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ROBUST A POSTERIORI ERROR ESTIMATION FOR
PARAMETER-DEPENDENT LINEAR ELASTICITY EQUATIONS

ARBAZ KHAN, ALEX BESPALOV, CATHERINE E. POWELL, AND DAVID J. SILVESTER

ABSTRACT. The focus of this work is a posteriori error estimation for stochastic
Galerkin approximations of parameter-dependent linear elasticity equations.
The starting point is a three-field partial differential equation model with the
Young modulus represented as an affine function of a countable set of parame-
ters. We introduce a weak formulation, establish its stability with respect to a
weighted norm and discuss its approximation using stochastic Galerkin mixed
finite element methods. We motivate an a posteriori error estimation scheme
and establish upper and lower bounds for the approximation error. The con-
stants in the bounds are independent of the Poisson ratio as well as the spatial
and parametric discretisation parameters. We also discuss proxies for the er-
ror reduction associated with enrichments of the approximation spaces and we
develop an adaptive algorithm that terminates when the estimated error falls
below a user-prescribed tolerance. The error reduction proxies are shown to
be reliable and efficient in the incompressible limit case. Numerical results are
presented to supplement the theory. All experiments were performed using
open source (IFISS) software that is available online.

1. INTRODUCTION

The motivation for this work is the need to develop accurate and efficient nu-
merical algorithms for solving linear elasticity problems in engineering applications
where Young’s modulus is spatially varying in an uncertain way. Of particular
interest is the nearly incompressible case, which poses a significant challenge for
numerical methods, even when all the model inputs are known exactly. An es-
tablished strategy for avoiding locking of finite element methods for standard elas-
ticity problems is to introduce an auxiliary pressure variable, obtain a coupled
system of partial differential equations (PDEs) and then to apply mixed finite el-
ement methods; see, for example, [18, 8, 21]. Error estimates for the resulting
locking-free formulation can be found in Houston et al. [20] and Kouhia & Sten-
berg [23]. Recently, in [22], Khan et al. introduced a three-field PDE model with a
parameter-dependent Young’s modulus which is amenable to discretisation by sto-
chastic Galerkin mixed finite element methods (SG-MFEMs). The focus in [22] is
on efficient linear algebra—error estimation is not considered. The three-field model
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is analysed in detail in this paper. Specifically we introduce an effective a poste-
riori error estimation strategy that is robust in the incompressible limit case. The
novel aspect of this work is the construction of an adaptive refinement algorithm
that automatically balances the spatial discretisation error with the parametric dis-
cretisation error. The adaptivity is driven by error reduction proxies that have a
rigorous underpinning.

While there has been little work to date on a posteriori error estimation and
adaptivity for stochastic Galerkin approximations of mized formulations of linear
elasticity problems, the primal problem has been extensively studied in the litera-
ture. Specifically, stochastic finite element methods are discussed in [16, 27] and the
references therein. In [24], Matthies et al. provide an overview of how to incorporate
uncertainty into material parameters in linear elasticity problems. A framework for
residual-based a posteriori error estimation and adaptive stochastic Galerkin ap-
proximation for second order linear elliptic PDEs is presented in [12]. Numerical
results are presented for planar linear elasticity problems but the incompressible
limit is not considered. The theoretical basis for automatic refinement algorithms
for parametric PDE problems has been established in the last decade. Building on
the pioneering work of Cohen et al., see [9], recent work by Bachmayr et al. [2] and
by Crowder et al. [11] opens up the possibility of designing optimal algorithms from
a best approximation perspective. A priori analysis for so-called best N-term ap-
proximations of standard mixed formulations of stochastic and multiscale elasticity
problems can be found in [30, 19]. Error estimation and adaptivity in a sparse grid
collocation context is discussed in [17].

The formal mathematical specification of the problem we consider is as follows.
Let D (the spatial domain) be a bounded Lipschitz polygon in R? (polyhedron in
R?) with boundary 0D = DpUdDy, where DpNdDy = () and dDp,dDy # 0.1
Next, we introduce a vector of countably many parameters y = (y1,y2,...) with
each yi € T'x:=[—1, 1]. We model Young’s modulus in the linear elasticity equations
as a parameter-dependent function of the form

(1) E(x,y) :=eo(x +Zek x)yp, x=€D, yel.
k=1

In (1), I''=II32 , T'), denotes the parameter domain and e typically represents the
mean of F. The parameters y;, are images of mean zero random variables and these
encode our uncertainty about E. Picking a specific y € I" corresponds to generating
a realisation of E. Following [22], we consider the (three-field) parametric problem:
findu: D xT =R (d=2,3) and p,p: D x I' = R such that

(2a) —V-o(z,y)=f(x), €D, yeT,
(2b) V-u(z,y)+ A pe,y) =0, xeD, yeT,
(2¢) A p(@,y) — A E(z,y)p(z,y) = 0, zeD, yel,
(2d) u(w,y) =g(x), x€dDp, yel,
(2e) o(x,y)n =0, x €0Dy, yeT.

Lour analysis can be extended to cover the Dirichlet case 9D = 9Dp by redefining the ap-
proximation spaces to ensure uniqueness of pressure in the incompressible limit.
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Here, 0 : D xI' — R is the stress tensor, f : D — R? is the body force,
n denotes the outward unit normal vector to Dy, u is the displacement (the
solution field of main interest) and the auxiliary variables that we have introduced
are p := —AV - u (the so-called Herrmann pressure [18]) and p := p/E. Recall
that o is related to the strain tensor e : D x I' — R4 through the identities
o =2ue—plande =3} (Vu+ (Vu) ). The Lamé coefficients are

E(z,y) E(z,y)v
= — )\ e —
and we have also introduced the constant
\ . A(.’B, y) v

- B(z,y) (1+v)(1-2v)

We assume that the Poisson ratio v € (0,1/2) is a given fixed constant (and hence,
soisj\) and that 0 < p; < p < pe <ocand 0 < A < oo a.e. in D xI'. In contrast
to other mixed formulations of the linear elasticity equations, the advantage of (2)
is that while E appears in the first and third equations, F~' does not appear at
all. As a result, since F has the affine form (1), the discrete problem associated
with SG-MFEM approximations has a structure that is relatively easy to exploit.

