WCH,

inria-00490045, version 3 - 5 Apr 2011

%I 1INRIA

INSTITUT NATIONAL DE RECHERCHE EN INFORMATIQUE ET EN AUTOMATIQUE

Strong and weak error estimates for the solutions of
elliptic partial differential equations with random
coefficients

Julia Charrier

N° 7300 — version 3

initial version Juin 2010 — revised version Avril 2011

Domaine 5

apport
de recherche

ISRN INRIA/RR--7300--FR+ENG

ISSN 0249-6399



http://hal.inria.fr/inria-00490045/fr/
http://hal.archives-ouvertes.fr




inria-00490045, version 3 - 5 Apr 2011

INSTITUT NATIONAL

DE RECHERCHE centre de recherche
EN INFORMATIQUE ;"I N RIA RENNES - BRETAGNE ATLANTIQUE

ET EN AUTOMATIQUE

Strong and weak error estimates for the solutions of
elliptic partial differential equations with random
coefficients

Julia Charrier *f

Domaine : STIC pour les sciences de la vie et de I’environnement
Equipes-Projets Sage

Rapport de recherche n° 7300 — version 3 — initial version Juin 2010 — revised version
Avril 2011 — 32 pages

Abstract: We consider the problem of numerically approximating the solution of an elliptic
partial differential equation with random coefficients and homogeneous Dirichlet boundary
conditions. We focus on the case of a lognormal coefficient, we have then to deal with
the lack of uniform coercivity and uniform boundedness with respect to the randomness.
This model is frequently used in hydrogeology. We approximate this coefficient by a finite
dimensional noise using a truncated Karhunen-Loéve expansion. We give then estimates
of the corresponding error on the solution, both a strong error estimate and a weak error
estimate, that is to say an estimate of the error commited on the law of the solution. We
obtain a weak rate of convergence wich is twice the strong one. Besides this, we give a
complete error estimate for the stochastic collocation method in this case, where neither
coercivity nor boundedness are stochastically uniform. To conclude, we apply these results
of s trong and weak convergence to two classical cases of covariance kernel choices: the case
of an exponential covariance kernel on a box and the case of an analytic covariance kernel,
yielding explicit weak and strong convergence rates.
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Estimations d’erreurs forte et faible pour des équations
aux dérivées partielles elliptiques & coefficients aléatoires

Résumé : On s’intéresse & ’approximation numérique de la solution d’une équation aux
dérivées partielles elliptique & coefficients aléatoires, avec des conditions de Dirichlet ho-
mogénes au bord. On se concentre sur le cas d’un coefficient lognormal, on est ainsi con-
fronté au fait que ce coefficient n’est ni uniformément borné, ni uniformément coercif par
rapport a l'aléatoire. Ce modéle est fréquemment utilisé en hydrogéologie. On approche
ce coefficient dans un espace aléatoire de dimension finie, en utilisant un développement
de Karhunen-Loéve. On donne alors des estimations pour ’erreur qui en découle sur la
solution, une estimation d’erreur forte mais également une estimation d’erreur faible, c’est a
dire une estimation de ’erreur commise sur la loi de la solution. On obtient alors un taux de
convergence faible double du taux de convergence forte. De plus, on donne une estimation
d’erreur compléte pour la méthode de collocation appliquée dans ce cas ot le coefficient n’est
ni uniformément borné, ni uniformément coercif par rapport & ’aléatoire. Pour conclure,
on applique ces résultats & deux choix particuliers de noyaux de covariance: le cas d’une
covariance exponentielle sur un pavé et le cas d’une covariance analytique, donnant des taux
de convergence forte et faible explicites dans chaque cas.

Mots-clés : quantification des incertitudes, EDP elliptique & coefficients aléatoires,
développement de Karhunen-Loéve, estimation d’erreur forte, estimation d’erreur faible,
distribution lognormale
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1 Introduction

Many engineering applications involve uncertainty on the input data, such as material prop-
erties. This uncertainty results from heterogeneity of the medium and incomplete knowledge
on the medium properties and can be modelled by partial differential equations with random
coefficients. This work addresses elliptic partial differential equations with random coeffi-
cients and focuses on application to hydrogeology, namely the prediction of flow in porous
media, but there are many other applications, e.g., random vibrations, composite materials,
seismic activity and deformations of inhomogeneous materials such as wood or biomaterials.
The aim is to compute the law of the solution, but in practice we are usually interested only
in some moments.

Several methods have been developed: Monte-Carlo and Monte-Carlo based methods, mo-
ment equations, perturbation methods which are adapted to the case of small uncertainty,
homogenization, multiscale analysis and stochastic spectral methods [1, 2, 3, 4, 7, 9, 10, 11,
12, 15, 16, 19, 20, 21, 22, 25, 26, 27, 28|, which regroup stochastic galerkin methods and
stochastic collocation methods.

As in many previous works, we consider the model equation

—div(a(w, 2)Vyu(w, z)) = f(w, x).

Both stochastic Galerkin methods and stochastic collocation methods are based on the ap-
proximation of @ in a finite dimensional probability space, i.e. using a finite number of
random variables. These methods are therefore adapted to the case where the probability
space has a low dimensionality, i.e. in the case where we have a good approximation ay of
a such that ap is a function of N random variables with N small. Such approximations a
of a can be obtained by using either a Karhunen-Loéve or a polynomial chaos expansion.
We compute then the solution uy of the approximated equation resulting from replacing a
by ay. In this paper we focus on the convergence of uy to u.
More precisely, we work here with homogeneous Dirichlet boundary conditions and a ho-
mogeneous lognormal random field a. This is a frequently used model for flow equation
in porous media. The truncated Karhunen-Loéve expansion of log(a) at order N provides
then an approximation ay of a. It is important to notice that in such a case, unlike what
is frequently assumed, neither the random filed a nor its approximations ay are uniformly
coercive with respect to w. However such non-uniformly bounded and coercive field have
been considered in [8, 13] and in the recent work [6].
Up to our knowledge, the convergence of uy to u has never been studied under realistic as-
sumptions on «, in particular for a lognormal field. This is the main goal of this article. We
first give a strong convergence result of uy to u, i.e. a bound for the error in LP(H})-norm.
Then a weak convergence result is obtained, i.e. we bound the error commited on the law of
u. We find a bound for the weak error whose order is twice the strong order, which presents
a significant interest since the number N of random variables has to be small in order to be
able to compute uy and since the law of u is what we are interested in. For simplicity we
assume that f is deterministic, but all the results can be easily extended to the case when
f is random, under adequate assumptions.
To begin with, we prove the existence and uniqueness of the solution u, remarking once
again that in the considered case, the random field a is not uniformly coercive with re-
spect to w. Then we make assumptions on the eigenvalues and on the eigenfunctions of the
Karhunen-Loéve expansion, which enable us to prove two preliminary results: the strong
max

convergence of ax to a and the existence of a uniform bound in LP-norm for a3}** and am%
N

We can then give a strong convergence result of uy to u, with almost sure convergence and

RR n°® 7300
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LP convergence. The strong error is basically bounded by the squared root of the remainder
of the series of the eigenvalues. We prove next a weak convergence result, showing that the
error commited on the law of w is bounded by the remainder of the series of the eigenvalues.
Besides this work gives a complete convergence analysis of the collocation method, adapting
the results of 1. Babuska, F. Nobile and R. Tempone in [1], in which uniform coercivity of a
with respect to w is assumed. Finally we give examples of covariance kernel for which these
results apply. In particular the exponential case on a box and the gaussian case are studied,
these covariance kernels being frequently used to model the hydraulic conductivity for the
flow equation in porous media.

2 Equation, existence and uniqueness of the solution

In this section, we first define the homogeneous lognormal random field a¢ and make some
regularity assumptions on its covariance kernel, then we define a linear elliptic partial dif-
ferential equation with random coefficients, namely a, and finally show the existence and
uniqueness of the solution of this equation. Let D be an open bounded domain in R? with C?
boundary and (2, F,P) be a probability space. We consider a function k € C%!(R*,R), and
g:Q x D — R a mean-free gaussian field with covariance kernel cov|g](z,y) = k(|| — y||).

Proposition 2.1. Under these assumptions, g admits a version whose trajectories belong
to CO(D) a.s. for a < 1/2.

