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ABSTRACT. We use the ideas of goal-oriented error estimation and adaptivity to de-
sign and implement an efficient adaptive algorithm for approximating linear quantities
of interest derived from solutions to elliptic partial differential equations (PDEs) with
parametric or uncertain inputs. In the algorithm, the stochastic Galerkin finite element
method (sGFEM) is used to approximate the solutions to primal and dual problems
that depend on a countably infinite number of uncertain parameters. Adaptive refine-
ment is guided by an innovative strategy that combines the error reduction indicators
computed for spatial and parametric components of the primal and dual solutions. The
key theoretical ingredient is a novel two-level a posteriori estimate of the energy error in
sGFEM approximations. We prove that this error estimate is reliable and efficient. The
effectiveness of the goal-oriented error estimation strategy and the performance of the
goal-oriented adaptive algorithm are tested numerically for three representative model
problems with parametric coefficients and for three quantities of interest (including the
approximation of pointwise values).

1. INTRODUCTION

Partial differential equations (PDEs) with parametric uncertainty are ubiquitous in math-
ematical models of physical phenomena and in engineering applications. The efficient
numerical solution of such PDE problems presents a number of theoretical and practical
challenges. A particularly challenging class of problems is represented by PDEs whose
inputs and outputs depend on infinitely many uncertain parameters. For this class of
problems, numerical algorithms are sought that are able to identify a finite set of most
important parameters to be incorporated into the basis of the approximation space, such
that the solution to the underlying PDE, or the quantity of interest derived from the solu-
tion, can be approximated to a prescribed accuracy (engineering tolerance) with minimal
computational work.
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Adaptive techniques based on rigorous a posteriori error analysis of computed solutions
provide an effective mechanism for building approximation spaces and accelerating con-
vergence of computed solutions. These techniques rely heavily on how the approximation
error is estimated and controlled. One may choose to estimate the error in the global
energy norm and use the associated error indicators to enhance the computed solution
and drive the energy error estimate to zero. However, in practical applications, simula-
tions often target a specific (e.g., localized) feature of the solution, called the quantity
of interest and represented using a linear functional of the solution. In these cases, the
energy norm may give very little useful information about the simulation error.

Alternative error estimation techniques, such as goal-oriented error estimations, e.g.,
by the dual-weighted residual methods, allow to control the errors in the quantity of inter-
est. While for deterministic PDESs, these error estimation techniques and the associated
adaptive algorithms are very well studied (see, e.g., [EEHJ95, [JS95, BR96, PO99. BRO1,
GS02, BRO3| for the a posteriori error estimation and [MS09, BET11, [HP16, [FPZ16] for a
rigorous convergence analysis of adaptive algorithms), relatively little work has been done
for PDEs with parametric or uncertain inputs. For example, in the framework of (intru-
sive) stochastic Galerkin finite element methods (sGFEMs) (see, e.g., [GS91l [LPS14]),
a posteriori error estimation of linear functionals of solutions to PDEs with paramet-
ric uncertainty is addressed in [MLMO0T7| and, for nonlinear problems, in [BDWI11]|. In
particular, in [MLMOQT]|, a rigorous estimator for the error in the quantity of interest is
derived and several adaptive refinement strategies are discussed. However, the authors
comment that the proposed estimator lacks information about the structure of the esti-
mated error; in particular, it does not allow to assess individual contributions from spatial
and parametric discretizations and to perform anisotropic refinement of the parametric
approximation space (see [MLMOT, page 113]).

As for nonintrusive methods, the goal-oriented error estimation techniques and the
associated adaptive algorithms are proposed in [AO10] for the stochastic collocation
method (see, e.g., [BNT07]) and in [EMNTI6] for the multilevel Monte Carlo sampling (see,
e.g., |[Gill5]). A posteriori error estimates for quantities of interest derived from generic
surrogate approximations (either intrusive or nonintrusive) are introduced in [BPW15].
These estimates provide separate error indicators for spatial and parametric discretiza-
tions. The indicators are then used to identify dominant sources of error and guide the
adaptive algorithm for approximating the quantity of interest. Various adaptive refine-
ment strategies are discussed in [BPW15] and tested for model PDE problems with inputs
that depend on a finite number of uncertain parameters.

Our main aim in this paper is to design an adaptive sSGFEM algorithm for accurate
approximation of moments of a quantity of interest @(u), which is a linear functional
of the solution u to the following model problem whose coefficient depends linearly on
infinitely many parameters:

—V. - (a(z,y)Vu(z,y)) = f(x), reD,yel,
u(z = (1)

Here, D C R? is a bounded Lipschitz domain with polygonal boundary 0D, I' :=

[I;_, T is the parameter domain with I';, being bounded intervals in R for all m € N,
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f € H'(D), and the parametric coefficient a = a(-,y) is represented as
a(z,y) = ao(x) + Z Ym@m(z), €D, y=(y1,v2,...) €T, (2)
m=1

for a family of functions an,(x) € L>*(D), m € Ny, and with the series converging uni-
formly in L>°(D) (an example of such a representation is the Karhunen—Loéve expansion
of arandom field with given covariance function and mean ag(z); see, e.g., [GS91],[LPS14]).

In this work, we are particularly interested in estimating and controlling the expected
error in the quantity of interest, E[Q(u — uy)], where uy is an approximation of wu
via SGFEM. This enables us to use the ideas of goal-oriented adaptivity, where one is
interested in controlling the error in the goal functional G(u) := E[Q(u)] (rather than,
e.g., in the energy norm).

1.1. Goal-oriented error estimation in the abstract setting. In order to motivate
the design of our adaptive algorithm, let us first recall the idea of goal-oriented error
estimation. Let V be a Hilbert space and denote by V"’ its dual space. Let B : VxV — R
be a continuous, elliptic, and symmetric bilinear form with the associated energy norm
Il - Ill, ie., lv|II* := B(v,v) for all v € V. Given two continuous linear functionals
F,G € V', our aim is to approximate G(u), where u € V is the unique solution of the
primal problem:

B(u,v) = F(v) forallvelV.

To this end, the standard approach (see, e.g., [EEHJ95, BRO1, [GS02, BRO3|) considers
z € V as the unique solution to the dual problem:

B(v,z) = G(v) forallvelV.

Let V, be a finite dimensional subspace of V. Let u, € V, (resp., z, € V}) be the unique
Galerkin approximation of the solution to the primal (resp., dual) problem, i.e.,

B(us,v) = F(vy) (resp., B(vy, 22) = G(vy)) for all v, € V,.
Then, it follows that
G(u) = G(u)| = [B(u —uy, 2)| = |B(u—up, 2 = 2)| < [Ju— w2 =z, (3)

where the second equality holds due to Galerkin orthogonality.
Assume that p, and (, are reliable estimates for the energy errors |||u — w, ||| and
Il 2 — z« |||, respectively, i.e.,

e —ull S p and |2 =2 ]Il S ¢ (4)

(hereafter, a < b means the existence of a generic positive constant C' such that a < Cb,
and a ~ b abbreviates a < b < a). Hence, inequality implies that the product p, (, is
a reliable error estimate for the approximation error in the goal functional:

|G(u) = Glu)] S ps G (5)
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1.2. Main contributions and outline of the paper. In view of estimate (3, a goal-
oriented adaptive algorithm must drive the product of computable energy error estimates
1y and (, to zero with the best possible rate. Aiming to design such an algorithm for
the parametric model problem , our first step is to find appropriate a posteriori error
estimates p, and (.

There have been several very recent works that addressed a posteriori error estima-
tion of stochastic Galerkin approximations for parametric problems, including explicit
residual-based a posteriori error estimators in [EGSZ14| [EGSZ15], local equilibration er-
ror estimators in [EMI6], and hierarchical estimators in [BPS14] [BS16]. In this paper,
we propose a novel a posteriori error estimation technique that can be used to control
the energy errors in the primal and dual Galerkin approximations (see ) Similarly
to the aforementioned works, we exploit the tensor product structure of the approxima-
tion space to separate the error contributions due to spatial approximations from the
ones that are due to parametric approximations. Then, building on the hierarchical
framework developed in [BPS14l, BS16| and using the ideas from [MSWO9S8, IMS99| (see
also [DLY89, BEK96| for earlier works in this direction), we define a new two-level a pos-
teriori estimate of the energy error and prove that it is reliable and efficient. One of the
key advantages of this new estimator is that it avoids the solution of linear systems when
estimating the errors coming from spatial approximations (while keeping the hierarchical
structure of the estimator) and thus speeds up the computation.

The goal-oriented adaptive algorithm developed in this paper draws information from
the error estimates u,, ¢, and performs a balanced adaptive refinement of spatial and
parametric components of the finite-dimensional space V, to reduce the error in approx-
imating the goal functional G(u). Specifically, the marking is performed by employing
and extending the strategy proposed in [FPZ16], and the refinements are driven by the
estimates of reduction in the product of energy errors ||| u—u. ||| ||| 2 — 2« ||| (that provides
an upper bound for the error in the goal functional, see )

Finally, we use three representative examples of parametric PDEs posed over square,
L-shaped, and slit domains as well as different quantities of interest to demonstrate the
performance and effectiveness of our goal-oriented adaptive strategy.

The rest of the paper is organised as follows. In Section [2] we set the parametric model
problem in weak form and introduce the sGFEM discretization for this problem.
Section |3| concerns a posteriori error estimation in the energy norm for the model prob-
lem . First, we review a hierarchical a posteriori error estimation strategy in §3.1]
Then, in §3.2] a new two-level a posteriori error estimate is introduced and proved to be
reliable and efficient. The goal-oriented adaptive sGFEM algorithm employing two-level
error estimates is presented in Section [, and the results of numerical experiments are
reported in Section [5] Finally, in Section [6] we summarize the results of the paper and
discuss some possible extensions.