In Section 2 we recall the weak formulation of (2) and discuss stability and
well-posedness. A key feature of our analysis is that we work with a v-dependent
norm. In Section 3, we discuss SG-MFEM approximation and set up the associated
finite-dimensional weak problem. In Section 4 we extend the standard hierarchical
a posteriori error estimation strategy of Bank & Smith [3] to accommodate the
parametric components of the approximation. We then establish two-sided bounds
for the true error in terms of the proposed estimate. The constants in the bounds
are independent of the Poisson ratio, so that the error estimation is robust in the
incompressible limit ¥ — 1/2. In Section 5 we introduce proxies for the error
reductions that would be achieved by performing finite element mesh refinement,
or by enriching the parametric part of the approximation space. We establish two-
sided bounds, showing that these error reduction proxies are efficient and reliable.
The proxies are incorporated within an adaptive refinement procedure in Section 6
and the effectiveness of the adaptive algorithm is demonstrated computationally by
the numerical results reported in Section 7.

2. WEAK FORMULATION

Before stating the weak formulation of (2), we recall the conditions on the Young
modulus F that are required to establish well-posedness and define appropriate
solution spaces. Note that E takes the specific form (1) with y;, € [-1,1].

Assumption 2.1. The random field E is an essentially bounded measurable func-
tion E € L>°(D x T) that is uniformly bounded away from zero. That is, there exist
positive constants Fyi, and Enax such that

(3) 0 < Enin < E(x,y) < Epax <00 ae. inD x T.
The lower bound in (3) is satisfied by making the further assumption that

.  [—
(4) 0<eg™ <eo(x) <eg™ <oo ae inD and — E llexllLoe(py < 1.
=
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Let 7(y) be a product measure with 7(y) := I3 74 (yx), where 7 is a measure
on (I'y, B(T'x)) and B(T';) is the Borel o-algebra on I'y, = [—1,1]. We will assume
that the parameters yj, in (1) are images of independent uniform random variables
& ~ U(—1,1) and choose 7y, to be the associated probability measure. In this case,
7 has density pr, = 1/2 with respect to Lebesgue measure and

/Fk Yk dmg(yr) = /rk yk(1/2)dyx = 0.

Now, given a normed linear space X (D) of real-valued functions on D (either vector
or scalar valued) with norm || - || x, we can define the Bochner space (for example,
in the case of vector-valued functions) as follows:

LA(T, X(D)) := {v(®,y) : D x T = R% [|v]| L2 (r x(py) < 0},

where

1/2
5) - lezxoy = ( 1 |§dw<y>) .

In particular, we will need the spaces
(6) V:=LZT,Hp (D)), W:=L2(,L*D)) and W :=L(I,L*(D)),

where Hp, (D):={v € H'(D),v|op, = 0} and H'(D), L?(D) are the usual vector-
valued Sobolev spaces. We denote the norms (5) associated with YV, W and W by
- Iy, 1| - [ and || - [y, respectively.

Assume that the load function f € L?(D) and the boundary data g = 0 on

ODp. Then, the weak formulation of (2) is: find (u,p,p) € ¥V x W x W such that
(7a) a(u,v) +b(v,p) = f(v) Yv eV,
(7b) b(u,q) —c(p,q) =0  VgeW,
(7c) —c(p,q) +d(p,q) =0 Vgew,
where we have
() a(u,v) = a/F/D E(z,y)e(u(z,y)) : e(v(x,y))dedr(y),
©) Ww.p) == [ [ @ y)¥ v y)dein(y).

c = (af) 7! T T xdm
(10) 0= 08" [ [ plovate.v)dzin(y)
(1) dp.0) = (@) [ [ Blayile.vate.y)dziz)
(12) fw)= [ [ f@ptay)iwisy)
and we define the constants

1 v

(13) Q= B = =2

Note that aff = A Furthermore, it is important to note that the constants o and
8 depend only on the Poisson ratio v which is assumed to be known. It will also
be useful to define the combined bilinear form

(14)  B(uw,p,p;v,q,q) = a(u,v) + b(v,p) + b(u,q) — c(p,q) — c(p,q) + d(p, ),
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so as to express (7) more compactly as: find (u,p,p) € V x W x W such that
(15) B(u,p,p;v,¢,4) = f(v) V(v,¢,4) €V x W xW.
In the limit v — 1/2, observe that 8 — oo and so ¢(-,-) and d(-,-) disappear from

(7) and (15), yielding a standard Stokes-like system. See Section 6 for more details.
To analyse the error associated with a stochastic Galerkin approximation of the

weak solution, we will work with the v-dependent norm ||| - ||| on ¥V x W x W
introduced in [22] and defined by
(16) I, q. DII* = al[Volly + (" + (aB) " llaliy + (@B8) |4l

The motivation for this specific choice of norm is the following stability result.

Lemma 2.1. [22, Lemma 2.3] If Assumption 2.1 holds, then for any (u,p,p)
V x W x W, there exists a function triple (v,q,q) € V x W xW with |||(v, q, §)|]|
Ca |[[(w, p, D[, satisfying

(17) B(w,p, ;. 4,4) > Emin C1 ||| (w, p, )|,

2
with constants Cq = %min{C’K, EC2—D, E21 }and Cy = \/Q(Eﬁlax + C% + 1)/ Emax;
where Ck is the Korn constant and Ewin, Fmax are the upper and lower bounds for
the Young modulus. The inf-sup constant Cp > 0 depends only on D and is given

by

€
<

(18) sup b(v,4q)

= > Cbllqllw YgeW.
ozvev [|[Vollw

The well-posedness of (15) is thus guaranteed; see [22, Theorem 2.4].

3. STOCHASTIC GALERKIN MIXED FINITE ELEMENT APPROXIMATION

To approximate solutions to (7), or equivalently (15), we begin by choosing
finite-dimensional subspaces of ¥V and WW. Our construction exploits the fact that
V= Hp (D)@ L2(T) and W = L*(D) ® L2(T') (i.e., that the spaces are isomet-
rically isomorphic). First, we introduce a mesh 7}, on the physical domain D with
characteristic mesh size h and choose a pair of conforming finite element spaces

Vii=span {¢,(x)}~, C H (D),  Wi:=span{p.(x)};2, C L*(D).

