximation of the moments in the lognormal case. For
the uniformly elliptic case, this can straightforwardly be derived with the application of
findings from [KSS12a, Wan02]. But, as we will see, this result cannot immediately be
transferred to the lognormal case.
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1. Monte Carlo quadrature

In the case of the Monte Carlo quadrature, the sample points in (0.3) are chosen randomly.
Hence, we need a (pseudo-) random number generator which produces m-dimensional ran-
dom vectors, independent and identically distributed according to the underlying density
function p. There are two main advantages of the Monte Carlo quadrature: The method
does not suffer from the curse of dimensionality and the convergence result requires only
weak regularity conditions on the integrand. The drawback of this method is that it con-
vergences only with the low algebraic rate O(N -1/ 2) in the root mean square sense, see
e.g. [HH64]. More precisely, one has that

1

2 _1
(1D (BII-Qn)olk)® S N2 ollzw),

see e.g. [BSZ11]. For the sake of simplicity, we restrict ourselves to this estimate, although,
as mentioned in Chapter I, convergence in distribution could be considered as well. From
(1.1), we derive the following proposition.

(1.2) Proposition. The Monte Carlo quadrature for the approximation of the mo-
ments of the solution u,, in the uniformly elliptic (II1.3.3) as well as in the lognormal
case (I11.3.5) converges in the root mean square sense dimension-independently with an
algebraic rate of 1/2. It holds

1
2 _1
(13) (1A= Qmunldp) SN2 fllz2m)

for the approximation of the mean and

1
2 _1
(L4)  (EIE- Q)b ) SN 210

for the approximation of the higher order moments with constants which depend on p but
not on m.

Proof. The regularity results of the previous chapter provide that the solution u,, belongs
to L?)(F; H}(D)) and that its powers u, belong to L%(F; Wol’l(D)). This follows in the
uniformly elliptic case immediately from the stability estimate (II1.3.8) for u,, and from
the combination of Corollary (II1.6.3) with

(1.5) Ml oy S ||um(Y)||;/01,p(D)

for uP,.

In the lognormal case, we establish the assertion by analogous results. On the one
hand, for u,,, we exploit the stability estimate (II1.3.11) and the integrability of 1/a,,(y)
with respect to the Gaussian density, see (II1.5.26). On the other hand, for u?,, we use
the above estimate (1.5), and apply afterwards the LP-stability estimate (II1.5.14) and the
integrability of 1/a,,(y)? with respect to the Gaussian density.

This implies that it holds for all p € N in the uniformly elliptic as well as in the
lognormal case that

(16)  Numl oy S M2y and Il et oy < 112y

which establishes the assertion. 0
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2. Quasi-Monte Carlo quadrature

From now on, we assume that the parameter domain is given by I' = [—1/2,1/2]™
the uniformly elliptic case and that the distribution of the parameter y is given by the
uniform density p(y) = 1. Hence, the random parameters y; are independent for all
k = 1,...,m and uniformly distributed on [—1/2,1/2]. This simplifies the analysis of
quasi-Monte Carlo quadrature methods which are usually constructed over the unit cube
[0,1]™. The construction of quadrature rules over [—1/2,1/2]™ is then simply obtained by
shifting each quadrature point by the vector —1/2 :=[—1/2,...,—1/2]T € R™. Likewise,
in this section, we will make use of the vectors 0,1/2 and 1 which are defined analogously
to the vector —1/2.

2.1 General remarks

The error estimation of the quasi-Monte Carlo quadrature is usually performed for func-
tions f : [0,1]™ — R of bounded variation in the sense of Hardy and Krause, i.e.

Vi (f) =Y. VID(f(ya 1)) <,

el oo =1

where V™) (f) is the variation of f on [0,1]™ in the sense of Vitali, see e.g. [Nie92]. For a
given vector y € R™, we denote by y, € Rl the compressed vector which contains those
components yi of y where o, = 1. Additionally, for z € R, we write (yq,2) € R™ for the
vector whose k-th component is given either by y; if ap = 1 or by z; if a = 0. For z =1,
the vector (ya,z) is contained in the |a|-dimensional face {y € [0,1]™ : y; = 1 for a; = 0},
see [Nie92]. Thus, f(yq,1) corresponds to the restriction of f to this |a|-dimensional face.
Note that the variation in the sense of Vitali has a simple expression if the function f has
continuous partial derivatives. Then, it holds that

o f

— 1 (v)|dy.
i --6ym(y)‘ y

Hence, the variation in the sense of Hardy and Krause can be written as

VHK Z /0 f Ya,1 ’dYOz

1 \a\
oo ]

The error of a quasi-Monte Carlo method over the unit cube [0, 1]™ is estimated
for functions of bounded variation by means of the star discrepancy D} (En) of the set
EN = {51, . ,£N} C [0,1]™ of sample points. It is defined by

D5 (En):= sup [discrz, (t)].
te[o,1]m

Herein, the local discrepancy function discrz,, : [0,1]™ — R is given by

T
discrz,, (t) := Vol (] Z o) (&
z:l
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where Vol ([0,t)) denotes the Lebesgue measure of the cuboid [0,t). More precisely, the
quadrature error can be estimated for functions f of bounded variation in the sense of
Hardy and Krause by

21 |(I-Qey)fl < DLEN)VEK(S)

This estimate is known as the Koksma-Hlawka inequality, cf. [Nie92]. The discrepancy
measures the deviation of the sequence Zy from the uniform distribution on [0, 1]™. In
case of certain, so-called low discrepancy point sequences, e.g. the Sobol sequence, the
Niederreiter sequence or the Halton sequence, the star discrepancy can typically be esti-
mated to be of the order O(N~!(log N)™), see e.g. [Ata04, Nie92].

Estimate (2.1) does not reflect any anisotropic behaviour of the integrand. Never-
theless, one can derive a weighted version of the Koksma-Hlawka inequality, cf. [KSS12b].
To that end, we start with the Zaremba-Hlawka identity, see [Hla61, Zar68], which provides
an explicit representation of the quadrature error

(22)  (I-Qz)f= > (-

llalloo=1

0.1]la 8;]0(3’04; 1) discrzy (Ya, 1) dya-

Following [KSS12b], we insert weights w, € R independent of x and y in (2.2) which yields

(I - QEN)f = Z (_1)|a| 8;f(yaa 1)“];1/2("%/2 diSCl"EN (YOU 1) dya.

lefloo=1 [0,1]le!

The application of Holder’s inequality for the integral as well as for the sum in the above
equation yields the desired weighted and generalized Koksma-Hlawka inequality

(23)  [T=Qzy)v| < DG ENIS e

with dual exponents r,r" and s,s’, respectively. The weighted discrepancy Dy’ (Zy) is
defined by

1
(24) Dy (Ew) :=< > IIwiﬂdiscrsN(ya,1)||‘Zr([o,1]m)>

llexlfoc=1

and the norm || - HW“’S/ by

25) Iy ::( > Hw;1/28‘y’f(ya,1)\\2@/([071}7,1)) .

el oo=1

The modifications for the cases r, s € {1,000} are defined as usual. The norm (2.5) defines
a Banach space Wy'® . The weighted Koksma-Hlawka inequality implies that the worst
case quadrature error for functions in the Banach space Wy,'® of a quasi-Monte Carlo

quadrature with respect to the point set =n is bounded by the weighted discrepancy
D’ (En).
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Next, we consider functions v € C™%([0,1]™; WyU(D)) for ¢ € N\ {0}. The
Banach space C1™X([0,1]™; W, (D)) consists of all continuously differentiable functions
v:]0,1]" — Wol’q(D) whose derivatives 9fv exist and are bounded for all [[al < 1. We
equip this space with the norm

10]] 1 mix R = sup sup ||0Sv(y)|ly1 < 00.
B P e | A

It holds that the function v(x, ) is a continuously differentiable function from [0, 1]™ — R
for almost all x € D. Thus, we can apply the Zaremba-Hlawka identity (2.2) for almost
all x € D, which leads to

q 1/q

dx)

(T~ QEN)/UHW(}’Q(D)

-(%/,

o[- Qe )otx. )]

(2.6) d P o NG
= —1)« 02v(X,¥a, 1) discrs ,1)d dx
(?JD 8:@-[ Zl( P Jog &Y V) v ) yal )
=| S (=1l 2 000 ya, 1) disersy (va, 1) dya
ladloc=1 o7 Wy1(D)
Then, we obtain from the Bochner inequality (I1.3.6) that
H(I— Q=,) leq Z /0 i H@;’,‘U(-,ya,l) discrEN(ya,l)HWLq(D) dya

|0¢H
<|| ”Z /01\a| |05 v( ¥a. 1 HW“‘(D dya>D* (En).

This is the analogue to the Koksma-Hlawka inequality for the evaluation of Bochner
integrals in VV1 (D). Of course, likewise to (2.4), one can obtain a weighted version of

this inequality by replacing Hf|| ¢ in (2.3) by Hv|| Wl (D))’ where

o —-1/2 9 s’ !
HUHWS\:’S/(W&“Z(D)) = < Z Hwa 8yv(YOt71)H r’([071]m;w()11Q(D))> .

lafloo=1

2.2 Uniformly elliptic case

For elliptic partial differential equations (I11.3.3) with uniformly elliptic diffusion coeffi-
cients, the p-th moment of the solution u,, corresponds to the integral

en ey dy = [ ey - 1/2)dy
[=1/2,1/2]™ (0,1

)

In order to obtain error estimates for quasi-Monte Carlo quadrature methods, we will
show that the integrand on the right-hand side belongs to the Banach space Wy'™® (X)
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with X = H}(D) if p=1and X = Wy''(D) if p > 1. Then, we will use the bound for the
corresponding discrepancy Dy’ (Zy) as an estimate for the quadrature error. Throughout
this subsection, we assume that the sequence of integration points is given by the Halton
sequence, cf. [Hal60].

(2.8) Definition. Let bq,...,b, denote the first m prime numbers. Then, the m-
dimensional Halton sequence is given by

€ = [h, (i), b, ()T, i=0,1,2,...,
where hy, (i) denotes the i-th element of the van der Corput sequence according to b;.

That is, if i = - - - c3cacy in radix by, then hy, (i) = 0.cicacs - - - in radix b;.

For the weighted discrepancy Dy’ (Ex) of the Halton sequence, we know the
following result from [KSS12b].

(2.9) Theorem. Assume that the weights we, in (2.3) are product weights. This means
that they are given by a sequence {wy, }r such that

m
Wo 1= H wipk.
k=1

Moreover, let these weights satisfy

o0
(2.10) Zw};klogk < 0

k=1
for some v > 1/2. Let w = [wy,...,wy] denote the first m elements of the sequence
{wg }x. Then, the discrepancy Dy’ (Ex) of the first N points of the m-dimensional Halton
sequence =y is bounded for all » > 1, s > 2v and § > 0 by

(2.11) Dif(En) SN 2t

Here, the hidden constant depends on v and § but not on m and tends to infinity when
0 —0.

Proof. The result is shown for v = 1/2 in [Wan02] and extended in [KSS12a] for general
v>1/2. O

To establish convergence results for the moment computation, it remains to in-
vestigate the conditions under which the shifted powers u? (y — 1/2) of u,, belong to

the Banach space Wf;’s/(X ) for a weight vector w that satisfies the condition (2.10) of
Theorem (2.9).! This condition is satisfied if the weights are of product form and fulfill

(2.12)  wy < Clk‘ﬂvﬂ] for n > 0 and an arbitrary constant C; > 0.

'The weight vector w € R™ contains the first m elements of the sequence {wg}r. It is obvious that
condition (2.10) can be fulfilled for all fixed m and every weight vector w € R™ which is extended to a
sequence {wg }x by wi = 0 for kK > m. But the aim is that the bound in (2.10) holds independently of m
and, hence, even for m — oo. Thus, whenever we refer to the summability condition of a m-dimensional
vector in the sequel, it has to be understood in the sense that the bound holds even for m — oo with a
dimension-independent constant.
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(2.13) Theorem. Let u,, be the solution of (II1.3.3) and let f € LP(D) for some in-
teger p > 2. Furthermore, let the sequence {~;}x in (I11.2.4) fulfill the algebraic decay
assumption (II1.4.8), i.e. v S k7° with s; > 2+ (1 +n)/2v for v > 1/2 and arbitrary

n > 0 from (2.12). Then, for all £ = 1,...,p, there is a weight vector w which satisfies
(2 12) such that the shifted power u!, (y —1/2) is contained in Wis (X) for all ¥/ > 1 and
s =2v/(2v—1) with X = H}(D) if { =1 and X = Woll( ) if ¢ =2,...,p. Moreover,
the norm HuanWT./,s/ x) is bounded independent of m. This implies that the quasi-Monte
Carlo quadraturewbased on Halton points for approximating the moments up to order p
satisfies the following error estimate

(214) (T - Qay)uly || S N-2H0

for arbitrary § > 0 from Theorem (2.9) with a constant which depends on § and v but
which is independent of m.

Proof. We use the regularity results of Section II1.5 to establish the connection between v
and the anisotropic behaviour of u,, and its powers. To this end, we consider a function
v: [0,1]™ — X which satisfies

(2.15)  IoFv(y)llx S le'p®

Note that the estimate (2.15) is available for v(x,y) = u’,(x,y — 1/2) with a vector u
determined by ur = C(¢, D)l /a, see Corollary (II1.6.3). Hence, due to the assumption
on the decay of {7}, there is for every fixed ¢ a constant Cy > 0 such that py < Cok™*

In accordance with Theorem (2.9), there are results for the quasi-Monte Carlo
quadrature based on Halton points for product weights available. Thus, we set jix = kug
and obtain for all a with ||a|cc < 1 that

m
9§ vl < p = T1 5
For such a function, the norm [[v[|, ./« x) fulfills the estimate

L

HUHWQ/’S/(X):( Z Hw;lmagv(}’a,1)”;:#([071]771;)())

llalloo=1

L/

- ( > <wal/2if‘>5’> |
llerlloo=1

Using the product form of the weights wq, the sum in the above expression is
rewritten with s’ = 2v/(2v — 1) by

(2.16) Z (w;1/2ﬂa)22 Z ﬁ( 71/2~ 22)“’6.

lletlfoc=1 el oo=1 k=1
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Hence, we have to ensure that the right-hand side of (2.16) is bounded independently of

_2v
m € N. A necessary condition to achieve this goal is that the sequence {(w,zl/ 2[%) 2v—1 }k

is summable. A sufficient condition is that the ¢'-norm of this sequence is smaller than 1.
Choosing the weights wy, in such a way that (2.12) is satisfied with equality and
employing the decay properties of uy leads to

0 _ 2v 02 ﬁ © —2(s1—1)v 24
(217) Z (wk 1/2ﬂk2) 2v—-1 — <2> Z k 21,1,1 k‘2ul71 .
k=1 €1 k=1

This is summable if

1+n 1+7
2 -1)—-2- -1 <= 24 —— > — .
v(sy —1) n>2v s1>2+ 5, OV 31— 2)

Since C > 0is an arbitrary constant in (2.12), we can choose C such that (2.17) is smaller
than 1. Thus, we have established that v(x,y) = u!, (x,y — 1/2) belongs to WVTJ’SI(X) for
a weight vector w which satisfies (2.12) and that the norm HUHWSV”S'(X) can be bounded
independently of m.

The error of the quasi-Monte Carlo method based on the Halton sequence to
approximate (2.7) can, therefore, be estimated by the associated discrepancy Ds’(Zn)

which is bounded, according to Theorem (2.9), by D&’ (En) < N~z +9. O

2.3 Lognormal case: QMC quadrature with auxiliary density

In the lognormal case, the moments are given by the Bochner integral, see (I11.3.15),

2
21 M) = [ aieyyes (- 22 ) ay = ).

In order to obtain a quasi-Monte Carlo method for the domain of integration R™, one can
map the sample points from [0,1]™ to R™ by the inverse normal distribution function.
Numerically, this can be done very efficiently by employing a rational interpolant of the
inverse distribution function, cf. [Mor95].

At first, we will consider the integration of functions f: I' — R which are defined
on a general product domain I' = X?:l 'y € R™ equipped with general density functions
p: I' — R of product form. Following the lines of [HSW04], we present a strategy for
estimating the error of a quasi-Monte Carlo method in this situation. We will apply the
results for the lognormal case. Nevertheless, due to the quite general representation, we
observe as a by-product that the restriction I' = [-1/2,1/2]™ and p(y) = 1 from the
uniformly elliptic case can be weakened.

With the density function p = []jL; pr and the domain I' = X}, T'; on hand,
we define the associated distribution function W = [Wy, ..., W,,]: I' — [0, 1]™ by

Wi: L= 0.1,y | pr(y ) Ly<y dy'.
k

Furthermore, we denote the restriction of W to I'q := {ya : y € T'} by W,.
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It has been shown in [HSW04] that the error of a quasi-Monte Carlo quadrature
given by the quadrature points Zy = {&',..., &V} C T for the integral

[ 10)pv)dy
r

can again be represented by a generalized version of the Zaremba-Hlawka identity. There-
fore, we denote by {él, &N} =2y == W(E,) C [0,1]™ the set of quadrature points
which are mapped to the unit cube. Moreover, we define the local same-quadrant discrep-
ancy function discrz (z;d), anchored at d € [0,1]™, by

1Y .
discrz (z;d) := (—1)/* "%z <V01 (B(z;d)) — > 1pga (gl)), z € [0,1]™.
i=1

Herein, B(z;d) denotes the box with vertices z and d4<,, where the latter vector is given
by

1, if dy, < %k
(da<a), = .
0, ifdg > z..

Then, for an arbitrary anchor point ¢ € T', the generalized version of the Zaremba-Hlawka
identity reads

(219) (I-Qzy)f= Z /I‘ 8;f(ya,c)discr(éN)a (Wa(ya); Wal(ca)) dya-

el oc=1

The identity (2.19) implies the error estimate, see [HSW04],
(2'20) |(I - QEN)JC‘ < Hf“wélviic(r)poo,w(c) (éN)7

where

e o= X [ 105 (a0l dya.

lelfoo=1

Moreover, Dy, wic) (En) is the L>®-same-quadrant discrepancy, anchored at W(c), which
is defined, cf. [HSWO04], by

Do, W(c) (En) == sup sup |discrzy (Ya;c)l-
la|<1yqe[0,1]lel

Note that this discrepancy coincides with DX (Zy) if W(c) = 1 and describes the L>-
centered discrepancy for W(c) = 1/2, see [Hic98] and Definition (2.40). The estimate
(2.20) is obtained from (2.19) by the Hélder inequality in the same way as (2.3) is derived
from (2.2) with r = s = oo. Of course, the Holder inequality for integrals and sums can
be applied as in (2.3) with arbitrary dual exponents r,7’ and s, s, leading to different
discrepancies and norms in (2.20).

In complete analogy to (2.6), we can apply the generalized Zaremba-Hlawka
identity (2.19) to functions v € CH™X(T; Wol’q(D)) pointwise for almost all x € D. This
leads to the estimate

(221)  [[(@-Qzy)v[y < ||UHW§;&7C([‘7)()DOO,W(C) (En).
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It is also possible to introduce weights in (2.19) to get an error estimate in terms of a
weighted same-quadrant discrepancy if the integrand provides some anisotropic behaviour.

As mentioned before, we accomplished the identity (2.21) for general product
domains and general density functions of product type to illustrate that we can easily
handle the uniformly elliptic case with more general random parameters gy which are
distributed on a bounded interval I'y, with respect to the density py.

Now, we turn our attention back to the lognormal case, i.e. the domain I' = R™
and the density function p(y) = (2m)"™/2exp (— ||y[|3/2), and we will apply (2.21) with
respect to the anchor point ¢ = 0. In particular, the univariate normal distribution
function is given by

Y 1 /2
$:R— (0,1) with ®(y):= / e < B ) ay
—00 7T

and its inverse by
o1 (0,1) = R,

The multivariate distribution function ®: R™ — [0,1]™ is simply defined by the coor-
dinatewise application of the one-dimensional distribution functions, which means that

In order to apply (2.21), the norm ||v needs to be bounded. Unfor-

tunately, this condition is generally very restrictive and not fulfilled in our applications
since the norm corresponds to the unweighted integration of ||05v(y)||x over R™ for multi-
indices a with ||a||sc < 1. To overcome this obstruction, we follow the lines of [HSWO04]
and rewrite the integral Iv(x) according to

1060 = [ e vy dy =7 [ byl Vo a

with the scaling factor p being defined by 5 := [gm v/p(y)dy. We now employ a quasi-
Monte Carlo method with respect to the auxiliary density function \/p(y)/p and obtain,
with respect to (2.21), the error estimate

1T~ Qe )ellx < Poca/2(@EN VBl gy

HW;ll (R™;X)

ix,c

Herein, we denote by & the distribution function according to the modified Gaussian
density /p(y)/p. Moreover, the norm involved here is bounded in case of the moment
computation as it is proven in the next theorem.

(2.22) Theorem. For the solution u,, to (II11.3.5), the following bound is valid

/Bl (RmH(D)w( > Z( ;) e >HfHL2

lalleo
Furthermore, if f € LP(D) for p > 2, it holds for the p-th power u?, of u,, that

2C(p, D p‘r
||u$n\/ﬁ”Wi]’i;0(Rm;Wll < Z Z < > | |‘>”f’ip(D)<oo

lalleo a<q
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Proof. Each summand in the expression

[ovalyss jan = [ 05 (00000 0))| | dva

llerlloo=1

can be estimated by

fon

o (U(ya, 0) P(Ya O)) HX dya

Zﬂ'a 8)

[ [0vva 0057 fo(ya,0)] v

Due to the product structure of the auxiliary density and since we consider only mixed
first order derivatives, we find that

(—1)le—Al

"ol Al P(Ya:0)(¥a,0)* 77, and al=p!=(a—p)!=1.

03P\ p(Ya,0)=

Hence, we arrive at

e

a‘l(v(ya,m P(va:0))| dya

- Z Q\a Bl

of (ya,O)H (Ya: 0)* P/ p(¥a,0) dya.
Rlel X

For all functions v whose mixed first order derivatives grow at most exponentially in [|y||,
the norm ||fu\fHW1 R 8 bounded since \/p(ya,0) = [1f-; (exp(—y2/4))™* decays

double exponenually in ||yql|- Thus, the integrals on the right-hand side of this equation
are all finite.

For the solution wu,,, we obtain the first assertion with s from the regularity
result (I11.5.29) as follows

fon

8" [ v\’ o
< ap )
- ﬂ;x 2le—h] (10g2> 112y /ﬂw(y“’o) 05 (Yo 0)1/ P(Yar, 0) dya

Bl ()’
<
$ 3 gost(mgz) Wl

05 (tn(ya: 0Py 0)), , dva

Note that the last step holds since [gia|(Ya;0)* P05~ (¥a, 0)v/p(Ya, 0) dya < oo for all
¢eN.

For the p-th power u? of the solution, the assertion follows analogously using
(IT1.5.30) for p = 2 and (II1.5.32) for p > 2. The constant C(p, D) from (II1.5.32) is equal
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to 1 for p = 2. By setting v = uf,, we thus arrive at

/R\a\ ‘a;l(u%(ya’ VP(Ya 0 )H

NZ 2‘;8’ﬁ|( IOgQ) ’Y> ”f” D)/I al yot? a GS (YOMO) p(yOMO) dya

N 2|0f ,3\ log2 Lr(D)

This implies the second assertion. O

(2.23) Remark. The presented approach in this subsection is well suited for lognormal
distributed diffusion coefficients which depend on a small number of random parameters.
Nevertheless, there arise the following problems for a large dimensionality m.

(a) Unfortunately, the introduction of the auxiliary density function does not pre-
serve the structure of the anisotropy in the derivatives or at least we are not able
to prove this with the analysis presented above. Thus, a weighted version of the
Koksma-Hlawka inequality like in the uniformly elliptic case is not applicable and
so we cannot make use of Theorem (2.9). Hence, the quadrature error cannot be
bounded by the weighted discrepancy of the point sequence @(EN) and, thus,
the convergence rate generally deteriorates for classical low discrepancy sequences
when m gets large.

(b) It is proven in [HSWO04] that in [0, 1]™ there exist point sets of cardinality N for
all N € N such that the (unweighted) L*>°-same-quadrant discrepancy is bounded
by O(y/m/N) and, hence, that the integration problem is polynomially tractable,
see Remark (0.5). Nevertheless, this proof is non-constructive. Moreover, there
are constructions of IV sample points whose star discrepancy is nearly as good as
the non-constructive proven one, cf. [NWO08], but the computation of these points
has exponential runtime in m. To find point sets with polynomially bounded (in
m and N) L*-same-quadrant discrepancy which are in addition constructable in
polynomial time in N and m is still an open problem, cf. [NWO08§].

2.4 Lognormal case: QMC quadrature based on Halton points

Next, we propose another approach which is available for the quasi-Monte Carlo method
based on the Halton sequence. Hence, we assume as in Subsection 2.2 that the set of
quadrature points =y is given by the Halton sequence (2.8). Instead of introducing an
auxiliary density function, we simply transform the integral onto the unit cube [0, 1]™
The integrand may then tend to infinity around a region of the boundary. But, according
o [Owe06], the first N points of the Halton sequence provide the interesting feature
that they avoid the region around the boundary of the unit cube. Thus, this method
takes only into account the behaviour of the integrand inside a certain set Ky C [0, 1]™
which contains these first N points, but introduces a truncation error. We will show,
under certain anisotropy conditions, that this truncation error can be estimated nearly
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independently of the dimension m and that the anisotropic behaviour of the integrand is
preserved inside K up to a certain extent. This will then prove that the quasi-Monte
Carlo quadrature based on Halton points converges nearly dimension-independent for the
computations of the moments of the solution u,, to (II1.3.5).