2. PARAMETRIC MODEL PROBLEM AND ITS DISCRETIZATION

2.1. Weak formulation. Consider the parametric model problem ([l with the co-
efficient @ = a(z,y) represented as in (2). Without loss of generality (see [SG1I]
Lemma 2.20]), we assume that I';,, := [—1,1] for all m € N. In order to ensure con-
vergence of the series in and positivity of a(z,y) for each z € D and y € I, we
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assume that there exists amm 0% > 0 such that
0<ag™ <ap(zr) <al™ <oo ae inD (6)

and

1 %
T 1= amin ZHamHLw(D) < 1. (7)
0 m=1

Let us introduce a measure 7 = w(y) on (I', B(I")), where B(I") is the Borel o-algebra on I".
We assume that 7 is the product of symmetric probability measures 7, on (I';,, B(I';,,)),
with B(T,,) being the Borel o-algebra on I'y,, ie., 7(y) =[] ) Tm(ym), y € .

Now, we can consider the Bochner space V := L2(T'; H}(D)), where L2(T) is the
standard Lebesgue space on ' (with respect to the measure ) and H}(D) denotes the
Sobolev space of functions in H'(D) vanishing at the boundary 9D in the sense of traces.
For each u,v € V| we define the following symmetric bilinear forms

(u,v) // x)Vu(z,y) - Vo(z,y)dednr(y),
B(u,v) := By(u,v) + Z /F/Dym apm(2)Vu(z,y) - Vo(z,y) dedr(y). (8)

Note that assumptions () and ensure that By(-,-) and B(-,-) are continuous and
elliptic on V. Therefore, they induce norms that we denote by Il - llo and || - |l

%niL(i;T) < 00, there holds

_ ag®
<1l<A:= B ()

MIwll* < ftv il < Allvll* for all v e V; (9)

see, e.g., [SG11l, Proposition 2.22].
We can now introduce the weak formulation of that reads as follows: Given f €
H=Y(D), find u € V such that

B(u,v) // f(z)v(z,y)dedn(y) forallveV. (10)

The Lax—Milgram lemma proves the existence and uniqueness of the solution v € V

to ([L0).

2.2. Discrete formulations. For any finite-dimensional subspace of V', problem
can be discretized by using the Galerkin projection onto this subspace. The construction
of the finite-dimensional subspaces of V relies on the fact that the Bochner space V' =
L2(T; HY(D)) is isometrically isomorphic to the tensor product Hilbert space Hi(D) ®
LA(T) (see, e.g., [SGI1, Theorem B.17, Remark C.24]). Therefore, we can define the
finite-dimensional subspace of V' as the tensor product of independently constructed
finite-dimensional subspaces of H}(D) and L2(T).

Let 7 be a conforming triangulation of D into compact simplices, and let N7 denote
the corresponding set of interior vertices. For the finite-dimensional subspace of Hj (D),
we use the space of first-order (P1) finite element functions:

X =8,(T) :={v e Hy(D) : vl is affine for all T € T }.

respectively. Moreover, with 0 < \ :=
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Let us now introduce the finite-dimensional subspaces of L2(T"). For each m € N,

let (P)nen, denote the sequence of univariate polynomials which are orthonormal with

respect to the inner product (-,-)r, in L2 (T',,), such that P." is a polynomial of degree
n>0and P" = 1. Then, { P : n € Ny} is an orthonormal basis of L2 (T',,) and there
holds the following three-term recurrence formula (see, e.g., [Gau04, Theorem 1.29)]):

Bn' :jrl(ym) = Ym Pén(ym> — By Pﬁl(ym) for all y,, € I, and n € N (11)

n

(which is simplified by the fact that 7, is symmetric), where
By =cp /ety for all n € Ny,

with ¢ being the leading coefficient of P".
In order to construct an orthonormal basis in L2(T'), consider the following countable
set of finitely supported multi-indices

:{1/ = (v1,1,...) €NY : #supp(v) < oo} with supp(v {m eN: vy, # O}.

Throughout the paper, the set J, as well as any of its subsets, will be called the index
set. For each index v € J, we define the tensor product polynomial

P, (Y) = H
mesupp(v)

The set {P, : v € J} is an orthonormal basis of LZ(T'); see [SGI1], Theorem 2.12]. Since
the Bochner space V' is isometrically isomorphic to L2(T') ® H} (D), each function v € V
can be represented in the form

= Z v,(z)P,(y) with unique coefficients v, € Hy(D). (12)
ved

There holds the following important, yet elementary, observation.

Lemma 2.1. For all v,w € V, there holds
(v, w) Z/ z) Vu,(x) - Vw,(z) dx (13)
ved

and, in particular,

1/2
o112 =" llas*Vuull22p)- (14)

ved

Proof. Using representation (12)) for v,w € V, we have that

By / / ©) Vo, () - Vo, (2) P, (y) Pu(y) da dr(y)

w,veJ
=% ([ Vo) Vo i) ([ Rmrm am).
TRZ=A) D r
This proves ([13)), since (P,),e5 is an orthonormal basis of L2(I'). Furthermore, selecting
w = v in ([13]) we obtain (14)). dJ
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For any finite index set 8 C J, the finite-dimensional subspace of L2(T) is given
by span ( {P,, SV E ‘]3}) Thus, we can now define the finite-dimensional subspace Vxyp
of V as

Vyg =X @span ({P, : v € PB}). (15)
The discrete formulation of then reads as follows: Find uxq € Vxyp such that
B(uxyp,vxyp) = F(uxy) for all vxg € Vg, (16)
Since Vxgp is a tensor product space, the Galerkin solution uxq€Vxq can be represented as
uxgp(r,y) = Zuy(:ﬁ)Py(y) with unique coefficients u, € X.
vep

We implicitly assume that 3 always contains the zero-index 0 := (0,0, ...). We say that
a parameter y,, is active in the index set 8 (and hence, in the Galerkin solution uxy) if

m € supp(P) := U, cqp supp(v).

The approximation provided by uxyp can be improved by enriching the subspace V.
There are many ways how one can combine the enrichments in spatial (finite element)
approximations with the ones in polynomial approximations on the parameter domain
(see, e.g., [BPS14, [EGSZ14, BS16]). Here we follow the approach developed in [BS16].

Let us consider a conforming triangulation 7 of D obtained by a uniform refinement
of 7. We choose the enriched finite element space as

X = 53(7\') =X®Y, where Y :={ve X : v(&r) =0 forall & € N7} (17)

Here, the subspace Y C H}(D) is called the detail (finite element) space. Note that the
sum in ([17) is indeed a direct sum, i.e., X NY = {0}.
In order to enrich the polynomial space on I', we consider a finite index set Q C J such

that B N Q = () and define the enriched index set ‘,]3 =P U Q. The subset 9 is called
the detail index set.
The enriched finite-dimensional subspace of V' is then defined as follows:

‘/}X‘I‘ = Vxp @ Vyp © Vxaq,
where
Vyg := Y ® span ({P,, NS ‘B}) and Vygq := X ® span ({Pl, CVE Q}) )

Note that Vg @ Vyg is a direct sum, whereas the direct sums Vg @ Vxgq and Vyp @ Vg
are also orthogonal, since BN Q = (.
Consider now the discrete formulation posed on Vyg: Find txy € Vygp such that

B(Tixy, Uxg) = F(Uxy) for all Txyp € V. (18)
Since Vxy C \A/Xm, the Galerkin orthogonality
B(u — uxq,Uxy) =0 for all vxyg € \A/ch
and the symmetry of the bilinear form B(-,-) imply that
Il = ey I* + [l T — e [I1” = [l — v [ (19)
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In particular, this yields that ||| u — Uxsyp ||| < ||| v —uxg |||. As in [BS16], we assume that
a stronger property (usually referred to as saturation assumption) holds: There exists a
uniform constant 0 < § < 1 such that

e = uxq lll < Blllw —uxp ] (20)

3. A POSTERIORI ERROR ESTIMATION IN THE ENERGY NORM

Let uxyp € Vxgp and Uxg € 17)(«43 be two Galerkin approximations defined by and ,
respectively. It is well known that the two-level error uxy — Uxq provides a reliable and
efficient estimate for the error u — uxyp in the energy norm. Indeed, on the one hand,
implies the efficiency, i.e.,

Il txe — uxp Il < l[w —uxsp |l (21)

and, on the other hand, it follows from and elementary calculations that the satura-
tion assumption (20]) is equivalent to the reliability, i.e.,

llw—uxplll < Clllixp —uxp [l with O := (1 - %) (22)

However, this error estimate bears the computational cost associated with finding the
enhanced solution uxq € Vxyp. In addition to that, the evaluation of the norm ||| uxy —
Uxy ||| is expensive, due to its dependence on the coefficients a,, corresponding to all
active parameters ¥, in the index set 3; see (8)). Therefore, our aim is to derive lower
and upper bounds for ||| Zyqp — uxy ||| in terms of another error estimate that avoids the
computation of Uxy and is inexpensive to evaluate. Two approaches to this task are
discussed in the next two subsections.

3.1. Hierarchical error estimators. One way to avoid the computation of uxy is
to use a standard hierarchical approach to a posteriori error estimation that goes back
to [BW85| (see also [Ban96l, [AO0Q]). In the context of parametric operator equations
(and, in particular, for the parametric model problem ), this approach was pursued
in [BPS14, BS16]. Let us briefly recall the construction of the error estimators proposed
in [BS16].
Let exyp € ‘A/qu be the unique solution to the problem
B()(é\xqg,@\xg;;) = F(@\Xﬁp) — B(UX(I;,E}\X(’B) for all 6X‘J3 € Vqu. (23)

It follows from that By(exg, Uxyp) = B(Uxyp —uxy, Uxyp) for any Uxg € ‘7)@3. Hence,
selecting Uxyp = exyp and Uxyp = Uxyp — wxy, the variational formulation and the
equivalence between ||| - ||| and ||| - [||o (see (9)) prove that

Ml Exp NG < Ml T — s I* < Al Exp 13- (24)
Now, let e p € Vxp @ Vygp =: V)?‘B be the unique solution to
Bo(egg: Vp) = F(vgy) — Bluxy, vgy)  for all vgy € Vg, (25)
and, for each v € 9, let eg?,)a € X ® span (P,) be the unique solution to
Bo(egg,vXP,,) = F(vxP,) — B(uxyp,vxP,) forall vy € X. (26)
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Note that all subspaces X ® span (P,) (v € Q) are pairwise orthogonal with respect to
By(+,+). Moreover, since N = (), the subspace Vg 18 By(:, -)-orthogonal to X ®
span (P,) for each v € Q. Therefore, the following decomposition holds

Exp =egpt > vk with (g IR = [llegy 12+ 31l e%h I3 (27)
veN veD

Replacing e S I (27) with the hierarchical error estimator eyy € Vyg satisfying

Bo<€yq3, Uygp) = F(Ung) — B(qug, Uygp) for all Vysp € Vqu, (28)

[BS16] introduces the following a posteriori error estimate

W = llev I3+ D ek 113 (29)
veN

We refer to eyq and eg?})a as the spatial and parametric error estimators, respectively.
Note that the parameter-free By(-,-)-norm is used in for efficient evaluation of the
error estimators of both types.