Proof. Let us denote by L the Lipschitz constant of k.

Ellg(x) —g)’] = Elg(z)?] - 2E[g(2)g(y)] + E[g(y)]
2(k(0) = Ek(llz —yl))
< 2L|z -yl

m2
We recall the existence, for any positive integer p, of a constant ¢, = \/% fR x%Pe™ 7 dx such
that for all mean-free gaussian random variable X,

E[|IX]*] < ¢ B[|IX*]P.

Therefore, since g(z) — g(y) is a mean-free gaussian random variable, we have, for any
positive integer p,

Ellg) = g@)*] < cp2L)7||lz -yl

According to the Kolmogorov continuity theorem [5], there exists a version of g which is a.s.
Holder-continuous with any exponent § < pQ;pd. Since this hold for any positive integer p,
letting p — 400, it follows that there exists a version of g which is a.s. Holder continuous
with any exponent 5 < 1/2. O

We define the lognormal homogeneous random field a : @ x D — R as a(w, x) = e9(@e),
By Proposition 2.1, the trajectories of a are a.s. continuous on the compact set D, we can
then define a.s, a™""(w) = min a(w, z) and ¢™**(w) = max a(w, z). These random variables

€D zeD

x
have then the following integrability properties:

Proposition 2.2. W € LP(Q) and a™**(w) € LP(Q) for any p > 0.

RR n°® 7300
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Proof. We have a™"(w) > e N19lleon) and a™"*(w) < ellg@llcon) By Fernique’s theorem
[5], since g defines a mean-free gaussian measure on the Banach space C°(D), there exists

A > 0 such that ]E[e’\llg(w)l‘io(ﬁ)] < +00. Thus, for any p > 0,
E[ePHQ(W)HCU(D)] < E[6A||g(w)||go(5)+%] < +00.

For more details, see the proof of Proposition 3.4. Therefore e!l9llcod) ¢ Lr(Q), and
finally m € LP(Q) and a™**(w) € LP(QQ), for any p > 0. O

Proposition 2.3. Let f in L?(D), then the equation:

—div(a(w,z)Vu(w,z)) = f(z) on D, (1)
u = 0ondD,

admits a unique solution u, which belongs to LP(Q, Hi (D)), for any p > 0.

Remark: All the following results hold in the case where the forcing term f is stochastic,
under adequate assumptions.

Proof. For almost all w € (, the equation admits a unique solution u(w) € H{(D), the
mapping w — u(w) is measurable and we have, a.s. :

1 f1lz2(p)

amin (w)

(2)

Ju(w, 2) gy Dy <

where Cp is the constant given by Poincaré inequality. For every p > 0, by Proposition 2.2,
— € LP(2), so for any p > 0,

1 p
E lu(e.geoy) < OBE | (g ) | 11ecoy < +o¢

3 Strong convergence of ay to a

In this section, we define the approximated random field ay and study the strong con-
vergence of ay to a, i.e. the LP(£,CY(D))-convergence, and the almost-sure convergence.
Let {(An,b,)} denote the sequence of eigenpairs associated with the compact self-adjoint
operator that maps

fe D) [ covlglle ) f(@)ds € 12(D),
D

where A1 > Ay > ... > 0, and the eigenfunctions are orthonormal. We recall that E[g(w, z)] =
0 and that cov[g|(z,y) = k(||]x — y|[). Therefore > ., A, = |D|k(0). Then the truncated
Karhunen-Loéve expansion [17, 18] gy of the stochastic gaussian process g and its exponen-
tial ay are defined by

N
gN(wmc) _ Z /)\nbn(m)yn(w)’ aN(w,x) —e N VAnbn (2)Yn (w)
n=1

RR n°® 7300
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where the real random variables (Y;,),>1 are uniquely determined by

1
VaAn

They are independent gaussian random variables with mean zero and unit variance. Mercer
theorem [23] gives the following convergence result:

Yo (w) =

/D g(w, 2)bn (2)de

supE[(g — gN)z](x) — 0 as N — +oo.
x€D

This convergence result does not actually enable us to conclude on the convergence of the
solution.
From now on, we make the following assumptions:

e The eigenfunctions b,, are continuously differentiable.

e There exists constants C' and a > 0 such that, for any n € N,

||anoo < C and ||Vanoo < Cn®.

e There exists b > 0 such that > ., A,n® is convergent.

Remark: Such assumptions are fulfilled in the case of an exponential covariance kernel on a
rectangular domain. Although these assumptions are not fulfilled in the case of a gaussian
covariance kernel, similar results as the following ones hold in this case, and more generally
in the case of an analytic covariance kernel, for more details see section 6.

Definition 1. For o < b, we define
N = Z Ann®.
n>N

We notice that R < N*~b(}
—+00.

non Ann?), and therefore, Ry = o(N®~") when N —

Proposition 3.1. For any p,a, 8 such that 0 < a < min{b,2a} and 3 < 5=, there exists a
constant Ay g p such that for all N in N :

1
lgn — QHLP(Q,CM(D)) < Aapp(RY)Z.
In particular, for all p, for any 0 < o < min{b,2a}, there exists a constant A, , such that
for all N in N,

lon = gllr@.copyy < Aap(Ry)2.

Proof. For all z,y € D, and 6 €]0, 1] such that § < %,

(ba(2) = bu(y))? (200 l00)* = (1157 ol — 1)’

C@?’LQGGHCL' _ y||2497

IN A

RR n°® 7300
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where Cp = 22(1-0)C2,
E (95 — 9)(@) = (gv = 9))*]

Z )‘n(bn(x) - bn(y))2

n>N
< (Zm >|x—y||29
n>N
< CoRY = —y|*.

For all z,y € D and N in N, (gy — g)(x) — (g5 — ¢)(y) is a mean-free gaussian random
variable, as a limit in L? of a linear combination of independent gaussian random variables,

(9v = 9)(x) = (9n = g)(y) = lim Z VYo (w — bu(y)).
n N+1
Arguing as in the proof of Pr0p051t10n 2.1 yields

E[((on = 9)() — (v = ) ®)”] < & [(lon - 9)(x) = (9w — ) )]

Chep(RN) |z —y [,

IN

IN

Thus, for any 0 < a < min{b, 2a}, for any positive integer p, there exists a constant Cj, ,
such that:

E[((gv — 9)(@) = (gv = ))?] < Cap(RR)lle — )|

We now are going to use the Kolmogorov continuity theorem |5]. For any 0 < o < min{b, 2a},
let v be such that a? —d —2pv > —die. v < g, then

Elllgn — g% 0] = / / / \gN 9||m_y||<5iv2pyg><y>|

< CuplR3) / [ o=yt
< Copu RS
with Copy = Cap [ [ 12— yloe a2 < 4o,

Next we use that W*?" is continuously embedded in C*#(D) for § < min{1,v— 3L}, let kg,
denote the norm of this contlnuous embedding. For any « such that 0 < « < min{b 2a},
for any 3 such that 8 < - there exists pg > 1 such that for all p > po, 0 + 2 < 5=, then
we choose v such that (3 + 35 <V < 3, finally gy —g € C%8(D) for almost all w, with:

E’[”gN_g”CO,[i(D)] < ka Copv(RY)".

Therefore, for any 0 < a < min{b, 2a}, for any 3 such that 8 < 3=, there exists pg > 0
such that for any p > pg, there exists a constant A, g, such that for any N in N :

lon — gller.cosp)y)y < Aapp(BY)2-

Since in a probability space, if p < ¢, f € L9 implies f € L? with ||f||z» < ||fllze, We can
conclude that for any p > 0 and 0 < a < b, for any [ such that § < there exists a
constant A, g, such that for all V in N:

2a?

o\
lgn = 9llzr@.condyy < Aapp(BRY)?.

RR n°® 7300
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Proposition 3.2. For any < min{l, %}, for almost all w, gy — g in COP(D) as N —
+o0o and so ay — a in C°(D) as N — +00.
It follows that a'y** converges a.s. to a™** and aj*" converges a.s. to a™" as N — +oo.