In the sequel, we will focus our analysis on the quadrature of the expectation
of the solution u,, to (I11.3.5). Analogous results can be established in the same way for
the computations of the moments, see Corollary (2.47), when applying the corresponding
regularity results for the powers of wu,,.

We transform the Bochner integral (2.18) onto the unit cube [0, 1]™. It is well

known that it holds
y2 ! -1
me"p<_ ;)= ree)a:

Loy = [ 1)

for a function f € L})(R) due to the substitution z = ®(y). With the definition of ® at
hand, we can extend the above integral transform to the multivariate case, i.e. f € L}, (R™)
and

- f(y)p(y)dy = /<071)m f(@7(z)) dz.

Although we have fo ®~! ¢ Ll((O, 1)™), the integrand might be unbounded in a neigh-
bourhood of the hypercube’s boundary in our application since the diffusion coefficient
may tend to zero. This implies that the variation in the sense of Hardy and Krause might
be unbounded, too. As a consequence, the Koksma-Hlawka inequality (2.1) or a weighted
version of this estimate is not applicable. Due to the definition of the Halton sequence,
cf. (2.8), the first N points Zx = &', ..., €Y of this sequence are included in the cuboid

m

Ky = X [0gN)"11 = (bsN)71.
k=1
Let now i (x,2) 1= uy(x,®71(z)). For z € (0,1)™ \ Ky and almost every
x € D, we replace 4y, by its low-variation extension G, ext, cf. [Owe06],

(2.24) U ext(x,2) := Uy (%, ) + Z / yaceKNa Um (X, Ya, €) dya-

Couzoc

For a given anchor point ¢ € Ky, the extension coincides by definition (2.24) with the
function @, on Ky, i.e. lmext(X,2) = U (x,2) for all z € Ky and almost all x € D. We
are now ready to prove the main result of this chapter.

(2.25) Theorem. Let the sequence {73} satisfy the decay property vz < k=427 for
arbitrary 17 > 0. Then, the convergence of the quasi-Monte Carlo quadrature using Halton
points for approximating the expectation of the solution w,, to (II1.3.5) depends at most
linearly on the dimensionality m and is algebraic in the number of quadrature points.
More precisely, there exists for each J > 0 a sequence {dy}; € ¢Y(N) with 6 ~ k=177 and
ad > 0 with & + 3.2, 0 < & such that the error of the quasi-Monte Carlo quadrature
with N Halton points satisfies

1@~ Q)| g1y < 11120y (mN 1l 4 y=troi2l)

(2.26) s
< [fllz2(py(m +1)N"°.
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Herein, the vector § € R is given by § = [d1,...,0,,|T. The constant hidden in the above
inequality depends on the sequence {dy}x, on ¢ and on ¢, but is independent of m.

The proof of this theorem is performed by splitting the error of integration into
three parts. Namely, with respect to the extension @y, ext, we write

(2.27) H(I - QEN)ﬂmHHé(D)
< HI(ﬁm - ﬁm,ext>HHé(D)+HQEN(am - am,ext)HHé(D)"i_H(I - QEN>'am,extHH5(D)-

Due to ﬁm] Ky = am,exq K the second term on the right-hand side of (2.27) vanishes.
The first term on the right-hand side of (2.27), which corresponds to the truncation error
of the quasi-Monte Carlo quadrature based on the Halton sequence, will be estimated by
Lemma (2.28). Finally, the third term on the right-hand side of (2.27), which reflects the
integration error inside Ky, will be estimated in Lemma (2.41).

(2.28) Lemma. Let the conditions of Theorem (2.25) be satisfied and let @y, ext be
defined according to (2.24). Then, it holds

(229) HI(ﬁm - ﬁm,ext)HHé(D) S ||f||L2(D)N_1+”5”oom'

Proof. We organize the proof in four steps.
(7.) On the one hand, from [Fan13], we know that

&1 (2) </ log (2m(1 — 2)2(1 — log(2n(1 — 2)2))) for all z € [0.9,1].

Furthermore, we have from [PR96] that

d1(z) < y/—2log(1 — 2)
- 2.30753 + 0.27061/—2log (I — 2)
14 0.99229\/—21og(1 — z) — 0.08962log(1 — 2)

for all z € [0.5,1]. These inequalities imply that

d71(2) < /—2log(l —2) forall z € [0.5,1].

Due to the symmetry of the distribution, this shows that

-+ 0.003

27 1(2)] < \/—2log(min{z, 1—2}) forall z€]0,1].

The derivative of the distribution function ® is the Gaussian density function. Hence, the
derivative of its inverse can easily be determined. We derive that

—1(,)2
d—iq)_l(z) = V2mexp <(I)2()> <V2rmin{z,1— 2},

which implies the estimate

i)

k=1

< ﬁ (\/ﬁmin{zk, 1-— zk}_1>ak

k=1
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for all non-negative integers ay.

(7.) On the other hand, one verifies

exp (’yk|<I)_1(z)|) < C(k, k) min{z, 1 — z}_‘;’“
for all 6, > 0 with the constant

Vi .
o6 - exp (ﬁ), if 05 < fyl]:)gQ’
ko Tk) = exp(yv/ZTog 21 ]
exp(0g log2) else.

Hence, we find by the definition of @,, and a,, that

A (P 1(2 U B

k=1

<

s

k

(C’((Sk, 279,) min{zg, 1 — zk}_‘s’“).
1

Consequently, with Lemma (II1.5.3) and the stability estimate (IT11.3.11), we deduce for
any multi-index a that

101 (87 @) )

<a|!( v >°‘ (" (2)

log 2

5a|!( g >“ an (2 (2)

log 2

~ a m . s
< lwlal(i25) TT (Cn 2 minfer, 1 - 2 ).

k=1

(7ii.) For an arbitrary multi-index «, it holds for all z € (0,1)™ that

Ha?ﬁm(z)”Hé(D) = Ha?“m(q’_l(z)) HH&(D)

— au -1 z m i -1 ; [e73
20 Bk ())1€H1(dzk© (k)) Hg(D)
1 d - o fo _
,g(dzk(b 1(Zk:)> 9511 (@) | 10 )

From now on, we choose the anchor point ¢ = 1/2 and define

(231) Ci= V2m maxyen C(0k, 2vk)
' ' log 2
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Note that C' < oo since there is a kg € N such that C(0k,27v,) < 1 for all k > ko under the
decay assumptions on the sequences {3} and {yx}x. Due to ®1(1/2) = 0, we easily get
from item (7i.) that

105 tm (27 (2a, €)) 72 )

(2.32) a m ) N ak
S HfHL2(D)\04“(bg2> 11 (C(5k,2%)mln{2k7 1 — 2z} 5"')

k=1

holds for all o with ||a||oc = 1. Thus, by combining (2.30) with item (7.) and inequality
(2.32), we arrive at the estimate

m ~ an
239) [z g o S 0 sy TT (Cmin{er, 1 - 5} 150)
k=1
From (2.24), we infer the identity
’llm(X, Z) um ext X, Z Z / ymc)géKNa;ﬁm(X, Ya, C) dye.
Ca,Za

el oo=1

This, together with the estimate (2.33) on the derivates of i, yields for every z ¢ Ky,
cf. [Owe06], that

|G (2) — T, ext (2 )HH&(D)

S D (N IO e A

HaH =1
SWfllzpy Y. el ] (€)™
el oo =1 k=1
m ) L o
/[ ] ]l(Ya7C)¢KN H (mln{yk, 1 -y} 1 6k> dya
Cootx k=1
m _ 12 i a
<Ifllezpy Y. lel']] (%C | " ’“dyk> '
el so=1 k=1 min{zy,1—2;}

Herein, the integral can simply be bounded via its lower limit according to

[ (2) — G, ext(2) HH& (D)

Sy > lalt TT (9C min{ze,1 - Zk}—6k)“"

lafe=1 k=1

m ~ an
<flz2my Y. 11 (k'chmin{Zkv 1- Zk}_6k)
(2.34) loloo=1 k=1

Mo min{z, 1 — 2} %k C
= ”fHL2(D)< <1 + 5. -1
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Next, due to Bochner’s inequality (I1.3.6) and due to the fact that @, coincides with @y, ext
in Ky, it follows that

TG~ s gy < () = s 5y 02
= [t (2) — ﬁm,ext(Z)HH(}(D) dz.

In view of the estimate (2.34), we conclude that

||I(am - am,ext) HHl (D)

S ||f”L2(D)/ H min{z;, 1 — 2.} % dz H ( k’mC)

\KNk. 1

kv C
< Hf”LQ(D 2m Z/ JdZ] H/ ldzz (1 + ’();k )
j=1 ot k=1 k
k’ka 1 )]
Ok 1— 06
(1o )(1_&)2 |

(7v.) Tt remains to prove that the appearing constants are bounded independently
of the dimensionality m. Therefore, it is sufficient to show that

(2.35) H<1+ 5 )(1_5k>2 < 0.

k=1

m
< || fllz2(p)2 Z (b;N)%~1o=m 1okl H

m

SN2y NIl m I
P

Since we may choose 0 > 0 arbitrarily, we can assume that the sequence {0y} satisfies
the conditions of Theorem (2.25). Then, it holds

o (0.9) o
(2.36) H 2% = 921 % < 20 and H S exp | — Z log(1 —6g) |-
k=1 i L 0k k=1

We make use of the fact that the Taylor expansion of the logarithm log(z) at x = 1 is
given by

X, hF
log(1—h Z?:—h—(’)(h%, h > 0.

By inserting this into the equation on the right of (2.36), we obtain

o0

237 ] - !

k=1 k

<exp<z (6 + O(6}) ) < exp(d + ¢0?)
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for some ¢ > 0. Since the sequence {7;}r decays asymptotically faster than k=427 it
follows that

(2.38) ﬁ<1 Ck7k> H (1+ek27") < o0

for some ¢ > 0. This establishes estimate (2.35) and, thus, finally the assertion (2.29). o

(2.39) Remark. Notice that the last estimate of item (4i.) is quite rough. In fact, if

we sum up 37 b; % ~! we end up with a factor log(m) or even log(log(m)), cf. (V.3.46),
than a factor m smce b = klog k. Moreover, for this lemma, the weaker decay condition
{ve e S k73727 is sufficient. This can easily be seen from equation (2.38) and the definition
of the constant C, cf. (2.31). These are the only parts in the proof of Lemma (2.28)
where the decay properties of {7 }x enter. Especially, they remain valid under the weaker
assumption {vyg}x < k7372,

Lastly, we bound the third term in (2.27). Therefore, we apply the estimate (2.20)
on [0, 1]™ with the L*°-centered discrepancy. We will bound this L>°-centered discrepancy
roughly by the extreme discrepancy. The L°°-centered discrepancy can be represented in

a more explicit form than the L°°-same-quadrant discrepancy and is defined as follows,
see [HWO02].

(2.40) Definition. The local centered discrepancy function is defined for a given set of
N sample points Ex C [0, 1]™ as discr.(En): [0,1]" — R,

1 N
N2>

i=1k

ek

discrq(z, En) f[ ( — 2+ ll{zk>1/2}> - (:H'{Zk>1/2} - ﬂ{zk>£;;}>'

1

Then, the L*-centered discrepancy is given by

D.(En) := sup |discr(z,En)|.
z€[0,1]™

Furthermore, we introduce the extreme discrepancy by
N

—_ 1 i
Dextr(:N) = sup Vol ([X7 Y)) - N Z ﬂ[xvY) (£ ) :
x,y€[0,1]™ i=1

It follows directly from the definition that the L°°-centered discrepancy can be
bounded by the extreme discrepancy. This fact can be used to estimate the third term on
the right-hand side of (2.27).

(2.41) Lemma. Let the conditions of Theorem (2.25) be satisfied and let imext be
defined by (2.24). Then, it holds

(242) ||(I- QEN)am,extHHé(D) Sl p2py N R
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Proof. Application of the identity (2.19) with I' = [0, 1]™ and the anchor point ¢ = 1/2
leads for almost all x € D to the representation of the quadrature error

(I_QEN)am,ext Z /01 a Um, ext(x Ya, )dlSCI‘(E Ve (Ya; €a) dya-
llerll=1

From

discr(z ), (Yai €a) = (_1)\0\*|61/2gya |discrc(ya, (En)a),

we obtain by Bochner’s inequality (I1.3.6) the error estimate

H(I - QEN)am extHHl D)

2.43 : =
(2.43) Z / H8 i, ext (Zars HHl(D) sup  discre(Za, (EN)a)-
Jladle=1 70 " raclo1)
The next step is to introduce weights wy € (0,00) for k = 1,...,m and define
the associated product weights with respect to the multi-index a by wq = [IiL; wi*.

Later on, we will specify these weights by exploiting the decay properties of the occurring
derivatives of the integrand. By inserting the weights into (2.43), we deduce that

” (I - QEN)am,ext HH(%(D)

< Z {W(;l/Q /[;) Jlal Hazaﬁm,ext(zaaC)HHé(D) dZa}{wi/Tl)c((EN)a)}

(2.44) llexl| o =1

S{l sup w;1/2/[0 l]wHa;"&m,ext(za,c)HHé(D) dza}{ Z wa/QDc((EN)a)}.

|etlloo=1 llatlloo=1

This corresponds in the terminology of the beginning of section 2 to the weighted and
generalized centered Koksma-Hlawka inequality with the choices r = co and s = 1, see
(2.3). Due to the definition of @y, ext, cf. (2.24), the derivative Oglm ext(Za,c) vanishes
in [0,1]1*1\ (Ky),_, and coincides with the derivative of fiy, in (Ky),. Therefore, with C
defined as in (2.31), we can estimate

sup w;1/2 /[0 e H&;’am,ext(za,c)HHé(D) dzq

llorfloo=1

Sl sw ezl [T (wCminfap1 - 27 ) da

‘aloof KN a k=1
ap=1
< —1/29|c 1/2 175,6)
[ flz2(p) | S”Ulp wo 172 H k:'ka e
alleo=1
Qk:

< fllzzpy sup wy 22 H(

laloo=1

[e73
) (b )0
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The specific choice of the weights

_ STFC((Sk, 2’yk)2k27£

2.45 s
( ) w (5,3 log2 2

yields that
2k 0\ F
1/2 _ Yk
W2 =] () .
i N Ok
Therefore, we obtain that
~\ Ok
sup  wy'/? H ((;ka') (bp N )% < N9 H bi’“.
llatlloo=1 k=1 k k=1

Now, the prime number theorem, see e.g. [SMC95], implies that by, < 2klog(k+2). Hence,
we deduce that

H b% = exp <Z 0y log bk> <exp <Z k=1 og (2k log(k + 2))) < 0.
k=1 k=1 k=1

From this, we finally conclude the estimate
sup w;1/2/ Hagﬁm,ext(zavc)HHl(D) dzq SJN'(;‘HfHLQ(D)
llelloo=1 [0,1] 1 0

This bounds the first term on the right-hand side of (2.44).
In order to bound the weighted sum of the L*>-centered discrepancies, i.e. the
second term on the right-hand side of (2.44), we use the following result from [Nie92]:

Dextr(EN) < QmD*(EN)
Thus, it follows that
Y wiPD(EN)a) £ Y. wiDer(En)a) < Y. wi/ 21D ((En)a).
lefloo=1 lledlloo=1 el oo=1
Under the decay property
oo
Zﬁ)}cmklogk < 00
k=1
of the weights Wy, := 4wy, it is shown in [Wan02], that
(246) > @ *Di(En)a) SN

llelfoo=1

holds for all 6 > 0 with a constant which depends on ¢ but not on the dimensionality m.
This condition is satisfied if the weights fulfill w,i/ 2 < k=277, Hence, we get the following
condition on the decay of :

4k, C
Ok

5
<SETN = oy < 48 g3 o 42, 0




68 Chapter IV. (Quasi-) Monte Carlo quadrature

With the preceding two lemmata at hand, we can establish the estimate (2.27).
This completes the proof of Theorem (2.25). Note that the estimation of the L>°-centered
discrepancy in Lemma (2.41) by the extreme discrepancy is not sharp and might be im-
provable. This would lead to a better constant in the determination of the weights wg.
Nevertheless, this does not affect the summability condition of the weights and, therefore,
does not influence the requirements on the decay of {yx}r. Moreover, in the last proof,
we used the result of [Wan02] about the estimation of the discrepancy, which can be ex-
tended by the result in [KSS12a] as already pointed out in the uniformly elliptic case.
This would make the proof of Lemma (2.41) more technical and is therefore omitted. It
would imply that the integration error considered in Lemma (2.41) can still be bounded
independently of m with a lower convergence rate provided that the sequence {7} decays
only faster than {k=377} for some 5 > 0. We would like to point out that the decay con-
dition, needed in the proof of Lemma (2.28) to bound the truncation error with constants
nearly independent of m, is {k737"};. Nevertheless, we would not claim that this is a
sharp condition. In particular, we observe in our numerical results dimension-independent
convergence rates even for a weaker decay of the sequence {7y }x.

In Theorem (2.25), we have shown approximation results of the quasi-Monte
Carlo quadrature based on Halton points for the mean of the solution u,, to (II1.3.5). Note
that, due to the regularity estimates proven in Section IIL.5, the result can be extended in
complete analogy for the computation of the p-th moment MPu,, provided that f € LP(D).
This is due to the similar behaviour of the estimates on the solution’s derivatives and the
derivatives of its powers.

(2.47)  Corollary. Let f € LP(D) for p > 2. Under the conditions of Theorem (2.25),
the quasi-Monte Carlo quadrature using the first N Halton points for approximating the
p-th moment of the solution u,, to (II1.3.5) satisfies the error estimate

N —144
(2.48) ||(I - QEN)U%HW(}J(D) S ||f||’£p(D)mN *
with a constant depending on p and J, but not on the dimensionality m.

Proof. In the proof of Theorem (2.25), we exploited the bounds on the derivative of the
integrand u,,. The p-th power of w,, satisfies the following estimate on the derivatives

C(p, D)py\* (@n(y)
P < | ’
oo oo % o (<o) (255
This estimate is very similar to the bound on the derivatives of u,,. To apply all the steps
of the proof of Theorem (2.25), we observe that the modified sequence {C(p, D)pvi }« has,
for each fixed p, up to a constant the same decay behaviour as {7x}r. Moreover, with
(II1.5.14), we can estimate that

am(y) p m
<am<y>) [ Iy0 )y < exP (kzlz%pmyk\) 17112,

p
) )y

This leads in item (4i.) of the proof of Lemma (2.28) to the constant C(d, 3pyx). Since
3py also has up to a constant the same behaviour as 2+, all the steps of the proofs of
the Lemmata (2.28) and (2.41) remain valid which verifies (2.48). Nevertheless, we would
like to mention that the constants in (2.48) may grow exponentially in p. o
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3. Numerical results

For the numerical validation of the theoretical findings, we consider the computation of
the first four moments of the solution wu,, of the one-dimensional diffusion problem

(3.1) =0 (am(x,y)0pum(z,y)) =11in D = (0,1)

with homogenous Dirichlet boundary conditions, i.e. 1, (0,y) = un(1,y) = 0. The dif-
fusion coefficient a,,(z,y) is determined by a truncated Karhunen-Loéve expansion with
respect to a covariance kernel of the Matérn class. More precisely, we investigate the two
different kernels k75 and k5 /5 from (I11.4.3) where the correlation length £ is set to £ = 1/2
and the variance 02 = 1/4. The decay of the related sequences {;} is depicted in Fig-
ure II1.2. The computation of the truncated Karhunen-Loéve expansion is performed by
a pivoted Cholesky decomposition of the associated covariance operator C, see (II1.2.1).
Although, a truncation with respect to the weak error estimates in Section II1.2 would
be sufficient, we truncate the Karhunen-Loéve expansion in a more conservative way. As
already mentioned in Remark (II1.2.16), we choose m in such a way that the trace error
in the covariance operator C is smaller than €2 in order to rule out the truncation error.
Herein, the accuracy ¢ reflects the precision of the spatial discretization.

We have discretized (3.1) by piecewise linear finite elements and choose piecewise
constant elements for the discretization of the diffusion coefficient. The discretization level
is in all computations set to 14 which results in a meshwidth A = 2714, This fine meshwidth
prevents that the overall error is dominated by the finite element discretization error.
Notice that for higher-dimensional spatial domains D, it would be unfeasible to employ
such high refinement levels. Hence, the one-dimensional toy problem under consideration
is perfectly suited for the investigation of the convergence of the moment computation.

Since the solution of (3.1) is not known analytically, we have to provide a reference
solution. This reference solution is computed by the quasi-Monte Carlo quadrature with
Halton points and N = 10 - 220 ~ 107 samples.

For the investigation of the convergence rates of the Monte Carlo as well as the
quasi-Monte Carlo method based on Halton points, we have kept the spatial discretization
level fixed and successively increased the number of quadrature points N by N = 10-2/ for
j=1,2,...,20. Additionally, in case of the Monte-Carlo, we compute the RMSE based
on five realizations of the Monte-Carlo estimator. The error with respect to the reference
solution is measured in the H'(D)-norm for the approximation of the mean and in the
Wl (D)-norm for the approximations of the higher order moments, respectively.

3.1 Results for lognormal diffusion
The Matérn kernel for v = 7/2

For the smoothness parameter v = 7/2, we have truncated the Karhunen-Loéve expansion
after m = 30 terms. As can be seen from Figure III1.2, the sequence {7}, decays in this
case exactly with a rate of k=% which is the limiting case in order to fulfill the requirements
of Theorem (2.25).

The error plots of the Monte Carlo method for the approximation of the first
four moments and the according plots of the quasi-Monte Carlo method are visualized in
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Figure IV.1: Errors for v = 7/2 of the Monte Carlo quadrature (left) and the quasi-Monte
Carlo quadrature (right) in the lognormal case.

Figure IV.1. In these plots, we see that the convergence rate of the quasi-Monte Carlo
method is in each case superior to the convergence rate of the Monte Carlo method.
As expected, we observe algebraic convergence rates. In case of the quasi-Monte Carlo
method, we obtain a convergence rate of N =5/6 for the computation of the mean and a
slightly lower rate for the second and higher order moments. This can be explained by
the exponential dependence of the constant in Corollary (2.47) on p for the quasi-Monte
Carlo method. Since we plot absolute errors and the considered norms of the moments
decrease from the first to the fourth moment, the initial errors decrease from the first to
the fourth moment as well. For the Monte-Carlo method, we observe for all moments the
expected convergence rate 1/2.
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Figure IV.2: Errors for v = 5/2 of the Monte Carlo quadrature (left) and the quasi-Monte
Carlo quadrature (right) in the lognormal case.
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The Matérn kernel for v =5/2

For the smoothness parameter v = 5/2, we have truncated the Karhunen-Loeéve expansion
after m = 64 terms. As expected, the convergence rates of the Monte Carlo quadrature
remain unchanged in comparison to the previous example. Although, the correlation kernel
k5o does not meet the required smoothness assumptions of Theorem (2.25) anymore, we
observe the same convergence rates, as for the correlation kernel k7/. A visualization of
the corresponding errors plots is given in Figure IV.2. From this figure, we immediately
deduce that the quasi-Monte Carlo quadrature is preferable to the Monte Carlo quadrature
for this example.

In our examples, we observe essentially the same convergence behavior of the
Monte Carlo and the quasi-Monte Carlo quadrature based on Halton points with respect
to an increasing length of the Karhunen-Loéve expansion. This behaviour was expected for
the Monte Carlo quadrature. For the quasi-Monte Carlo quadrature, this indicates that the
linear dependency on the dimensionality m in the convergence rate in Theorem (2.25) can
be removed or at least weakened, see also Remark (2.39). In addition, the results for the
correlation kernel k5 5 imply that the claimed decay conditions on {7y} in Theorem (2.25)
can most likely be improved.

3.2 Results for uniformly elliptic diffusion
The Matérn kernel for v = 7/2

We consider (3.1) with a diffusion coefficient which is given by a truncated Karhunen-Loeéve
expansion

am(@,y) = Ea(e) + 3" Viror(@ye @ € [0,1].
k=1

In addition to the covariance kernel, the expectation field of a,, has to be known. We set
E,(z) = 2.5 which is sufficient to guarantee the positivity of a,.

The convergence results for the Monte Carlo and quasi-Monte Carlo quadrature
based on Halton points for the approximation of the first for moments of u,, are visualized
in Figure IV.3. As in the lognormal case, the Monte Carlo quadrature yields for all
moments a convergence rate 1/2. The convergence results for the quasi-Monte Carlo
quadrature are expected to be slightly better than in the lognormal case. Indeed, all
the moments converge with a rate of approximately 10/11. Hence, the convergence rate
comes close to the upper bound 1. The convergence rate of a quasi Monte Carlo quadrature
based on Halton points is even for m = 1 limited by 1 since, in this case, the discrepancy is
bounded by O(N~1). This demonstrates that the dimensionality m does not significantly
impair the convergence of the quasi-Monte Carlo quadrature in the numerical examples.

The Matérn kernel for v =5/2

As in the previous example, we set the expectation field of a to E,(x) = 2.5. On the left-
hand side of Figure IV.4, the convergence rate of the Monte Carlo quadrature is shown. As
in all other examples, the convergence rate is 1/2 for the moment computation. Neverthe-
less, we observe that the convergence of the Monte Carlo quadrature is not monotonically
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Figure IV.3: Errors for v = 7/2 of the Monte Carlo quadrature (left) and the quasi-Monte
Carlo quadrature (right) in the uniformly elliptic case.

with respect to the number of quadrature points. This can be explained since the method
provides error estimates in the mean square sense.
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Figure IV.4: Errors for v = 5/2 of the Monte Carlo quadrature (left) and the quasi-Monte
Carlo quadrature (right) in the uniformy elliptic case.