Under the saturation assumption (20)), it has been shown in [BSI6, Theorem 4.1] that
nxy provides an efficient and reliable estimate for the energy norm of the discretization
error. In particular, the following inequalities hold

VA

u—uxqs|H§\/1_62\/1_7277X913,

where A, A are the constants in (9)), v € [0, 1) is the constant in the strengthened Cauchy—
Schwarz inequality for the finite element subspaces X and Y (see, e.g., [AO00, equa-
tion (5.26)]), and 5 € [0,1) is the saturation constant in (20]).

Note that in order to compute the spatial error estimator ey and the parametric error
estimators eg?,)g (v € 9Q), one needs to solve the linear systems associated with discrete
formulations and , respectively. In the following section, we propose a two-level
error estimation technique that avoids the solution of the linear system for the spatial

error estimator.

Vg < |

3.2. Two-level a posteriori error estimation in the energy norm. Recall that T
denotes a uniform refinement of the triangulation 7. Let Nz denote the set of interior

vertices of 7 and suppose that NANT = {&, ..., &} For each new vertex &; € N=\N7,

let p; € X be the corresponding hat function, i.e., ¢i(&) = 1 and ¢;(§) = 0 for all
£ € N7\ {{;}. Then, the set B := {¢1,...,9,} is a basis of the detail finite element
space Y defined in . Moreover, there exists a constant K > 1 such that

#{goj eB: interior(supp(goj) N T) + (Z)} <K forallTeT. (30)

Turning now to the detail index set Q C J, we follow the construction suggested
in [BS16]. Let 0™ := (™ & ) (m € N) denote the Kronecker delta index such
that £™ = §,.t, for all k € N. For a fixed M € N, define

Q:={ped\P: p=v=+e™ forall v € P and allm=1,...,My+ M}, (31)
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where My € N is the number of active parameters in the index set 3, that is

M e {0 it P = {(0,0,...)},
¥ max { max(supp(v)) : v € P\ {(0,0,...)}} otherwise.

Thus, for a given P C T, the index set 9 defined by contains only those “neighbors”
of all indices in B that have up to My + M active parameters, that is M parameters more
than currently activated in the index set P (we refer to Lemma 4.3 and Corollary 4.1 in
[BS16] for theoretical underpinnings of this construction).

Having fixed the detail space Y and the detail index set £, we can now define the
following estimate of the energy error ||| u — uxsy |||, which avoids the computation of e g,

from (125)):

| F( 90 Bluxwy, o; P,
[ = Z Z 2 1/2 ke + Z Il €Sk 1112, (32)
0

veR j=1 Y5 H D) req

where 6&?2} are defined in for each v € 0.
The following theorem is the main result of this section.

Theorem 3.1. Let u € V be the solution to problem , and let uxyp € Vxyp and
uxyp € Vxg be two Galerkin approzimations satisfying and , respectively. Then,

there exists a constant Cyny, > 1, which depends only on the shape reqularity of T and 7@,
the (local) mesh-refinement rule, and the mean field ay, such that the error estimate jixy

defined by satisfies

A ~
= iy < Ty = uxp [I” < ACum pig, (33)

where A\, A are the constants in @ and K 1s the constant in .
Furthermore, under the saturation assumption , there holds

A 2 2 ACthm 2
2o < Ml — g [P < T (34)

where B € [0,1) is the saturation constant in (20)).

Remark 3.2. On the one hand, Theorem shows that puxq provides a reliable and
efficient estimate for the energy norm of the error (see (3 ) On the other hand, recall
that ||| uxy — uxy ||| is the error reduction (in the energy norm) that would be achieved if
the enhanced solution Uxy € ngp were to be computed (see (19 .) Hence, inequalities (33))
show that pxq also provides an estimate for this error reduction. Moreover, note that
Theorem- 3.1| holds for any finite detail index set Q C I\'P and any conforming refinement

T of T (and the corresponding detail space Y ). Finally, we stress that our proof of
Theorem [3.1] holds for any spatial dimension, while we restrict the proof to 2D to ease the
presentation.

Remark 3.3. For the implementation of juxyp, note that the spatial contributions include:

e in the numerator, the entries of the algebraic residual of uxq, where the Galerkin
data are computed with respect to the enrichment Vyg;
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e in the denominator, the diagonal elements of the spatial stiffness matrixz with
respect to the detail space Y .

Moreover, the denominator can be easily simplified. Suppose that T € T and ; € B with
supp(y;) C patch(T"). With hy being the diameter of T, there holds

lag"*Vilizm) = hi® il = 1

where the equivalence constants depend only on the shape reqularity of 7A’, the (local)
mesh-refinement rule, and the mean field ag.

In order to prove Theorem [3.1] let us collect some auxiliary results.

Lemma 3.4. Let v = Zuem Z?_l v, P, € Vyg with v;, € span (p;). Then,

1/2
el < ZZH@ V0 3am) < Clclllv 15, (35)

veR j=1

where the constant Cy,. > 0 depends only on the shape regularity of 7\', the (local) mesh-
refinement rule, and the mean field ay.

Proof. The proof consists of three steps.
Step 1. Let 7' € T and w; € span (g;) for all j =1,...,n. Observe that

1/2
1 2 1/2 1/2
1 va] < Zua 29w, oy < VE (Zna / ijHiz(T)) |

Hence, summmg over all T € T we obtain

1/2 1/2 1/2
|’ va] oy S K3 S ol Vs oy = K Zua PV ey

TeT j=1
Step 2. To prove the converse estimate, let T € T and w; € span (y¢;) for all j =

1,...,n. Note that ||a(1)/2wa||L2(T) = 0 for wy € Y implies that wy|r = 0, since wy|r
would be a constant with wy (7) = 0 for all & € N-NT. Thus, using the representation
wy = Z?Zl w; with unique w; € span (p;) for all j = 1,...,n, the quantities

1/2 n
(Z|]a1/2ijH%2(T)> and a(l)/ZVij

j=1
define two norms on Y|r := {wY\T D wy € Y}. Due to equivalence of norms on finite
dimensional spaces, we use the standard scaling argument to obtain

Z sV [ oy =~ WVZ%

where the equivalence constants depend on ag and the shape regularity of 7A‘, as well as
on the type of the mesh-refinement strategy (that affects the configuration of the local
space Y |7). Summing the upper bounds in ([36)) over all T' € T, we prove that

Z||a”2wj||%2< < e ”2va]
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for all w; € span (¢;), j=1,...,n, (36)

for all w; € span(p;), j=1,...,n




Step 3. Using Lemma [2.1] the estimates proved in Step 1 and Step 2 imply that

oz €S| 1/2vsz ~ZZHa“2mH%2(D)

veP veP j=1

This concludes the proof. U

Lemma 3.5. Let P+ be the nodal interpolation operator onto S'(T). For any function
Vgqp = Zuem v, P, € Vg with v, € X, define vxq = ZyG‘B(PT@\V)PV € Vxyp. Then, we
have the representation

Uggp — UXp = Z Zvjz,P,, € Vg with vj, € span (y;), (37)
veP j=1
and there holds
029 = vxp lllo < Gt [[| 0295 [llo (38)

where the constant Cgy, > 0 depends only on the shape regqularity of ’7-, the (local) mesh-
refinement rule, and the mean field ayg.

Proof. The proof consists of two steps. R

Step 1. Let vg € X. Then, vy = Provg € X = SHT). Since X = X @Y,
there exist unique wy € X and wy € Y such that vg —vx = wx + wy. Observe that
(vg —vx)(&r) = 0 = wy (&) for every vertex & € Ny, Hence wx(é7) = 0 for all
&7 € N7 and hence wx = 0, i.e., vy —vx € Y. Moreover, a scaling argument proves that

laf/*V (Prog)liecr) S llay*Fogllpzry forall T € T,

where the hidden constant depends only on ay and the shape regularity of ’/7\', as well as
on the type of the mesh-refinement strategy (that affects the configuration of the local
space Y|r). Summing this estimate over all 7' € T, we see that

lag”*V (Prvg)llzz) S llag *Vog iz for all vg € X. (39)

Step 2. Recall that Ugqp — Uxyp = Zyem(vy — P7v,)P,. According to Step 1, v, —
P+, € Y and hence v, — P70, = 2?21 v, with some v;, € span (¢;). This proves .
Moreover, Lemma [2.1] yields that

2 (1) 1/2 /2~
loxxlE @ el > Pra)ag £ Sla Vol @ llvsy I
veP vep
The triangle inequality then proves . U

To state the following lemma, we need some further notation. Let Gxq : V — Vxgp be
the orthogonal projection onto Vg with respect to By(-, -), i.e., for all w € V,

Bo(Gxypw,vxg) = Bo(w, vxy) for all vxq € Vyg.

Furthermore, for v € P and ¢, € B (i.e., for j € {1,...,n}), let G;, : V — span (¢;F,)
be the orthogonal projection onto span (¢;P,) with respect to By(-, ), i.e., for all w € V/,

By(Gjw,vP,) = Bo(w,vP,) for all v € span (p;).
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Lemma 3.6. For any Uy € ng, the following estimates hold

Oy llvga 15 < Ml Gxpogg e + D D I Ginvgg s < 2K [ vy I3, (40)

vep j=1

where the constant Cy > 1 depends only on the shape reqularity of '/7\-, the (local) mesh-
refinement rule, and the mean field ag. Moreover, the upper bound holds with constant K
(instead of 2K ), if Gxyvgy = 0.