We then define V}, to be the space of vector-valued functions whose components
are in V3. We need V}, and W, to be compatible in the sense that they satisfy the
discrete (deterministic) inf-sup condition

(19) sup JpaV-v > llgll2py Vg € Wh,
0£vevi [Vl L2(p)
with 7, uniformly bounded away from zero (i.e., independent of h). Stable mixed
approximation pairs satisfying (19) are known as Stokes elements. Two popu-
lar examples of stable rectangular element approximations are Q2—@Q1 (continuous
biquadratic approximation for the displacement and continuous bilinear approxi-
mation for the pressure) and Q2—P_1 (continuous biquadratic approximation for
the displacement and discontinuous linear approximation for the pressure). Both
approximation strategies are inf-sup stable in a two and three-dimensional setting.
Next, we consider the parametric discretisation. Let {¢;(y;),i =0,1,...} denote
the set of univariate Legendre polynomials on I'; = [—1, 1], where j € N and 1; has
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degree i. We fix 9 = 1 and assume that the polynomials are normalised so that
frj ¥i(y;)k(y;)dmi(y;) = 6;x. We define the set of finitely supported sequences

J:={a=(a1,as,...) € NY; #suppa < oo}, where supp @ := {m € N; i, # 0}.
The set J and its subsets will be called ‘index sets’. Combining these ingredients,
we then define the countable set of multivariate tensor product polynomials

(20) wa(y) = HU)m (yz) Va e

which forms an orthonormal basis for L2(T"). Now, given any finite index set A C J,
we can define a finite-dimensional subspace of L2(I") as follows:

(21) Sp :=span{tYa; a € A}.

Note that only a finite number of parameters yi play a role in the definition of Sy.
Finally, we define the SG-MFEM approximation spaces

Vi = Vi, ® Sa, Whoa = Wp, @ Sa,

and consider the problem: find (wp A, ph,a,DPh,a) € Vioa X Wha X Wi, a such that

(22a) a(upa,v) +b(v,ppa) = f(v) Vv €V,
(22b) b(un,a,q) = c(Pr.a,q) =0 Vg € Whoa,
(22¢) —c(Ph.asG) + d(Pra,q) =0 Vg e Wy

The well-posedness of (22) is established using the following discrete stability result.

Lemma 3.1. If E satisfies Assumption 2.1, and Vi, W}, satisfy the inf-sup condi-
tion (19) with v, > 0, then for every (wn,a,PhA, Pha) € Vaa X Wha X Wi A, there
ezists (v,q,q) € Vi,a X Wha X Waa with [||(v, ¢, @) < C3 [[|(wn,a, pr,as )]l
satisfying

(23) B(un p, Phors Phon; Vs @y @) > Emin CF ||| (wn,ns Phoas Broa) |||

2
where C; = $min{Ck, %, ﬁ}, Cs = 2(E2 .« + 77 + 1)/ Emax and Ck is
the Korn constant.

Proof. The proof follows the same lines as that of Lemma 2.1, which is given in [22,
Lemma 2.3]. Note that the constants C7 and C3 depend on the discrete inf-sup
constant vy, that is associated with the specific choice of finite element spaces V,
and Wh. [l

In the next section, we will outline and analyse a strategy for estimating the
SG-MFEM errors e* :=u —up p, €’ := p—pp A and eP = D—Pn,a- To do this, we
will follow the construction of Bank & Smith [3], and introduce hierarchical spaces
that are richer than the chosen Vj, o and Wy, a. Specifically, we let V;* and W}’ be
an inf-sup stable pair of conforming mixed finite element spaces with V}, C V;* and
Wy, € Wy such that

(24) Vi=V,®V, and W; =W, oW,
where V, ¢ H, (D), Wy, € L*(D), and
(25) VinV,={0}, W,nW, ={0}.
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We will refer to Vj, and Wh as the finite element detail spaces. For example, these
could be constructed from basis functions that would be introduced by performing
a uniform refinement of the mesh associated with Vi, and Wj. Since Hp, (D)
and L?(D) are Hilbert spaces and (25) holds, then, by the strengthened Cauchy—
Schwarz inequality [1, 13, 10], there exist constants 71,72 € [0,1) (known as CBS
constants) such that

(26a) ‘/ V’UZV’E‘ S’ylHV’UHLz(D)HV’EHLz(D) VUth,v%e‘N/h,
D

(261) | [ ad| < mlalw) llzwy Vo€ Wi Vie W

Next, suppose we choose a new index set Q C J such that AN Q = () and define
A* .= AU Q. We will refer to 9 as the detail index set. On the parameter domain
I, we can then define an enriched polynomial space S} := span{tqa; a € A*} C
L2(T'). Moreover, we have

(27) Sy =5SA®Sq, SanSq=1{0}.

We can now construct enriched finite-dimensional subspaces of V and W using the
finite element detail spaces V},, W} and the polynomial space Sq,

(28) VA =Via®Via=Via® ‘7h,A EVia=Vpad® (‘7h,A @ Vh,D)7
(29) WypA =W n©OWhra=WhrA® Wh,A O Wha=Wna® (Wh,/\ ® Wh,n)7

where Vh*_’A = Vh* ® Sa, Wh*,A = W;: ® Sa, Vh,A = Vi, ® Sp, Wh,A = W, ® S,
Vi,q:=V), ®Sq and W), q:=W}, ® Sq. The separation of the spatial and parametric
detail spaces (the terms in brackets added to the current approximation spaces V'
and Wj, ») is the key idea underlying the error estimation strategy discussed in the
next section.