For the quasi-Monte Carlo quadrature, we observe essentially the same error
plots, visualized on the right-hand side of Figure IV.4, as for the Matérn kernel with
smoothness parameter v = 7/2. This demonstrates that the quasi-Monte Carlo quadra-
ture works robust with respect to the increase of the dimensionality which is, as for the
lognormal examples, m = 30 for v = 7/2 and m = 64 for v = 5/2.

We conclude that the quasi-Monte Carlo method based on Halton points outper-
formes the Monte Carlo quadrature in the numerical examples of this section. Especially
in the lognormal case, the quasi-Monte Carlo quadrature performes even better than ex-
pected. More precisely, the method converges dimension-independent with a rate close to
1 even if the Matern kernel with v = 5/2 is used. In particular, this case is not covered
by our analysis anymore.



Chapter V

GAUSSIAN QUADRATURE

In this chapter, we discuss and analyze the application of Gaussian quadrature rules for
approximating the moments of the solution u,, to (II1.3.3) or to (II1.3.5). We will consider
full tensor product quadrature methods as well as sparse Smolyak type quadrature meth-
ods. The uniformly elliptic case (II1.3.3) is treated with the Gauss-Legendre quadrature,
assuming that the random parameters in the Karhunen-Loéve expansion are uniformly
distributed. As long as the ellipticity of the diffusion coefficient is guaranteed, in principle
any arbitrary distribution on a finite interval can be considered. This would lead to a dif-
ferent system of orthogonal polynomials which can be determined by a 3-term-recurrence
relation, see e.g. [HB09]. Then, a Gaussian quadrature rule with n points is constructed
based on the roots of the n-th orthogonal polynomial. Since the underlying density func-
tion for the lognormal case (II1.3.5) is the Gaussian density, the orthogonal polynomials
in this case are given by the Hermite polynomials and, thus, the resulting quadrature is
the Gauss-Hermite quadrature.

The main focus of this chapter will be, as in the previous one, the investigation
whether the convergence rate of such methods deteriorates with the dimensionality m or
not. We consider anisotropic tensor product Gaussian quadrature and anisotropic sparse
Gaussian quadrature methods. The convergence analysis is based on one-dimensional
best polynomial interpolation error results from [BNT07, Bie09]. These error estimates
are quite similar in the lognormal as well as in the uniformly elliptic case. Hence, we
summarize the results into a more general one-dimensional Gaussian quadrature error
estimate and treat both cases simultaneously. In order to obtain dimension-independent
convergence rates for the anisotropic Gaussian quadrature, the decay requirements on the
sequence {vx} turn out to be quite strong, namely v, < exp(k~177) for n > 0. Thus, we
additionally analyze the impact of the dimensionality in case of an algebraically decaying
sequence {7V }-

For the anisotropic sparse Gaussian quadrature, we present a new bound on the
number of indices in an anisotropic sparse grid in order to improve the results of the
anisotropic tensor product Gaussian quadrature. We formulate this estimate as a conjec-
ture since it is only proven for two dimensions in this chapter. In the appendix, the proof
is extended up to m = 5 dimensions '. Nevertheless, we checked this bound numerically
for various values of m and various anisotropic settings. With this new estimate at hand,
we can at least show that the convergence rate of the anisotropic sparse Gaussian quadra-

'In the meantime, the conjecture is proven by Abdul-Lateef Haji-Ali
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ture is dimension-independent for arbitrary exponentially decaying sequences {7 }x. This
is, for example, the case for Gaussian covariance kernels. Moreover, in case of algebraic
decay properties on {7;}r and a moderate dimensionality m, our analysis still provides
satisfactory results, since the dimensionality enters only with the factor log(log(m)) into
the convergence rate. Although these estimates require the validity of the conjecture, the
findings help to better understand why the convergence rate of anisotropic sparse grid
quadratures behaves quite well even for moderately smooth covariance kernels. At the
end of this chapter, the theoretical findings are validated by numerical examples.

1. Univariate Gaussian quadrature

Let p > 0 be a density function on I' C R. Then, we define an scalar product on L%(F) by

(v, w)z(r) = / v(y)w(y)p(y) dy.
r

A sequence of orthonormal polynomials in Lg(l“) can be constructed by the 3-term-

recurrence relation

(L1)  Brripk+1(y) = (¥ — anr1)pe(y) — Brpr—1(y), k>1

with p_1 =0 and pg = 1. The coefficients aj and §j are given by

apr1 = (pr(y), ype(y))rzry  and
B+t = llak+1llzz(r) with  qry1 = (¥ — s 1)Pr(y) — Bepr—1(y)-

The N-point Gaussian quadrature on I' with respect to the density p is then
defined by the quadrature points Jy := {m1,...,nn} and the corresponding quadrature
weights {w1,...,wn}. The quadrature points are determined as the N roots of py and
the weights by wr = (L, 1) 2(r), where Ly denotes the k-th Lagrange polynomial with
respect to the point set Jy. Numerically, these quadrature rules can be constructed by
determining the eigenpairs of the Jacobi matriz J which is associated with the 3-term-
recurrence relation (1.1), see [HB09]. This Jacobi matrix is the N x N tridiagonal matrix

B1 o 0
Iv=|™ B2
B an—1
0 an-1 BN

Denoting by (Mg, vk)/{c\[:1 the eigenpairs of Jy, where the eigenvectors vy are assumed to
be normalized, i.e. |[vg|l2 = 1, it holds that ny = Ay and wy, = v3 ; for k=1,...,N.

With the quadrature points and weights at hand, we define the univariate N
point Gaussian quadrature rule

N
(Qa,nv) (%) =D wiev(x,1r)
=1
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to approximate the Bochner integral
(1)) 1= [ v(x,9)p(w) dy.

This quadrature rule corresponds to the quadrature operator Qg n: C(T; X) — X, where
o is given by (I11.5.23) for m = 1 in the lognormal case and o = 1 in the uniformly elliptic
case, respectively. With the construction above, we are in principle able to consider
arbitrary density functions. Nevertheless, we restrict ourselves to the Gauss-Legendre
quadrature on I' = [—1/2,1/2] in the uniformly elliptic case and denote the associated
quadrature operator with IV points by Q¢r,n. Likewise, we write Qgm,n for the Gauss-
Hermite quadrature operator with N points.

In the sequel, we adapt the analysis and the notation presented in [BNTO7],
where the approximation error of the stochastic collocation method is analyzed. Ac-
cording to [BNTO07], we shall introduce the one-dimensional Gaussian auxiliary weight

o(y) = (2m)/*exp(—y2/4) for the lognormal case and denote the corresponding space
by C?/E(R; X). The norm in C?/E(R; X) is weaker than the norm in C2(R; X) which yields
that CO(R; X) C C%(R; X).

The following two lemmata bound the one-dimensional quadrature error by the
polynomial best approximation error. They are slight modifications of the corresponding
lemmata in [BNT07] for the polynomial interpolation.

(1.2) Lemma. The quadrature operator Qgmn: CY(R; X) — X is continuous.

Proof. Consider v € C2(R; X). By using the triangle inequality and exploiting the posi-
tivity of the weights wy of the Gauss-Hermite quadrature, we deduce that

Wi
1Qau vl = || Swiwlm)| < 3 willo(m)llx = 32 s lotmvm)
i=1 X i=1 i=1 o\
N Wi
< ] ; ! < . .
< 2o lotmemlly 3 205 < Iellogeesx)

The last inequality follows from [Usp28], where the convergence

Y wi Now [ p(y)
Z — / —dy < o0
i=1 o-(nl) R U(y)
is shown. 0O

The above lemma is also valid for the space C?/E(R; X). Moreover, the Gauss-

Legendre quadrature operator Qg n: C([—1/2,1/2]; X) — X is obviously continuous
with continuity constant 1 = "IV, w;, i.e. it holds for all v € C%([—1/2,1/2]; X) that

Qar.nvllx < [vlco=1/2,1/21:x)-

The continuity and the polynomial exactness of the quadrature operators are
exploited to relate the quadrature error to the polynomial best approximation error in
C?/E(R; X) in the lognormal case and in C°([—1/2;1/2]; X) in the uniformly elliptic case,
respectively. Therefore, let us denote by P, (I") the space of polynomials of degree at most

n.
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(1.3) Lemma. For every v € C?/E(R; X), the quadrature error of the N-point Gauss-
Hermite quadrature is bounded by

Tv — vl x < inf v —w XY
| Qaunvlx S weri ™ mox | HC%(R,X)

Accordingly, for every v € C°([-1/2,1/2]; X), it holds for the N-point Gauss-Legendre
quadrature that

”IU_QGL,NU”X N Hv_wHCO([—l/Zl/Q};X)'

inf
wEIPQN,l([—l/Zl/QD@X

Proof. Since the N-point Gauss-Hermite quadrature is exact for all polynomials of degree
2N —1, it holds that Qg ,nyw = Tw for all w € Pay—_1(R) ® X. Moreover, we have by the
continuity of the integration operator I in C\O//S(R; X) that

Jollzymn = [ lellxo(@) do < lvlles v

Using additionally Bochner’s inequality (I1.3.6) and the continuity of the quadrature op-
erator Qgu,N, cf. Lemma (1.2), we deduce for arbitrary w € Pay—1(R) ® X that

1 = Qannvlx < [[I(v—w)llx + [|QauN(v —w)lx
Slv— wHL}](R;X) + [lv = w||COﬁ(R;X)
< _
S wHCOﬁ(R;X)~
The assertion follows in complete analogy in case of the Gauss-Legendre quadrature.

Hence, in order to estimate the approximation error of the univariate Gauss-
quadrature, we have to estimate the error of the polynomial best approximation for certain
functions v € C%(R; X) in the lognormal and for certain functions v € C°([—1/2,1/2]; X)
in the uniformly elliptic case, respectively. This would not lead to useful results for general
functions v contained in these spaces, but the specific integrands under consideration pro-
vide additional regularity. In particular, they are analytic and, moreover, analytically ex-
tendable into a region of the complex plane according to Theorem (II1.5.34) and Corollary
(IT1.6.6). For such kind of functions, approximation results are available. In the lognormal
case, we exploit the one-dimensional approximation error discussed in [Bie09]. The proof
of this result is based on estimates for the Fourier-Hermite coefficients which are calculated
with the help of Cauchy’s integral theorem. Therefore, recall that os(y) = exp(—s7v|y|)
and X denote a Banach space, for example X = H} (D) or X = Wol’l(D).

(1.4) Lemma ([Bie09]). ? Suppose that v € CQ (R; X) admits an analytic extension
in (R, 7) for some 1/v/2 < 7 < 1/v. Then, the error of the best approximation by

2Unfortunately, this lemma turned out to be wrong after the defense of the thesis. The proof of this
lemma is based on an estimate of the Hermite coefficients of the function v by means of Cauchy’s integral
formula. But, there is a factor v/n! missing in each Hermite coefficient and, hence, even convergence of the
remainder of the Hermite series cannot be proven with this estimate. For a fixed dimension m, the estimate
(1.8) can be used instead to obtain convergence results. However, for small values of 7, the estimate (1.8)
is not very accurate due to the constant C(7) and, thus, it does not yield good enough results for a
convergence analysis with respect to a growing dimensionality m and increasing regions of analycity 7 for
k =1,...,m. Therefore, the following analysis in this chapter is only valid for the uniformly elliptic case
or, in more generality, for multivariate quadrature problems where an estimate (2.9) is available for the
univariate quadrature.
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polynomials of degree at most n can be bounded by

(15) |t e = wlloy o) < Clos P PE Il o )

where [[v][co(sr,r);x) = SUP.exnr ) 0(Re(2))([v(2)]| x and
2 exp (%) exp(syT)

Vor—1

(1.6) Clos,7) =

(1.7) Remark. The above lemma is only useful when the quantity 7 which describes
the region of analyticity is greater than 1/4/2. For smaller values of 7, there are estimates
available of the form

(1.8) wepil(lﬂ%@){ v —wleo @x) < C(1)vnexp(—1v/n),

cf. [BNTO07, Biell|. Although, the estimate (1.8) looks quite promising, the constant C(7)
may grow considerably fast in 7, approximately like exp(72/2) and, thus, (1.8) is not useful
for large values of 7.

Nevertheless, the regions of analyticity in our application grow with the dimen-
sionality which implies that at least after a certain fixed number kg of dimensions the
conditions of Lemma (1.4) on 7 are fulfilled for all & > k¢. In this case, we would have to
deal with (1.8) in the first kg dimensions which further complicates, but does not impair
our analysis. Hence, we assume in the following that each 71 for k = 1,...,m meets the
assumptions of Lemma (1.4).

The numerator in the constant in (1.6) decreases for decreasing sy. Hence, for
fixed s and v < v/2, the numerator in (1.6) can be bounded by a generic constant C' > 0.
Therefore, we can reduce estimate (1.5) to

; C — 10O TN
(19) o= wles wmx < Z5—7e eI 0 o sk,

Lemma (1.4) shows that the univariate Gauss-Hermite quadrature converges ex-
ponentially in terms of the number of quadrature points for functions which are analyt-
ically extendable into some strip around the real line. The corresponding result for the
Gauss-Legendre quadrature is provided by the next lemma from [BNTO07].

(1.10) Lemma ([BNTO07]). Suppose that v € C°([~1/2,1/2]; X) admits an analytic
extension in X([—1/2,1/2],7) for some 7 > 0. Then, the error of the best approximation
by polynomials of degree at most n can be bounded by

2

—nl
v —wllco=1/2,1/21:x) < ¢ "o o

1) ex leg-1/2,/21m:)5

with kK = 27 + /1 + 472.
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2. Anisotropic tensor product Gaussian quadrature

The integrals in our approximation are defined over the m-dimensional domain I'. Hence,
we have to construct a multivariate quadrature formula. This can simply be done by
tensorization of the univariate quadrature rules. Therefore, we define the tensor product
Gaussian quadrature operator with respect to a multi-index N € N by

m
k
21 @anow) = (@ )09 = X wartsina)
k=1 aceJN
as an approximation to the multivariate integration operator I defined in (IV.0.1). Herein,
the index set is given by Jn = ka:1 JN,- Moreover, the quadrature points and weights
are defined according to

(2.2) Ny = <77&11), cee &’;"n)) and  wq = kl_[ wgz).
=1

Note that I coincides, due to the product structure of the measure p dx, with the tensor
product integration operator

I:= é) %),
k=1

2.1 Continuity of the Gaussian quadrature operator

It is crucial to investigate the continuity of Qg n and I in order to establish error esti-
mates with constants which are independent of the dimension m of the parameter domain
I'. In analogy to the univariate case, we denote the tensor product Gauss-Hermite quadra-
ture operator by Qga N and the tensor product Gauss-Legendre quadrature operator by
Qcr,~. In the uniformly elliptic case, the continuity of Qg N is again fulfilled with
continuity constant 1:

> wat(x, 1)

acJN

1Qar N[ x =

(2.3) X

< Hv’’(70([—1/271/2]’";)() Z Wa = ””HCO([—1/2,1/2]m;X)-
acJN

(2.4) Lemma. Let the weight o be defined as in (II1.5.25). Then, the multivariate
tensor product Gaussian quadrature operator Qgy N as well as the integration operator
I are continuous as mappings 025 (R™; X) — X with continuity constants which depend
on s but not on m.

Proof. For the integration operator I, the assertion is directly obtained by (I11.5.26) with
the continuity constant C(oy). For the quadrature operator Qgu N, we conclude in the
same way as in the univariate case that

(2.5) 1QcaNv|[x < [Jvllco, ®m:x) > wao; (M)
aceJN
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It remains to show that 3¢ 7. wa0; ' (1,) is bounded by a constant independent of m.
Therefore, we exploit the fact that the function o5(y) = [Ti; exp(—syk|yx|) as well as the
weights wqa have tensor product structure. Hence, the sum on the right-hand side of (2.5)
can be rewritten into a product of univariate Gauss-Hermite quadrature formulae

Z Wa Oy na —szg exp(svk’n D

acJN k=1/¢=1

From [Usp28], we know that the univariate Gauss-Hermite quadrature formula converges
for o(y) = exp(v|y|) and arbitrary v € R. To establish dimension independence of the
continuity constant of the tensor product operator, we have to use the decay properties
of the sequence 7. Since {y,}r € ¢}(N), there exists an index ko such that sy, < 1
for all & > kog. We assume now, without loss of generality, that it holds sv; < 1 for all
k € N. Otherwise, the continuity constant will additionally depend on kg, but will remain
independent on m. This assumption allows us to construct an estimate on the continuity
constant of the univariate Gauss-Hermite quadrature operator. In particular, we show
that

(2.6) Zwe exp(s*yk‘nﬁ ’) !

i 1— sy

With this estimate at hand, we can conclude with the Taylor expansion of the logarithm
at 1 and the summability of the sequence {~i}x, see (IV.2.37), that

- =exp < - i log(1 — S%))

k=1

o [ee]
Sexp(27k+cs227,%> < 00

k=1 k=1

m
> waoy (ma) <[]
k:l1

acJN

holds with a constant ¢ > 0. For the proof of (2.6), we follow some arguments from [Usp28|.
From there, we know that the Gauss-Hermite quadrature approximates the moments

1 2
Mp::m/Rypexp<y2>dy, p €N,

from below. Moreover, it is well known that the moments can be determined by

0 if p is odd
MP =<7 Tp%so " where (p—D!l:=(p-1)-(p—3)---3-1.
(p— DN, if pis even,

For notational convenience, we omit the dependency on k in (2.6) and set v = s, with
~v < 1. This leads, in combination with the series expansion of the exponential, to

N

N oo
@7 S weexp(ylne) zwz”’”f' z zwmv
=1 7j=1

(=1
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For even j, the convergence of the Gauss-Hermite quadrature for the moments from below
implies that

N
> welnel < MI = (j— 1)L,
=1

With the application of the Cauchy-Schwarz inequality, we additionally obtain that it
holds

N N N N
> winel =) \/wzlw\j“\/wdw\j_l < \lzwelndﬁw > welne
= = =1 =

< VMI—LMIFL = \[ij—l

for odd j € N. It is now easily validated that Zévzl welnel < 4! for all j € N. Inserting
this into (2.7) yields that

N o 1
ZWZGXP(’Y‘WD < Z’YJ =14
=1 j=0 v
Hence, we have established the estimate (2.6) which completes the proof. 0

With the convergence results of the univariate quadrature at hand, we are able to
estimate the error of the tensor product Gaussian quadrature. A crucial ingredient is the
analytic extendability of the integrands under consideration which is provided in Lemma
(IT1.5.34) for the lognormal case and in Corollary (II1.6.6) for the uniformly elliptic case.
The error analysis leads to an anisotropic tensor product quadrature formula since the
number of quadrature points in each direction is determined by the region of analytic
extension in this particular direction.

2.2 Error estimate for the anisotropic Gaussian quadrature

In this subsection, we analyze the convergence of the anisotropic tensor product Gaussian
quadrature. The basis for this analysis are the one-dimensional error estimates in Lemma
(1.4) and Lemma (1.10) and the continuity of the asociated multivariate integral and
quadrature operators, cf. (2.3) and Lemma (2.4). To estimate the error in the lognormal
and in the uniformly elliptic case simultaneously, we make the following assumption on
the one-dimensional error estimates.

(2.8) Assumption. Let the function v € CQ(T'; X) C L2(I'; X) be analytically ex-
tendable into ¥(I', 7) where X denotes a Banach space. Moreover, let Qg v denote the
N-point Gaussian quadrature with respect to the density function p. Then, there exist
functions g, h: Ry — R, such that the error of the Gaussian quadrature can be bounded

by

(29) 11U - Qan)vllx < g(r)exp (— h(T)EN — D)[ollcar.ryx)-
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(2.10) Remark. According to Lemma (1.3) and Lemma (1.4), the Assumption (2.8) is
fulfilled for the Gauss-Hermite quadrature with o(y) = os(y), I' = R, h(r) = log(/27)
and g(7) = C/(v/21 —1). The constant C depends, besides on the continuity constants of
I and Qgm N, only on a generic constant, cf. (1.9).
For the Gauss-Legendre quadrature, the combination of Lemma (1.3) and Lem-
a (1.10) yields that the Assumption (2.8) is fulfilled with o(y) = 1, I' = [-1/2,1/2],
h(7) =log(k) and g(7) =4/(k — 1) with k = 27 + V1 4+ 472.

With the one-dimensional error estimate (2.9) at hand, we can establish the
following result for the error of the anisotropic tensor product Gaussian quadrature.

(2.11) Theorem. For each k = 1,...,m, let v € CY(T; X) C Lf,(I‘;X) be analytically
extendable into X (T, 7). Additionally, let the tensor product Gaussian quadrature op-
erator Qg N: C2(T; X) — X as well as the integration operator I: C2(T'; X) — X be
continuous. If we choose the number of quadrature points IV, in the k-th direction such
that

|loge|
2h(y,) 27

(2.12)  Np>

we obtain that the error of Qg nv for approximating the integral Iv is bounded by

77777

where we use the notation I'y, = X T, cf. Lemma (II1.6.6). Moreover, the constant in
i=1,ik
(2.13) is only dependent on the continuity constants of Qg n and I.

Proof. We estimate the tensor product quadrature error as usual by the sum of the one
dimensional quadrature errors

(I - QaN)vllx

(2.14) < i (@S @ - @QEx), ® (I® - @y,) & 1¢+) ®...®I(m)>UHX
k=1

With the continuity of the multivariate integral as well as the multivariate Gaussian
quadrature operator, we can further deduce that

H (Qg,)Nl - ® QC?N? 1 (I(k) - Q(C];)zvk) @l Ve.. @ I(m)>UHX

2.15
219 (1% - ¥, o)

Next, we employ the one-dimensional error estimate (2.9) which yields that

(0 - ot oo

< g(m) exp (= h(7)(2Ni — 1)) S op(Re(@) ol ¥lx.
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Inserting this estimate into (2.15), we derive that
k— k m
(et oo @), o (19— ) o 10 oo 1]

2.16
(210 S gm)exp (= h(r)@Ne — 1) o)

C8, (3w )0y, (03:X))

With the choice (2.12) of the number of quadrature points and for a desired accuracy
e < 1, the assertion follows from

| log ¢|
h(7k)

and the summation in (2.14) over the terms in (2.16). 0

exp (= h(r) (2N, ~ 1)) < exp (= h() B ) = exp(~ | loge)]) = ¢

Theorem (2.11) implies that the error of the anisotropic tensor product Gaussian
quadrature is of order ¢ when we can bound the associated one-dimensional Gaussian
quadrature errors by (2.9). If the sequence {g(7)}« is additionally summable, we can also
bound the constant independently of m. Therefore, we investigate whether the sequence
{g(7%) }r is summable in case of the Gauss-Hermite and the Gauss-Legendre quadrature.
To this end, we have to exploit the behaviour of 7 for the integrands under consideration.
In particular, we relate the increase of 7 to the decrease of 7 in the lognormal case by
the following remark.

(2.17) Remark. (a) Notice that the regularity result (II1.5.29) for the solution
U to (I11.3.5), the regularity result (I11.5.30) for u2,, and, if f € LP(D), the reg-
ularity result (II1.5.32) for P, imply the conditions of Lemma (II1.5.34). This,
together with Lemma (2.4) verifies the conditions of Theorem (2.11) in the log-
normal case.

(b) Furthermore, the regions of analytic extendability {74}, can be chosen in such a
way that {7, '}, is summable due to Assumption (II1.4.8) on the weights {7y }.
Indeed, we have by (II1.4.8) that the sequence {7} belongs to ¢!(N). Now,
we have that the solution w,, to (I11.3.5) and the powers of wu,,, respectively,
fulfill the requirements (II11.5.35) in Theorem (I11.5.34) with pux = 7%/log2 and
ur = pC(p, D)/ log 2, respectively. This implies that py has the same asymp-
totic decay behaviour as ;. Since the region of analyticity in the k-th direction
has to satisfy 7, < 1/ug, we can, for example, bound the region of analyticity by
T = 1/2py. This ensures that 7, ! has the same asymptotic decay behaviour as
i and, hence, as .

(c) For each k =1,...,m, the quantity

””(z)”cgk (E(Fvak)?ng(FZ?X)) :Zeg?ﬁm)Us,k(Re(Z))HU(Z)HCS;IC(Rmfl;X)
in Theorem (2.11) is bounded by a constant times || f| z2(p) for the computation
of the mean and by a constant times || f H]Zp( py for the computation of the p-th
moment. Nevertheless, the constant obviously depends on the choice of 73, and
tends to infinity if 7, comes close to the boundary of the analyticity region, i.e. if
T — 1/ug, as can be seen from the proof of Lemma (II1.5.34).
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From Remark (2.17), we conclude that 7 ! has, up to a constant, the same be-
haviour as 7 in the lognormal case. Due to the similarity of the regularity results from
Section III.6 and with the same argumentation as above, we also obtain that 7, 1< 4k in
the uniformly elliptic case. Hence, the summability of the sequence {g(7%)}x follows imme-
diately from the summability of {7, 1}k in the uniformly elliptic as well as the lognormal
case. This can be seen in the lognormal case from

_¢
V2o, — 1

and the assumption that 7, < v/2 for all k, cf. Remark (1.7). In the uniformly elliptic
case, the summability of {g(7%)}x follows from the summability of {7, '}; due to
4 2

< —.
K — 1 TL

(2.18)  g(m) =

(2.19)  g(n) =

Hence, the quadrature error in Theorem (2.11) is, for the multivariate Gauss-Hermite
and the multivariate Gauss-Legendre quadrature, of order ¢ with a constant which is
independent of m.