Proof. The proof consists of two steps.
Step 1. Let us prove the lower bound in . To this end, let v¢ tp € me and choose
vxyp € Vxyp as in Lemma [3.5 Then we have that

2 7
| v qu|||0 BO(Uxmva‘B +ZZBO Uquvjl/PV)

veP j=1
= Bo(Gxpvgy Uxp) + Z Z Bo(Gju vy vivPo)
veP j=1
2 & 2 1/2 2 & 2 1/2
< (I Gzl + DD M Gruvg I13) (v 113+ D0 D" Wws P l13)
veP j=1 vep j=1

First, note that

loxss o < [l vgg lllo + lvgg — vxsplllo < (1 + Coan) Il vgas [llo-
Second, we use the upper bound in to obtain that

S5 e P2 2SS a2V e,

ue‘ﬁjl veR j=1
‘ZZ ]l/l/

Combining the foregoing three estimates, we conclude that

oy I < Oy (11 Gmvgy I+ 32D~ N Gy IR),

veP j=1

I
!cmmvm oxp 122 CiocCly lll vgy I

where Cy = (1 + Cyp,)? + ClocC2y > 1.
Step 2. Let us now prove the upper bound in . One has

Il Gxpvsegs 18+ DD M Givvzeg 15 = Bo(Gxpvg V) + > D Bo(Ginvgas V)

veB j=1 ve j=1
n n
= Bo <QX‘43“)?a3 DD Gitzy ”)?m) < ‘H Oxavgp + )Y Gy ‘HO vy lllo-
veP j=1 veP j=1
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First, note that

n n 2\ 1/2
foswnss s 33 nsa ] = 2 (16w 4[| 3 e )
veP j=1 vep =1

Second, let G vy = v; F,. Then, v;, € span (gp;) and

n 2 n 2 n 1o
| =3 gl = | S]], 'S 5 3 es*Vosiaer
veP j=1 veP j=1 veP j=1

@) -
O kS S Gy 12

veP j=1

Combining the foregoing three inequalities, we obtain the estimate

n 1/2
(I Gwvsa I3+ D2 D Gavsgy 1)~ < VI [l vy llo

veB j=1

which yields the desired upper bound in . O

Proof of Theorem[3.1] The proof consists of two steps.
Step 1. Recall the definition of exp € V)?qs given in . Since Vxgp C VX‘B’ we

deduce from and that

Bo(egm,vxqﬁ =0 for all Uxyp € me.
Hence, Gxype gp =0 and therefore Lemma proves that

n
Crtllegq s < D> N Giegy I < K ey I3

veR j=1
Since Cy, K > 1, we use decomposition to obtain
n
Crtlexs 18 < DD Gesg 5+ D M eh llE < K Il Exs Il (41)
vep j=1 ved

Step 2. The orthogonal projection onto the one-dimensional space span (¢; P, ) satisfies

B P,
= M(pf’y for allv e V.

g'uv -
’ ;P 5 ™

Hence,

H| G eo |“0 |F(¢]PV) - B(“X‘Ba QDJPV)| IF(QD]PV) - B<qu37<tDjPV)| .
o o5 Mllo lag* V5|2

Using the definition of pxq given in (32)), estimate thus implies that

A ) ) )
hxy < MliExplle < @y —uxg I < Allexs s < ACy piy.

This proves with Cym = Cy. Estimate then immediately follows from
and (22). O
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4. (GOAL-ORIENTED ADAPTIVITY FOR PARAMETRIC PROBLEMS

4.1. Goal-oriented error estimation in the parametric setting. First, let us for-
mulate the abstract result on goal-oriented error estimation (see §1.1J) in the context of the
sGFEM discretization for the parametric model problem (I)). Let u € V = L2('; H}(D))
be the unique primal solution satisfying . Then, given a function g € H~1(D), let us
consider the quantity of interest Q(u =/ p 9(x)u(x,y)dr. Then, introducing the
goal functional G € V' defined by

/Q L y))dn(y // v(x,y)dzdr(y) forallveV, (42)

we are interested in approximating G(u)—the mean value of the quantity of interest.
Let z € V' be the unique dual solution satisfying

B(v,z) = G(v) forallvelV. (43)

Considering the same finite-dimensional subspace Vyq C V as used for the (primal)
Galerkin approximation uxq € Vg (see . and (| . let zxq € Vxg be the dual
Galerkin solution satisfying

B(U)@;;,Z)@p) = G(qug) for all Uxsyp € ngp. (44)

Recall that pxy defined by provides a reliable and efficient estimate for the energy
error in the Galerkin approximation of the primal solution u. Let us denote by (xq the
corresponding estimate for the energy error in the Galerkin approximation of the dual
solution z (recall that the bilinear form B(-, ) is symmetric). It follows from Theorem [3.1]
that
v —uxplll S pxy and [z = 2xp (| S Cxp-

From the abstract result in (see (B)—(B)), we therefore conclude that the error in
approximating G(u) can be controlled by the product of the two error estimates pxy
and Cxy, Le., |G(u) = Gluxp)| S pxp Cxp-

Let us now discuss some important ingredients of the goal-oriented adaptive algorithm.

4.2. Longest edge bisection. In what follows, we restrict ourselves to the mesh-refine-
ments performed by 2D longest edge bisection; see Figure [L.1] Let &7 be the set of edges
of T. For any set M C &7, the call T = Refine(7, M) returns the coarsest conforming
refinement of 7 such that all edges £ € M are bisected. In particular, we obtain the
uniform refinement 7 = Refine(7, £7) from T by three bisections per each element 7" € T.

Let &X' C &r be the set of interior edges, i.e., E € &P if and only if there exist
two elements T, 7" € T such that £ = T'NT". Then, the above choice of T guarantees

FIGURE 4.1. Refinement pattern of 2D longest edge bisection: Coarse-mesh triangles (top row) are
refined (bottom row) by bisection of the edges (at least the longest edge) that are marked
for refinement (top row). The new nodes are the edge midpoints.
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the existence of a one-to-one map between the set Nf\NT of new interior vertices and
the set EP' of interior edges. In other words, for any £ € EP', there exists a unique
j €{1,...,n} such that & € N%\NT is the midpoint of E. In this case, we denote by
g the corresponding hat function (over '7:), ie., op = ¢; € B, where ¢; (j=1,...,n)
are defined in

4.3. Local error indicators in the energy norm. Consider the primal Galerkin
solution uyg € Vg and the associated energy error estimate pxy given by (32). We

write as follows:
Waop = Hyg + ko= Y myg(E)+ ) uka(v) (45)

Eegint veQ
with the local contributions

|F( SDEP B(uxy, ¢eP,)|? y
= a7 ¥ and pxa(v) =l (46)
veR VSOEH

2
,uyqs

(recall that, for each v € N, eXQ € X ® span(P,) is defined by (26)). In explicit
terms, fyp (resp., fixq) is the global two-level spatial error estimate (resp., the global
parametric error estimate), p1yg(E) denotes the local (spatial) error indicator associated
with the edge F € EP and pxq(v) denotes the individual (parametric) error indicator
associated with the 1ndex veQ.

A decomposition similar to holds for the error estimate (xy associated with the
dual Galerkin solution zxq; in this case, we denote the corresponding spatial and para-
metric estimates by (yy and (xgq, respectively; the definitions of the local contributions

Cyyp(E) and (xq(v) are analogous to those of pyq(E) and pxq(v) in (46).

4.4. Marking strategy. In order to compute a more accurate Galerkin solution (and,
hence, to reduce the error in the quantity of interest), an enriched approximation space
needs to be constructed. In the algorithm presented below, the approximation space is
enriched at each iteration of the adaptive loop either by performing local refinement of
the underlying triangulation 7 or by adding new indices into the index set B. In the
former case, the refinement is guided by the set M C P of marked edges, whereas in
the latter case, a set M C Q of marked indices is added to the index set ‘L.

Let us focus on the case of marking edges of triangulation. We start by using the Dorfler
marking criterion [Dor96| for the sets {uyyp(E) : E € EX} and {(yp(E) : E € EM
of (spatial) error indicators (see (46)) in order to identify two sets of marked edges
independently for the primal and for the dual Galerkin solutions. Specifically, for a given
0 < fx <1, we define

M* := Dérfler ({pyg(E) : E € EF'},0x) and M* := Dérfler ({(yp(E) : E € EF},0x)

int

as the subsets of £ of minimal cardinality (possibly up to a fixed multiplicative factor)
such that

Ox Z M%ﬂp(E) < Z M%/ﬁp(E) and  fx Z C%m(E)S Z C}Q/m(E

Ee&int EeMu Eegint EeM=?

respectively.
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There exist several strategies of “combining” the two sets M" and M? into a single
marking set that is used for refinement in the goal-oriented adaptive algorithm; see [MS09,
BET11l [HP16, [FPZ16|. For goal-oriented adaptivity in the deterministic setting, [FPZ16]
proves that the strategies of [MS09, BETT11l, [FPZ16| lead to convergence with optimal
algebraic rates, while the strategy from [HP16] might not. The marking strategy proposed
in [FPZ16] is a modification of the strategy in [MS09|. It has been empirically proved
that the strategy in [FPZ16] is more effective than the original strategy in [MS09] with
respect to the overall computational cost. We employ the following marking strategy
adopted from |[FPZ16]. Comparing the cardinality of M" and that of M?* we define

M, :=M"* and M*:= M* if #M™ < #M?*,
M, =M and M*:= M" otherwise.

The set M C M, UM* C S%I—“ is then defined as the union of M, and those #M, edges
of M* that have the largest error indicators. This set M of marked edges is the one that
is used to guide the local mesh-refinement in our goal-oriented adaptive algorithm.

In order to identify the set 9t C 9 of marked indices to be added to the current index
set P, we follow the same marking procedure as described above by replacing M, £Bt,
E, pyp(E), ¢yp(E), and Ox with I, Q, v, puxa(v), (xa(v), and Oy, respectively (here,

0 < 6y <1 is a given Dorfler marking parameter).

4.5. Mesh-refinement and polynomial enrichment. Let M C &P be a set of
marked interior edges and 7 = Refine(7, M). We denote by R C &£ the set of all
edges that are bisected during this refinement, i.e., R = 3\ Si%nt oM.