4. A POSTERIORI ERROR ESTIMATION

We now want to estimate the SG-MFEM errors e* = u — upa, € = p — ph.a
and € = p — ppa. To that end, we extend the residual approach described, e.g.,
in [26, Section 3] to our three-field formulation. We provide a detailed derivation
in order to show how the constants in the bounds depend on the discrete inf-
sup constant and on the variability in the Young modulus. Substituting u, p and
pin (7) by upa + €%, pua + €P and Py a + €P, respectively, we conclude that
(e¥,eP,eP) € YV x W x W satisfies

(30a) a(e*,v) +b(v,e?) = R*(v) Yv eV,

(30b) b(e*,q) = c(e”,q) = RP(q) Vg eW,

(30c) —c(e”,q) +d(e",9) =R (q) VgeW,

where the linear functionals R* : ¥V — R and R?,R? : W — R are defined as
(31a) R*(v) := f(v) — a(upa,v) —bv,ppa) YveEV,

(31b) RP(q) == —b(un,a,q) + c(Pr.a, q) Vgew,

(31c) RP(§) := c(pn,n,§) — d(Bhas §) Vgew.
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Clearly, these functionals represent the residuals associated with the current SG-
MFEM approximation. For each one, we define a weighted dual norm as follows

R*(v)
(32) IR = sup el
vewv\{oy @2 Vollw
R (q)
33 RP||4 :== su ,
(33) IR = o T+ (aB) ) Tl
_ RP (G
(34) IR, = sup @)

gem\jor (aB)~172|gllw’

The next result establishes an equivalence between the norm of the SG-MFEM
approximation error and the sum of the dual norms of the three residuals.

Theorem 4.1. Let (e*,eP,eP) € ¥V x W x W be the error in the SG-MFEM ap-
prozimation (Wp A, Ph.AsDhA) € Vaa X Wi a X Wi A of the solution to (15). Then

Cs ([IR™[l+ + IR?[l« + IR?]1) < [II(e*, €”, e”)||| < Ca ([|R™ ||+ + IR? [l + [ R”]]4),
where C3 = (v/3max { Epax + Vd, 1+ \/E})_l, Cy := C2/(C1FEmin) and Cy and

Cy are the constants in Lemma 2.1.

Proof. Since (e%,eP, eP) € VxWx W, then from Lemma 2.1 there exists a (v, ¢, §) €
YV x W x W with [||(v,q,9)||| < Ca||(e*, e, eP)]|| such that

(35) Ol Emin |||(eu7 epv eﬁ)|||2 S B(eua epa 6;57 'U, q, q)v
where Cy and Cy depend on Fp,x, Ckx and Cp. Hence, we have by (30)
(36) C1 Enin [[[(€*,€?,€P)[[|* < R*(v) + RP(q) + R7(q).

Moreover, using the definitions of the dual norms, we have
(37)  CrEminl|l(e®,e?, €®)[||* < (IRl + [|RP |l + [[RP||.) Coll| (¥, €7, P[]

This establishes the upper bound. To establish the lower bound, we use the defini-
tion
R*(v a(e*,v) + b(v,e?
B IR sy ROl i) i)
vew{o} 2 IVollyw  weviioy a2 (|Volw

and simply bound the two bilinear forms separately
(39) IR [l < Emaxa?(| Ve |lw + Vda™"/2|[e |y,

Similarly, noting that (o= +(af)~1)"1/2 < a'/? and (aB) (a4 (af)~1)"1/2 <
(aB)~'/2, we deduce that

(40) IR? |l < Vda' 2| Ve |y + (aB) 2 [1eP[lw,
(41) IR?). < (aB) 2P Iw + Bmax(aB) [l .

Combining (39), (40) and (41), and recalling the definition of the norm |||(-,-,)|||
in (16) implies the stated result. O

Theorem 4.1 is our starting point for developing an a posteriori error estimation
strategy. We will estimate [|[(e®, eP, eP)||| by estimating |R*||« + || RP ||« + [|R?]|«-
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4.1. Fast evaluation of the residuals. First, we give an alternative representa-
tion of each of |R*||., [|RP||l« and ||R?||. and show that ||RP|. can be evaluated
exactly. Since V and W are Hilbert spaces, the Riesz representation theorem tells
us that we can find a unique eff € V, a unique el € W and a unique e}, € W such
that

(42a) ap(ey,v) = R*(v) Yv eV,
(42b) e q) =RP(q)  YgeW,
(42¢) do(eh, @) =RP(@)  YGeW,

where, for efficient computation (the complexity of the resulting linear algebra is
significantly reduced) we simply use the parameter-free inner products

(43) ao(u,v) ::a/r/DVu(w,y) : Vo(z,y) de dr(y),

(44) e(p,q) = (a‘l+(aﬁ)‘l)/P/Dp(w,y)Q(w,y)dfvdﬂ(y),
1 = (af)! T T x dm .

(45) D)= @) [ [ pawiate.y) dwdnty)

Note that dy(, ) is identical to c(-,-) in (10). We use the notation dy(-, ) to empha-
sise that it is an approximation to the bilinear form d(-,-) defined in (11). Similarly,
ao(-,-) represents a(-,-) in (8) with the strain energy approximated by the Dirichlet
energy. We observe that

(46) €5 a0 == \/ao(er, ef) = [[R¥|l.

(47) legle == \/clep, ep) = IR+,
(48) el = \/doleh, eh) = | RP|..
Note that

(w2, DIIP = w3, + [Pl +18]7,,  [(v,p,B) € V x W x W.
Now, from (42b) and the definition of R? in (31b), ¢(ef), ¢) = —b(wpn A, q)+c(Dna, q)
for all ¢ € W, from which we conclude that
(49) eb=(a '+ (@) NV upa + (aB) 'Pra) ae. in D xT.

Hence, unlike |R*||. and ||R?|., we can compute ||RP||. = |eb|z directly. This is
due to the fact that R? only involves the bilinear forms b(-, -) and ¢(+, -), neither of
which include the parametric Young’s modulus E.