2.3 Cost complexity of the anisotropic Gaussian quadrature

The next step is to analyze the cost, i.e. the number of quadrature points which are
required to provide the error O(e). It is obvious that the number of quadrature points
is given by the cardinality of the set Jn which is simply the product of the number of
quadrature points of the univariate quadrature formulae, i.e.

cost(Qa,N(e)> M) = #(Ine)) H Ni(e

The number of quadrature points in each direction is determined by (2.12). Thus, it holds
that

(2.20)  cost(Qanem) = ] Plogd 2} < klill <|}1(()g€)’ + 1).

k=1

The inequality follows from [§] < x for # > 1. From the following lemma, we know
that the cost in (2.20) can be bounded independently of m if the sequence {h(7g)x}x is
summable.

(2.21) Lemma. If the sequence {h(7;)r}r in (2.12) is summable, then there exists for
each 01,02 > 0 a constant C(d1,02) independent of m and e such that the cost in (2.20)
can be bounded by

(2.22)  cost(QaN(e),m) < C(61,82)e %,

Proof. From the summability of {h(7) !}, it follows that there exists a jo € N for each
01 > 0 such that

(223) > h(m)' <
k=jo+1
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Hence, we can split the product in (2.20) into

(2.24)  cost(QaN(),m) < H (’10g§’ ) ﬁ <’}1(()§:>‘ +1)_

k=j0+1

We assume here that m > jg since we are interested in the asymptotic behaviour when
e — 0 which implies m — co. With (2.23), the second factor can simply be estimated by

I (G 1) = ( 32 s +1)) <

k=]0+1

The number of factors jo in the first product in (2.24) is fixed and depends only on the
choice of 6; and on the decay properties of {h(7) '}, cf. (2.23). Hence, jg is particularly
independent of the desired accuracy € and, thus, also independent of m. Since jj is a fixed
natural number, there exists for all d2 > 0 a constant C'(d1,d2), independent of € and m,
such that

Jo
1
I1 [loge] +1) <C(61,89)e
izt \ PT)

Indeed, there is for arbitrary d» > 0 a suitable constant ¢ > 0 which depends on &5 and jg

such that log(z)7% < cx%. This establishes the desired inequality (2.22). 0

(2.25) Remark. Unfortunately, the summability of the sequence {h(7)~ !}, requires
that the regions of analyticity 75, increase like 7, > exp(ck!*") for some 1 > 0. This
corresponds to a superexponentially decay of {vi}x, i.e. 7 < exp(—ck!*7). Such a decay
rate is not obtained by any correlation kernel of the Matérn class. An example for a

correlation kernel which provides such a decay behaviour for 7, is given in [NTWO08b].

Since correlation kernels of the Matérn class do not provide the necessary decay
properties on the sequence {~x}x to obtain dimension-independent convergence rates for
the moment computation with anisotropic Gaussian quadrature rules, we investigate how
the convergence rate deteriorates with the dimension for an algebraic decay vy, < k™51
see (II1.4.8). Hence, the sequence {7} } increases with the same rate 7, 2 k*1, cf. Remark
(2.17). This implies that the sequence {h(7y)} increases in the lognormal case like

(2.26)  h(7;,) = log(V21;) > log (c1k*")
and in the uniform elliptic case like
(2.27)  h(7) = log(kk) > log(47x) > log (c2k™).

For simplicity of the further calculation, we assume that ¢; = co = 2. Then, we
can estimate the right-hand side in the cost estimate (2.20) by

1 [ |logel [ |logel? | log e|? | log(e)|
kli[1<h(7k> +1> = <1og(2) +1> (10 O —|—1>eXp (Zl (k)g k81)+1>>

logel?  \( lloge? Jlog(e)|
1 1
<log(2) + log(2 - 251) tljexp —;, log( ksl

IN
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The first two factors can be estimated as in (2.21) by C(8)e? for arbitrary & > 0.
Therefore, the essential term which dominates the cost for large values of m is the third
factor. We can estimate the sum in the third factor by

mo mo 1 om Li(m)
— <N <= [ Yz = :
(2.28) élog(%m) = ,;1 log(k*1) = 51/2 og(@)dr ==

The evaluation of the Eulerian logarithmic integral Li(x) at m in (2.28) behaves
like O(m/log(m)), see [AS64]. Both expressions, Li(m) and m/log(m), are used as esti-
mates for the number of primes contained in the first m natural numbers. Thus, it is known
that Li(m) log(m)/m — 1 for m — oo. Moreover, it is also known that Li(m) > log(m)/m
and, hence, the constant in the O-notation converges to 1 from above for m — oo.

Employing the estimate on the Eulerian logarithmic integral, we end up with the
estimate of the cost

_C _m
(229) COSt(QGL,N(s)) m) SJ g s1 log(m)

The bound (2.29) implies that the convergence rate of the anisotropic tensor
product Gaussian quadrature is algebraic and deteriorates quite quickly with the dimen-
sionality.

(2.30) Remark. (a) To get an impression, how the term m/(s1log(m)) behaves,
we calculate for s; = 4 and m = 15, that m/(s1log(m)) ~ 1.3848. Using the
correct Eulerian logarithmic integral instead of the approximation m/log(m), we
achieve Li(15)/4 ~ 1.7774. The above setting corresponds to the consideration
of the kernel of the Matérn class with v = 7/2, defined on the unit interval [0, 1]
and truncated after 15 stochastic dimensions. For this example, we expect a con-
vergence rate of the anisotropic Gaussian quadrature method of e =177 which
would be still superior to the convergence rate of a Monte-Carlo method. Nev-
ertheless, any offset in the decay of the sequence {~j}x remarkably compromises
the convergence results.

(b) In this section, we investigated the convergence and cost complexity of the
anisotropic tensor product Gaussian quadrature. It turns out that the decay
conditions on the sequence {v;}; are very strong, i.e. v < exp(k™'~") for ar-
bitrary n > 0, in order to obtain dimension-independent convergence rates. We
further analyzed how the convergence rate deteriorates with the dimensionality
m for algebraic decaying sequences {v;}r. As expected, for large values of m,
the convergence rate becomes worse than the convergence rate of a Monte Carlo
quadrature. Nevertheless, we achieve considerably improved results in compari-
son with an isotropic Gaussian quadrature rule. This yields that the anisotropic
tensor product Gaussian quadrature performs, for moderate values of m, like
m = 10 or m = 15, and sufficiently algebraic decay of {~x}, still comparable to
a Monte Carlo quadrature.
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3. Anisotropic sparse Gaussian quadrature

3.1 Definition of the sparse Gaussian quadrature

In this section, we construct anisotropic sparse Gaussian quadrature methods. Such meth-
ods are sparse Smolyak type quadratures, cf. [Smo63], and very similar to the anisotropic
sparse collocation method based on Gaussian collocation points which has been introduced
in [NTWO08b].

We start by considering an increasing sequence of univariate Gaussian quadrature
points

N; .
(31) 0]' = {nivj}izjl CR, Nj eN, j=1,2,...,

where Ni < Ny < .... The associated Gaussian quadrature weights are denoted by
{wivj}iv:jl and the associated Gaussian quadrature operators are denoted by Q¢ ;. For a
multi-index o € N, we define the multidimensional tensor product quadrature operator

by

Qca = Q(Gl,)al ® - ® Q(Czlc)ym'

Following the notation of [NTWO08a], we introduce for j € N the difference
quadrature operator

(3.2) Aj = QG,j — QG,j—la where QG,—I = 0.

With the telescoping sum Qg,; = ZZ:O Ay, the isotropic tensor product quadrature oper-
ator Qg j, which uses in each direction IN; quadrature points, can be rewritten by

33) Qgj= Y. AV®...®@Al"  wherej=(j,...,j) € N™
llelloo <
The cost of applying the isotropic full tensor product quadrature operator (3.3)
is obviously given by the number of points N contained in it. Thus, this isotropic
tensor product quadrature extremely suffers from the curse of dimensionality. The classical
sparse Gaussian quadrature, cf. [GG98, BG04], can overcome this obstruction up to a
certain extent. It is based on linear combinations of tensor product quadrature formulae

of relatively small size. To define the sparse Gaussian quadrature, we introduce as in
[INTWO08a, BNROO] for each approzimation level q the sets of multi-indices

X(q,m) = {OgaENm: Zangq}

n=1

and
m
Y(g,m) := {0§a€Nm: g—m+1< Zan gq}.
n=1
The Smolyak quadrature operator, cf. [Smo63, GG98], is then given by

(3.4) Ac(g,m) := Z Ag?al ®R...Q A(Gr?;m.
a€X(qm)
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Figure V.1: The 21 indices contained in the sparse grid X (5,2) on the left and the 56

indices contained in X (5, 3) on the right.

An equivalent expression is obtained by the combination technique [GSZ92]

:QG,OL

q— |

35)  Aglgm) = 3 (—1)q—|ai<m_1> (@ ®... o).
)

acY (¢,m

A visualization of the set of indices X (¢, m) is given in Figure V.1.

The number of quadrature points used in the above approach is considerably
reduced compared to the full tensor product quadrature. But it is not taken into account
that the different stochastic dimensions are of different importance to the solution u,,. In

fact, the cardinality of the set X (g, m) is given by

#X(q,m) = (“m)

m

which still grows exponentially in the stochastic dimension m. Thus, we equip each
stochastic dimension with a weight and use a weighted version of the Smolyak quadra-
ture operator. Let w € R’ denote a weight vector for the different stochastic dimen-
sions. We assume in the following that the weight vector is sorted in ascending order,
ie. w; <wg < ... < wy. Otherwise, we would rearrange the stochastic dimensions. We
modify the sparse grid sets X (g, m) and Y (¢, m) in the following way, see also [NTWO08b],

(36) Xw(qam) = {O <aeN": in: Oy Wy < Q}

n=1
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and

(3.7) Yw(g,m) := {O <aeN" g—|w| < Z Qpwy, < q}.

n=1

With this notation at hand, the anisotropic Smolyak quadrature operator of level ¢ € N is
defined by

(38) AG,w(qa m) = Z A(G%,)C\q ®...0 A(GWZm
acXw(g,m)

which can equivalently be expressed as, cf. [NTWO08b],
(3.9) Acw(g,m) = Z cw(@)Qga, Wwith  cw(a) = Z (=18l

weiuta
The formula (3.9) can be regarded as the anisotropic combination technique
quadrature. For the evaluation of this formula, we only need to determine the coeflicients
cw(a) and to apply tensor product quadrature formulae of relatively small size. Thus,
in order to compute the approximation of the moments to the solution wu,, to (I11.3.3) or
to (II1.3.5) with the anisotropic Smolyak quadrature (3.9), it is sufficient to evaluate the
integrand v = u®, on the anisotropic sparse grid

jw(% m) = U 00&1 X ... X 9am.

acYw(q,m)

Note that the Smolyak quadrature operator (3.4) coincides with the anisotropic Smolyak
quadrature operator (3.8) for the special weight vector w = 1.

In Figure V.2, the indices of the weighted sparse grid X(; 2.5)(5,2) and of the
weighted sparse grid X(; 23)(5,3) are visualized. We observe that the number of indices
is drastically reduced in comparison to the according isotropic sparse grids visualized in
Figure V.1.

3.2 Preliminaries for the convergence analysis

In order to analyze the approximation error of the anisotropic sparse Gaussian quadrature
method, we provide in this subsection some preliminary results. Firstly, we remember that
the solution u,, to (II1.3.3) or (II1.3.5) and its powers are, in view of Corollary (II1.6.8)
and Theorem (I11.5.38), analytically extendable in the following sense:

(3.10) Lemma. Let X = H}(D) forp=1and X = WOI’I(D) for p > 2. The powers
uP, for p > 1 of the solution u,, to (II1.3.3) in the uniformly elliptic case admit an analytic
extension into the region 3(T', 7) for all 7 with

a
C(0)k*C (p, D)pyi”

where C(9) = Z k=170 for arbitrary § > 0.
k=1

T <

In accordance with the regularity estimate (II1.6.2) for u,, and the estimate (I11.6.4) for
u2,, we have that C(1,D) = C(2, D) = 1. For p > 2, the constant C(p, D) is given as in
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Figure V.2: The 10 indices contained in the weighted sparse grid X(; 2.5)(5,2) on the left
and the 16 indices contained in X; 5 3)(5,3) on the right.

(IT1.5.21) according to the regularity estimates for the higher order moments in Corollary
(IT1.6.3). In addition, it holds that

. L ifp=1,

lub, lco s (=1/2,1/2m 7):x) S “inpHLP(D) with 01 = {0, Fp> 1.

In the lognormal case, the solution wu,, to (II11.3.5) and its powers are analytically extend-
able into X(R™, 1) provided that

log 2
C(0)k*C (p, D)pyie”

Moreover, the p-th moment u?, is bounded in accordance with

T <

libullcy, @@m 1) S I pes, )

for a weight function oy with s > 2p if p € {1,2} and with s > 3p if p > 3. The constants
which are involved in the estimates depend on the choice of T and s, but are independent
of m.

Notice that, due to the Assumption (III.4.8) which states that v < k71 for a
s1 > 1, there always is an r > 0 such that the sequence {7} which describes the region
of analytic extension satisfies

(3.11) 7 > K.

The sequence {7y} is therefore increasing and tends to infinity.

For the further error analysis, we extend some results established in [NTWO08b].
As for the Gaussian tensor product quadrature, we base our convergence results on the
one-dimensional error estimate (2.9). According to the estimate (2.9), we choose in (3.1)
the sequence {N; }j of the number of quadrature points as

(3.12) N, = B(]’ + 2)} .
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Then, we can estimate the error of the difference Gaussian quadrature operator
Ag,j = Qcj—Qc¢,j—1 forall j > 1 and for all functions v € C2(T'; X)) which are analytically
extendable in X(I', 7) by

[Ag vlx < [[v=Qa,vllx + [lv — Qg j-1vllx
< g(7) (e—h(T)(j-H) + e—h(T)j) 1vllcozr )
< g(r) (1+e7")e MV o]l o sr )

< 29(7)e "™ o]l co (s mix)-

(3.13)

For j = 0, the difference Gaussian quadrature operator coincides with the function evalu-
ation at the midpoint z of I' which implies that

(314)  [lAgovlx = 1Qcovllx = llv(z)llx < eV vl cormr,mix)-

Analogously, it follows from (3.12) and (2.9) that

(3.15)  [Hv = Qagvllx < g(r)e DUV vl o)

Now, let us assume that the multivariate integrand can be analytically extended
into the region 3(T',7) as validated for the integrands under consideration in Lemma
(3.10). Then, it follows that the error of the tensor product of the operators Ag; is
bounded by the product of the one-dimensional errors. Indeed, we obtain for a multi-
index o« € N that

(860, @0 850, )1,

<max(2g(m),1—a1)e "™ sup oy (Re(z)) A(2)a ®-~-®A(m; v(z)
(316) zen(T1,m) H( G,z G, m) H

< ( [T max(2g(7,),1 - ak>> e~ 2=t MO |yl o 5301 1)
k=1

X

The product in the above estimate is bounded by a constant which is independent of the
dimensionality m if the sequence {g(7%)}r tends to zero as k increases. In addition, we
only take the maximum in this product in order to ensure that the constant is not less
than 1 if o, = 0.

3.3 Error estimate for the anisotropic sparse Gaussian quadrature

With the above preliminaries, we are able to establish error estimates for the anisotropic
sparse Gaussian quadrature. Therefore, we adapt some parts of the analysis in [NTWO08b],
but then conclude in a different way.

(3.17) Lemma. Let v:I' — X be analytically extendable into the region 3(T', 7) and
let the univariate Gaussian quadrature estimate (2.9) hold for each dimension k = 1,...,m.
Moreover, let the sequence of quadrature points be chosen as in (3.12) and let the weight
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vector w be given by wy = h(7;). Then, the error of the anisotropic sparse Gaussian
quadrature (3.4) is bounded by

H (I - AG,W(Q? m))UHX

(3.18) B m—l
S _max  C(k)e™( g(mi) + > () # Xwi (@, k) vl co s ,m:x)
=1,....m— i1
where we use the notation wi., = [wy,...,wi]T and
k
Xwy (¢, k) = {a e Nk Z apwy, < q}.
n=1
Furthermore, the constants C'(k) in (3.18) are given by
k
C(k) = ] max(g(ry), 1)
n=1

and the constant hidden in (3.18) is the continuity constant of I.

Proof. In the same way as in [NTWO08b], the error of the sparse quadrature is rewritten,
with the notation I = @™, 1™, by

(319) I-Agw(g,m)= iR(q,k) é) ™,
k=1 n=k+1
The quantity R(q, k) is defined for & > 2 by
k—1
R(q,k) = > X A?J)an ® <I(k) - QG»W*ZZ? anwn)/wd)

A€ Xw,,_ (gk—1)n=1
and for k =1 by
R(g,1) :=I" — Q¢ /)

For k > 2, each summand in (3.19) can be estimated with (3.15), (3.16) and with the
continuity of the integration operator by

H(R(q,k) é) I(">>v

n=k+1

k—1 e
5 Z ( H max(g(rn), 1)) e Zn:l anh(rn)

aElejk,1 (q’kfl)
- glre e Lla=Ensy amen) roe 1) o o 5 0m 1.

<o) S e (La- T anun) 1) =577 et

a€Xw, ., (g,k-1)

vl m@m r);x)-
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With the choice w,, = h(r,) for all n = 1,...,m, it follows that

H(R(q,k) é) I(")>v

k—1 k—1
5 g(Tk) Z e_q_zn:1 Olnwn-l-zn:l apWn HU

a€Xwy . (g:k—1)

lcoz@m 7):x)

= g(7k) Z e vllcom@m y;x-
a€Xwy . (g:k—1)

For k = 1, we have that R(q,1) = I — Qa,|q/w, |- We thus deduce that

< g(m)eMrla/wl+) [vllce(m@m 7):x)

H (R(q, 1) é) I<">>v

n=2 X

S g(m)e Yvllco s @m ) x) -

Combining our findings yields the estimate (3.18). O

Whenever the sequence {g(7%)}r is summable, we can further estimate the sum
in (3.18).
(3.20) Lemma. Let the conditions of Lemma (3.17) hold and let the sequence {g(7%) }«

be summable. Then, the error estimate (3.18) can be simplified to

321) [T = Acw(gm)vlly S e " H#Xwip 1 (@m = Dllvllogzm,mix)

with a constant which depends on the continuity of I, the summability of {g(7%)}r and on
the value of C'(k) in (3.18), but which is independent of the dimensionality m.

Proof. The constants C(k) in (3.18) are for each k = 1,...,m — 1 bounded by a generic
constant independent of the dimensionality m, whenever {g(7x)}x is summable. Hence,
(3.18) reduces to

m—1

|(T=Ag.w(g,m))v|y Se™* (Q(TI)JFZ 9(Ths) # Xw, (a, ’f)> Ivllcgsr,m:x)-
k=1
Furthermore, it holds for K =1,...,m — 2 that
#Xwi (6 F) < #Xwi (G F+1).

Thus, we can bound the sum in the above inequality by

m—1 m
g(ﬁ)"’Z 9T 1) # X w10 (0, k) < #Xwioi (@, m — 1) Z 9(Tk)-
k=1 k=1

Then, the summability of {g(7%)}, implies the assertion. 0
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(3.22) Remark. The summability of the sequence {g(7%)}r is an immediate conse-
quence of the summability of {7, '}, cf. (2.18) and (2.19). For the anisotropic tensor
product Gauss-Hermite quadrature as well as for the anisotropic Gauss-Legendre quadra-
ture, the summability of {r, 1, is deduced from the summability of {74} for the inte-
grands under consideration. Since we diminish the region of analyticity for the anisotropic
sparse Gaussian quadrature in order to expand the integrands analytically into a cross
product domain (I, 7), see Lemma (3.10), we require that = in (3.11) is greater than 1
for the summability of {g(7%)}x. This is the case if 7y fulfills (I11.4.8) with s > 2. Hence,
we restrict ourselves in the sequel to this situation.

3.4 Cost complexity of the anisotropic sparse Gaussian quadrature

Lemma (3.20) implies that the error of the anisotropic sparse Gaussian quadrature method
on level ¢ can be bounded by exp(—q) times the number of indices which are contained
in Xw(q,m —1). To find an error estimate in terms of the number of quadrature points,
we additionally have to estimate the cost of the sparse Gaussian quadrature method on
level gq. Therefore, we establish a bound on the number of quadrature points used in the
combination technique formula (3.9). This number is given by

cost(AG,w(q@),m)) = Z ﬁ Noy = Z ﬁ B <(ak * 2))—‘

(3.23)

Then, we simply use that Yy (¢,m) C Xw(g,m), cf. (3.6) and (3.7), and estimate the
maximum value of the summands in (3.23). For this, we have to solve the optimization
problem

m

max H (ar +1).

acXw(qg,m) k=1

This is equivalent to the problem

aeN™

m m
max H (ap+1) s.t. Z wroy < q.
k=1 k=1

We get an upper bound for this optimization problem if we extend the admissible set of
multi-indices to arbitrary m-dimensional vectors with positive coefficients

m m
sup H(ak—i—l) s.t. Zwkakgq and o >0 for k=1,...,m.
a€R™ k=1

The problem’s solution can be calculated by solving the equivalent optimization problem

m m
sup Z log(ag +1) s.t. Z wgop <qg and o >0 for k=1,...,m.
R =1 k=1
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We solve it by means of Lagrangian multipliers and get the optimal solution

’VLO
{“E 1, if k < no,
Q. —

Nowg

0, if k> no,
where ng is determined by
n
(3.24) np = argmax {q + ng > nwn}.
n=1,....m —1
This implies the following lemma on the upper bound for (3.23).

(3.25) Lemma. Let the weight vector w = [w, ..., w,]T be ordered ascendingly. Then,
the cost complexity of the anisotropic sparse Gaussian quadrature on level ¢ is, with ng
from (3.24), bounded by

q+ Z?ﬁl wé)

nowg

(3.26)  cost(Agw(q,m)) < #Xw(q,m) 1_0[ (

k=1
The product on the right-hand side in (3.26) can further be estimated.

(3.27)  Lemma. Let the weight vector w = [w1, ..., w;|T be ordered ascendingly. Ad-
ditionally, let ng be given according to (3.24). Then, it holds that

(3.28) H (W) < H (kwk 1).

el noWg

Proof. We show for k =1,2,...,ng— 1 that

(q + 70T R 4 kwno> (q +3°7° we)

noWn noWng—k
(3.29) 1
g+ 20w (ko Dwng | (g 4+ 300w
NOWn, (no — Dwpg— )
The successive application of this inequality for k = 1,2,...,n9 — 1 leads to
-1
ﬁ a+Xwe (a4, ”i—[ g+ 300 we
Pl nowg ~ \ nown, o\ (no— Dwy
Then, it follows by proceeding in the same way for ng — 1,79 — 2,...,2 that

70 no nog—2 no—2
H Q+Ze:1w€ < q 41 q +1 H Q+Zg 1 We
Pt NowWg MW, (np — wpy—1 o\ (no —2)wy

Since ng < m, this would immediately imply the assertion.
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To prove (3.29), we use the abbreviation ¢ := ¢ + Z?i;k_l wy and rewrite this

inequality by

no no—1
(no—1) (G+wng—k+kwnp,) (cj + Z wg> —no(G+(k + 1)wy,) <(j+ Z wg> <0.

l=no—k l=no—k

After expanding the products, some of the terms vanish and we can simplify this expression
to

no
1o (gwnok + (k+ 1)“’7210 + (Wno—k — W) Z wl)
l=no—k

—((j(d—i— i wg>+(wn0k+kwno)<c]+ i w4>>

l=no—k {=no—k

no
<ng (‘j(wno—k‘ - wno) + (wno—k - wno) Z Wy
l=ng—k

+ (k + 1)w72m - (wno—k + kwno)wno>

S no (nOwno (wnofk - wng) — Wny (wnofk - wno))

=ng(no — 1) (Wng—k — Wn,) < 0.

Here, the first and second inequality follow from ¢ + Zginof R We = q+ >0 we > nown,
and from wy,,_r < wy,. This completes the proof. O

Now, we can deduce, in view of (3.26) and (3.28), that the complexity of the
anisotropic sparse Gaussian quadrature is bounded by

m

(3.30)  cost(Agw(g,m)) < (H (lj% + 1)>#Xw(q,m).

k=1

3.5 A sharp estimate on the anisotropic sparse index set

In order to complete the convergence analysis, it remains to estimate the number of indices
in the set Xw(q,m). A quite rough estimate is provided by

T (4
(3.31)  #Xw(g,m) < kl;[l (wk + 1)

which corresponds to the number of indices in the anisotropic full tensor product case. This
result was proven in [NTWO08b| and is, of course, not sharp. Moreover, with the estimate
(3.31), we are obviously not able to improve the convergence results of the anisotropic
tensor product Gaussian quadrature. Hence, we provide a sharper bound on Xy (g, m)
which is yet only proven for dimensions m up to 5 and is, therefore, a conjecture.
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(3.32)

vector w = [wy, ...

(3.33)

Proof (for m =1 and m = 2). The cardinality of the set X (g,

Chapter V. Gaussian quadrature

Conjecture. The cardinality of the set Xy(q,
, W] is ascendingly ordered, i.e. w; < wy < ...