Since the polynomial space over the parameter domain is fully determined by the
associated index set, the enrichment of the polynomial space is performed simply by
adding all marked indices v € MM C £ to the current index set B, i.e., by setting
L= P UM

An important feature of the adaptive algorithm presented in the next section is that it is
driven by the estimates of the error reductions associated with local mesh-refinement and
enrichment of the polynomial space on I". Suppose that the enriched finite-dimensional

space is given by Vg = X ®span ({Py CVE ‘ﬁ}), where X := S§(7~') Let ugg € Vg
be the corresponding Galerkin solution. We note that Theorem applies to Uxyp — uxyg
as well as to Ugg — UXP- Furthermore, it is important to observe that longest edge

bisection ensures that for £/ € R, the associated hat function g is the same in X and
X. This observation together with the Pythagoras theorem applied to uxy € Vxg
and u %5 € V‘~,q~3 yield the following estimate of the error reduction

o —uxg I = llu—uzg I* = Mugg —uxp P = Y mig(B) + ) pha®). (47)

EeR vem

Remark 4.1. We note that the estimate of the error reduction hinges on the mesh-
refinement strategy in the sense that the additional hat functions pp for E- € R must
coincide in X and X. As mentioned, this property holds for longest edge bisection as

well as for newest vertex bisection [Ste08, KPP13|, but fails, e.g., for the red-green-blue
refinement [Verl3).
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4.6. Goal-oriented adaptive algorithm. Let us now present a goal-oriented adaptive
algorithm for numerical approximation of G(u), where u € V' is the weak solution to the
parametric model problem and G is the goal functional defined by ([42).

In the rest of the paper, ¢ € Ny denotes the iteration counter in the adaptive algo-
rithm and we use the subscript ¢ for triangulations, index sets, Galerkin solutions, error
estimates, etc., associated with the /-th iteration of the adaptive loop. In particular,
Vi = Vx,p, = Xy ® span ({Py TV E ‘BZ}) denotes the finite-dimensional subspace of V',
uy € Vy and z, € V; are the primal and dual Galerkin solutions satisfying and ,
respectively, and i, := px,qp, and ¢, := (x,q, are the associated (global) error estimates

(see, e.g., (32)).

Algorithm 4.2. Goal-oriented adaptive stochastic Galerkin FEM.

INPUT: data a, f, g; initial (coarse) triangulation Ty, initial index set Po; marking
parameters 0 < Ox, 0y < 1; tolerance tol.
for ¢=0,1,2,..., do:
(i) SOLVE: compute ug, z; € Vy;
(ii) ESTIMATE: compute four sets of error indicators (see ([46]))
{hyp(E) 1 B € &8} {uxav) 1 v € Qo} {Gp(E) 1 B € EX} {Cxav) 1 v € Q)
and two (global) error estimates p, and ¢, (see ([A9]) );
(iii) if pe (p < tol then break; endif
(iv) MARK: use the procedure described in to find the set M, C E%t of marked
edges and the set M, C Q, of marked indices.
(v) REFINE:
(v-a) Compute two error reduction estimates:

P = Hi ( > c%m@)) + ¢ ( > ,gm@)) , (48a)

EeR, EeR,

P = 11f (Z <§<Q<v>) + ¢ (Z ;&Q(v)) , (48D)
veMy, veM,
where Ry C 5%}‘“ is the set of all edges to be bisected if Ty is refined (see .
(V—b) if PXe Z P.e then
define Toy1 = Refine(Ty, My) and Ber1 = P (i-e., refine the spatial
triangulation Ty, and keep the index set B, );
else
define Tor1 = To and Py = PoUMy (i.e., keep the spatial triangulation
Te and enlarge the index set B,).
endif

endfor
OUTPUT: sequences of nested triangulations {T;}, increasing index sets {P,}, primal and

dual Galerkin solutions {uy, z;}, the corresponding energy error estimates {, (¢}, and
the estimates {1, (o} of the error in approximating G(u).
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Let us give a motivation behind Step (v) in Algorithm [£.2] This relies on the fact
that the algorithm employs the product of energy errors ||| w —ug ||| ||| 2 — 2¢ ||| in order to
control the error in approximating G(u); see (3)).

Let ‘74 D Vi be an enrichment of V; (e.g., V; = X411 ® span ({P,, UV E mg}) or ‘74 =
X, ® span ({Py TV E i]3g+1})). Let w2z, € ‘7g denote the enhanced primal and dual
Galerkin solutions. One has (see (19))

= l* = 1luw—ull> = llue —T* and ||z =Zel* =l 2 = 2 [lI* = Il 2 — ZII*
Hence,
= 7z = Ze I1° = llw— el 12 = 2 I + Il we = e 7]l 2 — Ze || (49)
— (e = e 1P IV ze = Ze 117 4 [l e — e (11l 2 — 2 [11%) -
Equality shows that the quantity
Il — e 12 ze = Ze 1P + e = e 17 Il = = 2¢ [l (50)

provides a good approximation of the reduction in the product of energy errors that would
be achieved due to enrichment of the approximation space. In fact, the true reduction in
the product of energy errors also includes the term — ||| uy — @ |[|?||| ze — Z¢ ||]* (see (49)).
This term (in absolute value) is normally much smaller compared to the sum in and
may thus be neglected.

Now recall that Theorem provides computable estimates of the energy errors
(see (33)) and of the energy error reductions (see (7). Using these results to bound
each term in , we obtain the estimate of reduction in the product of energy errors. In
particular, the reduction due to mesh-refinement (by bisection of all edges in R, see §4.5))
is estimated by p% , defined in ([48al), i.e.,

Il e = e I 1 ze = Ze I + ML= — 2 1% 1l we — e [I* = pX -

Similarly, the reduction due to polynomial enrichment (by adding the set 9, of marked in-
dices) is estimated by ,0;23’5 defined in . Thus, by comparing these two estimates (px ¢
and pyp ), the adaptive algorithm chooses the enrichment of V; (either mesh-refinement
or polynomial enrichment) that corresponds to a larger estimate of the associated error
reduction (see step (v-b) in Algorithm 4.2)).

5. NUMERICAL EXPERIMENTS

In this section, we report the results of some numerical experiments that demonstrate the
performance of the goal-oriented adaptive algorithm described in Section [4] for paramet-
ric model problems. All experiments were performed using the open source MATLAB
toolbox Stochastic T-IFISS [BR18b| on a desktop computer equipped with an Intel Core
CPU i5-4590@3.30GHz and 8.00GB RAM.

5.1. Outline of the experiments. Staying within the framework of the parametric
model problem and the goal functional , we use the representations of f and g
as introduced in [MS09] (see also [FPZ16l Section 4]) to define the corresponding right-
hand side functionals F'(v) and G(v) in (10) and (43, respectively. Specifically, let
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fi»g9: € L*(D) (i =0,1,2) and set f = (f1, f2) and g = (g1, g2). Define

//fo v(z,y) dz dr(y //f Vu(z,y)dzdr(y) forallveV (51)

//go v(z,y)dedr(y // (x,y)dzdr(y) forallveV. (52)

The motivation behind these representations is to introduce different non-geometric sin-
gularities in the primal and dual solutions. In the context of goal-oriented adaptivity,
this emphasizes the need for separate marking to resolve singularities in both solutions
in different regions of the computational domain.

In all experiments, we run Algorithm with the initial index set

PBo := {(0,0,0,...), (1,0,0,...)}
and collect the following output data:

the number of iterations L = L(tol) needed to reach the prescribed tolerance tol;
the final goal-oriented error estimate pr(r;

the overall computational time t;

the overall computational “cost”

L
Niotal 1= Y _ dim(V7),
=0

which reflects the total amount of work in the adaptive process;
e the final number of degrees of freedom

Ny = dim(Vy) = dim (X1) #BL = #NL #B1,

where N}, denotes the set of interior vertices of 7r;

e the number of elements #7;, and the number of interior vertices #N, of the final
triangulation 7Tz;

e the cardinality of the final index set P, and the number of active parameters
in B, denoted by Mactive;

e the evolution of the index set, i.e., {B, : £ =0,1,...,L}.

In order to test the effectiveness of our goal-oriented error estimation, we compare the
product e, with the reference error |G(urws) — G(ug)|, where upes € Vier = Xpor ®
span ({P,, UV E ‘,Bref}) is an accurate primal solution. In order to compute u..f we employ
quadratic (P2) finite element approximations over a fine triangulation 7T, and use a large
index set Prer (Trer and Pier are to be specified in each experiment). Then, the effectivity
indices are computed as follows:

e Co
0, = . (=0,... L 53
= ) - G| (53)

June 11, 2018 20



5.2. Experiment 1. In the first experiment, we demonstrate the performance of Algo-
rithm 4.2 for the parametric model problem (1)) posed on the square domain D = (—1,1)2.
Suppose that the coefficient a(x,y) in is a parametric representation of a second-order
random field with prescribed mean E[a] and covariance function Cov[a]. We assume that
Covla] is the separable exponential covariance function given by

T — Ty — T
Covla)(z, ") = o exp _lmmmf e — g :
l l
where x = (z1,22) € D, o' = (2, 2}) € D, o denotes the standard deviation, and [y, [,
are correlation lengths. In this case, a(z,y) can be expressed using the Karhunen—Loeve
expansion

a(z,y) =Ela)(z) + oY Y v/ Am om(2), (54)

where {(Am, om)}ro_, are the eigenpairs of the integral operator [, Cov|a](z, z")p(z")dx’,
Ym are the images of pairwise uncorrelated mean-zero random variables, and the constant
¢ > 0 is chosen such that Var(cy,,) = 1 for all m € N. Note that analytical expressions
for \,, and ¢, exist in the one-dimensional case (see, e.g., [GS91, pages 28-29|); as
a consequence, the formulas for rectangular domains follow by tensorization. In this
experiment, we assume that y,, are the images of independent mean-zero random variables
on I';, = [—1,1] that have a “truncated” Gaussian density:

plym) = (20(1) — 1)1 (@) - exp (—y5,/2) forall m € N, (55)

where ®(-) is the Gaussian cumulative distribution function (in this case, ¢ ~ 1.8534
in (54)). Thus, in order to construct a polynomial space on I' we employ the set of
orthonormal polynomials generated by the probability density function and satisfying
the three-term recurrence . These polynomials are known as Rys polynomials; see,
e.g., Example 1.11].