Proof. We use the Borel-Cantelli lemma: let 0 < o < min{b, 2a} such that 8 < 3= and p
such that p > ﬁ, by the previous proposition, there exists a constant A, g, such that for
all N in N:

o\
lan = gllr.cospy) < Aapp(BY)Z,

which implies that for any € > 0,

lgn — gHIZJP(Q’CO,B(D))

Bllgy — gllcos > <) -
AZ,B,p(R?V) %
P ’

Let v > 0 such that % <y <b—a,then R} < RY''N™ = o(N~7), when N — +o0

ap

and since Z N~ < +oo, we have Z P(|lgn — gllco.s = €) < +o00. The Borel-Cantelli
N>1 N>1

lemma yields P(lim sup(||gn — gl/co.s > €)) = 0 for all £ > 0, and so gy — g a.s. in C®?(D)

as N — 4oo. Finally, thanks to the continuity of the exponential function, we conclude

that ay = e9¥ — a = €9 a.s. in C°(D) as N — +oc. O

The following results, which give uniform bounds for the random variables a}** and
# in the LP-norm will be used to conclude this section and in the next two sections.
N

Definition 2. For N € N, v € [0,1]V, we define g, n : @ x D - R and a, n : Qx D — R
by: gu.N(w,z) = anzl VALY (Wb (), and a, y(w,x) = 9N (@),

Proposition 3.3. For any 0 < min{%, 1}, p > 0, there exists a constant Bg, such that
for any N in N, and v in [0,1]V.

||gV,N||LP(Q,COvﬁ(D)) < Bgp

Proof. For any 6 such that 0 < # < min{1, %}, for any N € N, v € [0, 1]V

N
E((gon(w,7) = gun(@,9))?] = > A (bn(x) — bu(y))?
n=1
N
-G (zxnn2a9> —
n=1
< CoR3™|lw—y|*.

Since, for any x,y in D, N in N, (¢ (2) —¢""" (y)) is a mean-free gaussian random variable,

we have:

El(ge.n(w,2) = guov (@, )] < cp(RE)P |z — y]|*P.

RR n°® 7300
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Therefore, for any 0 < a < min{b,2a}, for any p > 1, there exists a constant M, , such
that, for any NN for any v € [0, 1], we have:

El(gv,v (@,2) = gun (@, 9))**] < Maglle —y[*%,

where M, , = c,(R2*)P, then we use Kolmogorov continuity theorem [5] and conclude as
in the proof of Proposition 3.1. L

Definition 3. By the previous proposition, for any N € N and v € [0, 1]V, the trajectories
of a,, N are continuous on the compact set D a.s, so we can define, for almost all w € €,

max min

al% (w) = max a, n(w,x) and a3 (w) = min a, §(w, ).
’ z€D ’ z€D

We can finally bound a;'y" and am% in LP-norm, independently from N and v.

v, N
Proposition 3.4. For any p > 0, a;'y" and am#m € LP(R2), and there exists a constant D,

v, N
such that for any N € N, and v € [0, 1]V

| a

Proof. We apply Fernique’s theorem [5], uniformly with respect to N and v. There exists
xo €]0, 1] such that for all z € [z, 1], ln(l_TI) < —2. The previous proposition yields the
existence of a constant Bs such that for any N € N, and v € [0,1]V:

1
min

v,N

< D,, and ||al’j?j‘{,m||Lp(Q) < D,.
Lr(Q)

In particular,

lanllr@.copy < Dp-

llgv N2 copyy < Do

Thus, setting ro = —22—, we have, for every r >,
) 0 Mg’ ) Yy 05
—<Zo

||9u,N||i2(Q,CO(D))
r2

P(|lgv.nllcopy = 7)

B3
S - S 1-— Zo-
T
We now choose A such that 32§ < 1, and we denote by 1, x the law of g, : Q@ — C°(D).
Since the y,, v are centred gaussian measures on the Banach space C(D), we have then, for
any N € N, and v € [0,1]V,

<1 _ MV’N_(B(O,ﬁ)))) + 32)\7% < 1.

tw,N (B(0,70))

Use Fernique theorem [5], set k = el0A8 1€t obtain that for all N € N, and v € [0,1]%,

217

E[e/\\lgy,zvﬂio(ﬁ)] < k.

Hence, for any p > 0, N € N, and v € [0, 1]V,

E[GPHQV,NHCO(D)] < 6%E[6)\|‘9V,NH§0(D)}

22

< kesx,

RR n°® 7300
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21
Denoting D, = (ke%x )7, we conclude that:

1
min

al/,N

< el vleo ) < Dy,

LP(Q)
and
la25 iy < llelo e | o) < D,
O

Proposition 3.5. For any p > 0, and 0 < a < min{b,2a}, there exists a constant E, ,
such that for any N € N,
1
lan = allLr,co(p)) < Eap(RY)?
Proof. Take p > 0, choose ¢,r > 0 such that % = % + %, then the following inequality

Ve,y e R |e¥ —eY| < |z —y|(e” +€Y),
together with Holder’s inequality leads to :

€9 —elrcomy < Nlan = gllra.coonlle?™ + €l aa,cony)s

which we rewrite as

A

lan — a”LT(Q,CU(D)) < gy - g”LP(Q,CO(D))”aN + a”Lq(Q,CU(D))
o\ E
< Aap(RY)2(Dg + llall Laa.cony))-

We conclude by setting Fo» = Aap(Dyg + l|allLoo,co(p)))s With p = ¢ = 2r for instance.
O

4 Strong convergence of uy to u

Thanks to the results of the previous section, we can now estimate the strong error commited
on the solution u, resulting from the approximation of a by ay.
Since for all N € N and v € [0, 1]V, the random variables ™% and ﬁ belong to LP ()
’ v, N

for all p > 0, the equation
—div(ay,, N (w, z)Vuy(w,z)) = f(z) on D,

ufy(w,2) =0 on ID,
admits a unique solution u¥, € LP(Q, H}(D)) for all p > 0. In particular, for v = 1V,
ay,n = ay and we denote by uy the solution. Let us set for (yi,...,yn) € RY and z € D,
an 1, Yn, ) = eXn=1 VAibi(2)yi and an (Y1, -, YN, .) be the solution of

—divg(an(y,x)Vsun(y,x)) = f(z) on D,
an(y,z) =0 on 9D.

It is classical that @y is a C* function of y1, ..., yn. When we need to emphasize the depen-
dance of @y on y1, ..., yn, we write @y (Y1, ..., yn). We have then @y € C°(RY, H}(D)). We
notice that a.s. ay(w,z) = ay(Y1(w), ..., Yy (w),z), and un(w,z) = an(Y1(w), ..., Yn(w), )
. For convenience, ay will still be denoted by ay and uyx by uy .

We first show the almost sure convergence of uy to u.

RR n°® 7300



inria-00490045, version 3 - 5 Apr 2011

FERROR ESTIMATES FOR PDEs WITH RANDOM COEFFICIENTS 11

Proposition 4.1. uy(w,z) converges to u(w,z) in HE(D), for almost all w.

Proof. By Proposition (3.2), for almost all w, ax converges to a in C°(D) i.e. uniformly.
Then we use the continuity of the solution u with respect to the coefficient a of the equation,
indeed we have a.s.:

IN

/D an |V — un)[?

= /(aN—a)VuV(u—uN)
D

< lla=anlleop)lle = unllag oy llull g (o)-

CLSG”LHU' — UN”?.[&(D)

Therefore, thanks to (2), we have, for almost all w:

1 Cp
v —unlla(p) < a%ﬁ”a - aN”cO(D)HfHL"’(D)W'

The right-hand side of this inequality converges a.s. to 0 as N — +oo by Proposition
3.2. O
Next we give a convergence result and an estimate error in LP-norm.
Theorem 4.2. For all p > 0, uy converges to u in LP(2, H} (D)), and for any 0 < a <
min{b, 2a}, there exists a constant F, , such that
1
|u—unllzo,mi (D)) < Fap(RY)2.
Proof. For all p > 0, for almost all w,

1 Cp
e = unllmgo) < emlla = anlleoy Il 72

Hence, by choosing ¢, r, s > 0 such that % = % + L 4+ 1 it follows from Hélder inequality and
Proposition (3.5) that for any 0 < a <b

1 1
HU*UN”LP(Q,H(%(D)) S min ||a7aN||LT(Q:CO)Hf||L2OD min
AN lLa@) a L(Q)
< Dq||f||L2DsEa,T(R?V)§~

O
The following results gives a bound for w%, in LP(H{)-norm independent of N and v,
which will be useful in the next section.
Lemma 4.3. For all p > 0, there exists a constant G, such that for all N € N, and
velo1V
[uXllLr(@,m1 (D)) < Gp-
Proof. For almost all w, for any p > 0, N € N, and v € [0,1]", we have by Proposition 3.4:
Cp

luillar oy < —§Iflle2oys
0 )

min

IN

luX [ 2,12 (D)) Co|==| W2y

min

Lr
CoDy| fllLz(p).-

IA
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5 Weak convergence of uy to u

In this section we are interested in the error committed on the law of u, more precisely we
show that the order of the bound for the weak convergence of uy to u is twice the order of
the bound for the strong convergence. In order to estimate the weak error, that is to say
the expected value of p(uy) — ¢(u), for some regular function ¢, we need estimates on the
growth of the derivatives of ¢(uy) with respect to the y;, which follow from the following
estimates on the derivatives of uy with respect to the y;.