=tk

Wk

k

3

#Xw(q,m) <

k

I
—

] |ammen | [ 2 |

-y 3

a1=0 «a9=0

#X

am=0

The assertion is clear for m = 1 since

Since w; < ws, the term {%J vanishes for oy

— Ozl’le

(=

a1=0

summation, we can deduce that

[ =

> 1.

m) in

s

(3.6), where the weight
< Wy, is bounded by

m) is given by

]

) L] 3 (1=

a1=0

Hence, by rearranging the

q— aw
#x@2) = [ L]+1+ Y { - 1J
LW1 ] a1=0
q Lwl arwy + g — [ 2L ]wy
=|—|+1+ ) =
L w1 a1 wa
L%J aiw q—Lile
<|Li+1+ % ( et w1 )
L w1 | aZi \ w2 wa
_|a +1+{qu—m’1Jw1 wy |
LW1 | w1 w2 W9
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in the last summand to obtain

< i +1+ \‘qu Lwilel _’_ﬂLUnJ(u(JIl +1) _ﬂtu}ilj(wili Lu?lj)
T Llw w1 wo Wy 2 Wy 2
N {qu— Lo Jwn +ﬂ{ij(w%+l)
LWy w1 2wo Wy 2
R R ity {qu— L Jwr wy G = LD GE+1)
L w1 | wa 2 wi 2ws wo
<] 4 gy el D
L w1 2
(= +1
§i+1+M: <q+1>(1+q)
w1y 2 w1 2wo
(&) T
5 .
The second to last inequality holds since wil +1> Lwilj + 1. This proves the conjecture
also for m = 2. O
(3.34) Remark. (a) The proof of the conjecture (3.32) is only given for m = 2. In

the Appendix A, we prove the conjecture for m = 3,4,5 and provide a strategy
for establishing the assertion for general m. Moreover, we reduce the problem to
two subproblems which are possibly easier to solve. Nevertheless, the induction
step is complicated since one has to handle terms of the form Z,Eq:/i" Uk for
i =1,...,m. These terms can be determined by the Faulhaber formulae which
involve the Bernoulli numbers and these numbers are not so easy to deal with.
So far, we were not able to prove the result in arbitrary dimensions. However,
we validated the estimate numerically in various dimensions and with various
weights.

(b) We would like to point out that estimate (3.33) is sharp in the isotropic case,
i.e. for the weight w = 1. Moreover, the ordering of the weight vector is crucial
in this estimate. There are examples where this estimate does not hold if the
weights are not in ascending order.

(c) At first glance one might claim that even the estimate

o ]+
#Xo(g,m) < T —
k=1

is valid. This is true in a lot of cases which we investigated. Nevertheless, there
are examples where this estimate fails. For these reasons, we think that the
conjecture is sharp.
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(d) There exist a lot of estimates on the cardinality of such index sets in the literature,
see e.g. [BD72]. The reason is that this problem is equivalent to the estimation
of the number of integer solutions of linear Diophantine inequalities, which is a
problem in number theory, or to the calculation of the integer points in a convex
polyhedra. Nevertheless, all estimates that we found in the literature were not
useful for our specific problem in order to obtain improved results in comparison
with the anisotropic tensor product Gauss-Hermite quadrature.

3.6 Convergence in terms of the number of quadrature points

Let us assume that the Conjecture (3.32) holds for arbitrary m € N. Combining (3.21),
(3.30) and (3.33), the findings of the previous four subsections can be summarized to the
error estimate of the anisotropic sparse grid quadrature

m—1
q
(335) ||(I - AG,W(Q? ) HX Se q( H (k?’wk + 1)) ||UHC((,).(E(I‘,T);X)

k=1

and the complexity estimate

(3.36)  cost(Aw(g,m)) < <ﬁ ( " 1)>2.

1 kwk

In a similar way as in (2.21), we establish conditions on the decay of {vi}x
such that the convergence rate in terms of the number of quadrature points is dimension-
independent and algebraic of arbitrary order.

(3.37) Theorem. Let the conditions of Lemma (3.17) and Lemma (3.20) be satisfied
and let the Conjecture (3.32) hold. If the sequence {(kh(7x)) "'}, is summable, then there
exists a constant C'(1, d2) independent of the dimension m for all 41, d2 > 0 such that the
following estimate holds

(338)  [lv— Ag (g, m)ollx S C(61,82)e™ 0= ] g sgm 1yex).
Moreover, the complexity in this case is bounded by
(3.39)  cost(Aw(g,m)) < C(0y,02)2e2401702),

Hence, the convergence of the anisotropic sparse Gaussian quadrature method is dimen-
sion-independent and of arbitrarily algebraic order. More precisely, it holds that

—51—59 1-5,-3

2
(340) [l — Ag (g, m)ollx < C(61,8)F 7% N(g)” ) vl g (s ry;x)

where N(g) denotes the total number of quadrature points in Agm w(g, m).

Proof. The combination of Lemma (3.20), Lemma (3.31) and Conjecture (3.32) leads to

m—

HU - -AGW Qa |X H ( >€_q||v||cg(z(Rm,T);X).

k=1
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From the definition of the weights wy, cf. Lemma (3.17), we know that wy = h(7y). Since
{(kh(m))~ '} is summable, it follows in the same way as for the cost of the tensor product
quadrature (2.24) that there exists for each 01,2 > 0 a constant C(d1,d2) independent of
m such that

m—1
(3.41) kl;[1 (l;;k + 1) < C(61,02,7) exp (q(d1 + 62)).

This implies (3.38). The second estimate (3.39) follows immediately from (3.41) and the
third estimate (3.40) is obtained by combining (3.38) and (3.39). 0

(3.42) Remark. The condition that {(kh(7)) "'}, is summable implies that h(7;) has
to increase with a stronger rate than log(k). In particular, a rate log(k)'*? for arbitrary
0 > 0 would be sufficient. Unfortunately, since h(7;) ~ log(cry), cf. (2.26) and (2.27),
for the Gauss-Hermite and Gauss-Legendre quadrature, any algebraic increase of 7 is
not sufficient for the summability of {(kh(7x)) *}r. Nevertheless, if 7 increases subex-
ponentially with any arbitrary rate, i.e. 7, ~ exp(k®) for arbitrary § > 0, summability of
{(kh(m))~'}s is guaranteed. This is, for example, the case for analytic kernel functions,
like the Gaussian correlation kernel in arbitrary spatial dimensions. Indeed, we know from
[STO06] that the sequence {x}x decays for analytic correlation kernels subexponentially.

From Remark (3.42), we conclude that we cannot show a dimension-independent
convergence rate for the anisotropic sparse Gaussian quadrature method when the se-
quence {7y} increases only algebraically. Unfortunately, only an algebraic increase of
{7}k is obtained in the important case of the moment computation of the solution to
(II1.3.3) or (II1.3.5) when the diffusion coefficient is determined by a covariance kernel of
the Matern class with smoothness parameter v < oo. Thus, we investigate how fast the
convergence rate deteriorates for an algebraic increase, i.e. 7, = k.

(3.43) Lemma. Let the sequence {h(7;)"'}, increase as h(r) > log(ck”) for some
c¢>1and r € Ry. Then, we obtain that the number of indices in the anisotropic sparse
grid is bounded by

(3.44)  #Xw(g,m) Sexp (g log(log(m))>

with a constant which is independent of m.

Proof. From Conjecture (3.32), we know that

Next, we split the product into

w0 - () o) ) f o)
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We further estimate that
m

q — q g
— 4+ 1)< 1 — 41 < — .
H<kwk+ )_exp(Z Og<k‘wk+ ))_exp(k 4k‘wk>

k=4 k=4

Next, the sum in the above estimate can be bounded by

~ 4 moq g (M 1
Ao gy =t d
(3.46) kz=;1 kwy — /3 x log(z™) = /3 xlog(x) .

log(m) 1
q q
= = —dz==(1 1 —1 1 .
oy 74 = (osliog(om) ~ log(log(3)

The first three factors in (3.45) are estimated by

(51 + 1> (23)2 + 1) <3Zj3 + 1) < Cexp <1°g(k;g(3))q).

Hence, we end up with

m

11 (q 4 1) < Cexp (bg(k;g(?’))q) exp (z(log(log(m)) - log(log(3)))>

el kwk

< exp (z(log(log(m))) O

With Lemma (3.43) at hand, we are able to quantify how the dimensionality m
compromises the convergence rate of the anisotropic sparse Gaussian quadrature. In fact,
the dimensionality enters only with a factor log(log(m)) in case of algebraic increasing
regions of analyticity.

(3.47) Theorem. Let the conditions of Lemma (3.17) and Lemma (3.20) be satisfied
and let the Conjecture (3.32) hold. Moreover, let the assumptions of Lemma (3.43) be
fulfilled. Then, the error of the anisotropic sparse Gaussian quadrature Agp w(gq,m) is
bounded in terms of the total number of quadrature points by

. r 41
(348)  |lv— Agw(g,m)v]lx < N(q)™ T 2 |v|| co (s mm,r);x)-

Proof. Inserting (3.44) into (3.35) and (3.36), respectively, leads to the error estimate

_ log(log(m)) )

1T~ Agwlam)olly £ e 05 ol g ey

and the complexity estimate

og(log(m))
N(q) = cost(Agw(q,m)) < e21(PF=2)

Combining both estimates implies the desired estimate (3.48). 0
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We analyzed the convergence of anisotropic sparse Gaussian quadrature rules for
the moment computation of the solution to (II1.3.3) or (III.3.5), respectively. With the
new estimate (3.33) on the number of indices Xy (g, m), we are able to get significantly
improved results in comparison with the convergence of the anisotropic tensor product
Gaussian quadrature. More precisely, we are able to show dimension-independent conver-
gence with an arbitrarily algebraic rate if the regions of analyticity of the integrand grow
exponentially like 7, 2> exp(k5) for arbitrary 6 > 0. This covers the important case of
diffusion coefficients which are derived from Gaussian covariance kernels. In addition, we
analyzed the case when 75 grows algebraically, which covers the case of covariance kernels
of the Matern class, and obtain that the dimensionality m compromises the convergence

rate at most by the term log(log(m)).

4. Numerical Results

As in the previous chapter, we consider for the numerical validation of our theoretical
findings the one-dimensional model problem (IV.3.1). In order to compare the performance
of the anisotropic (sparse) Gaussian quadrature to the Monte Carlo or quasi-Monte Carlo
quadrature, we employ the same numerical examples as in Chapter IV.

For the anisotropic Gaussian quadrature, we calculate the number of quadrature
points N, for k = 1,...,m in accordance with (2.12), i.e.

Ny, = [|logel/2h(7) +1/2],

and successively increase the accuracy ¢ = 107%% for j = 1,2,3,.... The function h(7) is
given by h(7) = log(v/27) in the lognormal case and by h(7) = log(27 + v/1 + 472) in the
uniformly elliptic case, cf. Remark (2.10). Moreover, the quantity 7, which describes the
region of analyticity is set to 7, = log(2)/vx in the lognormal case and to 7, = 1/7% in the
uniformly elliptic case, respectively. From the regularity results in Sections II1.5 and I11.6,
one might propose to adjust the region of analyticity by a factor 1/p for the computation
of the p-th moment and by a factor a in the uniformly elliptic case. But, as the numerical
results demonstrate, the chosen setting provides comparable results for the computation
of all moments under consideration.

For the anisotropic sparse Gaussian quadrature, we set the weights wy, according
to wy = h(7g) with the same functions h(7) and the same quantities 7 as for the tensor
product quadrature for the lognormal and the uniformly elliptic case, respectively. Hence,
our anisotropic sparse Gaussian quadrature is essentially a sparsification of the anisotropic
tensor product Gaussian quadrature. To choose the same quantity 75 for the region of
analyticity as for the tensor product quadrature seems to be a violation of Lemma (3.10).
Indeed, the assertion of this lemma is that the quantities 75, which describes the region of
analytic extendability in each direction ¥(T'y,7%), should be scaled by 71, = 73, /(C(6)k'T?)
in order to ensure analytic extendability into the tensor domain 3(T', 7). Nevertheless, the
numerical results suggest that the sparsification of the anisotropic Gaussian quadrature
yields an error which is nearly as good as the error of the anisotropic Gaussian quadrature
itself. This indicates, additionally to the supposition that the quantity 7, can be chosen
as for the anisotropic tensor product quadrature, that the factor #Xy,,, ,(¢,m — 1) in
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the error estimate (3.21) can be removed or at least be improved. To measure the impact
of these considerations, we recall the estimate (3.48)

[ R
v — Ag w(g, m)v||x < N~ Fostostny *2 vl com@m r);x)-

In this estimate, the additive term 1/2 reflects the factor #Xw,.. ,(¢,m — 1) from the
error estimate (3.21) and r is the rate of algebraic increase of 7. Hence, the preceeding
considerations suggest that the additive term 1/2 in (3.48) can be reduced and that r
behaves rather like s; than like s1 — 1 — 4. This would imply that the convergence rate is
better approximated by

(41) N_210g(f(}g(m))

than by (3.48). As we will see, the observed convergence rates are closer to the one
predicted by (4.1), particularly for larger values of m.

For nearly all numerical examples, it turns out that the convergence rates slightly
decrease from the computation of the mean to the the computation of the second moment
and even successively for the higher order moments. Therefore, we state for all examples
the actually obtained convergence rate for the mean and for the fourth moment. The
convergence rate of the second and third moment is then between these two convergence
rates.

4.1 Results for a lognormal diffusion

—E,
‘ [ ——M2
SRR —— M3
B ey i
S SN2 N

100 10°  10° 10 10° 10° 10 10 10 10 10 10 10 10 10
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Figure V.3: Errors for v = 7/2 of the anisotropic Gaussian quadrature (left) and the
anisotropic sparse Gaussian quadrature (right) in the lognormal case.

The Matérn kernel for v = 7/2

In this example, we have to deal with a 30-dimensional integration problem. The con-
vergence rates for the computation of the first four moments of the anisotropic Gaussian
quadrature method are depicted on the left-hand side of Figure V.3. From the decay rate
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s1 = 4 of v, we can derive the expected convergence rate according to (2.28) and (2.29)
as

G 29944
Denoting by N the total number of Gaussian quadrature points, this corresponds approx-
imately to the algebraic convergence rate N~1/299%  Ag we see in the error plot, the
actually obtained convergence rate is approximately N~/2 for the fourth moment. It
increases slightly up to a convergence rate of N~%/7 for the mean. Hence, the convergence
rate is better than expected.

The associated results for the sparse Gaussian quadrature methods are shown on
the right-hand side of Figure V.3. According to (3.48), the predicted convergence rate is

T 3
N~ Toalloatan T1/2 oy N~ Togtlog@on T1/2 — y—0.7254,

In fact, we observe in Figure V.3 a convergence rate of N~16 for the mean and a con-
vergence rate of N~!2 for the fourth moment. As for the anisotropic tensor product
Gaussian quadrature, the results are better than expected. In particular, the anisotropic
sparse quadrature achieves the accuracy of the reference solution after only 103 to 10
points. Especially for the mean, the convergence rate is much better estimated by (4.1)
which predicts a convergence rate of

N_m ~ N71,6338.

We conclude that the anisotropic sparse Gaussian quadrature exceeds the con-
vergence rates of all other quadrature methods and is therefore the recommend quadrature
for this example.

Error

100 10°  10* 10 10°  10° 10 10 10 10 10 10 10 10 10
Points Points

Figure V.4: Errors for v = 5/2 of the anisotropic Gaussian quadrature (left) and the
anisotropic sparse Gaussian quadrature (right) in the lognormal case.

The Matérn kernel for v =5/2

For the smoothness parameter v = 5/2, we end up with a Karhunen-Loéve expansion of
length m = 64. In this case, the expected convergence rate of the anisotropic Gaussian



104 Chapter V. Gaussian quadrature

quadrature is given by

HG | —6.9632
which is associated with the algebraic rate N ~0-1436, Roughly speaking, this predicts that
the method is useless for this kind of problems. From the error plot on the right-hand side
of Figure V.4, we, however, see that the convergence rate is much better than predicted.
We observe for the computation of the mean a rate of N~%/2 and for the fourth moment a
rate of N~1/3. This means that the anisotropic Gaussian tensor product quadrature per-
forms comparable to the Monte Carlo method for this 64-dimensional integration problem.
For the anisotropic sparse Gaussian quadrature, the convergence rate is much
better predicted by (4.1) which leads to

3
Nﬁ 21log(log(64)) ~~ ]\f_lO524

than with (3.48) which yields
N~ sty TH/2 — \—0:2016

Indeed, the actually observed rate in the plot on the right-hand side of Figure V.4 is
approximately N~125 for the mean and N~! for the fourth moment. This shows that
the sparse Gaussian quadrature yields good results even for a quite large dimensionality
m = 64. Moreover, the formula (4.1) leads to quite accurate results for the approximation
of the convergence rate in the lognormal case. In addition, the results validate that the
impact of the dimenisonality m on the algebraic convergence rate is not more than a factor

log(log(m)).

4.2 Results for a uniformly elliptic diffusion

For the uniformly elliptic case, we expect similar results in comparison with the results
in the lognormal case due to the similarity of the one-dimensional error estimates of the
Gauss-Hermite and the Gauss-Legendre quadrature. Recall that we set the expectation
of the diffusion coefficient for the uniformly elliptic case to E,(z) = 2.5.

The Matérn kernel for v = 7/2

The numerical results for the Matérn kernel with smoothness parameter v = 7/2, correla-
tion length ¢ = 1/2 and variance 02 = 1/4 are depicted in Figure V.5.

We observe for the anisotropic Gauss-Legendre quadrature a convergence rate
of about N~1/2 for the mean and N~/ for the fourth moment. Surprisingly, this co-
incides with the convergence rate of the anisotropic Gauss-Hermite quadrature for the
rougher Matérn kernel with v = 5/2. Moreover, from the convergence plot, one might
deduce that the convergence rates stagnate after 10* quadrature points. Nevertheless,
the employed anisotropic sparse Gauss-Legendre is just a sparsification of the anisotropic
Gauss-Legendre quadrature and the former quadrature converges even after some stagna-
tion, for example from 70 to 300 quadrature points. Hence, it can be expected that the
error of the anisotropic Gauss-Legendre quadrature would decrease when employing the
next smaller €. Since the number of quadrature points of the anisotropic Gauss-Legendre
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Figure V.5: Errors for v = 7/2 of the anisotropic Gaussian quadrature (left) and the
anisotropic sparse Gaussian quadrature (right) in the uniformly elliptic case.

quadrature drastically increases with the accuracy, this next smaller ¢ is not feasible for
computation anymore. Notice that the number of quadrature points of the anisotropic
Gauss-Legendre quadrature in this example for the smallest value of ¢ is already about
4-109.

The convergence rate of the anisotropic sparse Gauss-Legendre quadrature is vi-
sualized on the right hand side of Figure V.5. In contrast to the lognormal case, we obtain
a convergence rate which is essentially the same for the computation of all considered
moments and of order N~!. The results are slightly worse in comparison with the associ-
ated results for the lognormal case. Nevertheless, the anisotropic sparse Gauss-Legendre
quadrature performs in this example still slightly better than the quasi-Monte Carlo
method (rate N=%91) and outperforms the Monte Carlo quadrature or the anisotropic
tensor product Gauss-Legendre quadrature.

The Matérn kernel for v =5/2

At first glance, the convergence plots of the anisotropic tensor as well as the anisotropic
sparse Gauss-Legendre quadrature for the Matérn kernel with v = 5/2 look identically to
those for the Matérn kernel with v = 7/2 . This can be explained since the observed error
is essentially the same for the same choice of ¢ in (2.12). Nevertheless, a closer look on
the axis of abscissae confirms that the number of quadrature points in this example is, as
expected, higher compared to the number of points for the Matérn kernel with v = 7/2.
For the anisotropic Gauss-Legendre quadrature, the convergence rate for the mean reduces
from N~1/2 for the Matérn kernel with v = 7/2 to N=3/7 and the convergence rate for
the fourth moment reduces from N~1/3 to N=2/7. This reflects the behaviour described
before. Nevertheless, the rates are still much better than the expected rate N 01436, This
suggests that the dimensionality m has less impact on the deterioration of the convergence
rate than expected by (2.29).

For the anisotropic sparse Gauss-Legendre quadrature, the convergence rate de-
creases only slightly from N~ to N=991. This convergence rate is exactly the convergence
rate obtained by the quasi-Monte Carlo method. Hence, we can recommend the use of the
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Figure V.6: Errors for v = 5/2 of the anisotropic Gaussian quadrature (left) and the
anisotropic sparse Gaussian quadrature (right) in the uniformly elliptic case.

quasi-Monte Carlo quadrature based on Halton points or the application of the anisotropic
sparse Gauss-Legendre quadrature for this example.

The numerical experiments validate that the influence of the dimensionality for
anisotropic Gaussian quadratures is drastically reduced in comparison with the corre-
sponding isotropic Gaussian quadratures. Indeed, isotropic Gaussian quadrature rules or
even isotropic sparse Gaussian quadrature rules are not able to deal with a 64-dimensional
integration problem. Moreover, the results corroborate that m influences the convergence
rates at most by a factor m/log(m) for the anisotropic tensor product Gaussian quadra-
ture and at most by a factor log(log(m)) for the anisotropic sparse Gaussian quadratures
and, hence, our theoretical findings.



Chapter VI

MULTILEVEL QUADRATURE

Up to now, we were only concerned with the approximation error of the solution which is
caused by the truncation of the Karhunen-Loéve expansion of the diffusion coefficient and
the quadrature error of the Bochner integral in the parametric variable y. We neglected
so far that we have to solve a deterministic elliptic boundary value problem for each
quadrature point &, € I'. In general, we cannot solve this problem analytically and,
therefore, we need to approximate the solution wu,,(x,&;) by e.g. finite elements. In this
chapter, we hence discuss at first the error of a finite element discretization. Of course,
one can solve all of the occurring deterministic elliptic boundary value problems on a high
refinement scale, which is chosen in such a way that the discretization error in the finite
element space is of the same order as the truncation error and the quadrature error. This
means that the computational effort is given by the computational effort for a single solve
of a deterministic elliptic boundary value problem times the number of quadrature points
needed for the approximation of the Bochner integral. Another approach, the multilevel
quadrature method, does not treat the approximation error of the Bochner integral and
the finite element error separately, but instead combines these two error sources in a sparse
grid like fashion. To that end, one defines a nested sequence of finite element spaces and a
sequence of quadrature rules with increasing accuracy. Then, one combines these two scales
of refinement in such a way that only a few quadrature points are used when the resulting
PDEs are solved on the finest finite element scale while successively more quadrature points
are spent when the resulting PDEs are solved on a coarser refinement level. This, of course,
leads to a reduction of the computational complexity, but requires additional regularity
results on the integrand under consideration. These regularity results can be derived by
essentially the same techniques in the uniformly elliptic and in the lognormal case except
for the additional problems which are caused due to the lack of uniformly boundedness
for lognormal diffusion coefficients. Hence, we consider throughout this chapter only the
lognormal case in detail and refer to some regularity results from [CDS10] in the uniformly
elliptic case.

1. Finite element approximation in the spatial variable

For the spatial discretization of the diffusion problem under consideration, we will employ
multilevel finite elements. This constitutes the key ingredient for the multilevel quadra-
ture idea. Therefore, we consider a coarse grid triangulation 7o = {79} of the domain D.
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Then, for £ > 1, a uniform and shape regular triangulation 7, = {74} is recursively ob-
tained by uniformly refining each simplex 74_ ; into 24 simplices with diameter hy ~ 2.
For n > 1, we define the finite element spaces on level ¢ by

SHD) :={v e C(D) :v|pp =0 and v|, € P, for all 7 € T} ¢ HY(D),

where P, denotes the space of all polynomials of total degree n. We restrict ourselves
in the sequel to the case n = 1, i.e. linear finite elements. Then, for given y € T, we
shall introduce the Galerkin projection Gy(y) : H} (D) — S}(D) to discretize the spatial
variable. It is defined via the Galerkin orthogonality

/ am(y)V (v — Go(y)v) Vwdx = 0 for all w € S} (D).
D

Moreover, we set G_1(y) := 0 for all y € I". In the sequel, letters in the German type
setting will always refer to a Galerkin projection, i.e.

ve(y) := Go(y)v € SE(D).

The Galerkin projection u,, ¢(y) of the solution u,,(y) to the diffusion problem
(II1.3.5) is known to fulfill the following error estimate.!

(1.1) Lemma. Let the domain D be convex or sufficiently smooth, f € L?(D) and
am(y) € WH(D). Then, the Galerkin projection u,, ,(y) € S}(D) of the lognormal
diffusion problem (II1.3.5) satisfies the error estimate

(1.2)  lum(y) = wme)lmz (o) S 27\ Bm ) 1w (9) |2y

where k,,(y) is given by (II1.3.13). Moreover, if f € LP(D) for given p > 2, then
up(y) € W»P(D) and it holds u} ,(y) € S}(D) with

13) [ =8 ) gt ) S 2 s 3Pt )y

Here, the constants hidden in (1.2) depend on D and in (1.3) additionally on p but not
ony € R™.

Proof. The parametric diffusion problem (II1.3.5) is H?2-regular for each fixed y € R™
since D is convex or sufficiently smooth and f € L?(D). Hence, the first error estimate
immediately follows from the standard finite element theory.