We test the performance of Algorithm by considering a parametric version of Ex-
ample 7.3 in [MS09]. Specifically, let fo = go = 0, f = (Xr;,0), and g = (X1,,,0), where
X7, and X7, denote the characteristic functions of the triangles

Ty := conv{(—1,—1),(0,-1),(—1,0)} and T, := conv{(1,1),(0,1),(1,0)},
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FIGURE 5.1. The mean fields of primal (left) and dual (right) Galerkin solutions in Experiment 1.

0.02

0
o
%
B

Lo

June 11, 2018 21



#7p =128 #T19 = 2600 (primal) #T19 = 2600 (dual) #7715 = 2872 (goal-oriented)

0.5

-0.5

-1 -0.5 0 0.5 1

FIGURE 5.2. Experiment 1: Initial triangulation 7y with shaded triangles Ty and T} (left plot); trian-
gulations generated by the standard adaptive sGFEM algorithm with spatial refinements
driven either by the error estimates py or by the error estimates ¢, (two middle plots);
triangulation generated by the goal-oriented adaptive algorithm (right plot).

respectively (see Figure [5.2] (left)). Then, the functionals F' and G in (51)—(52)) read as

//Tfallﬁ z,y)dzxdn(y) // (%1 z,y)dxdn(y) forallveV.

Setting ¢ = 0.15, [; = Iy = 2.0, and E[a](x) = 2 for all x € D, we compare the
performance of Algorithm for different input values of the marking parameter 0y
as well as the parameter M in More precisely, we consider two sets of marking
parameters: (i) Ox = 0.5, Op = O 9 (ii) x = 0.25, Oy = 0.9. In each case, we run
Algorithm [4.2 . with M = 1 and M = 2. The same stopping tolerance is set to tol = 7e-6
in all four computations.

Figure (left) shows the mean field of the primal Galerkin solution exhibiting a
singularity along the line connecting the points (—1,0) and (0, —1). Similarly, the mean
field of the dual Galerkin solution in Figure (right) exhibits a singularity along the
line connecting the points (1,0) and (0, 1).

Figure (left plot) shows the initial triangulation 7y used in this experiment. The
two middle plots in Figure depict the refined triangulations generated by an adaptive
sGFEM algorithm with spatial refinements driven either solely by the estimates p, for
the error in the primal Galerkin solution or solely by the estimates (; for the error in the
dual Galerkin solution. The right plot in Figure shows the triangulation produced by
Algorithm .2 As expected, this triangulation simultaneously captures spatial features
of primal and dual solutions.

In Table , we collect the final outputs of computations in cases (i) and (ii) for M =1
and M = 2, whereas Table shows the index set enrichments in case (i). Recall that
choosing a larger M in leads to a larger detail index set, and hence, a larger set of
marked indices, at each iteration. As a result, more random variables are activated in the
final index set and the total number of iterations is reduced (compare the values of L,
#% 1, and M2 in Table . This can be also observed by looking at Figure that
visualizes the evolution of the index set in cases (i) and (ii). Furthermore, in case (ii), due
to a smaller marking parameter 6y, the algorithm produces less refined triangulations

but takes more iterations to reach the tolerance than it does in case (i) (see the values of
#7T;, and L in Table |5.1]).
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case (i): x = 0.5, O3 = 0.9 case (ii): Ox = 0.25, Oy = 0.9
M=1 M =2 M=1 M =2
L 27 25 43 42
prrir 5.7152e-06 6.6884e-06 6.4015e-06 6.4406e-06
t (sec) 307 312 323 468
Niotal 2,825,160 3,201, 507 3,433,577 5,702,589
Np 710,467 786, 390 552,442 979,017
#TL, 75,568 53,044 50, 808 50, 792
#N1, 37,393 26,213 25,111 25,103
#PBL 19 30 22 39
Mapctive 8 15 10 17

TABLE 5.1. The outputs obtained by running Algorithm with 0x = 0.5, O = 0.9 (case (i)) and
Ox =0.25, Oy = 0.9 (case (ii)) in Experiment 1.

case (i): 0x = 0.5, O3 = 0.9
M=1 M =2
pty; =0 (00) =0 (0 0)
(10) (10)
(=11 (01) =10 (001)
(010)
(=12 (001) (=15 (00001)
(0001 0)
=17 (0001) =17 (0000001)
(1010) (000001 0)
(2000) (1010000)
(200000 0)
=18 (0000 1) £=20 (00000000 1)
(00000001 0)
(11000000 0)
{=22 (000001) =22 (00000000001)
(110000) (00000000010)
(01100000000)
{=23 (0000001) (10000100000)
(1001000) (10001000000)
(10010000000)
=24 (00000001) {=24 (0000000000001)
(10001000) (0000000000010)
(002000000000 0)
{=26 (000000001) (020000000000 0)
(011000000) (1000000100000)
(100000010) (1000001000000)
(100000100)
(100001000) {=25 (000000000000001)
(000000000000010)
(010100000000000)
(100000000100000)
(100000001000000)

TABLE 5.2. The evolution of the index set obtained by running Algorithm with 0x = 0.5, O = 0.9
(case (i)) in Experiment 1.

Figure shows the convergence history of three error estimates (% (v, and p,(¢y) and
the reference error |G(uwef) — G(ug)| in case (i) for both M =1 and M = 2 (see the end
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case (i): Ox = 0.5, O = 0.9 case (ii): Ox =0.25, 0 = 0.9
[ [ [ [ [
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_ 20 |- *A—M?Ctive (H = ].) g}}jeiiﬁ ]
~O-#Pe (M =2) ,

- 10 |- N M;ctive (M — 2) e B A -

0 10 20 30 40
iteration, ¢ iteration, /¢

FIGURE 5.3. Characteristics of the index sets B, in Experiment 1 at each iteration of Algorithm

case (i) | M =1 case (i) | M =2
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FIGURE 5.4. Error estimates pg, o, e e and the reference error |G(urwet) — G(ug)| at each iteration
of Algorithm with 0x = 0.5, O = 0.9 (case (i)) in Experiment 1 (here, G(uret) =
—3.180377e-03).

of this subsection for details on how the reference solution u,s is computed). We observe
that the estimates of the error in approximating G/(u) (i.e., the products p,(,) decay with
an overall rate of about O(N~%%) for both M = 1 and M = 2. We notice that choosing
M = 2 has a “smoothing” effect on the decay of j,(; (see Figure (right)); this is due
to larger index set enrichments in this case compared to those in the case of M =1 (see
the evolution of 9, in Table [5.2).

In Figure 5.5 we plot three error estimates as well as the reference error in the goal
functional in case (ii). We observe that p,(, decay with about the same overall rate as in
case (i), i.e., O(N=%%). On the other hand, the “smoothing” effect due to a larger M is
less evident in case (ii), compared to case (i). This is likely due to a smaller value of the
(spatial) marking parameter fx in case (ii), which provides a more balanced refinement
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case (i) | M =1 case (ii) | M =2
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FIGURE 5.5. Error estimates pg, (o, pe (e and the reference error |G(urer) — G(ug)| at each iteration
of Algorithm [4.2] with 0x = 0.25, 6 = 0.9 (case (ii)) in Experiment 1 (here, G(uyef) =
—3.180377e-03).

case (i): Ox = 0.5, 63 = 0.9 case (ii): Ox = 0.25, O = 0.9
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FIGURE 5.6. The effectivity indices for the goal-oriented error estimates in Experiment 1 at each iteration

of Algorithm

of spatial and parametric components of the generated Galerkin approximations (note
that the (parametric) marking parameter fy is the same in both cases).

Finally, for all cases considered in this experiment, we compute the effectivity indices
as explained in ; see . Here, we employ a reference Galerkin solution computed
using the triangulation T obtained by a uniform refinement of 77 from case (i) with
M =1 and a large index set 9,s which includes all indices generated in this experiment.
The effectivity indices are plotted in Figure[5.6] Overall, they oscillate within the interval
(7.0, 14.0) in all cases.

5.3. Experiment 2. In this experiment, we consider the parametric model problem
posed on the L-shaped domain D = (—1,1)?\ (—1,0]* and we choose the parametric
coefficient a(z,y) as the one introduced in [EGSZ14, Section 11.1]. Let o > 1 and
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0 < A< 1/¢(0), where ¢ denotes the Riemann zeta function. For every z = (z1,22) € D,
we fix ag(x) := 1 and choose the coefficients a,,(z) in (2)) to represent planar Fourier modes
of increasing total order:

am () 1= ayy cos(2mB1(m) x1) cos(2mPBa(m) x2)  for all m € N, (56)
where «,, := Am~7 are the amplitudes of the coefficients and 31, 5> are defined as
Bi(m) :==m — k(m)(k(m) +1)/2 and Ba(m) := k(m) — B1(m),

with k(m) = |—-1/2 + \/1/4 + 2m] for all m € N. Note that under these assumptions,
both conditions (6)) and (7)) are satlsﬁed with amm = af® = land 7 = A((0), respectively.

We assume that the parameters Ym 10 are the images of uniformly distributed
independent mean-zero random variables on Fm = [-1,1], so that dm, = dy,/2 for
all m € N. Then, the orthonormal polynomial basis in L2 (T',) is comprised of scaled
Legendre polynomials. Note that the same parametric coefficient as described above was
also used in numerical experiments in [EGSZ15| [BS16l, [EM16, [EPS17, BR18al.

In this experiment, we choose the quantity of interest that involves the average value
of a directional derivative of the primal solution over a small region of the domain
away from the reentrant corner. More precisely, we set fo = 1, f = (0,0), go = 0,
and g = (Xg,,0), where X7, denotes the characteristic function of the triangle T}
conv{(1/2,-1),(1,—1),(1,—1/2)} (see Figure[5.7] (left)), so that the functionals in (51])-
(52) read as

:/F/Dv(x,y)dxdw(y), // (2,y) dedr(y) forallve V.

Note that in this example, the primal and dual solutions both exhibit a geometric
singularity at the reentrant corner (see the left plots in Figures and . In addition,
the dual solution exhibits also a singularity along the line connecting the points (1/2, —1)
and (1,—1/2) (see the left plot in Figure [5.10); the latter singularity is due to a low
regularity of the goal functional G(v).