Proposition 5.1. For any multi-index oo € NV with finite support, we have the following
estimate on the growth of the derivatives of uy with respect to y :

Hao"uN C|o¢\ maz( ||UNH 10|a\]:[ /)\(xl

aya HH&(D) min( ieN

where C\o| only depends of o through his length.
Proof. We recall that for all y € R, u(y, .) solves the following equation

[ axtua)Vouyly.o)Vaow) = [ f@p), o e HD),
D D
We compute the derivatives of ay with respect to the y;. For all 1 <i,j < N:

0 dan
(;Zj \/7b aN y7 7 8 8 \/7b \/>b aN ya

In every point y € RY, the derivatives of u with respect to y; and with respect to y; and Yj
for 1 <i,j < N satisfy: Vo € HE(D)

P P
90N (1) 2)Vun (g, ) Vol) + / an (1) 2 (y, 2) V() = 0,
D 0y; D 0yi
62aN 6aN 6UN 8aN 8uN 82’U,N )
TN Gy ZNG N | TINGOUN g TUN ) (0 V() = 0.
/ (0%8% N0y oy, oy oy Y dyidy; v, 2)Vola)

Recall that C is a constant such that for every i € N, ||b;||00 < C.
Choosing v(z) = 8“” *(y,z) in the first variational formulation, we have:

ou
H\ﬁamy,xw | < VAlblVaR (o) V]l
< \/70 amaz ||UNHH1
8’U,N
< maw m
Choosing v(z) = ;y;gy (y,x) in the second variational formulation, we obtain:
82u
H‘mN(y’ - < VAV C?lVan V|2
8yzay] L2
ou ou
+ VACIVa Y5 Sl + VACIVaN Y 25 e

IN

3 \/ a%ax(y) \/Tl\/EOQHUNHHé .
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Therefore:
0%un y
02 uUN 1.
Pl y = AVl
The result follows by induction. O

Proposition 5.2. Let ¢ € C*(R,R), whose derivatives are bounded by a constant C,, then
for any multi-index o € NN with |a| < 4, we have the following estimate on the growth of
the derivatives of ¢ o uy with respect to y:

la|
8agpouNH y) )
T < Ol Ce Ol | 1+ || Nz VAT
H oy~ H}(D) ol n(Y) 21611

where O|/a\ only depends of o through his length.
Proof. For |a| = 1, we have:

dpouy oun

_ ’
o0 (y) = ¢ oun(y) 0; )
Oy oun Oun
(y)H < Coll5m—(W)
araz(Y)
< O/ N0y | Rz 1.
= Gy
Then, for |a| = 2:
82<pO’U,N ’ 62’U,N 17 OuN auN
Z v N — ou v + U iV
e y) ¢ oun(y) iy, () + ¢" (un)(y) o, () a9; ()
0%pouy H Oun H Jun ‘ Jup H
ceouy < S +C,
- 2
amar y
< 20,/ AN C <1+ Sras 1) Ey)>|uN<y>|Hg)
The result follows by induction and Faa di Bruno’s formula. O

We are now ready to estimate the weak error, i.e. the quantity E[p(uy) — ¢(u)] in Hg-
norm. Before stating and proving the estimate on the weak error, we give the basic idea
of the proof. To estimate the weak error, we consider the Taylor expansion at order 2 of
o(un) — p(u) and remark that first order terms and second order terms such that ¢ # j are
mean-free. In the case where ¢ is the identity, formally the second order development is:

u(w,r) —un(w,r) = uYi(w),...,Yn(w), Yny1(w), ... z) —u(Y1(w), ..., YN (w),0, ..., x)
ou
— 1>N87%(Y1(w)’ s YN (w), 0, ..., 2)Yi(w)
1 0%u
+ §ijz>:N 8%6%( (W), ooy YN (), 0, ..., 2) Vi (w) Y (w) +
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Combining the independence of the Y; with the fact that the Y; are mean-free yields that
the following terms are mean-free:
ou

E
y;

V1 (w), ..., Yn(w),0, ...,x)Yi(w)}

Analogously, for i # 7,

B (16, - V0,0, Y0
= E [aié;(yl (W), -, YN (w),0, ...,m)} E[Y; (w)]E[Y; (w)]

= 0.

The proof below shows that indeed the dominant in the error on the expected value is

> E [gz_jm(w), o Y (w), 0, x)}

i>N
We now give the general and precise result and its proof.

Theorem 5.3. There exists a constant ¢ such that for all N € N, for all ¢ € C*(R,R)
whose derivatives (excluding ¢ itself) are bounded by a constant C,, we have:

Eulpun) = el lmyoy < eCo 3 A
i>N
Remark: More generally, the result can be extended to the case where the derivatives of
o are bounded by a polynomial, under extra regularity assumptions on f. This is important
since it enables to treat the case of the moments of a. However, this generalization requires
additionnal technical difficulties.
Remark: The weak error at order N is bounded by RY;, whereas the strong error at order N

is bounded by /R%; for any 0 < o < min{2a, b}. Therefore the weak order is indeed twice
the strong order.

Proof. Let M > N, and z € D, the first order Taylor theorem with integral remainder gives:

Eo[(e(urr) — o(un))(w, z)]
= Eu[o(unr) (Y1 (w), .Y (w), ) — o(upr) (Y1 (w),...YNn(w),0,...0, )]
= Eo[Dy(poupr) (Y1 (w),..Yn(w),0,...0,2).(0,...0, Y41 (w), ..., Yar (w))]

1
+ E, U (1= t)D2(p o un) (Y1, - YN, N1, oo Y21, 2).(0, .0, Ya g1, .o, Yar)Pdt
0

Since the random variables Y; are independent, with mean zero and unit variance, the first
order term is mean-free:

Ew [Dy((p o uM)(Yl(w), ...YN(w), 07 ...0, a:)(O, ...O7YN+1(W)7 ,YM(W))]

M
- Ew[ 3 e o) 3 (1) Yy (), 0, .0, 2)Yi(w)

i yi

1=N-+1
— < O(poupr) |
B :%;E [ayi(“(“’)’ ~ Y (), 0, ~-~07x>] E,[Yi(w)]
= 0
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We now bound the integral remainder term, to begin with we split it into two terms:
Eo [(p(unr) — o(un))(w, )]
3 / (1-t)E [WUM)(Yl, Y Y, ...,tYM,x)Yin} dt

N+1<i,j <M 0yi0y;
- 3 / (1-1)E {((paoguM)(Yl,...YN,tYN+1,...,tYM,a:)Yf} dt
N+1<i<M Yi
+ 3 / (1-t)E M(Yh...YN,tYN_,_l,...,tYM,:c))QYj dt
0y;0y;
N+1<i#j<M

First we give an estimate for the first error contribution. Using the bound of the derivatives
of ¢ owuys given in Proposition 5.2, we get for N +1 < i < M:

1 2
/ (1-t)E, [W(Yh...YN7tYN+17...tYM7x))Q2} dtH
0 7

Hg (D)

< H <pOUM Yl,...YN,tYN+1,...tYM,$) Y;Q dt
Hy (D)
< CLC,C*A / E., <1+ amm|uM||H1>(Yl,...,YN,tYNH,...,tYM7x)YZ-2 dt
0 an
1 qmax
< 20504/,0%/ EwKHgm||uM||§Jé>(Yl,...,YN,tYNH,...,tYM)}/i‘l] dt.
0 an

We define, for ¢ € [0,1], v € [0,1]™ by 14(i) = 0 for i < N and v4(i) =t for i > N, then by
Holder inequality and Propositions 3.4 and 4.3 we have:

max

Qs
Ew |:amz'n H’LL]WHH1 (Yla cey YN; tYN+17 7tYM7x)3/12:|
M

1
min
vy, M

IN

lufe s o,y 1Yill 22
L4(Q)

Ha:/n:]\:i[HL“(Q)

IN

Where my4 is the moment of order 4 of a gaussian with mean zero and unit variance.
We obtain finally the following bound for the first term of the error contribution.