For p > 2, it follows from [Gril1] that the solution u,,(y) belongs to WP (D) for
each fixed y € R™. Then, we apply Lemma (I1.2.10) to obtain

p—1 '
|0 = ) ) gy = [ (= ) () 3 i 7005 ()
(1.4) =0 whi(D)
: -
i p—i—1
< ; H(Um - um7€)(y)‘|W01’P(D) Hum(Y)HWOl,p(D) ”um’é(Y)HW&’p(D)'

!Error estimates in respectively L?(D) and L* (D) are derived by straightforward modifications, yielding
the convergence rate 47*. Then, the error analysis of the multilevel quadrature can be performed with
respect to these norms, provided that the precision of the underlying quadrature rule, see (2.3), is also
chosen as g, = 47%.
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By using the estimate ||(un, — um’g)(y)”WOl,p(D) S 27 e (9) [t (y) w2 (), <f. [BSO8], it
follows that

Hum,E(Y)HW(}»P(D) < Hum(}’)HWOl»P(D) + [ (i — uml)@’)HWOl’P(D)

S (14 8327 um ) lw2()-
Inserting this into the previous estimate (1.4), we finally arrive at (1.3). 0

(1.5) Remark. Of course, there are similar results available for the solution u,, to the
uniformly elliptic problem (II1.3.3). In this case, the factor k,,(y) is bounded uniformly
in the parametric variable y. More precisely, it holds that

1 (tm — vme) (9| 113 0y S 2 [t (9) 1122

and

H(u}ron - ugl,z) (Y)Hwol’l(p) S 27[”“771(}’)”%/2,;)(1))

with a constant depending on p, the domain D, g and @ but not on y.

(1.6) Remark. All regularity results established in Section III.5, i.e. the regularity
results with respect to the parametric variable y, remain valid if one replaces the solution
Uy, by its Galerkin projection u,, . This issues from the fact that the proofs can be
performed in the same way with the Galerkin projection instead of the solution itself.

2. Multilevel quadrature

Let us assume that we want to approximate the moments of the solution w,, to (II1.3.3)
or (II1.3.5) up to an accuracy ; = 277. This implies that the refinement level of the finite
element discretization is given by j. The crucial idea of the multilevel quadrature is a
representation of the Galerkin projection G;(y) on the refinement level j as a telescoping
sum

i
(2.1)  Gily)=D_Guly) — Gea(y).
=0

Notice that each summand in (2.1) corresponds to the difference between two Galerkin
projections on two consecutive levels of spatial refinement £—1 and £. Since the expectation
is a linear operator, we observe from (2.1) that

J

(2.2)  I(G;(y)u(y) =Y LGiy)v(y) — Ge1(y)o(y)).-
=0

In contrast to the single level quadrature, which uses only one quadrature rule on the
finest spatial refinement level j, the multilevel quadrature uses quadrature rules with
different accuracies for each summand in the telescoping sum (2.2). The accuracy is
chosen contradirectional to the approximation power of the finite element level for the
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spatial domain. For the approximation in the stochastic variable y, we shall hence pro-
vide a sequence of quadrature formulae {Q}, for £ = 0,...,j for the Bochner integral

(Iv)(x) = [pv(x,y)p(y)dy of the form

Ny
Qe: C ( ) =X, v Qu= wa,iv('7€€,i)a

i=1

where o is given by (I11.5.23) in the lognormal case and os(y) = 1 in the uniformly
elliptic case. This can be any quadrature rule analyzed in the preceeding chapters. For
our purposes, we assume that the number of points Ny of the quadrature formula Q is
chosen such that the corresponding accuracy is O(ey) with

(2.3) e =27"

The single level quadrature to determine the expectation of a function v € 033(1“; X) up
to an accuracy of order ¢; is then given by

(24)  E,(x) =~ Qju; = Zwa,zby X3

and for the higher order moments by

(25) ( Q]U ijln jZ

Hence, the quadrature rule with the highest accuracy is combined with Galerkin approxi-
mations on the finest refinement level for the resulting deterministic boundary value prob-
lem associated with each quadrature point. Compared with this, the multilevel quadrature
equilibrates the accuracies appropriately. For the approximation of the expectation of a
function v € CQ_(T'; X), the multilevel quadrature is defined by

Nj—e

J
(2.6) ZQJ (0 — 0 1)(x,y) Z Z wj—,i(0r = ve—1) (X, &5 0,)-

— 0 =0

The higher order moments are approximated in complete analogy by

J j Nj-
(2.7) ME(x) ~ ZQJ‘J Ue 1) Z Z wj—t,i U§—1)(X75j—e,z‘)-
=0 ¢=0 i=0

Since the multilevel quadrature (2.6) and (2.7) can be interpreted as a sparse-grid
approach, cf. [HPS13a], it is known that mixed regularity results of the integrand have to
be provided. Thus, we present the necessary regularity estimates of the solution w,, to
(IT1.3.3) or to (II1.3.5) and its powers in the following section. Afterwards, we investigate
the regularity of the differences between two successive Galerkin approximations u,, , and
Uy, ¢—1 and their powers uﬁl , and ufn ¢—1 Which then allows us to apply the error estimates
established in the previous 7chapters.’
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3. Mixed regularity in the spatial and the parametric
variable

In Section II1.5, we provided bounds on the derivatives of the solution u,, and of its powers
uP, when the spatial regularity is measured in H{(D) and in I/VO1 ’I(D) for p > 2, respec-
tively. We now present a result from [HS14] in the lognormal case and from [CDS10] in
the uniformly elliptic case which establishes estimates on 0yu,, when the spatial regular-
ity is measured in the space W := H?(D) N H(D). These results guarantee the mixed
regularity which is necessary for the sparse-grid construction between the spatial and the
stochastic variable. To that end, we shall recall that the corresponding eigenfunctions of
the Karhunen-Loéve expansion (I11.2.2) belong to W1°°(D) by (II1.2.5).

We start now with the lognormal case and define in analogy to (I11.3.10) and
(111.3.13)

(3.1)

|

() —exp< Zw!yko am<y>:=exp<i%'y’“'>’ )= 2

k=1

Furthermore, we will employ the spaces CZ (R™; X), see Definition (II1.5.22) and also
Definition (II1.5.23), with the auxiliary weight &5 defined with respect to 4 instead of ~.
Since for convex or sufficiently smooth domains a norm on W is given by

[olw == [[VllL2p) + |Av] L2(p),

cf. [CDS10, HS14], it only remains, in view of the results of Section (II1.5.3), to analyze
the term || A um(y)|| ;. (py In order to establish estimates on the derivatives of un(y)

with respect to the stochastic variable y measured in H?(D). Along the lines of [HS14],
we have the following result.

(3.2) Proposition ([HS14]). For all y € R™, the solution u,,(y) € H(D) to prob-
lem (II1.3.5) satisfies

| Van ) A0 wn(y),

() ([ani)

with g(y) == 1+ 230" [yk[V Al V k] Lo () < 00

29(3)|[y/am () Vi ()

o)

L2(D

Proposition (3.2) implies the estimate

|80 (3) 12y S /i3 w(”) (111 200y + 290 0 3 113 )

which can be further bounded by

2
805 un ()] ooy S RNt (15 ;2) 112
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due to (II1.3.10) and (II1.3.11). It follows together with Lemma (III.5.3) and with

km(y)g(y) = exp (2 i ’Yk|yk!> (1 +2 i ‘yk|\/>\7k“v¢k”L°@(D)>
s

(3.3) o -
< exp (2 > ’Yk|yk!> exp (2 > luklv )\k"VCbk"LOO(D)) = Fm(y)
k=1 k=1
that

_ 29 \*
BA) 100y 5 185 0m 3y S Rl (1 ) 12
This establishes the following proposition:

(3.5)  Proposition. The solution uy,, to (II1.3.5) is contained in Cg (R™; H?(D)) for
all s > 2 and it holds for any multi-index |a| > 0 that

. 2 )"
(3.6) Hayumucgg(ﬂgm;]{%[))) S |a“<log2) HfHL2(D)'

In the uniformly elliptic case, we refer to [CDS10] where the next result is proven.

(3.7) Proposition ([CDS10]). The solution u,, to (II1.3.3) belongs to the space
C%([-1/2,1/2]™; H*(D)) and satisfies for any multi-index || > 0 that

o 29\
105 umllco((=1/2,1/2m;m2 (D)) S |a\!<a> 1 fllz2(p)
with a constant which depends on a and on supyc(_1/2.1/9m [|Va(y)llL>(p)-

(3.8) Remark. In [CDS10], even a stronger result on the derivatives is proven, namely
that

||8§éumHCO([,l/z’l/Q]m;]p(D)) 5 |a|!b(5)a||f”L2(D)v

where bi(e) = v /a + 6(\/)\k\|V<pk||Loo(D) + cngHLoo(D)). Thus, the involved constant
depends on € and a. Since the focus of our regularity results is on the lognormal case, we
will not work with this stronger result in the sequel.

With the previous two propositions, we can establish error estimates for the
multilevel quadrature of the first and second moment, see Section 4. For the higher order
moments, we have additionally to establish estimates of the derivatives 0gun,(y) with
respect to the Sobolev space W2P(D) which are the LP-extensions of Proposition (3.4)
and Proposition (3.7), respectively. The proof of the LP-extension of (3.4) is very similar
to that of (3.2) in [HS14]. We will exploit the norm equivalence

(39 lollwer) = lollytnp) + 180]ro)

for functions v € W2P(D) N W& P(D), where D is a sufficiently smooth or convex domain.
Since estimates for the first term on the right-hand side in (3.9) are provided in Section
(II1.5.3), it suffices, analogous to the case p = 2, to consider bounds of ||A8§‘u||Lp(D).
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(3.10) Lemma. Let f € LP(D) and let D be a sufficiently smooth or convex domain.
Then, the derivatives of the solution w,, to (I11.3.5) satisfy

o 20 (p, D)A\ <.
A1) 0§ yasoy S ot () w21 v

Proof. Tt holds with the definition ve(xX,y) := div (am (X, y)Vx05um(x,y)) that

am(X, Y)Axa?um (%,¥) = va(X,¥) = Vxam(x, Y)an?um (x,¥)-
Additionally, we have that

vxam X y <Z \/7vx90k yk) am(x Y)

Hence, we get for all y € R™ that

Ham(Y)Aa?um(Y)HLp(D) < [va(y )HLP

(3.12)
+Z\ﬁ’yk|||v‘ﬂk:”L°°(D lam (3)VOG tm 3| 1oy

In view of (II1.5.5), we obtain that

va(x,y) ==Y (‘;) [vxa;**ﬁam(x,y)vxagjum(x,y)

B<a

+ 8_3_ﬂam(x, y)Axagum(x, y)} .
With ®(x) := [V A101(X), ..., VAmpm(x)], we derive that
V(05 am(x,y)) = Vx(®(x)%am(x,y))

(3.13) = Vi (®(X))am(x,y) + P(x Zyk\ﬁvxcpk X)am(X,y).

We deduce from (3.13), from Vi (®(x)%*) = it kv Ak Vxr(x)P(x)* ¢, where ey
denotes the k-th unit vector, and from the estimate

o= <g>’¥a_ﬂ ﬁ (mHVQPkHLW(D))Bk

B<e

a - &7 a—e
<Y+ ( ) )7 VANV ekl e (D)
k=1
that

lam (¥) ™ V(08 Pam(y YN ooy S:Ya_ﬂ<1+zm,yk|‘|v¢k|’Lm(D)>-
P
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Then, it follows that

la) o) < 3 (g)

B<a

P <1 +) \//\klkaVSOkHLoo(D)>
=1

: Ham(}’)va}@um(}’)H[Lp(D)]d + :Ya_ﬂHam(}’)Aa}ﬂrum(Y)HLp(D)] .
Inserting (3.12) into the above inequality yields

[va ()l Lrp) < D ( >~a ﬂ{ (Y)Ham(Y)Vagum(Y)H[LF(D)]d+HW(Y)HLP(D)},

B<a

where g(y) = 1+ 23750 VAk|ukl[[Vorll L (py is given as in Proposition (3.2). From the
proof of (II1.5.18), we deduce that

||am(Y)va§um(y)H[Lp(D)]d <C(p, D) Z (g)'ya_ﬁHam(Y)vaeum(Y)H[Lp(D)]d-

B<a

Thus, we observe from C(p, D) > 1 and 7, < 4; that
93 Nlva®)llze(p) + lam () VG um )| 1o pya
<> ( )20 P, DY [lam () V0G| o g + 90 08 | o) -
B<a

Now, one can show by the same arguments as in (II1.5.3) that

93) " wa ()l r(p) + lam(¥) VoG um (¥) e oy

< fodt (L) (o) o) ) + e (6t (9 o)

Especially, this implies in combination with vg = f and (II1.5.18) that

C(p,D)¥\“
319) ea®lisoy < ot (ZLDT) (11110 + 905 lam (6 Vi (9 o)

Inserting this estimate into (3.12) leads to
[lam (y) AOF um (¥)l e (D)

C(p, D)7\ ¢
<ot (ZELL2TY (1 flls(0) + 2005l ) Vm oo )

With (3.3) and (II1.5.14), it follows that

N 2C(p, D)7\ 9(y)
||A(9yum(y)HLp(D) S |a“<10g2> Rm(y)@m(}’) ”f”LP(D)

Thus, we conclude with (3.3) that
2C(p, D)’Y) “Rm(y)
AOY < af!
1805 () 5 et (Z2GE ) 2 s
The assertion is finally obtained from a,,(y) > a,,(y) and from estimate (II1.5.15). 0
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From Lemma (3.10), we derive that 9fum, is an element of C2 (R™; W2P(D)) for
all s > 3. Especially, it holds that

. 20(p, D)
319) 5 umlcg nawenion < 1ol (DY) 1l

4. Analysis of the multilevel quadrature

We shall next have a closer look at the different impacts of the error of the moment
computation. In the single level quadrature method, we can split the error into three
parts

(4.1) MG —Quup, jllx < [IMG — MY lx +[|ME, - lx + [ M

M — Qjtm gl x,

1 I I

Um,j

where the truncation error, the first term on the right-hand side of (4.1), can be con-
trolled by the number of terms in the Karhunen-Loéve expansion, see Theorems (I11.2.12),
(II1.2.10) and (III.2.14). The second term on the right-hand side of (4.1) describes the
finite element discretization error and can be estimated by Lemma (1.1). In the Chapters
IV and V, the third term on the right-hand side of (4.1), which characterizes the quadra-
ture error, is analyzed for various quadrature rules. The Galerkin projection provides the
required regularity with respect to the parametric variable y, see also Remark (1.6). In
case of the Monte Carlo quadrature, we have of course to consider the RMSE instead of
the error measured in X. Notice that this affects only the error term III, since the terms I
and Il are independent of the integration error in the parametric variable y. We perform
here the further error analysis only for the lognormal case. In the uniformly elliptic case,
the proofs can be straightforwardly transferred from the lognormal case. In particular,
the appearing constants are easier to handle since they are independent of the parameter
y.

In the multilevel quadrature, we aim at equilibrating the approximation error in
the spatial and in the stochastic variable. Thus, the error contributions I and Il cannot
be estimated separately and we have to investigate

HMg ZQ] Z m@ 1)
X
(4.2)
< M7, — M llx +ZH I—Qjo)(up,, — vy 1) x -
/=0

v

The first part here coincides with the finite element error term I in (4.1). Hence, we
have to estimate each summand IV in (4.2) for the different types of quadrature formulae.
For equilibrating the approximations in the spatial and parametric variable, the aim is to
obtain the error bound

1, ifp=1,

Y4 .
(4.3)  ||(T=Qj—r)(uf —ul_)(y HX<E] 2” HfHLpM1 »(D) with (51,1,:{0, p>2
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Herein, we have X = H}(D) if p=1and X = Wol’l(D) if p > 2, respectively.
For the Monte Carlo quadrature, we know that (4.3) is bounded in the root mean
square sense by

\/EH(I —Qj-0)(uy — u?—l)(Y)Hi( S gl (uf - uf—l)(Y)HL%(Rm;X)

(4.4) L
5 Ej—ez ||f”Lp+617p(D).

The last inequality is obtained by using the estimate (1.2) if p = 1 and by using the
estimate (1.3) if p > 2. Then, we apply for |a| = 0 the estimate (3.4) if p = 1 and the
estimate (3.11) if p = 2. By the integrability of &,,(y)® for arbitrary s > 0, we arrive at
(4.4). Notice that it is important here, for the dimension-independent convergence, that
the value of the integral of &,,(y)® is independent of the dimensionality m, see (I11.5.26).
With the bound (4.4), we can estimate the error of the multilevel Monte Carlo quadrature.

(4.5) Theorem. Let u,, be the solution to (II1.3.5) and let {Q}; be a sequence of
Monte Carlo quadrature rules where the number of quadrature points N, of Qg is chosen
in accordance with (2.3).

Then, the error of the multilevel Monte Carlo method (MLMC) defined in (2.6)
for the expectation and in (2.7) for the moments is bounded in the root mean square sense
by

< 2" ]j||f”Lp+51 p(D)
X

J
(16) Eme Y Q)
=0

where X = H}(D) ifp=1and X = Wol’l(D) it p>2.
Proof. For MLMC, we have the multilevel splitting of the error

2

EHMZ ZQJ AR mé 1)
X
e N Y z B Qs i)
= ¢z, — um]HXﬂLZ\/EHI—QJe 7= I

The inequality in (4.7) is valid since the Monte Carlo quadrature is unbiased and the cross
terms therefore vanish. The equality follows since M# =~ — Mﬁmﬁ ; 1s a function of x which
is independent of the random parameter y.
The accuracy of the quadrature method Q is, according to (2.3), given by
¢ = 2%, Hence, the sum on the right-hand side of (4.7) is, with the help of (4.4),
estimated by

j J
) \/EH(I — Q) —ub )y S ZTU 27N iy
{=0

J
<,72 |’fHLP+51p(D)

(4.8)
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The first term in (4.7) is bounded in the following way. For p = 1, due to (1.2)
and the continuity, with continuity constant independent of m, of T in Cgs (R™, H?(D))
for o with s > 3, there holds

(49)  Bu, =By, g ) S 277 Sup Gs(Y)y/ Fm(Y)llum(y)llr0) 5 277 fll (o)
y m

For p > 2, we use (1.3) and the continuity, with dimension-independent continuity con-
stant, of I in CZ (R™,W?*P(D)) for &5 with s > 5p to obtain

(4.10)  [|ME,, = M, llwaapy S 27 sup &5 () (3 1tm () 2y S 277N W y-
y m

Inserting (4.9) or (4.10) and (4.8) into (4.7) yields the desired estimate

2

S 27 ]HfHLeralp( )+32 ]HfHLlep(D)
X

7
EHMzm Y Qe -, )
/=0
<321 s ;

For deterministic multilevel quadrature rules which satisfy (4.3), we can establish
analogously the following error estimate.

(4.11) Theorem. Let u,, be the solution to (II1.3.5) and let {Q} be a sequence of
quadrature rules which satisfy (4.3). Moreover, let the number of quadrature points Ny of
Q/ be chosen in accordance with (2.3), which means that e, = 27¢

Then, the error of the multilevel quadrature method defined in (2.6) for the
expectation and in (2.7) for the moments fulfills the estimate

J
(4.12) HMﬁm - Z Qj—e(u), , — ufn,f—l)
=0

< 2 ]]|’fHLP+§1p(D)
X

where X = H}(D) if p=1and X = Wy''(D) if p > 2.

Proof. We apply the multilevel splitting (4.2) of the error for deterministic quadrature
rules. The first term on the right-hand side of (4.2) is estimated in (4.9) for the mean or
in (4.10) for the higher order moments. In addition, the sum on the right-hand side of
(4.2) is bounded with (4.3) and with the choice ¢, = 27¢. This implies the assertion in the
same way as in the proof of (4.5). 0

(4.13) Remark. The logarithmic factor j in (4.6) and (4.12) can be removed, if we
choose the accuracy of the quadrature rule on level j — ¢ in such a way that it has an
accuracy £~1712-0=9 for some 1 > 0, see [BSZ11]. In that case, the (-th summand in
(4.2) and (4.7) is scaled by £717" and, thus, we get a summable series times 27 in the
error estimate.
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It remains to establish the estimate (4.3) for the deterministic quadrature rules
under consideration. As we have seen, the error analysis in case of the quasi-Monte Carlo
quadrature, the anisotropic Gaussian quadrature and the sparse anisotropic Gaussian
quadrature is based on the derivatives of the integrand. Hence, we shall show that the
derivatives of the term (u) ,—u) , ;)(y) exhibit a behaviour similar to the derivatives of
uP, (y) and provide in addition the factor 27¢. This will then lead to the estimate (4.3) for
the quasi-Monte Carlo quadrature, the Gaussian quadrature and the sparse anisotropic
Gaussian quadrature, respectively.

(4.14) Lemma. For the error 0y, ¢(y) := (Ume — um)(y) of the Galerkin projection of
the solution u,, of (II1.3.5), there holds the estimate

o . 3y
(415) (1056003 3y < 2"t ()<1g2) /]l z2(y for all |a] > 0.

Therefore, we have for the detail projections 6y, ¢(y) := (U, — Um—1)(y) the estimate

3y
log 2

(4.16)  [|05Om.e(y ||H1(D < 3-27allFm(y)? ( > [ fllz2(py for all || > 0.

Proof. Since the Galerkin projection satisfies (am(y)VxOme(y), Vxv = 0 for all

v € S}(D), it follows by differentiation that

Jr2(p)

_/am(Y)anffism,Z(Y)va dx = Z
D

04B<a
for all v € S} (D). For an arbitrary function v € S} (D), we therefore obtain that

(8% _
( ﬂ> /D 0P 13 (7) V2P 8, 0(y) Vet dx

[Vant)vogsn ..,

= [ I TxB53m3) dx

_ /D () V02 81 0 (9) [V 02 Gy (y) — V] dxc

+ Z (g)/ 85am(}’)vx8§‘—ﬁ6mvg(y) (V0% 6m,(y) — Vo] dx
0#8<c D

2 @ /Daﬁam(y)vxa;*ﬁ Srm,0(¥) V0 Orm 0 (y) dx.

0#£B8<a

With Hﬁeam(y)/am(y) < ~P, we can further estimate that

o)

[Van)9085005)] ..,

< /D () V0% () [V G () — V] dx

+ > ( ) /Dam(Y)’an}C’v_ﬁ(vae(y)[VXO?SM,Z(Y)_va”dx

0#B<a

+ > () /D am ()| V03 ™ 61, 0(y) VO3 b o ()] dx.

0#£B<a
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The Cauchy-Schwarz inequality yields that

2
[Van 39855, )

< H am(y)V Oy 0 e(y)

am(y)V (335m,e(Y) - )

Lz(D)H L2(D)

(417) +07§<a<g>7ﬁH an(9)V05 P03 , ) [Vam) V@5 0mer) =),
5 (SN n155 S50 o BTEt,-
O¢B<a

Since v € 8} (D) can be chosen arbitrarily, the bound holds also for the infimum

|\ am () VO dm,e(y)

< mf (H am(y)V Oy 0 e(y)

L2(D)

w3V (B5m(3) =)

L*(D)

< )’y H\/am )VOy~ By HL D)H A () V(05 e (y) —v)
O¢B<a

5 (3} omrvog e
0¢ﬁ<a

The expression containing the infimum is now estimated in two different ways.
On the one hand, the approximation property of the finite element space S} (D) implies
inf [\/am(y)V (050 e(y) -

that
.\ Sam 8
’UGS%(D) LQ(D || um ||H2

On the other hand, due to 0 € S} (D), we find that

L%D))

L2(D)’

A, (Y) va? 6m,€ (Y)

o

. o
vE‘lsr[@%ED) H am(y)V(ay (Smj(}’) o ’U)

Qm, (y)va;z 5m,€ (Y)

Dy = .
L2(D) H L2(D)

Dividing (4.17) by H am(y)Va)o,‘ém,g(y)HLQ(D) leads in combination with both estimates

poipy < 2 VA0 0 ()l 20
( ) ﬁH,/am VOB 6,0(y
0¢5<a

to

H () VLS, 0y

Myzcy
In view of (3.4), we obtain that
a el [— - | 2’7
H am<y>vay5m,f<y>HL2(D) < @27 fan(y)im(y)lel! I lzzeo
(4.18)
-8
( )’y H\/am V@ Om ey )
0;£ﬂ<a
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We conclude now by induction that
ot Gm(y) . ~
<2827 2k ()(39)*Bla 2(D)-
oy S 22 TS Fn ()89 Bia 2o

Herein, By denotes the k-th ordered Bell-number as defined in (I11.5.8). For || = 0, the
inequality (4.19) is simply obtained by estimate (3.4) and (1.2). Let now the induction
hypothesis holds for all 8 < a. Inserting this hypothesis into (4.18) yields that

(419) | \/am(y) Vo ly)

[Ven190850)] 1, < 2SR5

29 \ ¢ ~ a _
. ’a“( > + 452 Z ( >3|a ﬁlBlaﬁ)-
( log 2 04B<a B

With

la|—1 la|—1
o _ al— o al— «
> ( )3'“ AIBlg_pg <3713 B M ( ):3' -1 §:3k<|k‘>
0+£8<a B k=0 |g\<:°2 B k=0

=3l By

and the estimate By, < k!(log2)™*, cf. [BNTT12], we get that

(67
|Van3)9855me3)] . )
<ot T )l leyla (1 L5) (2 +4-34)
> Qm(y) m L2(D) : 10g2 .