Our first aim in this experiment is to show the advantages of using adaptivity in
both components of Galerkin approximations. To this end, we consider the expansion
coefficients in (H6|) with slow (o = 2) decay of the amplitudes oy, (fixing 7 = A((c) = 0.9,

1 1

05 05
0 0
05} -0.5}
i 05 0 05 1 R -0.5 0 05 1

FIGURE 5.7. Initial triangulation 7y with the shaded triangle T, (left) and the triangulation generated
by the goal-oriented adaptive algorithm for an intermediate tolerance (right).
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FI1GURE 5.8. Error estimates py p at each iteration of Algorithm for different sets of marking param-
eters in Experiment 2. Filled markers indicate iterations at which parametric enrichments
occur.

this results in A ~ 0.547) and we choose M = 1 in (31I). Starting with the coarse
triangulation 7y depicted in Figure (left) and setting the tolerance to tol = 1e-05, we
run Algorithm [4.2]for six different sets of marking parameters and plot the error estimates
1o o computed at each iteration; see Figure [5.8|

In the cases where only one component of the Galerkin approximation is enriched
(i.e., either x = 0 or 6y = 0 as in the first two sets of parameters in Figure ,
the error estimates py (; quickly stagnate as iterations progress, and the set tolerance
cannot be reached. If both components are enriched but no adaptivity is used (i.e.,
Ox = Oy = 1, see the third set of parameters in Figure , then the error estimates
decay throughout all iterations. However, in this case, the overall decay rate is slow
and eventually deteriorates due to the number of degrees of freedom growing very fast,
in particular, during the iterations with parametric enrichments (see the filled circle
markers in Figure . The deterioration of the decay rate is also observed for the fourth
set of marking parameters in Figure (0x = 0.6, 63 = 1), where adaptivity is only
used for enhancing the spatial component of approximations. If adaptivity is only used
for enriching the parametric component (e.g., fx = 1 and 6y = 0.6 as in the fifth set in
Figure , then the error estimates decay throughout all iterations without deterioration
of the rate. However, the decay rate in this case is slower than the one for the sixth set
of marking parameters 6x = 0.2, 0 = 0.8, where adaptivity is used for both components
of Galerkin approximations. Thus, we conclude, that for the same level of accuracy,
adaptive enrichment in both components provides more balanced approximations with
less degrees of freedom and leads to a faster convergence rate than in all other cases
considered in this experiment.

Let us now run Algorithm [4.2] with the following two sets of marking parameters:
(i) 0x = 0.3, 5 = 0.8; (ii) fx = 0.15, Oy = 0.95. In each case, we consider the expansion
coefficients in with slow (o0 = 2) and fast (0 = 4) decay of the amplitudes «,, (in
the latter case, fixing 7 = A((0) = 0.9 results in A ~ 0.832). In all computations, we
choose M =1 in and set the tolerance to tol = 1e-05.
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FIGURE 5.9. The mean field (left) and the variance (right) of the primal Galerkin solution in Experi-
ment 2.

FIGURE 5.10. The mean field (left) and the variance (right) of the dual Galerkin solution in Experi-
ment 2.

Figure (right) depicts an adaptively refined triangulation produced by Algorithm
in case (i) for the problem with slow decay of the amplitude coefficients (similar triangu-
lations were obtained in other cases). Observe that the triangulation effectively captures
spatial features of primal and dual solutions. Indeed, it is refined in the vicinity of the
reentrant corner and, similarly to Experiment 1, in the vicinity of points (1/2,—1) and
(1,—-1/2).

Table collects the outputs of all computations. On the one hand, we observe that
in case (i), for both slow and fast decay of the amplitude coefficients, the algorithm
took fewer iterations compared to case (ii) (37 versus 62 for 0 = 2 and 37 versus 63
for ¢ = 4) and reached the tolerance faster (see the final times ¢ in Table [5.3). On
the other hand, due to a larger fx in case (i), the algorithm produced more refined
triangulations (see the values of #7}, in Table . Also, we observe that final index sets
generated for the problem with slow decay (o = 2) are larger than those for the problem
with fast decay (0 = 4) (20 indices versus 12 in case (i) and 29 indices versus 17 in
case (ii)). Furthermore, the algorithm tends to activate more parameters and to generate
polynomial approximations of lower degree for the problem with slow decay (e.g., in case
(i), polynomials of total degree 4 in 6 parameters for o = 2 versus polynomials of total
degree 6 in 3 parameters for o = 4). Note that this behavior has been previously observed
in numerical experiments for parametric problems on the square domain; see, e.g., [BS16].
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case (i): Ox =0.3, p =0.8 case (ii): x =0.15, O = 0.95
o=2 o=14 o=2 o=4
L 37 37 62 63
wrCr 8.8378e-06 9.4638e-06 9.6811e-06 9.1013e-06
t (sec) 372 345 604 602
Niotal 3,507,551 2,260,897 6,617,365 4,289,136
Ny, 725, 800 458,568 789, 670 552, 857
#7T1, 73,393 77,249 55,183 65, 800
#NL 36,290 38,214 27,230 32,521
#PL 20 12 29 17
Mgctive 6 3 6 4
Evolution of the index set
Pty =0 (00) £=0 (00) £=0 (00) =0 (00)
(10) (10) (10) (10)
=12 (01) =38 (20) (=14 (01) ¢=10 0)
(20) (20)
=19 (001) £=15 (30) {=26 (001) ¢=21 (01)
(110) (110) (30)
(300)
¢ =23 (0001) £=20 (01) =37 (0001) { =32 11)
(1010) (40) (0200) (40)
(2100) (1010)
(3000) L =26 (11) (2100) ¢ =40 (001)
(5 0) (4000) (210)
£=30 (00001) (5 00)
(02000) ¢ =46 (00001)
(1001 0) £=130 (21) (01100) =51 (101)
(20100) (6 0) (12000) (310)
(31000) (20100) (6 00)
(31000)
{=34 (000001) ¢=35 (001) ¢ =53 (000001) £=60 (0001)
(011000) (310) (010010 (2010
(100010 (010100) (4100
(120000) (100001) (7000)
(400000) (100010)
(111000)
(2001 00)
(220000)
(301000)
(410000)
(500000

TABLE 5.3. The outputs obtained by running Algorithm in Experiment 2 with 6x = 0.3, 6 = 0.8
(case (i) and Ox = 0.15, O3 = 0.95 (case (ii)) for both slow (o = 2) and fast (¢ = 4) decay
of the amplitude coefficients.

Figure (resp., Figure shows the convergence history of three error estimates
(e, Co, and peCy) and the reference error in the goal functional in case (i) (resp., case (ii))
of marking parameters. Firstly, we can see that the estimates py(, converge with a faster
rate for the problem with ¢ = 4 than for the problem with ¢ = 2. This is true in
both cases of marking parameters. In particular, the overall convergence rate is about
O(N—3/*) when ¢ = 4 and about O(N~2/3) when ¢ = 2. Secondly, we observe an
improved convergence rate during mesh refinement steps in case (ii) (i.e., for smaller 0
and larger 6y). For both problems, i.e., for o = 2 and ¢ = 4, this rate is about O(N ")
(see Figure , i.e., very close to the optimal one.

We conclude this experiment by testing the effectivity of the goal-oriented error esti-
mation at each iteration of Algorithm[4.2] To this end, we compute the effectivity indices
O, (see (53))) by employing reference Galerkin solutions to problems with slow (o = 2)
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FIGURE 5.11. Error estimates pp, (s, pe (¢ and the reference error |G(urer) — G(uyg)| at each iteration
of Algorithm in Experiment 2 with 0x = 0.3, 6 = 0.8 (case (i)) for ¢ = 2 (left)
and o = 4 (right) (here, G(uef) = 1.789774e-2 for 0 = 2 and G(uyef) = 1.855648e-2 for

o=4).
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FIGURE 5.12. Error estimates iy, (s, e (¢ and the reference error |G(urer) — G(uy)| at each iteration
of Algorithm in Experiment 2 with 0x = 0.15, O = 0.95 (case (ii)) for o = 2 (left)
and o = 4 (right) (here, G(uyef) = 1.789774e-2 for 0 = 2 and G(uyer) = 1.855648e-2 for
o=4).

and fast (0 = 4) decay of the amplitude coefficients. Specifically, for both problems we
employ the same reference triangulation 7. (obtained by a uniform refinement of the
final triangulation 77, generated in case (i) for the problem with slow decay), but use two
reference index sets (namely, for o = 2, we set Per := P, where B, is generated for
the problem with slow decay in case (ii) and for o = 4, we set Prer := P U My, with
the corresponding B, and M, generated for the problem with fast decay in case (ii)).

June 11, 2018 30



slow decay (o = 2) fast decay (o = 4)

5 [T T T T TTTTT] T T T T T T T T T T T 5 [T T T T TTTTT] T T T T T T T TTI T T T T
= ~
@ @
w4 g4 o
] 5]
g} o]
A R=
> >
= =
Z 3 Z 3 B
i} i}
3 3
g5 5
] —o—6x = 0.3, 65 = 0.8 , —o-6x = 0.3, 65 = 0.8
9 | —A—0x =0.15, O3 = 0.95 | 2 | 4 A 0x =0.15, O3 = 0.95 |
Ll Lol Lol Lol Lo Tl Lol Lol Lol Ll
102 102 104 10° 10° 102 102 10% 10° 108
degree of freedom, Ny degree of freedom, Ny

F1GURE 5.13. The effectivity indices for the goal-oriented error estimates in Experiment 2 at each iter-
ation of Algorithm

The effectivity indices are plotted in Figure [5.13] As iterations progress, they tend to
concentrate within the interval (3.5, 5.0) in all cases.

For the parametric model problem considered in this experiment, we conclude that
Algorithm performs better if the (spatial) marking threshold 6y is sufficiently small
and the (parametric) marking threshold 6y < 1 is sufficiently large (see the results of
experiments in case (ii)). In fact, in case (ii), the estimates p,(, converge with nearly
optimal rates during spatial refinement steps for problems with slow and fast decay of the
amplitude coefficients. Furthermore, in this case, the algorithm generates richer index
sets, which leads to more accurate parametric approximations.