1
0?
/ (1 - t)]Ew |: unm (1/1, ...,YN,tYN+1, ...,tYM,J?)Y;-Qil dt
0

2
N+1<i<M % HL(D)
< 205C,C*(ma+ DiGEms) >\
N+1<i<M

< Coki Y A

N+1<i<M

Where ki = 2C%5C?(my + D3GZmy). Next we give an estimate for the second term of the
error contribution, by using once again the independence of the random variables Y;, for
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N+4+1<i<j <M we get:

1 r 92
[a-oe| ZESm it oy | a
i0Yj

1 r 92
= [a-op | Tt it vy, | ar
i0Yj

1 92
_ /(1,015; M(X?’Q’l,z))fi}/j dt
0 L

0y;0y; i ] )
- E / /0 1]21 —£)(1 - u)t aggpjaZM)(ng;"l,x)Yijdtdu_
- E / /0 1]21 — (1 — )t aggp;a;w)(Xf;;“l,xm?yjdtdu:
_E / /0 1]21 ~ 1 — w2 gozoazM)(X;’;“O,x)YizY}dtdu:
- E ///0 1]314 (1—u)(1— )t2aéﬂ‘;Z;”)(Xf;;“,x)yfyfdtduds].

Where the random variables X;'\"*(w) are defined by
X% (W) = (Y1, oo, YN YN 15 s tuYi, oy t8Y5, o 8V ) ().

7

By Proposition 5.2, we have then:

a((pOuM) t,s,u 2v 2
(1—=t)(1 —u)(1 — 8)t* S (X", @)Y Y  dtduds
[///0 13 )1 =) Ay; 81/ ™o

Hg (D)

64(90 o upr) s
< /// 3(1 —t)(1 —wu)(1— s)tQE H 9520472 (Xz't:j’ .7 YiQYjQ diduds
o Y Hy(D)
max 4
[0,1]3 o\ a%y ,
<

23CC C LN mﬁ///{m]g-ﬂ <||uM||H01 me>(X”“ T)Y2Y} | diduds
5 M

We define, for t,s,u € [0,1], ¥4 5. € [0,1]M by v su(n) =0 for n < N, vy 5.(n) =t for
n>Nsuchthatn7éz n#j, vswu(i) = tu, and vy 4, (j) = ts
Then, Holder inequality combined with Propositions 3.4 and 4.3 yields the following esti-
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mate:

4
a"l&‘lﬂ? t,s,u 22
E, a,}\,}m ||UM ”Hé (Xi,j ’x)Yz Y]

2
1

min

Vt,s,uvM

D4 ”uw,s,qux m%
100%M L20(Q,HJ(D))"'"10

max 2
Vi, s,u,M ||L10(Q)

Vt,s,u

[[uny ”im(SZ,H(}(D))”Yz‘2||L5(Q)||Yj2||L5(Q)
L19(Q)

IN

lla

IA

4 4 2
5
< DjyGyomyp.

We have finally the following estimate for the second term of the error contribution:

1 2
P
/(1—t)E[ UMYy, YN Y N, o Y, 2)YYG | dt
0

—~ 0y, 0y,
NH1<i#j<M J HA(D)
7 v A 4 4 3
< 21CLC7Cp(my + DigGagmyy) Z Aid;
N41<iz#j<M
S Cgok:Q Z )\i)\j~
N+1<i#j<M
Where ky = 27C,0*(my + D4y Glomiy).
We have finally the following estimate for the total error:
Eo [(p(unr) — p(un))(w, )]
1 2
0
= Z / (1 -t)E, {87«&;\4 (Y1, .. YN, tY Ny, _,_,tYM,aj)Yf] dt
N+1<i<Mm Y0 Yi
1 82uM
+ > (1 =By | o— (Y1, . YN, YN 11, ooy tYar, ) Y5Y | dE.
— 0 y;0y;
N+1<iz#j<M
Therefore
1B [(p(unr) — p(un))(w, )]l a3 (p)
< Gk > N+Coka D> A
N+1<i<M N+1<iAj<M
2
< Gk > N+keCo| DN
N+1<i<M N+1<i<M
< Cylkr + k2l DIR(0) Y ;.
i>N

Indeed we recall that 3, -, A, = [D|k(0). We define then ¢ = k1 + k2k(0)|D|.
We are now ready to conclude, by giving a bound for E,[¢(u) — ¢(uy)] in H}-norm.
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Let N > 1, then for all M > N, we have:

I[Ewlo(u) —oun)lllm < [[Eo(e(w) — e(uar)lmy + [[Bu[(e(urr) — @(un )]z
< Ale(w) = o(un)l|L2 .z (D)) +¢Cp Z Ai
>N
< Cyllu—umllz2(0,m1 (D)) + ¢Co Z Ai-
>N

Letting M — +o0, by Proposition 4.2 we have:
E.lo(u) — plun )l < cCp 3 A
i>N
O

Remark: Note that the independance of the Y; is crucial in the proof of 5.3. This is
always the case for a lognormal field.

6 An estimate of the total error for the collocation method

In this section, we recall the stochastic collocation method and slightly generalize the proof
of the convergence result given in [1] to the case considered here where the assumption of
uniform coercivity with respect to w is not valid. Since we use many preliminary results of
[1], we keep their framework and their notations. As we will see later, it is unfortunately
difficult to get a relevant estimate of the dependance with respect to N of the constant
appearing by bounding the collocation error.

With the same notations and assumptions as above, we have a regularity result for the
solution ux with respect to y. We introduce a weight o(y) = Hﬁ;l on(yn), where o, (yn) =
e~nlynl for any o € RN such that o, > Cv/X, for all 1 < n < N, and the functional space

CORN, V) = {v:RY — V, v continuous in y, sup |lo(y)v(y)||v < +oo},
yERN

for any Banach space V. We denote by p the density of Y = (Y1,...,Yn), we have then
i
ply) = ngl on(y) = We’ 30=1 % The following inclusion holds true:
Co(RY, Hy(D)) C L3(RY, Hg (D)),
with continuous embedding. More precisely, for any v € CO(RY, H} (D)), we have

||U||L§(RN,H5(D)) < kallvlleo @~ 11Dy

2
N 1 ¥ 120, lyn
where ka = Hn:l \/TTT fe 3 +20m |y |dyn

Proposition 6.1. The solution uy of the equation:

_din (aN (yu "E)VI’U,N (y7 (E)) = f({IJ) on Da
un(y,z) =0 on 0D,

satisfies uy € CO(RN, H}(D)).
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Proof We recall that y — u(y) is continuous from RY to Hg(D). For all y € RY, since
< X0 Vi by (2) we have:

mtn ("/)

cWlluvWllmzoy < o) qn I1fllz2(o

( )

Collfllz2(pye
Collfllz2(p)-

zyLzl(Cﬁ_an)|yn|

IAIA

O

We now give an analyticity result of the solution uy with respect to y, based on one-
dimensional arguments in each direction y,,. We introduce the following notation: for any
1*§ n<NandyeRY, y=(yn,y;), where y;, € RN"*. We set pj,(y) = [1,.., pj(y) and
on(y) =11jzn05(y)-

Proposition 6.2. For any 1 < n < N, the solution uy(yn,yS, ) as a function of yn,
u @ R— CU(RN=L HY(D)) admits an analytic extension u(z,y%,x), z € C, in the region
of the complex plane X(7) = {z € C, dist(z,R) < 7}, for 7 < 1, moreover, for all z € £(7),
RV
Cpee
[[on (Re Z)UN(Z)HCEY*(]RN*HH&(D)) < ?Hfﬂﬂ(m@m"- (3)

Proof. For any y € RN, uy(y) satisfies the following variational formulation:
/ an(y, z)Vun (y, z)Vo(z)de = / f(x)v(z)dx Vv € HY(D).
D D

Therefore, for every y € RY, for any k& > 1, the kth derivative of uy with respect to y,
satisfies the following variational formulation:

k

/ an(, 2)V Z N (4., ) Vo(z)de

k
k dla okl
= —Z( ! ) i yN (y,x)V%(y,x)Vv(x)dm Vv € Hy(D).