Additionally, since 2%/ 44.3l¢1=1 < 2.3l for |a| > 1, G (y) < @m(y) and a,,(y) > @ (¥),
we conclude that

< sefafiz—t @ @)’ (&

«
#(0) (@ ()" ogz) 110

|\ am () Vg 5me(y)

which implies (4.19) and finally, by dividing by +/a,,(y), the assertion. o

To get an error estimate for the multilevel computation of the p-th moment, we
also need the LP(D)-extension of the previous lemma. The proof is performed in a similar
way to that of Lemma (4.14). Hence, we present only the changes in detail and refer to
the combinatorial estimates in Lemma (4.14).

(4.20) Lemma. Let f € LP(D) for p > 2 and u,, be the solution of (II1.3.5). Then, the
error 0y, ¢(y) of the Galerkin projection, fulfills the estimate

o1 - ~ 3C 7DC 7\ ¢
@21 15 5me ooy S 2l (v (CELEIDTY Yl orall o] 2 0

log 2
Furthermore, the detail projections 6, ¢(y) satisfy the estimate

[’ — ~ 3C ,D 17 *
(4.22) ||8y0m,g(y)||wg,p(D) <32 f|a!nm(y)2<(p)17> IfllLr(py for all |a| > 0.

log 2
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Proof. Since the Galerkin projection satisfies (@, (y)Vxom.o(y), Vxv) = 0 for all

v € S}(D), it follows by differentiation as in the proof of (4.14) that

L2(D)

(64 « o —
—Biny (05 0m,e(¥), v) :g < B) /D 02 (y) V025, 4(y) Vv dx
0 <a

for all v € S}(D). Moreover, there exists for all ¢ > 1 a Clément interpolation operator
Py Wol’q(D) — S44(D), cf. [BS08], such that

(423)  [Pallyracp < eilolyray 10— Peolliam) < 2~ ol
with constants ci,co > 1. We show now by induction that
(4.24) Ham(Y)Va?‘smf(Y)H[LP(D)]d < 8.2—40(]9’ D)QC2B|a|(3C(pa D)Cls’)a’%m(Y)HfHLP(D)

with the ordered Bell numbers By as in the proof of Lemma (4.14). The assertion is
obvious for |a| = 0, see the proof of inequality (I11.5.14). For |a| > 0, we calculate in the
same way as in the proof of (II1.5.15) that

lam (y)V Oy 0m.e(¥)l11r (D))

By (096, 4(¥),
<C(p,D)  sup v (05 0me(y), )

0£veW P (D)

(4.25) — C(p. D) sup 1

0£veW ' (D) HUHW(}’I’/(D)

+ Z (g)/ 35am(x,Y)Vx(?}?‘—ﬁém,g(x,y)vxpw(x) dx|.
0#8<a D

[Bm,y (agém,g(y)a U= PE”)

Herein, we denote the dual exponent to p by p’ > 1. The first term on the right-hand side
of (4.25) can be estimated as follows. From Green’s formula and since v — Pyv vanishes at
the boundary of D, we obtain that

B,y (05 0m,e(y), v — P) = —/D divy (am (X, ) V<05 me(X,y)) (v — Pp)(x) dx.
As in the proof of Lemma (3.10), we use the notation ve = div(a,Voyu,) and

recall that

2C(p, D)\

0oy < ol ) (1) + 93 lam(3) V(3 gy

log 2
With the estimate

Ham(Y)vum(Y)H[Lp(D)]d < C(p7 D)HfHLP(D)a

which can be obtained from the proof of (II1.5.14), and with g(y) < &n(y), we arrive at

2C(p, D)7\

Iva($) 1) < AalClp. D) (Z2FT ) Fon(3) 1000
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Since u,, and u,, have the same regularity with respect to the parametric variable y, we
obtain that

2C(p, D)7\ “

H div (Gm(}’)va?(sé,m(Y))HLp(D) < 4’0‘“0(177 D)( log 2 ) ’%m(}’)HfHLP(D)-

Furthermore, we establish from

O am(x,y) = H(\Fs% ) i)

k=1

and the application of the Holder inequality that the second term on the right-hand side
of (4.25) is bounded by

Z (g) /D a)éam (X, Y)Vxﬁ;‘,‘—ﬂém’g(x, Y)Vngv(x) dx

0#£B<a

<y <ﬁ)7 908510 g Py -
0#£B8<a

Using the properties of Py in (4.23), we deduce that

|am (y)V Oy 0 e (y)|| (LP (D))

< 0.0 |2t D) (2D 5l

+ Z (>017ﬁ’|am(}’)vx8;ﬁém,f(x7Y)’|[Lp(D)]d]‘

0#£8<a

Now, inserting the induction hypothesis (4.24) leads to

||am (Y)Vag%,e(}’) || [LP(D)]d

2C (p, D)‘r) :

.y 2 K
< 27%4C(p, D) @Hfllm(D)Km(Y)['a“( log 2

+2(C’(p,D)cl’7)a Z <g>3|a—ﬂ|B|a_ﬂ|]

0#£B8<a

The inequality (4.24) follows now with similar calculations as in the proof of Lemma (4.14).
Then, employing (4.24) establishes together with the estimate B,, < n!log(2)™" and with
y) Hagém,f (y) < Ham vaOt(sm é

lwar oy Nize(pya

the inequality (4.21). This finally completes the proof. O

To prove the convergence of the multilevel quadrature in case of the higher order
moments, we need a regularity result for the derivatives of uf’n’ ’ —uﬁh ¢_1- With the previous
two lemmata at hand, we can obtain such a result similar to the proof of Lemma (II1.5.10)
for the case p = 2 and the proof of the estimate (II1.5.16) for the case p > 2.
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2

4.26 Lemma. The derivatives of the difference u2, , — u2 , , satisfy the estimate
m,l m,l—1 y

a - 6y \*.
@21 05 (e =t DOy S 20 (05 ) Rl 1By

Moreover, let f € LP(D) for p > 2. Then, for the p-th powers of two successive Galerkin
projections u? , and u? , |, there holds the estimate

(@28) 0~y )y < 2 et (ZERDIATN T miarey gy
m, =1\ Yl (D) ~ ' log 2 m Ly (D)’
Proof. We start with the case p = 2. It holds that

||8§é (uzn,f - u?n,éfl) (Y) ||W01’1(D)

<y <‘;> |080,0,6(3)05 (e + e 1) )|

B<a Wy (D)

S Z (g) ||a§!9m,€(y)HH&(D)Ha)o/é_B(um,Z + um,f—l)(y)HH&(D)'

BLa

Using the estimate (4.16), the fact that the Galerkin projection u,,(y) has the same
regularity with respect to the parametric variable as the solution itself, see Remark (1.6),
and Lemma (II1.5.3), we obtain that

Ha; (ugn,ﬁ - uzn,ﬁ—l) (Y) HW()l’l(D)

N a—p
<Z( ) 218 (12 ) (- () I o

B<a

¢ 3y
<20l ((2) mn) 11 D)B;L( )
3 - o
“Ja |'(Og2) (3?1 22 )21,

which yields the assertion for p = 2.

For the case p > 2, we proceed in a similar way as in the proof of (II1.5.16), but
apply here the multivariate extension of the generalized Leibniz formula for products of
more than two factors. In order to apply this formula, we first rewrite as in Lemma (1.1)

‘ 1l
uﬁl,z - u}:n,eq = (”m,ﬂ - um,é—l) (y) Z u%,e(}’)uﬁlqé(}’)-

Then, it holds by the linearity of the differential operator 03 and by the triangle inequality
that

08—} ) g = \

p—1 )
5 (5) st 1))
=0 W, (D

p—1
< 3 (6 (B 00, 10 9)) |
=0

Wy (D)
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The application of the generalized Leibniz formula yields then that

oy (9m My 1, i 2) 2 (:317 a ,ﬂp>

B1,82,.--, ﬂpﬁa
(429) B1+ﬁ2+"'+ﬂp:a

B; B; (¢
L N A U YREY. Sl

For the sake of clarity, we omit in (4.29) the dependencies of the functions 6, ¢, Wy, e
and u,, p—1 on y. The Galerkin projections u,,  and u,, . fulfill the regularity estimate
(IT1.5.15). This implies, in combination with Lemma (I1.2.10) and estimate (4.22), that

08 (Bt 2550) |y

L2 <ﬂ1,f‘.,ﬁp>U»aywwuwHamwuwm-~-

B1+Ba+ - +Bp=a
ﬂi 137, ﬂ
o )| L, [E8 o Crtmme]

um,z—l(}’)H W(},,,(DJ

WOLP(D)

~f o[ Fm(y) Pl « )
S 12 (225 P (MM Bp)

,,,,,

B1+B2+ - +Bp=a

. [W...|ﬁp‘!<30<p7D>c1ﬁ>ﬁl(O<p,p>7>22ml

log 2 log 2

1pD)

e 3C(p, D)ery\*
e C ==

[Balt- - 1Bpl"
ISR S [

.....

BL+Ba++Bp=a

The assertion follows then with [B1]!---|Bp|! < |af! and the multivariate multinomial
theorem. From this theorem, we have the identity

«
E _ o
B1,82;--.Bp<c (IBIV")ﬁp)

B1+B2++Bp=a

This finally concludes the proof. O

Employing Lemma (4.14), we immediately derive that

3y
—L
(430)  1000umcllcy mearyoy S 27" r'(logQ) 1)

holds for all weights &5 with s > 4. Furthermore, from estimate (4.27), we deduce that

(4.31) |05 (w0 — i o—1) (¥) ||co ®mWI (D) S 2 ‘la |'(1 g2> 1122y
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holds for all s > 6. Finally, for the powers of higher order, estimate (4.28) implies that

30(p7 D)Clpﬁl)aHpr
LP(D)

log 2
for all s > 3p + 1. Hence, we can provide the regularity results which are necessary to
perform the error analysis from Chapters IV and V for the quasi-Monte Carlo quadra-
ture, the anisotropic Gaussian quadrature and the sparse anisotropic Gaussian quadra-
ture with the modified sequences {3pyi/log2}) instead of {pvyi/log2}y for p = 1,2 and
{3pC(p, D)c19k/ log 2}, instead of {C(p, D)pyi/log 2}y for p > 2.

The convergence analysis of the mentioned quadrature rules depends on the
asymptotic decay behaviour of the above sequences which is for fixed p either determined
by the decay of {7 }r in the single level case or by the decay of {4 }r in the multilevel
case. Thus, the only change in comparison with the single level case is that we have to
deal with the asymptotic decay behaviour of {7} instead of {74}x. Therefore, the esti-
mate (4.3) follows if we choose the number of quadrature points of Q,;_; with respect to
the modified sequences above and in such a way that the accuracy e;_; is achieved. This
yields, as can be seen from Theorem (4.11), that the error of the multilevel quadrature
has essentially the same rate as the error of the according single level quadrature. The
gain of the multilevel quadrature can then simply be expressed by the comparison of the
computational cost given in Section 6.

(4.32)  [|og (up, , — ufn,e_l)(Y)Hcgg R W (DY) S 2%‘“(

5. Computation of the stiffness matrix

In this section, we discuss the computation of the stiffness matrix on the different levels of
spatial refinement for the lognormal diffusion coeflicient. To this end, we employ piecewise
linear finite elements. For the complexity analysis in the next section, we will assume that
each deterministic PDE on level £ can be solved with cost O(2%), see Remark (6.1). Since
the stiffness matrix on level £ with piecewise linear ansatz functions has already O(2%)
non-zero entries, each entry has to be assembled in constant time.

Therefore, we recall that Sg(D) is the finite element space of piecewise linear
functions on the triangulation 7; with meshwidth hy ~ 27¢. Additionally, we denote by
w;, wj € S} (D) two elements of the nodal basis of the finite element space on level ¢ and
define the common support of w; and w; by supp(w;,w;) := suppw; N supp w;. Since
the gradients of w; and w; are constant on each element 7' € Ty, the entry a; ;(§) of the
stiffness matrix A,(&) is for each quadrature point € € R™ determined by

am(f):/Dam(X,E)Vwi(x)ij(x) dx

- Z / am (X, &) Vw;(x)Vw;(x) dx

T esupp(w;,wj)
= Z sz (X)Vw] (X) / CLm(X, 5) dx.
T

Tesupp(w;,w;)

The index set which contains the elements T € 7y in the common support of w; and
wj has, due to the compact support of w; and w;, on each level £ only O(1) elements.
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Nevertheless, the calculation of the integral over T' of the diffusion coefficient a,, needs to
be taken into account. Since the diffusion coefficient depends on & € R™, each evaluation
of the diffusion coefficient needs O(m) operations, at least when the eigenfunctions of the
Karhunen-Loéve expansion are globally supported. We neglect this factor m here and
assume that an evaluation of the diffusion coefficient in (x,£) € D x R™ can be performed
in constant time, see Remark (6.1). Then, it remains to show that for each element
T € T; only a constant number of function evaluations of a,, is required to approximate
the integral over T in order to sustain the overall accuracy of the multilevel quadrature
method. More precisely, we show that an evaluation of the diffusion coefficient at the
midpoint of each element is sufficient for this purpose. Hence, we will at first have a look
which additional error has to be estimated when we replace the diffusion coefficient a,,
by a piecewise constant approximation a,, n,, where the value on each element T' € 7y is
given by the evaluation at the midpoint of T

We consider the multilevel quadrature of the solution w,, to (III.3.5) which is
given by

i
(5.1)  Eu, ~ > Qje(tne — tme1)(X, ).
=0

Applying now for the assembly of the stiffness matrix on level £ a midpoint rule yields
that we calculate a disturbed solution u,, ¢, instead of u,, ». Hence, our actual multilevel
quadrature method reads

J
(52)  Eup =Y Qjce(tmeh, — Um—1,h, 1) (X, ¥)-
=0

This leads to the multilevel error splitting

j
Hl(um) — > Qe (Umehy — Wme—1he ) (X Y)
=0

Hg(D)

J
< T(um) = L jon) Lz oy + D 1T = Qj—e) (e, — um,ﬁ—l,h(g_1)(Y)||Hé(D) :
=0

v

Next, we use the triangle inequality and the linearity of I and Q;_, in order to
estimate IV by

(I — ijé)(um,é,hg - um,ffl,hg,l)(y)HHé(D)
(5.3) <X = Q=) (e = 1) ()| g1 () + 1A = Q) (e = ) )| 1 )
+ (T = Qj—e) (Mme—1 — um,f—l,he—l)(y)HHol(D)'
The first term on the right-hand side has already been estimated in (4.3). Hence, it remains

to bound the second and the third term on the right-hand side of (5.3). In particular,
we have to show that both terms are, as the first one, of order 277. Hence, also in these
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terms, the spatial and stochastic accuracy need to multiply, i.e. we need mixed regularity
here. By the application of Strang’s Lemma, it follows that

Huml - umyf,heHL%(Rm;Hé(D)) S hé”f”B(D)

which is proven in [CST13] and sufficient for the convergence of the multilevel Monte
Carlo method. For the multilevel quasi-Monte Carlo quadrature or the multilevel Gaussian
quadrature, we require a stronger result which also takes into account the derivatives of
Up ¢ — Umep, With respect to y. To this end, we prove the following estimate for the
derivatives of a;, — am p,-

(5.4) Lemma. Let the diffusion coefficient a,,(y) belong to W1°°(D) for every y € T.
Then, we can bound the derivatives of the difference between the diffusion coefficient a,,
and its piecewise constant approximation a,, , by

(55) 1105 (am(y) = amn ) re(n) < he(23) lam (¥)llwro(p)-

Proof. Let us denote by ® = [p1(X),...,om(x)]T the collection of eigenfunctions in the
Karhunen-Loéve expansion of log(a,,) and by ®5, = [p1.4,(X),- -, ©m.n,(x)]T the vector
of the piecewise constant function such that ¢;, and ¢y, coincide in the midpoints of each
element of the triangulation 7.

We consider at first only a single element T' € 7. It holds for each x € T' that

05 (am(y) = amn, (¥))

— (ﬁ{))aam(y) - (\/X(I’hg>aam,hg (y)
= (Va®)" (@n(y) ~ ann ) + ((VA@)" = (VA®1,)" ) s, ()
)

m k—1
= (\5@ ) = amn )+ >_ 11 (\F% h[) (\/>(80k - Wk,he))

k=11=1

e

—Zf: ! oz,-ei—(j—i-l)ek
Z (Ve hg) ( >\<I>> ' A,y (Y)-
The last inequality follows from successively inserting summands of the form
aie;—jeg

LTI (Vaiin)™ (Vargin ) (vA®) "= )
i=1

fork=1,....mand j=0,...,a — 1.
From

lam(¥) = amn, (Y) | zoo () < Rellam (¥)llwreo(r),
amne (¥ ooy < llam(¥) |z (7,
as well as

0% () = Prne W oo (1) < Pellor(¥) lwto0 (1),
rne (V) oo (1) < ok (¥) oo (1)
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it follows by inserting these estimates into (5.6) that

105 (@ (y) = @m,n, (¥))]| o< (1)

m

< heY* lam (¥) [lwree () + PeY* lam(¥) | oo (7 Z

< (lel + Dhey*lam(y)lwree () < he(27)® Ham Y)llwteo(r

This establishes the assertion since T' € 7}, can be chosen arbitrarily. O

Note that, with the identity

Van(x,y) = an(X,y) Z\/ 1V ok (X) Y,
k=1

the norm [|a,, (y)|lw1.(py is easily calculated by

m

5.7)  llam)lwreopy < aly) +aly) D Fulyel.

Hence, ||am(y)|lw1.(py can be bounded when it is multiplied by &;(y) for all s > 1.
With Lemma (5.4) at hand, we are able to bound the derivatives of u,, o — ;¢ 5,
with respect to the random parameter y.

(5.8) Lemma. The derivatives of u,, o — t,, ¢ 5, With respect to y fulfill the estimate

105 (ttm,e = v ) 3

(5.9) | 35 @
< 2ol (15 ) #0010 5 g o

Proof. We prove the following hypothesis

[V am 3905 (e = )|,

< 2h€B|a\(37)a’%(Y)”am(}’)”WLOO(D)Hum(y)HHé(D)

(5.10)

which implies the assertion with the help of the bound By < k!(log2)~* on the ordered
Bell numbers.

The estimate (5.10) is proven in [CST13] for || = 0 with Strang’s lemma. Let
now the hypothesis be fulfilled for all B with |8| < n — 1. For the induction step, we
consider that u,, ¢ and u,, ¢ 5, solve the variational formulations

/ am (y) Vit o (y) Vo dx :/ fvdx Vv € S}(D)
D D

/ Ak, (Y) Vi 0.0, (¥) Vo dx :/ fodx Vv e SHD).
D D
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Hence, it follows that

| an(9)9 s o(3) = 1, () Vo

=~ [ (@n(3) = @ (7)) Tt (3) Vv,

Computing the derivative 9 (-) via the Leibniz formula leads to

< )/ aﬂam Vo~ ﬂ(umg(y)—um,g,hl(y))Vvdx
BLla
. ( ) [ 830m) ~ s ()5 Vi, ()P
B<a

This equation is rewritten such that all terms appear on the right-hand side except for
the summand involving 03 (U e(¥) — Wm.e.n, (y)). This leads to

/D () VO (ttn () — ., (7)) Vo dx

= ( ) / 8ﬁam 601 ﬂ(um,f(y) — Um, ¢,k (Y))vv dx
0#£8<a

( ) / OB (am(¥) — Gy ()02 P Ftt 11, () Vo dx.
B<a

Next, we set v = 0y (U e(y) — Wmen,(y)) and exploit the bounds on the deriva-

tives of 85am(y) and Lemma (5.5). As in the proof of Lemma (4.14), we employ ad-
ditionally Holder’s inequality and divide the resulting inequality afterwards by the term

H\/am(y)vaf,‘(uml — um,@,hZ)HLQ(D) to conclude that

| am(y) V08 (= 1)

L%(D)
< < )'y H\/am Vaa 5 (Ut — Wi o hy) (D)
0#£B<a
m o0 ( m( Va m .

The derivatives of the approximate solution u,,, ¢, on level ¢ with respect to
the parameter y fulfill estimate (I11.5.7), which bounds the derivatives of u,,. This is
due to the fact that the proof of (II1.5.7) can be performed in a similar way when w,,
is replace by up, ¢ pn,. The only change is that the L°°(D)-norm of the eigenfunctions ¢y,
has to be replaced by the L°°(D)-norm of their piecewise constant approximations ¢y p,.
Since [|pk,h, I (p)y < ¢kl Lo (D), the bound (II1.5.7) remains valid for w,, ¢p,. Inserting
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additionally the induction hypothesis leads to

[V am¥)V05 s = men)]| ,

< heY R |am () lwr.oo (o) [[um (V) | 12 ()

(5 G 5 (o)

The hypothesis (5.10) follows with the identity > g_.g<4 (g)Bla—ﬁ\ = Bjq|;, cf. (I11.5.9), by

> <g>23|aﬁl3aﬂ + (Z)Qﬂ Bja—g)

0#B<a B<a

(8%
<2-3%7 1By + B+ Y ( )25B|a—ﬁ
oipza \P

< (@ 414230 B, <2.3llp,. o
From the estimate (5.9) for the derivatives of u,, y—u, ¢ n,, we deduce the estimate

(T — Qj—r) (tme — um,é,he)(Y)HHol(D) < he27 90| fll 2y

if Q;_, denotes a quasi-Monte Carlo or Gaussian quadrature method which provides a
precision of ;_y = 27079 ¢f. (4.3). Hence, the multilevel quadrature in (5.2) provides
up to a constant the same approximation error as the multilevel quadrature (5.1) itself.

Using the same techniques as in Section 4, the result can, with the help of Lemma
(5.5), also be transferred to the moment computation.

6. Complexity

We estimate the overall complexity of the different single and multilevel quadrature meth-
ods for the moment computation of the solution u,, of (II1.3.5). For these estimates, we
assume that each quadrature point can be generated in constant time and that for each
quadrature point the computational cost is O(2%) for solving the resulting elliptic partial
differential equation on level £. Notice that the space S}(D) for D C R¢ already has
O(2%) basis elements. Hence, we assume that we are able to solve a deterministic and
elliptic partial differential equation on level £ in linear complexity.

(6.1) Remark. The construction cost of one single diffusion coefficient corresponds to
the evaluation of the discretized Karhunen-Loéve expansion which cost at least m times
the number of spatial grid points. From Section 5, we know that a midpoint rule for the
computation of the entrays of the stiffness matrix is sufficient. Hence, each entry of the
stiffness matrix can be calculated in O(m) operations. This result implies that the stiffness
matrix on level £ can be assembled in O(m2%). The linear factor m in the construction
cost of the diffusion coefficient occurs for the single level quadrature as well as for the
multilevel quadrature. Since we are interested in the comparison between the complexity
of single level quadrature and multilevel quadrature methods, this factor is neglected for
our further considerations.
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The Monte Carlo quadrature with N, sample points has a precision of order
O(N[lﬂ). Thus, to reach an accuracy of 27¢ we need N, = O(2%) sample points.

Therefore, the over-all cost of the single level Monte Carlo quadrature to achieve the
RMSE ¢ = 277 is bounded by

costarc(277) < 2224 = 2027,

With the multilevel quadrature, we are able to reach an accuracy j2~7/ when employing
quadrature methods with an accuracy of 2¢=7 on the level £ of spatial refinement. Hence,
the cost complexity of the MLMC can be estimated by

0(2%), ifd=1,
costyme (7277) 2223 Oodt — 2212261 D=L oY), ifd=2,
=0 0@%), ifd>2.

For the quasi-Monte Carlo quadrature, we employ the Halton sequence and esti-
mate the complexity under the assumption that 4, < k=47 for some 1 > 0. Then, we have
by Theorem (IV.2.25) that the accuracy of the quasi-Monte Carlo quadrature is bounded
by O(mN~119) for arbitrary 6 > 0. Hence, we have at first to estimate the dimensionality
m of the domain of integration in dependence of the accuracy €. This dimensionality
corresponds to the number of terms which are needed in the Karhunen-Loéve expansion
of the random diffusion coefficient to guarantee a truncation error of order €. In case of
the computation of the mean, the variance or higher order moments, the truncation error
can be estimated by Theorem (I11.2.12). From this theorem, we know that the truncation
error is bounded by

M = M ey S Z )\kH@kHCOQ

k=m+1

Since this holds for all sufficiently small o > 0, it follows that

oo
IME = M2 1) S IME = M2 Jloray S MellorlZooy
k=m+1

o0 oo
Y Mellerllfyiepy < D Ak

k=m+1 k=m+1

The aim is to calculate m in such a way that the truncation error is of order e = O(277). To
that end, the above inequalities lead in combination with the decay assumption 7, < k=47
to

o0 o0 !

SRS Y KEsmTiS2T e m=0(2).

k=m+1 k=m+1

Moreover, we can estimate the number of quadrature points which are needed to achieve
an accuracy of 277 by N; = O(2//(1=0)m;1/(1=9)) " Therefore, the complexity of the single
level quasi-Monte Carlo quadrature is bounded by

CostQM0710g(2_j) < 2%5m%2 jd _ o (d+7(1 5))
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The truncation length of the Karhunen-Loeve expansion in the multilevel quadra-
ture method is calculated according to the accuracy of the finest grid and, thus, given
as in the single level case. There are possibilities to work with different lengths of
the Karhunen-Loéve expansion on different levels of spatial refinement at least for the
MLMC, see e.g. [TSGU13|. However, it is not clear if these constructions simply transfer
to other multilevel quadrature methods. Thus, we use the same length of the Karhunen-
Loéve expansion for the multilevel quadrature methods on each spatial level of refinement.
Therefore, in accordance to the complexity estimate of the single level quasi-Monte Carlo
quadrature, we determine the overall cost of the MLQMC by

. /7 I e de O(zjﬁ)’ itd=1,
costu, MC.L j2—J = 9J 21=5 9% = .
QMClog (7277) Z%) O(QJ(C”ﬁ)), if d > 2.