5.4. Experiment 3. In the final experiment, we test the performance of Algorithm
for the parametric model problem (1)) posed on the slit domain D = (—1,1)%\ ([-1,0] x
{0}). Following [EMNT16]|, we consider a modification of the parametric coefficient used
in Experiment 2. For all m € N and x € D, let a,,(z) be the coefficients defined in
with oy, == Am™7 for some ¢ > 1 and 0 < A < 1/((0), where ¢ is the Riemann zeta
function. Then, given two constants ¢, € > 0, we define

c oo
= mUm min ’ 57
al@,y) = —— (;y () + >+€ (57)
where o, := A((0) and the parameters y,, are the images of uniformly distributed

independent mean-zero random variables on [—1, 1].

It is easy to see that a(z,y) € [e,2c+¢] for all z € D and y € I'. Note that
can be written in the form (2)) with ao(x) = ¢+ ¢ and the expansion coefficients given by
(¢ am())/cmin. Furthermore, conditions (6]) and (7)) are satisfied with af'™™ = af'™ = c+e
and 7 = ¢/(c+ ¢), respectively.

It is known that solution u to problem (/1)) in this example exhibits a singularity induced
by the slit in the domain. Our aim in this experiment is to approximate the value of u
at some fixed point xy € D away from the slit. To that end (and to stay within the
framework of the bounded goal functional G in (52))), we fix a sufficiently small r > 0
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FIGURE 5.14. Initial triangulation 7y (left) as well as the mean field (middle) and the variance (right)
of the primal Galerkin solution in Experiment 3.

and define gq as the mollifier (see [PO99)]):

le—zoll3

Cexp (—%) if || — zoll2 < 7,

9o(x) = go(w; w0, 1) = (58)

0 otherwise.

Here, ||-||2 denotes the ¢y-norm and the constant C' is chosen such that

/Dgo(:c)dx = 1.

Note that the value of the constant C' is independent of the location of xy € D, provided
that r is chosen sufficiently small such that supp(go(x;zo,7)) C D. In this case, C' ~

2.1436 772 (see, e.g., [PO99)]).
Setting fo = 1, f = (0,0) and g = (0,0), the functionals in (51)—(52) read as

:/F/Dv(a:,y)d:cdﬂ(y), //go o(z,y) de dr(y) forall v eV,

Note that if u(x,y) is continuous in the spatial neighborhood of zy, then G(u) converges
to the mean value E[u(xg,y)] as r tends to zero.

We fix c=10"1, e =5-1073, 0 =2, A = 0.6 and set 2o = (0.4,—-0.5) € D. In all
computations performed in this experiment, we use the coarse triangulation 7, depicted
in Figure (left plot). Figure also shows the mean field (middle plot) and the
variance (right plot) of the primal Galerkin solution.

First, we fix tol = 7e-03 and run Algorithm to compute dual Galerkin solutions
for different values of radius r in . Figure shows the refined triangulations (top
row) and the corresponding mean fields of dual Galerkin solutions (bottom row) for r =
0.15,0.3,0.4,0.5. As observed in previous experiments, the triangulations generated by
the algorithm simultaneously capture spatial features of primal and dual solutions. In this
experiment, the triangulations are refined in the vicinity of each corner, with particularly
strong refinement near the origin, where the primal solution exhibits a singularity; in
addition to that, for smaller values of r (r = 0.15, 0.3), the triangulation is strongly
refined in a neighborhood of 2y due to sharp gradients in the corresponding dual solutions
(note that the refinements in the neighborhood of zy become coarser as r increases).
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r=0.15, #73 = 5701 r=0.3, #75 = 3839 r=0.4, #T5 = 3537 r=0.5, #717 = 2791

FIGURE 5.15. Adaptively refined triangulations (top row) and the mean fields of dual Galerkin solu-
tions (bottom row) computed using the mollifier g in with » = 0.15,0.3,0.4,0.5
(Experiment 3).

Let us now fix r = 0.15 (which gives C' ~ 95.271 in (58))) and run Algorithm [£.2 with
two sets of marking parameters: (i) Ox = 0.3, 6y = 0.8; (ii) x = 0.15, O = 0.8. In both
computations we choose M =1 in and set the tolerance to tol = 6.0e-04.

In Table [5.4] we collect the outputs of computations in both cases. In agreement
with results of previous experiments, we see that running the algorithm with a smaller
value of fx (i.e., in case (ii)) requires more iterations to reach the tolerance (see the
values of L in both columns in Table . We also observe that, for a fixed 0y, choosing
a smaller fx naturally results in a less refined final triangulation (#7;, = 54,819 in
case (ii) versus #7; = 67,955 in case (i)); interestingly, this under-refinement in the
spatial approximation is balanced by a more accurate polynomial approximation on the
parameter domain (i.e., a larger final index set #J3, is generated: 28 indices with 7 active
parameters in case (ii) versus 21 indices with 6 active parameters in case (i)).

By looking now at Figure [5.16| we observe that the energy error estimates p, and (,
decay with the same rate of about O(N~%3%) for both sets of marking parameters; this
yields an overall rate of about O(N~2/3) for y,(, in both cases. However, we can see that
in case (ii), the estimates 1,(; decay with a nearly optimal rate of O(N~%9) during mesh
refinement steps. This is due to a smaller value of the marking parameter #x in this case
and consistent with what we observed in Experiment 2.

Finally, we compute the effectivity indices O, at each iteration of the algorithm. Here,
we employ a reference Galerkin solution computed using the triangulation 7 (obtained
by a uniform refinement of 77 produced in case (i)) and the reference index set P,er :=
B UM, where P, and Ny, are the index sets generated in case (ii). The effectivity
indices are plotted in Figure [5.17] This plot shows that u,(, provide sufficiently accurate
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case (i): 0x = 0.3, gy = 0.8 | case (ii): Ox =0.15, Op = 0.8
L 33 56
prdL 5.5663e-04 5.9495e-04
t (sec) 434 659
Niotal 3,006,114 4,890,073
Np, 706, 398 759,136
#TL 67,955 54,819
#N1L 33,638 27,112
#PBL 21 28
Mictivc 6 7
Evolution of the index set
PBe| £=0 (00) =0 (00)
(10) (10)
(=11 (01) (=13 (01)
(20) (20)
=17 (001) {=25 (001)
(110) (110
(300) (300)
(=23 (0001) { =36 (0001)
(1010) (1010)
(2100) (2100)
=29 (00001) £ =45 (00001)
(10010) (10010)
(20100) (20100)
(40000) (40000)
=31 (000001) ¢ =49 (000001)
(011000) (011000)
(020000) (020000)
(100010) (100010)
(200100) (200100)
(301000) (301000)
(310000) (310000)
=56 (0000001)
(0101000)
(1000010
(1110000
(1200000)
(4100000)
(5000000)

TABLE 5.4. The outputs obtained by running Algorithm in Experiment 3 with 0x = 0.3, fp = 0.8
(case (1)) and Ox = 0.15, O = 0.8 (case (ii)).

estimates of the error in approximating G(u), as the effectivity indices tend to vary in a
range between 2.0 to 2.6 for both sets of marking parameters.

The results of this experiment show that Algorithm [4.2] with appropriate choice of
marking parameters generates effective approximations to the mean of the quantity of
interest associated with point values of the spatially singular solution to the considered
parametric model problem. In agreement with results of Experiment 2, we conclude that
smaller values of the spatial marking parameter x (such as fx = 0.15 as in case (ii))
are, in general, preferable, as they yield nearly optimal convergence rates (for the error
in the goal functional) during spatial refinement steps.
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case (i) case (ii)
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FIGURE 5.16. Error estimates pg, (g, e (o and the reference error |G(uwer) — G(ug)| at each iteration of
Algorithm [£.2] with 6x = 0.3, 6z = 0.8 (case (i), left) and 6x = 0.15, Oy = 0.8 (case (ii),
right) in Experiment 3 (here, G(uyef) = 0.144497e+01).
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FI1GURE 5.17. The effectivity indices for the goal-oriented error estimates in Experiment 3 at each iter-
ation of Algorithm

6. CONCLUDING REMARKS

The design and analysis of effective algorithms for the numerical solution of parametric
PDEs is of fundamental importance when dealing with mathematical models with in-
herent uncertainties. In this context, adaptivity is a crucial ingredient to mitigate the
so-called curse of dimensionality—a deterioration of convergence rates and an exponential
growth of the computational cost as the dimension of the parameter space increases.

In this paper, we developed a goal-oriented adaptive algorithm for the accurate ap-
proximation of a quantity of interest, which is a linear functional of the solution to a
parametric elliptic PDE. The algorithm is based on an sSGFEM discretization of the PDE
and is driven by a novel a posteriori estimate of the energy errors in Galerkin approxi-
mations of the primal and dual solutions. The proposed error estimate, which is proved
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to be efficient and reliable (Theorem , consists of two components: a two-level es-
timate accounting for the error in the spatial discretization and a hierarchical estimate
accounting for the error in the parametric discretization.

We highlight two important features of our approach. On the one hand, using a two-
level error estimate, the algorithm does not require the solution of any linear system
for the estimation of the errors arising from spatial discretizations. When compared to
the hierarchical error estimation in [BPS14l BS16, BR18al, this approach leads to an
undeniable benefit in terms of the overall computational cost. On the other hand, the
components of the error estimates for primal and dual solutions are used not only to guide
the adaptive enhancement of the discrete space, but also to assess the error reduction
in the product of these estimates (see Step (v-a) of Algorithm [4.2)), which is a reliable
estimate for the approximation error in the quantity of interest. This information about
the error reduction is then employed to choose between spatial refinement and parametric
enrichment at each iteration of the algorithm (see Step (v-b)).

While we focused the presentation on the two-dimensional case, the results hold for
arbitrary spatial dimension, i.e., for D C R? with d > 1. Possible extensions of the
work include the use of other compatible types of mesh-refinement (e.g., newest vertex
bisection or red refinement, instead of longest edge bisection) and the treatment of other
elliptic operators, different boundary conditions as well as parameter-dependent right-
hand sides f in and parameter-dependent functions g in the definition of the
goal functional. Moreover, the focus of a future publication [BPRRIS8| will be on the
mathematical justification of the proposed adaptive algorithm via a rigorous convergence
analysis.

We conclude by emphasizing that the software implementing the proposed goal-oriented
adaptive algorithm is available online (see [BR18b|) and can be used to reproduce the
presented numerical results.
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