4.2. Approximation of the residuals. We can now approximate the solutions
el and e} to (42a) and (42c) by replacing the infinite-dimensional spaces ¥V and W
with finite-dimensional ones. This will be done using the hierarchical construction
introduced in the previous section. Thus, recalling the definitions of the spaces
Viiy CVand Wy, CW in (28) and (29), we consider the problems: find e;”" €

Vi and )™ € Wy , such that
(50a) aoley”™,v) =R*(v) Yo eV,
(50D) do(ef™,q) = RP(@) Vi€ Wy,
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From (42a) and (50a), we have
aolef —ey’",v) =0 YveV;,,
and similarly,
do(ef —ef™,q) =0  VGe Wj 4.
Hence, ey is simply the orthogonal projection of eff onto the space V', with

respect to the inner product ao(, -), and e(;’* is the orthogonal projection of eg onto
the space Wy \ with respect to do(-,-). As a consequence of this, we have

(1) leg™ |5, + les — e I3, = leb |2, 1eb7(3, +lef — 013, = leblZ,

which gives

(52) led — €513, < leb (3, leb —eb13, < lebl3,-

From this point onwards we suppose that the rules Vj, A — V,: A and Wy p —
Wi o are fixed. An adaptive refinement strategy will be presented later. The fol-
lowing saturation assumption will be needed if we want to ensure that the estimated
error will decrease at every step of the refinement process.

Assumption 4.1. There exists a constant © € [0,1) that is independent of h and
A such that

(53) e — e lay < ©leflan,  leh — eb™ g, < O lefla,-

Lemma 4.2. Let e €V and e € W satisfy (42a) and (42¢) and let e € V;
and e(;’* € Wy x satisfy Assumption 4.1. Then,
(54a) leg”"lay < le§

|ao = m' |710’
1

leg " q, < |€g|a0 < \/ﬁﬁo’*ma

where © is the constant in (53).

(54b)

Proof. The left-hand-side inequalities in (54) follow directly from (51). Using (51)
and squaring both sides of the equations in (53) gives

(55a) |eo ao eo " ag |eo - eo io < 92| €p ag7
(55b) |eo| — Jeb* |,I0 = lef — b |d0 < 62|‘30|d )
which proves the right-hand-side inequalities in (54). O

Although the estimates |ef™ |4, and |e}*|; are computable, the dimensions of
V', and W}, may be much larger than those of Vj, » and W}, o. Fortunately, we
can exploit the structure shown in (28) and (29) to obtain lower-dimensional prob-
lems, leading to estimates that are cheaper to compute. Specifically, instead of solv-
ing (50a) and (50b), we consider the detail space problems: find e¥ € Vh)A @ Vi.a
and eg S ﬁ//h,,\ @ Wh. q such that

(56a) ao(e¥,v) = R*(v) Vv € Vya ® Vi,
(56b) do(eb,§) = RP(q) VG € Wia @ Wia.
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We also define the error estimates
(57) m = |e;|&ou n2 = |eg|57 n3 = |ez2)|¢i07

where we recall that ef) is given directly by (49).
To compute these estimates, we introduce the decompositions

— D __ =P D
(58) ey =€yrtenn €=2¢ \te,q
where €} \ € Vi, €}l g € Vi, éh o € Wi, and e} 5 € W, o. Choosing test

functions v € ‘N/h) A in (56a) and ¢ € Wh, A in (56b) and using the orthogonality of
the polynomials in Sy and Sq with respect to the measure m gives

(59a) ao(€j A,v) = R*(v) Yo e Via,
(59b) do(? @) = RP(@) VG € Wi
We will refer to €j; , and éi A as the spatial error estimators. Similarly, choosing
test functions v € Vj, o in (56a) and § € W}, o in (56b) gives
(60a) ao(ey q,v) =R"(v) Yv € Vjq,
(60b) do(e}, 0:0) = RP(@) ¥a € Wha.
We will refer to e} 5 and ef;g as the parametric error estimators.
Since ao(€} 5, ey o) = 0 and Jo(é’,'z A e’,'z o) = 0, we can write 7y and 73 as

(61) m=I€} s + el alas = (I€F 17, + el al2)"?,

(62) 773:|é];0L,A + ei,glgo = (|éh,/\|§’0 + |627Q|§0)1/2'
Thus, in summary, to compute 7 and 73, we need to solve four decoupled detail

space problems (59au)7(60b).~ The following result characterises how well n; and 73
approximate |ey""[a, and |e{™|4, , respectively.

Lemma 4.3. Let ef"™ € Vi¥y and €™ € Wy, satisfy (50). Let the error estimates
m and n3 be as given in (61) and (62). Then,
. 1
s < leg” g, <

1
\/T—V%m, do = \/17_—7227737

where y1 and 2 are the CBS constants from (26a) and (26b) respectively.

(63) m < leg” e <

Proof. This involves a standard argument. The construction can be found in the
proof of Lemma 2.1 in [7]. O

Combining the individual error estimates in (57) gives the total error estimate
(64) 0= (5 5 +3)' 2,
The equivalence between 1 and the true error is summarised in the following result.

Theorem 4.4. Let (e%,eP,eP) € V x W x W be the error in the approzimation
(Wh,As DA DhA) € Vioa X Wia X Wi a of the solution to (15) and suppose that
Assumption 4.1 holds. Then

Cy
Sl ayiee
where C3 and Cy are defined in Theorem 4.1, v € [0, 1) is the larger of the two CBS
constants in (26), and © € [0,1) is the saturation constant in (53).

(65) Gz < ll(e™, e, eM)l[] <
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Proof. Combining the bounds in Theorem 4.1, Lemma 4.2 and Lemma 4.3 leads to
the stated result. O

The following corollary will be useful in the numerical results section.

Corollary 4.5. Let (e%,eP,eP) € V x W x W be the error in the approvimation
(Wh A, PhoAs DrA) € Vioa X Wia X Wi o of the solution to (15). Then

Cy
66 £< ,
(66) S i

where
£ =\ ol B(VeR) Fagpy +a 1 (@8) DIE@) agp)+(a8) B )

defines a surrogate energy norm that is much easier to compute.

Proof. The proof directly follows from Theorem 4.4, using Jensen’s inequality and
the definition of the norm [|| - ||| in (16). O

4.3. The incompressible limit case. If v = %, then our three-field formulation
(2) reduces to the following two-field formulation representing the Stokes problem:
findwu: D xT — R%and p: D xT' — R such that

(67a) -V o(x,y)=f(x), €D, yeT,
(67b) V- u(z,y) =0, xeD, yel,
(67¢) u(x,y) =g(x), x=€dDp, yeT,
(67d) o(x,y)n =0, xe€dDy, yel.