Herein, we tacitly assume that 6 < 1/2.

For the anisotropic Gauss-Hermite quadrature, we obtain dimension-independent
convergence rates only if the sequence {7y} satisfies 7% < exp(k~'=") for arbitrary n > 0,
cf. Lemma (V.2.21). In this case, the number of quadrature points is bounded by

(6.2)  cost(Qan(),m) < C(81,82)e %

Herein, 01,02 > 0 can be chosen arbitrarily, but the constant in (6.2) tends to infinity
for 1 — 0 or d3 — 0. This leads to the cost complexity of the single level anisotropic
Gauss-Hermite quadrature

costaq(277) SO (Qj(d+51+62)).

Likewise, we apply the estimate (6.2) in order to calculate the complexity of the MLGQ.
This yields that

m O(de), if d > 61 + 99,
COStMLGQ(j2_j) < ZQ(j—f)(51+52)25d — (’)(j2dj), if d =61 + 99,
=0 O(2/01+9),if d < 6y + .

For the anisotropic sparse Gauss-Hermite quadrature, we obtain with the help of
Conjecture (V.3.32) dimension-independent convergence when 4 < exp(k~") for arbitrary
n > 0, cf. Theorem (V.3.37). In this case, the estimate (V.3.40) in Theorem (V.3.37) leads
to the bound of the number of quadrature points

_2(51+69)
cost (Agn.w(q(e),m)) = (’)(8 1—51—52>

with arbitrary 1,09 > 0. The estimation of the cost complexity of the anisotropic sparse
Gauss-Hermite quadrature follows then in the same way as for the anisotropic Gauss-
Hermite quadrature. Thus, we have the complexity estimate

costsaq(277) € O<2j <d+3(:531+—(5§5)>



Section 6. Complezity 133

for the single level anisotropic sparse Gauss-Hermite quadrature and the complexity esti-
mate

O(2%) if d > 201t%)

(=) (2018)) i : %(_(sfﬂr_(s%’

costMLsGQ (j2_j) SZ Q(Ji N5, otn_ ) O(j29), ifd= T—0,—062°
=0 o ol (TSHEB) i g < 201+62)

( ) < 1555

for the MLsGQ.

Since the variables §; and d2 can be chosen arbitrarily close to 0, only the first
cases in the complexity estimates of the MLGQ and the MLsGQ are asymptotically rele-
vant. Nevertheless, the choices of these variables have an immense impact on the constants.
Therefore, it seems reasonable to maintain these variables in the estimates.

decay condition | quadrature spatial dimension
Yk method d=1 d=2 d=3
PR MC 237 2% 2%
E—4-n QMC 9J (1 7ass) o) (2+7ets) o) (3+75)
exp ( _ k—l—n) GLQ 97 (1+81+62) 97(2+01+62) 97 (3+01+62)
exp (— k) sGLQ 23'(1+f(_6§;r_6§2)) 21(2%%:_6?2)) 23'(3+%)
Table VI.1: Cost complexities of the different single level quadrature methods to get the

accuracy 277.

The cost complexities of the different methods are summarized for the single level
quadratures in Table VI.1. Accordingly, the results for the complexities of the multilevel
quadratures are visualized in Table VI.2. Here, we choose d; and d2 for the anisotropic

decay condition | quadrature spatial dimension
Yk method d=1 d=2 d=3
k=1=n MLMC 227 §22% 237
k4 MLQMC | 27 9/ rets)  9iles)
exp (—k~177) | MLGHQ 2J 22 237
exp (— k") MLsGHQ 2J 22 23

Table VI.2: Cost complexities of the different multilevel quadrature methods to get the
accuracy j277 for the lognormal case.

Gaussian quadrature in such a way that d; + do < 1. For the anisotropic sparse Gaussian
quadrature, §; and d2 are chosen with 2(d; + d2)/(1 — 61 — d2) < 1. This is possible since
01 > 0 and d2 > 0 are arbitrary parameters. But as mentioned before, the constants hidden
in Table VI.2 are influenced by these choices. In both tables, the required assumptions on
the decay of v, or 4, respectively, are written in the first columns.

(6.3) Remark. For the complexity estimates of MLGHQ and MLsGHQ, we require
a strong decay behaviour of the sequence {7 }r. If this decay behaviour is violated, the



134 Chapter VI. Multilevel quadrature

convergence rate deteriorates for € — 0 since the dimensionality m tends to co. Hence, the
cost complexity will be dominated for € — 0 by the quadrature complexity. Nevertheless,
within the realms of computability, algebraic convergence rates of GHQ and sGHQ are
obtained even for problems where the decay requirements on {4}, are not fulfilled, see
Section V.4. We would like to mention that the benefit of multilevel methods could then
be calculated dependent on the actually obtained algebraic rates. Additionally, we would
like to emphasize that, regardless of the convergence rate of the single level quadrature,
multilevel quadrature methods remarkably improve the performance of the corresponding
single level quadrature method.

The findings in this Chapter can immediately be transferred to the moment
computation of the solution u,, to (I11.3.3). Of course, the better convergence result for
the quasi-Monte Carlo quadrature in the uniformly elliptic case also leads to an improved
complexity result for the MLQMC.

7. Numerical results
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Figure VI.1: Computational domains with inscribed coarse grids.

In this section, we present numerical examples to validate the proposed analysis.
Since most of the analysis in this chapter was only concerned with the lognormal case, we
restrict ourselves also in the numerical examples to this setting. We study the convergence
for the mean and for the second moment of the solution to (II1.3.5). To that end, we
consider two different settings. In the first case, the diffusion coefficient is represented
exactly by a Karhunen-Loéve expansion of finite rank. In the second case, the diffusion
coefficient is described by a Gaussian correlation function. Hence, the Karhunen-Loéve
expansion has to be appropriately truncated, where the truncation rank m tends to oo
as the over-all accuracy increases. The domain of the spatial variable is the unit square
in both examples. For the approximation of the Karhunen-Loéve expansion, we employ
the pivoted Cholesky expansion as described in [HPS12, HPS15] together with a piecewise
constant finite element discretization of the two-point correlation.

The finite element method we use is based on continuous piecewise linear ansatz
functions. The grid transfer for the solution’s second moment is thus performed via a
quadratic prolongation.
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7.1 An example with a covariance function of finite rank

In our first numerical example, we focus on a diffusion coefficient with four stochastical
sources on discs By, ..., By of diameter 0.3 equispaced in D = (0,1)2. The associated
covariance function is given by Covy(x,x’) = 34 15,(x)1p,(x') and as a loading we
consider f = 1. A visualization of the associated triangulation can be seen in the left
picture of Figure VI.1. Since the reference solution is not analytically known, we compute it

M 2nd M t
ean 0.086 nd Momen
0.08

0.06

0.04

I 0.02
0

Figure VI.2: Solution’s mean (left) and solution’s second moment in the case of finite
dimensional stochastics.

0.292

0.1

numerically. To that end, we employ a single level quadrature, namely a quasi-Monte Carlo
quadrature on a finer spatial grid with 1048 576 finite elements and 10° samples based on
the Halton sequence, as described in Section 1V.2.3. Figure VI.2 shows the mean (on the
left) and the second moment (on the right) of this reference solution. For the multilevel
methods, we choose the respective number of samples as follows. We set Ny = 10-47¢ for
MLMC and Ny = 10 - 20-9/1-9) for MLQMC where 6§ = 0,0.25. As quadrature method
in the quasi-Monte Carlo case, we employ the quasi Monte-Carlo method based on the
Halton sequence with respect to the auxiliary density function /p(y)/p as presented in
Section IV.2.3. The number of samples for MLGQ is controlled by the polynomial degrees
determined from (V.1.8). We employ this estimate since each dimension is equally weighted
and the region of analyticity is described by a small 7, = 1 for k = 1,...,4, cf. Remark
(V.1.7). Hence, the quadrature corresponds to an isotropic tensor product quadrature.
In order to guarantee the over-all precision of ¢, we scale the precision of each stochastic
dimension by the factor 1/4. The MLsGQ is computed with the combination technique
formula (V.3.5) and ¢ is chosen in such a way that the maximal univariate quadrature rule
in each direction coincides with the quadrature rule in the tensor product formula in the
according direction. Thus, it is simply a sparsification of the full grid quadrature formula.

A comparison of the number of samples for each of the methods is depicted on
the left hand side of Figure VI.4. Here, the different colors refer to the samples on each
particular level sorted in decreasing order from left to right, i.e. £ = 6,5,...,0. Note that,
for the MLMC, we compute the RMSE based on five realizations of the Multilevel Monte-
Carlo estimator. This fact is not taken into account in the visualization in Figure VI.4
where the number of quadrature points is presented.

The error plots found in Figure V1.3 indicate that the four methods, i.e. MLGQ),
MLsGQ, MLMC, and MLQMC, provide the theoretic order of convergence of j277 of the
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Figure VI.3: Error of the mean (left) and error of the second moment (right) in the finite
dimensional stochastics case.

approximate mean with respect to the H'-norm (picture on the left) and of the approx-
imate second moment with respect to the W' !-norm (picture on the right). Indeed, it
seems that the logarithmic term j which stems from the summation of the multilevel error
does not occur. Moreover, the choice of § = 0, i.e. a linearly increasing number of samples,
seems to be sufficient in the MLQMC to maintain the optimal rate of convergence.

In Table V1.3, the total cost of the different methods are stated in terms of the
cost for a sample on the finest grid. We determine these numbers by summing up the
scaled number of samples in Figure VI.4 on the different levels. According to Section 6,
the scale factor on level ¢ is 27900 As we see from the table, the MLQMC with 6§ = 0
or § = 0.25 requires only a cost of 20 or 25 fine grid samples, respectively, to recover the
convergence rate. It is, therefore, superior to the MLMC method which yields essentially
the same convergence rate with a cost of 60 fine grid samples. We recommend the use of
MLQMC with § = 0.25 for this example since the overhead of the MLQMC with § = 0.25
in comparison to MLQMC with 6 = 0 is low and the error plots of the MLQMC with

= 0.25 are preferable to that of the MLQMC with § = 0. In comparison, the cost of
the MLGQ are much higher, approximately eight times as high as the cost of the MLMC
and 95 times as high as the cost of the MLQMC. Since the method provides a higher
convergence rate for the second moment, it seems that the finite element error for the
computation of the second moment converges with a higher rate than expected in Lemma
(1.1). In addition, this suggests that the MLGQ heavily overestimates the quadrature
error. The same effect occurs for the MLsGQ. This method preserves essentially the same
convergence plot as the MLGQ while the complexity is considerably reduced. Indeed the
cost of MLsGQ is only 835 fine grid samples instead of 2371 for the MLGQ. Nevertheless,
the cost still significantly surpasses the cost of the MLQMC. This can be explained since
the a priori knowledge, which is used to determine each order g;_, for the MLGQ and
the MLsGQ), substantially underestimates the performance of the Gaussian quadrature
method. Hence, a lot of quadrature points are used for MLGQ and MLsGQ which would
not be necessary to cover the proven convergence rates.
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Figure VI.4: Number of samples for each of the methods for the first example (left) and
for the second example (right).

MLMC | MLQMC(6 = 0.25) | MLQMC(6 = 0) | MLGQ | MLsGQ
Example 1 60 25 20 2371 837
Example 2 80 26 19 267749 5

Table VI.3: Cost of each method for both examples in terms of fine-grid samples.

7.2 An example with a covariance function of infinite rank
For our second example, we consider the covariance function
Covp(x,x') = 0.5exp ( — 2|x — xX'||3).

The loading is again f = 1 on the computational domain D = (0,1)2. The unit square is
triangulated as seen in the right picture of Figure VI.1. The Karhunen-Loéve expansion
is approximated with a trace error of 10~ which results in m = 72 terms. As a reference
solution, we compute again a single level quasi-Monte Carlo solution on a finer spatial grid
with 1048 576 finite elements and 10® samples based on Halton points. Instead of working
with an auxiliary density function as in the previous example, we exploit the results of
Subsection IV.2.4 and map the points of the Halton sequence from the unit cube [0, 1]™
to R™ by the inverse Gaussian distribution function. Since the sequence {~x}x decays
sufficiently fast for this example, we expect nearly dimension-independent convergence.
Nevertheless, we emphasize that, in case of a relatively low-dimensional stochastics where
the different dimensions are equally important like in the previous example, the QMC
approach with auxiliary density performs better. In Figure VI.5 the mean (picture on the
left) and the second moment (picture on the right) of the reference solution are visualized.

In order to preserve the approximation order of 277, the Karhunen-Loéve expan-
sion is truncated after m = 21 terms on the finest level of computation j = 8. The number
of samples for MLMC and MLQMC is chosen as in the previous example. The degrees in
MLGQ are computed with respect to formula (V.2.12). Although, the results of Section
4 imply that we have to choose 7 with respect to 37/ log 2, for reasons of computability
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Figure VL.5: Solution’s mean (left) and solution’s second moment in the case of infinite
dimensional stochastics.

of the tensor-product Gaussian formula, we set 7, = log 2/v;, and scale the function h in
(V.2.12) additionally by v/2. The anisotropic sparse Gaussian quadrature is chosen as a
sparsification of the respective tensor product quadrature.

The number of samples for the different methods are shown on the right-hand
side of Figure VI.4. The related computational errors are depicted in Figure VI.6.

10§
= 107
<)
n
MG 10 —wmc {
—e—QMC (8=0) ——QMC (3=0)
——QMC (8=0.25) —e—QMC (3=0.25)
—+*-SGQ 107° 7+—SGQ
10°l»Ga --GQ
- - -Asymptotics 27 - - -Asymptotics 127!
1 2 3 4 7 1 2 3 4 7 8

Level

Level

Figure VI.6: Error of the mean (left) and error of the second moment (right) in the infinite
dimensional stochastics case.

We achieve similar results to the example in Subsection 7.1 for the computation
of the mean. All methods provide the expected error rates and the logarithmic factor j
does not occur. For the computation of the second moment, the results differ to those
obtained for the example in Subsection 7.1. Except for the MLQMC with § = 0, whose
convergence rate for the second moment stagnates on level 6,7 and 8, all methods provide
the expected error rates. In contrast to the previous example, the rate for the second
moment for the MLGQ and the MLsGQ is not significantly higher anymore. This implies
that the chosen quadrature settings on level £ of the MLGQ and the MLsGQ yield the
required accuracy O(27%), but not drastically overestimate the quadrature error anymore.
Nevertheless, we observe that the MLGQ and the MLsGQ still provide slightly better



Section 7. Numerical results 139

convergence rates than the MLMC or the MLQMC.

The computational cost in terms of fine grid samples, cf. Table V1.3, are essen-
tially the same for QMC with § = 0 and § = 0.25, respectively, and multiplied by a factor
4/3 for MLMC compared to the cost in the previous example. In contrast to this, for
the MLsGQ, the computational cost for this example are much lower than in the previous
example. The MLsGQ requires only 5 fine grid samples for this example instead of 837
fine grid samples which are required for the example in Subsection 7.1. The cost of the
MLGQ, however, are much higher as in the previous example. This is not surprisingly
since a tensor product quadrature in 21 dimensions is not competitive at all.

Hence, we recommend for this example the application of MLsGQ since the
performance is outstanding. With computational cost of just five fine grid samples, the
MLsGQ is able to approximate the mean with an error of 7.9 - 10~% measured in the
H'(D)-Norm and the variance with an error of 1.1 - 107* measured in the W'!(D)-
Norm. Nevertheless, the MLQMC with § = 0.25 works also very well for this example.
This method requires only 26 fine grid samples to obtain an error of 8.9 - 10~* for the
computation of the mean and an error of 1.9 - 10~* for the computation of the variance.

To summarize, the numerical results corroborate our theoretical findings and
demonstrate that arbitrary quadrature methods can significantly be accelerated by mul-
tilevel techniques.






Appendix

We provide in this appendix the proof of Conjecture (V.3.32) for m = 3,4,5. To that end,
we first recall the statement of the conjecture:

(0.1) Conjecture. For an ascendingly ordered weight vector w = [wq,...,wy,] € R
and ¢ € N, the cardinality of the set

Xw(va) = {Oga e N": Zanwn SQ}

n=1

is bounded by

(0.2)  #Xw(g,m) < [[ 24—
k=1 k

The conjecture is obviously fulfilled for m = 1 and it was shown in Section V.3.5
that it is also true for m = 2. The cardinality of the set Xy (g, m) can recursively be
calculated by

L]
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With 0y := 6 + bwpyq for £ =1,...,m — 1, it follows that

Lwilj m—1
(#Xw(q -1) m' wj < mwy (kw1 + 6p)
k=1 =1
LwilJ m—1
= mw Z(kwl)m 1= Z 0%
k=1 =0 Ilch‘mi%l

Herein, o € N~ ! denotes a multi-index. Moreover, it holds with 8 C N™ that

m
[ (a+ kuwy) m'HwHqu" > Hﬂv]
k=1 Hﬁ‘l\olo_<1 7j=1

Thus, it remains to show

]
(0.3) melz (kwy)m1=¢ Z 0“<qué Z ijj

k=1 llalloo <1, IBllco<1, j=1

la|=¢ |B]=¢
With the notation
m
Z H jwj)ﬁj and Fe(mfl) = Z 0%,
1Blloc<1, j=1 el oo <1,

|8|=¢ |a|=£

the left-hand side in (0.3) can be rewritten by

%]
imwlmzlkaKVrzlele Z,w;nZlezk,mlé
k=1 =0

Now, it holds with the Faulhaber formula and the Bernoulli numbers Bj, cf. [Knu93], that

m—1 LleJ
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We would like to consider the parts which contain § and the parts without § separately.
Therefore, we split up the first summand in the second summation and obtain

m—1 LwLJ
Z mw{”’zFe(m 1) Z pm—1-¢
£=0 k=1
m—1m—k k j .
m—k g maw] m—k+j - 1
= —1)¢gmk—Lst v -1 jB'F(m- )
S ) O S| L
(0_4) k=0 (=1 7=0
m—1 k i .
m— mw m—k+j (m—1) (m—1)
+Y Py — 1 ( , )( 1B, (FmD — gim-
k=0 mom kAt J ( K ’ )
m—1 k J .
m—Fk mwy m—k+j j (m—1)
T 1V B ‘
5 ;;mk+j( ),

where

In view of (0.3), the assertion follows if we can show that the first two summands
in (0.4) are non-negative, and if it holds

- —k+j i Am—1) LS
St (1 ewme 8

k=0 J

(m)

Since ¢ and E, " are positive, it suffices to compare the coefficients for k = 0,...,m — 1,
i.e.

Somw]  (m—k+§\, a1 L m)
05 Y —1— (-1 B;G Y < B

Both sides of this equation are equal to 1 for £ = 0 and every m € N since By = 1.
Furthermore, the inequality reads for k = 1 with B; = —1/2:

m m—1 m ;o m m—1
—_— Z Wiy + —w1 < Ziwi <:>Z (i+
m=31%3 2 i—1 i=1

From w; > wy, we conclude

( mli)wi+12w1<m_1_nilmi_l>:(7;_1>w1-

i=1

mri 1i>wi+1 > (% — 1>w1.

m—1

=1

Thus, we have only to elaborate on (0.5) for k =2,...,m — 1.
Next, we simplify the first two summands in (0.4). At first, we notice that

D _ gl _ g,



144 Appendiz.

Hence, the two summands can be rewritten by

m—1m—k .
m—k 7 maw? m—=k+j . m—1
( , )( 1 ’“”Z : ( | )(—UJBjFéj)
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The first term herein is rearranged according to the transform k +— k + ¢ and £ — k in
order to compare the first and the second term in (0.6). This means that the £ in (0.6) is
now represented by k — £ and k by £. This leads to
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We show next that it holds for £ > 1 that
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m—k+j 7

Thus, all terms in (0.6) would vanish except for the term in (0.7) where k& = m. This
would imply that the expression simplifies to
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The left-hand side of (0.8) is rewritten by
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To that end, we exploit the identity
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Inserting this identity into the right-hand side of (0.10) yields on the one hand that
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On the other hand, inserting identity (0.11) into the left-hand side of (0.10), gives

k—1 .
B m—=L\  ktckt 1 m—L+ 37\ ~(m-1)
Z(k—£>( e m—L{+j ‘ Fiy

J

(0.12) __rf L A YA XZ: m=1 =) s gn-n)
' N s r—4{ m—/ j = £—i

r—1 7’—1 r—0—1 . .
B i (m—1) (—1) m—~C—j\(m—2C\[{m—-1—i
—gé Gi EZ:; m—/ < r—4{ )( j 0—i )
The identity (0.8) follows then from
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together with the identity
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It remains to successively show for m = 3,4,5 that inequality (0.5) holds for
k= 2....,m—1 and that (0.9) is not positive. The second assertion is satisfied for
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m = 3,4,5 since we can rearrange (0.9) with the same arguments as above in (0.12) by

mz_:l ym—tsm= EZ mwl m—L+] ( 1)jB,F(m—1)
= m—~E£+7j J IT=5
(0.13)

ml Tt o (m—1—i 1 !
=~ mw](-1)'B; Y 5%%@05’”‘”( 4 ) <0.

§=0 i=0 J m-=j-t
This inequality is fulfilled for all m < 6 since (—l)ij >0 for j =1,...,5 and all other
quantities in the sum in (0.5) are positive as well.

Due to By = %, the expression (0.5) reads for k = 2 as

m m—2 m—1 m m—1 m<m N 1) ) | m—1 m
(014)  —— w1 w1+ Zwn > Wi+ ——5—wi < > ijwiw;
=1 j=1+1 =1 =1 j=i+1

In view of w; < wsy, this leads for m = 3 to
3 1, !
6wows + Jw1 (wg + 2ws) + J¥i < 2wywg + 3wiws + 6wows

!
< 2'LU% < 2wiws.
Analogously, for m = 4, we arrive at
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!
< 2wiwsg + 3wiws + dwiwy + 6wows + Swowy + 12w3wy

!
< wiws + 2wiwyg + w% < 2wows + 2wowy.

The latter inequality is fulfilled due to wiws < wow,4 and wl < wyws. Inserting m =5
into (0.14), leads to
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!
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+ 10wows + 12w3wy + 15wsws + 20w4ws

1 7
= §w1w2 + 2wiws + §w1w4 + bwiws + gw%

! 10 )
< gwgwg + 3wowy + §w2w5 + 2wswy + §w3w5.
This is valid since Swiws < 10wows/3 + bwsws/3, Twiwy/2 < 3wowy + wawy/2 and
2wiws + wiws /2 + bw? /3 < 3wzwy/2 + Swows /3.

With the Bernoulli number Bz = 0, inserting k£ = 3 into (0.5) leads to
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Accordingly, we obtain for k = 4 and By = —1/30 the inequality

M ame) M met) | = 3) o ety (MWL)
(0.15) i T pw Gy Gy 1)30 =B

The calculations for k = 3 are very similar to the calculations for £k = 2 and
therefore omitted here. The case k = 4 is a bit different since there is for the first time a
negative summand on the left-hand side in (0.15). Thus, we also present the verification
of inequality (0.15) for m = b5:

dSwy - (4) 5w? (4) 5wi
50+ 2 2gl 4 gl 20
T B 30
5
= 120wowswaws + %(6w2w3w4 + 8wowsws + 12wowws + 24wswsws)
5w? wl
+ T(ngwg + 3wawy + dwows + 6wswg + 8wsws + 12waws) — o

!
< 24w wowswy + 30w wowsws + 40w wowgws + 60w wywaws + 120wewswaws.
This is equivalent to

5[ D 5 10 10 4
w1 §w2w3 + §w2w4 + §w2w5 + bwswy + gw?,'w5 + 10waws | — Ewl

!
< Qwiwowswy + 10w wowsws + 10w wowaws

3 10
< §w1w2w4 (wg —w1)+5w1w3w4(w2 —w1)+ §w1w2w3 (w4 — w1 )+ §w1w2w5 (wg —wl)

20 1 !
+ §w1w3w5(w2 —wy) + 10w waws(we — wy) — 6’11)%(’[1)2103 — w%) > 0.

Since the weights are positive and ordered ascendingly, we have that the second, third,
fifth and sixth term in the last inequality are not negative. Moreover, we deduce from
twi(waws — w?) < twi(ws — w1)(ws + wy) that the left hand side of the last inequality

is bounded from below by
1

§w1w2w4(w3 —wy) + §w1w2w5(w3 —wy) — 6’11)%(11}3 —wy)(ws +wy) >
10 1,
(w3 —w1) 5 Wiw2ty + 3 WiwaWs — LW (ws +wy) ) > 0.

This establishes (V.3.32) for m = 3,4, 5.

(0.16) Remark. In this section, we have validated Conjecture (V.3.32) for m = 3,4, 5.
Moreover, we have shown that the successive verification of the inequalities (0.5) and (0.13)
is sufficient to prove the conjecture. Unfortunately, the induction step is still not trivial.
Nevertheless, as mentioned in Remark (V.3.34), the conjecture is not only of interest for
the estimation of index sets in anisotropic sparse grids, but also since it can be applied
in various other mathmatical research fields. Especially, since the conjecture is, to the
best of our knowledge, superior to all existing estimates in the literature for this kind of
problem, it would be important to prove it in arbitrary dimension and, hopefully, some of
the ideas in this appendix can be useful for that.
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