Since |a “N( ,2)| < (VALC)an(y,z)|, we obtain the recursive inequalities

! N
(y,7)

N(y’ .Z‘)

)

L2(D)

oFu
[VanGrav G )

sZ(?)(C\/ﬁ)l

L*(D) =1

BuN .
|VarTy a9 e .| £ (vt IVanG DIV 2 (g, 2) 1)

L2(D) n vk
<
k! = l; Il (k=)

A recurrence yields:

k
IV an (Y, 2)V S (y, ) || 12 ()

, o (CV/An)!
R < IWan(y,@)Vun (y,2)|2(pye>=1 T

v
IV an (y, 2)Vun (y, 2) || 12(pye .

IN
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And finally:

12558 (y, )| s
gy Y lHs ) . Cp CVn
k! = amin(y) ||f||L2(D)6

. N

We now define for every y,, € R the power series uy : C — CO. (RN~ H}(D)) as

too k gk
Since
|Z - yn|k 8kuN " Ch /2 &
— (Yns Yn» ) < =i W llezye® ™ |z = ynl
k' aylﬁ, mon co a]mvln(ynay;ky,) ( ) !

ok RN -1 gl (D))

the radius of convergence of this series is 1. Moreover, take 7 €]0, 1], since for all z € C such
that |z — yn| < 7, on(Re(z)) < e*" "0, (y,) we have the following estimate:

e
Cpe” S (CVR—a) vl gant
||an(Re(Z))UN(Z)||Cg;§’(RN*1,Hé(D)) = ﬁ”f”[/z(D)e i=1 e
Van
CDeeC
< g anT
< Bl

Hence, by a continuation argument, the function ux(y) can be extended analytically on the
whole region Y(7) and estimate (3) follows. O

We recall here the stochastic collocation method: we seek a numerical approximation to
the exact solution uy of the equation

—divg(an(y,2)Vzun(y,x)) = f(x)on D, (4)
un(y,z) =0 on 9D,

in a finite dimensional subspace V), ;, based on a tensor product, V, », = R,(RY) ® Hy(D),
where the following hold:

e H,(D) C H}(D) is a standard finite element space, which contains continuous piece-
wise polynomials defined on regular triangulations 7, that have a maximum mesh
spacing parameter h > 0.

e R,(RN) C Li(RN) is the span of tensor product polynomials with degree at most
p=(p1,....,pn) i.e., Rp(RY) = @)_ | R, (R), with

R, (R) =span(y,’,m=0,...,p,), n=1,. , N.

We first introduce the semidiscrete approximation u%, : R — Hy, (D), obtained by projecting
(4) onto the subspace H (D), for each y € R, i.e.

/aN(y,J;)Vufﬁ,(y,x)Vv(a:)dx:/f(x)v(x)da:, Yv € Hp(D). (5)
D D

The next step consists in collocating (5) on the zeros of orthogonal polynomials and building
the discrete solution uﬁ,’p € R,(RY)® Hy,(D) by interpolating in y the collocated solutions.
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For each dimension n = 1,...,N, let y, 1., 1 < k, < p, + 1, be the p, 4+ 1 roots of the
Hermite polynomial g, 41 of degree p, + 1, which then satisfies [, qp,+1(y)v(y)p(y)dy =0
for all v € R, (R). To any vector of indexes [k, ..., kn| we associate the global index

k=k +pi(ka—1)+pipa(ks — 1)+ ...

and we denote by yi the point yr = [Y1.k,,Y2.k» s UNkn] € RY. We also introduce, for
each n =1,2,..., N the Lagrange basis {l,, ; é’;‘fl of the space R, (R),
ln,j € an(]R)? ln,j(yn,k) = Ojk, .77k = ]-a <oy Pn + ]-7

where §,; is the Kronecker symbol, and we set I (y) = ngl ln k, (Yn)- The points y, are
then the nodes of the Gaussian quadrature formula associated to the weight p. Hence, the
final approximation is given by

2

WPy, ) =) ul (e, )l (y),
1

B
Il

where u” (yx, ) is the solution of problem (5) for y = yy.
Equivalently, if we introduce the Lagrange interpolant operator

L, : C°(RY, Hy (D)) — R,(RY) ® Hy (D),
such that N
Loo(y) =Y v(yr)lk(y), Vv e CO RN, Hy(D)),

n=1

then we have simply u/y? = L,u".

Finally, for any continuous function g : R — R we introduce the Gauss quadrature formula
EP[g] approximating the integral f]RN 9(y)p(y)dy as

N, N
Blal = Yo wnsm), wn = [[nne wrn = [ B,0)0u0)dy
k=1 n=1

This can be used to approximate the law of uy, i.e. we approximate the expected values
Elo(un(Y(w),x))] as Eg[go(u?v)], for some function .

Our aim is to give an a priori estimate for the total error ¢ = uy — u};}p in the natural
norm L2(RY, H{(D)). This total error naturally splits into & = (uny — uly) + (uly — uliP).
The first term is a term of space discretization error and can be estimate easily, indeed,
for all y € RV the function u% (y) is the orthogonal projection of uy(y) onto the subspace
Hj, (D) with respect to the inner product (u,v) — [, an(y,z)Vu(x)Vo(z)dr. Therefore,
for all y € R,

—auh ; < : inf / v o))
l|(un UN)(y)HHO(D) > a]mvm(y)ve}}i(z)) DaN(y,x)| (un(y) —v)|“dx
amaw(y) .
< Ni f —
< a%m(y)vegi(D)HUN(y) U||H3(D)
S €C 25:1 VAn|ynl inf

veHh(D)HUN(y) - UHH&(D)~
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We can finally conclude for the first term, thanks to the standard approximation estimate
for the finite element space Hy (D), there exists a constant C's. such that for any v € H?(D)
and h >0
i — < Cyeh .
Lamin o= wlyp) < Crehlloll o
Since ax(y) is smooth for any y € RY, elliptic regularity yields that uy(y) € H?(D) for all
y € RN, with:

u G ) AR (y) a*(y) , llay@)lr=)
bovlieee) < g (14 ) (1 S + iy )
||f||L2(D) “(y)
< IO (1 mm(y>) 1+ gy @)l o)

where k is a constant independent of f, N and y whose value changes. We can then bound
the spacial discretization error, using Holder inequality and proposition 3.4:

[ (un — uill\f)(yux)HLﬁ(RN,Hé(D)) <

LW () )
W)\ a5 U am)

< kCell fll2(pyDs(1 + D16)° (1 + [lgiv ()| 16y co(py)) h-

kcfeh||f||L2(D)

2
) (1 + gy )l =)

L2(RN)

Proposition 6.3. There exists a constant k independent of N such that for all h > 0
lun — U}K/HLg(RN,Hg(D)) < k|l fllc2(oy (1 + lgn (W)l L1s e co(py)) -

In particular, if the eigenfunctions b, have bounded derivatives of order two and if there
exists 0 < 0 < 1 such that the the series

D Aallo 167122 < +o00,

n>1
then there exists a constant k' independent of N such that for all h > 0
lun — UiﬁrHLg(RmHg(D)) <K' fllz2pyh
Otherwise we have the following rough bound:
N 712
lun — u?VHL%(RN,Hé(D)) < k| £l p2(pyh2N e2n=1 A

Proof. The first inequality follows from what precedes. Under the additional conditions on
the eigenpairs (A, b,) we can prove, similary as in proposition 3.3 that for any p > 0 there
exists a constant B, such that for any N € N, we have

g Wl 2@y copy) < B,.