Assuming that f € L*(D) and g = 0 on Dp, the weak formulation of (67) and
the associated SG-MFEM formulation follow from (7) and (22), respectively, by
formally setting the bilinear forms ¢(+,-) and d(-,-) to zero and omitting the third
components of the weak and Galerkin solutions. In the incompressible limit, the
error estimate 7 defined in (64) becomes i = (n? +n2)'/2, where 1; and 7, are given
in (57) (with 2 = a'/2||V - up a|lw). The following error bound is an immediate
consequence of Theorem 4.4.

Theorem 4.6. Let (e*,eP) be the error in the Galerkin approximation of the so-

lution to the Stokes problem (67) and suppose that Assumption 4.1 holds. Then
Cy

VI— Ao

where |||(v,9)|||3 == a||Vv|3y, + a7 qll}y, Cs = (V2(Emax + \/E))_l with con-
stants Cy, v and © given in Theorem 4.4.

(68) Csn <|ll(e* e")lls <

5. PROXIES FOR THE POTENTIAL ERROR REDUCTION IN AN ADAPTIVE SETTING

Recall that the spatial error estimators e , € ‘N/h) A and éi_’ A € Wh, A contributing
to m and n3 satisfy (59a) and (59b), respectively, and that the parametric error
estimators ef! o € Vj, q and e}, o € W), g satisfy (60a) and (60b). Let us also define

a third spatial error estimator é’,’;) A € Wha that satisfies

(69) (€ r,0) =RP(q) Vg€ Wi,
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Combining the three spatial error estimators and the two parametric error estima-
tors gives

- - 5 1/2
(70a) Nhe, A = (|€#,A|§0 + |eh,A|§ + |€h,A|?zO)

w 5 1/2
(70Db) Nh,Q = (|6h,n|§0 + |8£,Q|§’0) :

We will use these as error reduction proxies within an adaptive refinement scheme.

To simplify notation, let U := (u,p,p) € V x W x W denote the exact solu-
tion to (15) and let Uj 5 = (uh,Aaph,Aaﬁh,A) € Viua X Wi a x Wi, o denote the
SG-MFEM approximation. Similarly, let Uy« a 1= (Wp+ A, Pre A Dhen) € Ve a X
Whea X Wy= p (vesp., Up a« = (Wh,a%, Phoax Phoax) € Vias X Wi ax X Wi p+) de-
note the enhanced SG-MFEM approximation corresponding to the pair V;*~W;" of
enriched finite element spaces (resp., the enriched polynomial space S} ). From the
triangle inequality we have

et = U alll = 14 = Un- alll < [[Unea = Unalll-

)

Thus, we can quantify the potential reduction in the ||| - [||-norm of the error that
would be achieved by enriching the finite element spaces, by estimating the quantity
[||{Up* A — Un al||. Similarly, we can quantify the potential reduction that would be
achieved by enriching the polynomial space for the parametric part, by estimating
[[|{Un. A= — Unalll- The next result shows that 7y~ o and 7y, g provide reliable and
efficient proxies for |||{Up+ A — Up all| and |[|[Un,a+ — Un,all|, respectively.

Theorem 5.1. Let Up p € Vi o X Wi a X Wh a be the approzimation of the solution
to (15) and let Un= A € Vir A X Wi A X Wi p and Up pa+ € Vi ax X Wi ax X W -
denote the SG-MFEM approximations as defined above. Then,

~

Cy
\/17_—72 Nh* A

(72) Canna < |[[Unar —Unalll < Cinna,

(71) Cann= A < |[|Unx p —Unalll <

where 64 =3 C; . The constants 61 and 62 are defined similarly to C and C3

1Lmin

in Lemma 3.1, with vy, replaced by the inf-sup constant associated with the finite
element spaces V;* and W}'. The constant Cs is given in Theorem 4.1 and vy € [0,1)
is the CBS constant in Theorem 4.4.

Proof. Let us prove (71), the proof of (72) proceeds in the same way. The enhanced
approximation Up- A = (uh*,A,ph*)A,ﬁh*7A) satisfies

(733,) CL(’LLh*yA,’U) + b(vaph*,[\) = f('U) Yv S Vh*,Aa
(73b) b(wn= A, q) — c(Pr,a,q) =0 Vg € Wi a,
(73c) —c(pr=as7) + d(Prea,7) = 0 Vr € W= a.

Recalling the definitions of the residual functionals in (31) and combining (59), (69)
and (73) implies

(74a) do(E} . ) = a(tp p — upa.v) + (v, prea — proa) Vo € Via,
(74b) & v q) = b(un- A — wna,q) — c(Bren —Pra ) ¥g € Wha,
(74c) do(& y7) = —c(pn-.a — Prons7) + d(Prep — Pa.7) V1 € Wi a.



14 ARBAZ KHAN, ALEX BESPALOV, CATHERINE E. POWELL, AND DAVID J. SILVESTER

Substituting v =€}’ , ¢=¢}, , and r= éf;)A into (74) and bounding the terms sep-
arately leads to

(75a) &} alZ, < (Emax |whe n = wn,alag + Ve [phe o —ph,A|a) € alao
(750) 1eh a1 < (VAdlune s = wnalay + [Pnen = Brala, ) 186 ale:
(75¢) &b Al5, < (|ph*,A — PhAle + Emax [Pre A — f)h,A|J0) €k aldy-

Combining all three estimates in (75) leads to the left-hand inequality in (71).

In order to prove the right-hand inequality in (71), we need to use a discrete
stability result which is analogous to the one given in Lemma 3.1. Since Up~ p —
Un. A € Vi A X Wis g X Wi a, there exists V := (v,¢,7) € Ve A X Wi o X Wi a
with

(76) IVII=(1o12, + lal? + [7[2) " < Co [t n — Unalll
satisfying
(77) Bunin C1 |- a = Un all]?> < B p — Un a3 V),

where C; and C, are defined analogously to the constants Cy and C5 in Lemma 3.1
but with ~, replaced by the inf-sup constant ; associated with the spaces V}*
and W;. Recalling the definitions of Vj« a and Wj- s and the associated de-
compositions in (28) and (29), we may decompose V € Vi A X Wpx o X Wi p
as V = VhA-i-VhA, where VhA = (’UhA,th,ThA) S VhA XWhA XWhA and
Vhoa = (On.nsGhns Thn) € Via X WhA X WhA Since B(Up+ n — Un.a; Vioa) =0,
we use equations (74) and the Cauchy—Schwarz inequality to give

Enin Cy [[[Une x = Un a1 < BUye a = Un a5 Vin)

74
(—) ao(€j, A Up,A) + c(eh As Gn, A) + do(eh A Th, A)

(78) < 1€} Alao 1Bnalao + 8, aleldnale +1Eh ala,|n.ala,.