This bound combined with the previous bound yields a bound for the finite element error
independent of N. The last bound, available without additional assumptions follows from
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the first bound:

N
" u’JlV”L%(RNyHé(D)) < Azl + Z \/Tn|yn|na”L,£6(RN,CO(D))h
n=1
al 1/16
va
< Eklfllzzpyh (/ H(27T)—1/2616\/myn|na_2dy>
RN 1
< k||fHL2(D)h2TA£eE§Y=1 Ann?®

O

Remark: In the general case, the bound explodes as N — +oo. In particular in the
case of an exponential covariance (see further, section 7.1), the bound explodes, which is
coherent with the fact that the trajectories of solution u does not belong to H? since a does
not belong to C'. However, in the case of an analytic covariance (see further, section 7.2)
we can obtain a bound for the finite element error which is independent of N (see section
7.2 combined with the last point of the previous proposition).

The second term u}lﬁ, — u?\;p is an interpolation error, indeed u?\,’p = Epu’]ﬁ,. First, we re-
call some known results of approximation theory for functions defined on a one-dimensional
domain with values in a Banach space denoted by V. We recall that the mono-dimensional

1/2
weights p; and oy are defined on R by pi(y) = \/%e*‘? and o(y) = e Wl for some

« > 0, and consider a mono-dimensional weight v such that there exists a constant C' with

2
v(y) > Ce~ "7 The proof of the following three propositions can be found in [1] and in the
references therein.

Proposition 6.4. The operator L, : C)(R,V) — L2 (R,V) is continuous. The norm of
this linear continuous operator will be denoted by C.

The following proposition, which is a consequence of a result from Uspensky [24], relates
the approximation error v — £,v in the L%—norm with the best approximation error in the
weighted €9 -norm.

Proposition 6.5. For every function v € CO(R, V) the interpolation error satisfies

-L <C inf -
[v pUHLgl(R,V) = QwGRl:%R)@V”U wllcor,v)

with a constant Co independent of p.

We now analyze the best approximation error for a function v : R — V which admits
an analytic extension in the complex plane, in the region 3(7) = {z € C, dist(z,R) < 7}
for some 7 > 0. We still denote the extension by v; in this case, 7 represents the distance
between R and the nearest singularity of v(z) in the complex plane. The following result is
a consequence of a result from Hille [14].

Proposition 6.6. Let v be a function in C2 (R, V). We assume that v admits an analytic
extension in the strip of the complex plane X(7) for some T > 0, and that

Vz=(y+iw) € X(1), o1(yllv(z)llv < Co(7).
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Then, for any § > 0 there exists a constant C, independent of p, and a function O(p) =
O(\/p) such that

(5)?
min  m - ve 1 | <CO TOVP,
c p(l) ygmx ||U(l/) w(y)H € (p)e

We are now ready to prove the following proposition, which gives an estimate of the total
interpolation error:

Proposition 6.7. For any 7 < 1, there exists a constant C- v, independent of h and p such
that

N
||UF1<7 — u%p”L/%(]RN,H&(D) <Crn Z \/ﬁe—ﬁ\/ﬁ.

n=1

Remark: We could precise how the constant C; x depends on N, but it would not be
really explicit and not necessary relevant.

Proof. From now on, we are back to the the multi-dimensional problem, we are going to split
the total interpolation error into N partial errors linked to one-dimensional interpolation
errors.

To begin with, repeating the arguments of proposition 6.2, we obtain that u’ﬁ, has the same
regularity with respect to y as the exact solution uy , i.e. more precisely that uf, verifies
the same properties as proved for uy in proposition 6.2. We focus on the first direction y;
and define a one-dimensional interpolation operator

£1:C, (R, L2, (R, HY(D))) — L2, (R, L%, (R, H}(D))), by

p1+1

Li(y1,y1,2) = Z V(Y1 Y1, @)k (Y1)-
k=1

Then, the global interpolant £, can be written as the composition of two interpolation
operators L, = L, o Eg), where 51()1) is the interpolation in all the directions yo,ys, ..., yn
except g1, i.e. L5 : C0 (RN=1, HY(D)) — L2, (RN~1, H}(D)). We have then

HU% - ‘CpuélV”Lf,(RN,Hé) < Huébv - £1U7V||L§(RN,H(§) + ||£1(U7v - E;(ol)u}m||L,5(Rn,H(})~

Let us bound the first term. We think of u% as a function of y; with values in a Banach
space V, uly € L2 (R,V), where V = L. (RN~", Hj(D)). The following inclusions hold
true:
CY(R,V)CCe (R, V)C L2 (R,V)
2

vi 2
with G1(y1) = e~ . Since G, > Ce~ T, Proposition 6.5 yields the following estimate

h h : h
- L n < C! nf - V)
HUN leNHL%(]R ,Hé(D)) =~ 2 GR;I (R) VHUN ’LUHCoG1 (R,V)

To bound the best approximation error in Cgl (R, V), we employ the fact that u?, € Cgl (R,V)
and the analyticity result of Proposition 6.2, which yields the analitycity of u”, as a function
of Rinto V on X(7) for every 7 < 1 and the following bound, for all z € 3(7):

CD eecﬁ

17T

Ul(Z)Hu}ﬁI(Z)”CST(RN*I,H(%(D)) < I fllz2(pye™ ™,

1—71
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which implies, thanks to the continuous embedding of CJ. (RY !, Hj (D)) into
L2.(RN=1, Hj(D)), that

CDeecn/Al

o1(z) ||U}J§/(Z)||L/2){ ®v-1,11(D)) < Kay Ilfll2(pye™ ™.

1—-71
Recalling that we have fixed V = L2.(RV~1, H}(D)) in this proof, we are now ready to
1

conclude with the first term by applying proposition 6.6 to u% € Cgl (R,V), for 7 < 1 and
01 = %, which gives the following bound for the best approximation error:

inf N - < CO(p)e VEVT,
WER;?(R)QWH“N w||cg1(R7v)— (p1)e

It gives then the following bound for the first term:
lufy — ﬁluiﬁHLg(Rn,H(}(D)) < 0,00 (p1)e” VaVPL,

Let us bound the second term. By Proposition 6.4 applied with v = o1, we bound the
second term:
h 1), h h 1), h
L1 (upn — ﬁ;(; )UN)”L’%(]R",Hé(D)) < Cilluy — ﬁ;(g )UN”Cgl(R’V)'
The term on the right-hand size is again an interpolation error. Thus we have to bound the
interpolation error in all the other N — 1 directions, uniformly with respect to y; (in the

weighted norm CJ. ). We can proceed iteratively, defining an interpolation L?, bounding the
resulting error in the direction y,, and so on. O

7 Examples

In this section, we give examples of covariance kernel cov[g] and the strong and weak con-
vergence results corresponding.

7.1 The exponential kernel case on a box

In this subsection, we consider the case where the covariance kernel cov[g] is exponential,
i.e. k(z) = 0%e~7 and D is a box, the length ¢ is called the correlation length and the norm
choosen on D is ||z —y|1 = Z?:l |x; —y;|. In this case the eigenvalues and the eigenfunctions
can be found analytically, we first show that the assumptions done in section 1 are fulfilled
and then give the convergence rate for the strong and weak convergence of uy to u. We first
treat the mono-dimensional case, for convenience we suppose that the domain D is (0,1).
We have then analytic expressions for the eigenvalues and eigenfunctions, the proof can be
found in [29]. We consider the characteristic equation

((Pw? — 1) sin(w) = 20w cos(w)

and denote by (wn)n>1 the sequence of its positive roots sorted in an increasing number,

then the eigenvalues of the Karhunen-Loéve development can be expressed as A, = %

1

V(w2 +1) /240"

and the eigenfunctions as b, (z) = ay, (sin(wy,x) + lw,, cos(wy,x)) where a;, =
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The sequence of the roots (w,) satisfies w, ™ oo VT which yields the following equivalents
n—-1+0o0

for the eigenvalues and eigenfunctions:

202
" p—too r2n?
by () et V2 cos(wn ).

We can now show that such a covariance kernel fulfills the assumptions done in section 1:
k € C%1(R), the eigenfunctions b,, are continuously differentiable, and we have ||b, || < 2V/2,
187 ]|oe < 2v/2(n 4 1/2)7 for every n > 0 and for any b < 1, > -, A,n® is convergent. We
can therefore apply the results of sections 3 and 4. The application of Theorem 4.2 gives
the following strong convergence result:

Proposition 7.1. For every p > 0 and 0 < a < 1, there ewists a constant Cy, ), such that
for any N € N,

a—1
lu—unlze@,m (D)) < CapN 7 .