We will now estimate [0n,Alag, |Gn,ale, and |74 g, - Using the strengthened Cauchy—
Schwarz inequality in (26a), we have

|On,al2, = [0]3, = 280(Vh,a; Ona) = [vnalZ, < 013 + 271[0n,Alae[Oh,alae — [VnAl2,
< |vl2, + [vnalz, +V710nal%, = [vnalz, = V12, + 27 10nal2,,

which yields

(79a) |Bn.alay < (1—23) 7" |v]a,.

In the same way, using (26b), we obtain

(79b) lanale < (1=73)""2ldle,  |Pnala, < (1 —23)"rlg,

Combining (78) and (79), using (76) and recalling the definition of -+ o in (70a),
establishes the right-hand inequality in (71) with v = max{~y1, 72} O

Instead of computing the projection of the error by solving problem (69), we
could have simply used |ef)|z directly in the definition (70) of np+ o. This would
lead to a small saving in the computational overhead. The reason we did not do
this is the fact that a saturation constant would then need to be included in order
to establish the upper bound corresponding to (71).
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6. BALANCED ERROR REDUCTION USING ADAPTIVE REFINEMENT

Following convention, our adaptive strategy is to solve the SG-MFEM prob-
lem (22) and estimate the energy error. The approximation is then refined by
adaptively enriching the underlying approximation spaces, until n < tol, where
tol is a user-prescribed tolerance. What is distinctive about our proposed refine-
ment strategy is the separation of the component contributions of the spatial error
from individual contributions of the parametric error.

6.1. The parametric error estimators. We discuss the key features of the para-
metric error estimators e} o and efhn in this section. Recall that these contribute
to m1 and 73 and hence the total error estimate 7 as well as the error reduction
Proxy nn.a. Let Q be any finite detail index set, i.e., let QC{a € J; a ¢ A}
Since the subspaces Vj, @ span{is} with a € Q are pairwise orthogonal with re-
spect to the inner product a@g(-,-), the parametric error estimator €hq defined in
(60a) can be decomposed into separate contributions associated with the individual
multi-indices o € 9 as follows:

(80) € n = Zeha with e} ol2, Z| el alay

ae ae

where, for each o € 0, the estimator €l o € Vi, ® span{v, } satisfies
(81) ao(€} o, Vaa) = R*(vhha) Vuvi € V.

Hence to compute |e}fg|§0 we simply solve a set of decoupled Poisson problems
associated with the finite element space V. A similar decomposition holds for the
parametric error estimator ej o defined in (60b) and we will denote the individual

estimators associated with each multi-index o € Q by ei 0 EWL® span{1/1a} Next,

thanks to Theorem 5.1, we see that the quantity 7y o = (|6h olae T leh €h,a )1/2

(cf. (70b)) can be used to estimate the error reduction that Would be achleved by
adding only one multi-index o € J\ A to the current index set A and computing
the corresponding enhanced approximation U a~ with A* = A U {a}.

An important aspect of our error estimation strategy (and a key ingredient of
the adaptive algorithm presented below) is the choice of the detail index set Q. Let
t) = (4] ¢ t(n), ...) € J be the Kronecker delta index for the coordinate n € N,

ie., t(n) =, for any j € N. Next, for any finite index set A, we define A% as the
1nﬁn1te index set given by A% = AU, where

(82) Qoo :={a €T\ A; o =7+t for some 7 € A and some n > 0}

denotes the boundary of A. The following result follows immediately from Corol-
lary 4.1 in [6].

Lemma 6.1. Suppose that Q is a finite subset of the index set I\ Al . Then the
parametric error estimators e} o and ez o are identically equal to zero.

Hence, nonzero contributions to e}’ 5 and eh o are associated only with the
indices from the boundary index set Q... This has two consequences. First, for the
error estimation to be effective, Q should be chosen as a sufficiently large (finite)
subset of Q.. Second, for the adaptive algorithm to be efficient, the index set A
should only be enriched at each step with multi-indices from the index set Q.
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6.2. An adaptive algorithm. Let us first focus on the computation of n = (n; +
772—}-773)” 2 where 11, 12, 13 are defined in (57). Recall that 75 is calculated directly
using (49). To compute the spatial and parametric error estimators that contribute
to 71, 13 (see (61), (62)), one needs to specify the detail finite element spaces Vi,
Wh and the detail polynomial space Sn on the parameter domain I'. Working
in our IFISS software environment [14], [28], V}, and W), will span local bubble
functions, for which we have two alternatives: (option I) piecewise polynomials of
the same order as V}, and W), respectively on a uniformly refined mesh 7j,/2; and
(option IT) piecewise polynomials of a higher order on the mesh 7,. In both cases,
the computation of the spatial estimators €}, and é’,; A is broken down over the
elements K € 7}, using the standard element residual technique (see, e.g., [1]).

The construction of the detail index set Q (that defines Sq) is motivated by
Lemma 6.1. Specifically, we will use the following finite subset of the index set Q.
defined in (82):
(83)

N ={aecT\A a =71 +t™ for some 7 € A and some n = 1,..., Mp + 1},

where My € N (the number of active parameters) is defined as

[ {0 it A ={(0,0,...)},
A7 ) max { max(supp(a)); @ € A\ {(0,0,...)}} otherwise.

Given the index set 9 in (83), the parametric error estimators e}’ o and e',;n con-
tributing to 71, n3 are computed from the corresponding individual error estimators
e} o and e}, ., for each a € Q as explained in Section 6.1 (see, e.g., (80)~(81)).