Proof. Take 0 < o < 1, we have

202 202
« _ )\n a 27 a—2 < Nafl.
Ry Z " Z o= r2(1 — )

On the other hand, Theorem 5.3 yields the following weak convergence result:

Proposition 7.2. There exists a constant C such that for any N € N and ¢ € C*(R,R)
whose derivatives are bounded by a constant C,, we have:

1
IE[p(un) — (W]l 0y < CC@N'

We now treat the case where the spatial dimension is d = 2, the following result can
be extended for any dimension d. We choose for the sake of simplicity D = (0,1)?, but it
can be immediately generalized to the case where D is a box. We denote by (un)n>1 the
sequence of the eigenvalues sorted in a decreasing order and by (c,)n>1 the corresponding
eigenfunctions. Since the b,, are distinct, for any n > 1, there exists a unique (4,5) € (N*)?
such that c,(x) = b;i(z1)bj(z2) and we have then p, = A\;A;. Indeed the eigenvectors in
dimension 2 are obtained as the tensor product of the mono-dimensional eigenvectors, since
we choose the norm ||.||;. We can then define the following bijective function :

g : (N*)2 - N*
(2,7) — n such that ¢, (x) = b;(z1)b;(z2)

First we notice that (n — %) T <w, < (n + %) x, therefore, for any n > 1

2052 8052 1
M ———< "5
2 (n—1)*m2 {2 n?

and
2002 2002 1

> —.
02 (n+%)2772+1 T 1+ 422 n?

ATL Z
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We recall that the mono-dimensional eigenfunctions b,, are continuously differentiable and
that there exists a constant C' such that [|b,||cc < C and ||b,]cc < Cn for all n > 1.
Therefore, for any (i,7) € (N*)2, ¢y, (2) = bi(21)bj(x2) is continuously differentiable,
leg@iplloe < N1billocllbjllec < €2, and

IVegiiglloo = H( bi(zi),j(z; = C?(i+ j) < 2C%j.

9(i,j) > Card{(p,q)|A\pAg > Ni\;}

272
- y
Card{(n q)lpg < 10 1 42207 +4W2£2)1J}

v

> CZ Zj7
where Cy is a constant which depends only on ¢, because

n

1
g+t

Card{(i,j)lij <n} > n+E[5]+E|
n(1 +log(n)).

v

We now have the required bound on the first derivatives of the eigenfunctions: for any
i,j>1
.20
||Cf‘7(17])||°0 < 2021] < Flg(zvj)a
. 202
which means that for any n > 1, ||}, ||co < SR

We now prove that the assumptions on the decay of the eigenvalues are fulfilled. Take (i, j)
such that ij = n, then if (p, ¢) is such that A,A; > A A; we have:

8002\ 1 202 \? 1
(W) 2 AN 2 A 2 (HWQ) 5

which yields the following bound for g(z, j):

n.

9(i,j) < Card{(p,q)|\pAg = Nidj}
4(1 + 4m2e?
< Card{(@‘]”pqg % }
< ¢4 nlog(n),

where Cj is a constant which depends only on ¢, because

Card{(i,j)lij <n} < n+ % + g ol

< n(l+log(n+1)).

We can now prove that the last assumption made in section 3 is fulfilled.
Take b < 1

S0 ahiglia) < dn)Ch (55 ) (nlogn))'

1j=n
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where d(n) is the number of divisors of n. For any ¢ > 0 such that b+ ¢ < 1, there exists a
constant k¢ . which depends only on ¢ and ¢ such that:

> ANg(i,5)" < kpen®t
j=n

Therefore the series ) -, pnn? is convergent for any b < 1. We can then apply Theorem
4.2 which gives a strong convergence result

Proposition 7.3. For every p > 0 and 0 < 3 < 1, there exists a constant Cg ) such that
for any N € N,

s=1
v —unllLr,mi (D)) < CpplN 7 .

Proof. For any ¢ > 0 there exists a constant Cy . such that for all 4,7 > 1
9(i,7) < Crelif) =

1
Therefore g(i,7) > N implies ij > pnye = (%) " for any € > 0.

Take 0 < a < 1,e > 0, with a + ¢ < 1, we have

Ry = > man®< D> Njg(ing)°

n>N N>PN,e ij=n

S k&&‘ § na+672

N>PN,e

+e—1

DPN,e)”

< kf,eL
l—a—c¢
k’ ate—1

S be ate—1 e

(I-a-¢e)C, "

On the other hand, Theorem 5.3 yields the following weak convergence result:

Proposition 7.4. For any ¢ > 0, there exists a constant C. such that for any N € N and
¢ € CH(R,R) whose derivatives are bounded by a constant Cy, we have:

[Elp(un) — o(@)]llyp) < C-CoN7HFe.

Proof. Take 1 > ¢ > 0, we have

Ry = D m< > D NN

n>N N>PN,e 1j=n

_ hee e

e—1

(e - 1)02,5?

IA
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7.2 The analytic covariance kernel case

We suppose here that the covariance kernel cov[g] is analytic on D x D, which is the case
_l=—y?
of a gaussian covariance kernel cov[g](z,y) = o%e ©P1 in particular. Then we have the

following result from Frauenfelder, Schwab and Todor given in [7] about the eigenvalues
decay and about the decay of the derivatives of the eigenfunctions:

Proposition 7.5. There exists two constants c1,co > 0 such that for all n > 1

A < 016762"1”

For any s > 0 there ezists a constant cs such that for any n > 1,

bnlloe < cs|An|™* and ||b;LH<X> < es|An| 7

The methods developed to prove the results given in the previous sections apply with
some slight modifications, leading to similar results. In particular we have the following
strong error and weak error results:

1
27

lu—unllzo,m (D)) < Hep, | Z A%,
n>N

therefore, for any 0 < s < 1/2 and p > 0 there ezists a constant Iy s, depending on p,s,d,c1
and co such that for any N € N

Proposition 7.6. For any 0 < s <
all N e N

and p > 0, there exists a constant H, , such that for

_ co(1—2s)
e = unll oo, ma(py) < TaspN 5 e =7 N7,

Proposition 7.7. For any 0 < s < %, there exists a constant Js such that for all N € N,
for all o € C*(R,R) whose derivatives are bounded by a constant C.,, we have:
IElp(un) = o)l gy oy < JsCo D AL,
n>N

therefore, for any 0 < s < %, there exists a constant K, s depending on d,s,c; and cy such
that for all N € N, for all ¢ € C*(R,R) whose derivatives are bounded by a constant C,,

d—1 _ . (1_25)N1/d
IE[e(un) — o)l (py < KasCpN T e 22N,

8 Conclusions

In this work we have established estimates of the error on the solution of the elliptic par-
tial differential equation, resulting from the approximation of the lognormal random field
a through the truncature of the KL expansion of log(a). This approximation is indeed the
first step of several numerical methods, in particular galerkin stochastic methods and col-
location methods. In these methods, since the computational cost increases very fast with
the truncature order N, it is crucial to have good estimates of the error commited on the
solution u.

We first showed that the strong error decreases like the error on the KL expansion of log(a)
in the natural L?(Q x D) norm, i.e. is bounded by the squared root of the remainder of
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the eigenvalues series. We next showed that this bound can be improved by looking at the
weak error, which is a natural quantity of interest since we are interested on the law of the
solution. The bound for the weak error is indee d the square of the previous bound for the
strong error.

We complete then this work by generalizing the result of [1], which gives an estimate of the
collocation error, to the case considered here where the random field a is neither uniformly
bounded nor uniformly coercive with respect to w.

Finally we show that the strong and weak error results apply to two examples which are
important on a practical point of view, the case of an exponential covariance and the case
of an analytic covariance, which includes the case of a gaussian covariance in particular.
We give then explicit bounds for the error in these two cases which are among the most
frequently used to model permeability fields in the context of flow computation in porous
media.

The analysis of the dependance of the error on the correlation length ¢ and on the multi-
plicative factor o in the covariance is the subject of ongoing research.
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