Let us now describe the refinement procedure. The emphasis is on simplicity.
If the estimated error 7 is too large then, in order to compute a more accurate
approximation, one needs to enrich the finite-dimensional subspaces Vj, o = V;,®.53
and Wp Ao = Wj, ® Sj. Recall that the quantities (see (70))

; _ i 1/2 5 1/2
(84) mn-a=(l€} L2, + |eh,A|§ + |€h,A|3’o) and nn.a=(|€e} ol2, + |ei,a|§0)

(for a € Q) provide proxies for the potential error reductions associated with
spatial and parametric enrichment, respectively (in the latter case, the enrichment
is associated with adding a single index a € Q); see Theorem 5.1. We use the
dominant proxy to guide the enrichment of Vj 5, and Wj a. More precisely, if
Nh,A > TNh,a With a refinement weighting factor 7 > 1, then the finite element
spaces V;, and W}, are enriched by refining the finite element mesh on D; otherwise,
the polynomial space Sy on I' is enriched by adding at least one new index to the
set A. In the latter case, we enrich A with indices @ that are generated from a
(Dorfler) bulk marking procedure. This builds a subset of indices () of minimum
cardinality such that ) . (9) 77!21,1’ > 977}%7,3 with marking parameter 6 = 1/2.

Our adaptive strategy is presented in Algorithm 6.1. Starting with an inf-sup
stable pair Vj,;~ W}, of finite element spaces on a coarse mesh 7, and with an initial
index set Ay (typically, A = {(0,0,0,...)} or A = {(0,0,0,...), (1,0,0,...)}), the
algorithm generates two sequences of finite element spaces

Vig C Vi, €...C Vi, CHE (D) and Wy, C Wy, C...C Wy, C L*(D),
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a sequence of index sets Ag € Ay C As... C Ag C T, as well as a sequence of
SG-MFEM approximations (w, pr, Pr) € Vi, ax X Whyoa, X Why, A, and the corre-
sponding error estimates n*) (k=0,1,..., K). The refinement weighting factor is
chosen to be 7 = \/5, and the algorithm is terminated when the estimated error is
sufficiently small.

Algorithm 6.1. Adaptive_SG-MFEM [tol,[j’, 7 ho,Ao} — [(uK,pK,f)K),n(K)}
for k=0,1,2,... do

(uk, pr, Pr) < Solve [B’, /s th,th,Ak}
[6h, i A] Error_Estimate_l[B, I, Pr, Dk th,%}
. < Detail_Index_Set [Ak}
for i=1,2,...,#(9Q) do
Mh,i Error_Estimate_Q[B7 f,wk, Pk, Dk, ai]

end

Nh,9 = (Zfi(?k) 77;21,1')1/2
1) = (57 + 0 )7

if 77(’“) < tol then K : =k, break

if Nhe A = \/577}1_’3 then

th+1 = th, th+1 = th, Ak-‘,—l = Ak

else th+1 = th, th+1 = th, Ak+1 =AU {ai S M(Qk)}

end
The algorithm has four functional building blocks:

e Solve [B, £, Vi, Wy, A} : a subroutine that generates the SG-MFEM approx-
imation (wp A, DA, PhA) € Vaa X Wha X Wy o satisfying (22);

e Detail_Index_Set [A]: a subroutine that generates the detail index set Q
for the given index set A (see (83));

e Error_Estimate_1 [B, foh A, Ph,A, PhoA, ‘N/h, Wh]: a subroutine that com-
putes 0y, := (€} 5|2, + lep|Z + |é’;=1\|§’0)1/2’ the contribution to 1 associated
with spatial enrichment, and the spatial error reduction proxy np« A in (84);

e Error_Estimate_2 [B, 1 uh_,A,phyA,f)h_,A,a]: a subroutine that computes
the parametric error reduction proxy associated with a single index o € Q
(see (84)).

The IFISS software environment that we use to test the efficiency of our method-
ology is limited to two-dimensional spatial approximation. It provides two alterna-
tive choices for the spatial refinement step in Algorithm 6.1 that is taken whenever
the spatial refinement proxy 7+ o dominates the parametric refinement proxy n, q.
In cases where the solution is spatially smooth, a natural option is to define h} by
taking a uniform refinement of the current grid. In the computational experiments
discussed later, this refinement option is associated with a rectangular subdivision
of the spatial domain.? On the other hand, when solving spatially singular prob-
lems, it is more natural to define h} by a local refinement strategy in combination

2Spociﬁcally7 we always use uniform refinement in combination with the inf-sup stable approx-
imation pairs that are built into the S-IFISS toolbox [29].
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with triangular approximation. In our T-IFISS toolbox implementation [28] this is
done using a standard iterative refinement loop

Solve — Estimate — Mark — Refine

combined with a bulk parameter marking procedure with the same marking param-
eter # = 1/2 as used for the parametric enrichment. The local mesh refinement is
performed using a longest edge bisection strategy, which is a variant of the newest
vertex bisection (NVB) method. Further details are given in [4].

The attractive feature of NVB refinement strategies is that they lead to nested
finite element spaces [25, p.179]. This is a key ingredient in the proof of the con-
traction property for adaptive finite element approximations. A comprehensive
numerical study of the alternative refinement and marking strategies that are built
into T-IFISS can be found in [5]. The sparse (Galerkin) high-dimensional system of
linear equations that is generated at each step of the adaptive algorithm is solved
using a bespoke MINRES solver (EST_MINRES) in combination with the efficient
preconditioning strategy presented in [22].

7. COMPUTATIONAL RESULTS

In this section, we present two numerical examples that support the theoretical
results. In the first experiment, we consider a simple test problem with an exact
solution and investigate the accuracy of the a posteriori error estimate 7. In the
second, we consider a problem where the Young modulus depends on a countably
infinite set of parameters and illustrate the effectiveness of the adaptive algorithm.

7.1. Exact solution, Dirichlet boundary condition. To define a problem of
the form (2) with an exact solution, we choose the spatial domain D = (0,1)? and
impose a Dirichlet condition on the displacement u on the whole boundary. Hence,
dDp = 0D and 9Dy = 0. (Thus the discretised problem is singular when v = 1/2.
This does not impinge on the convergence of the iterative solver for the values of
v that we consider.) The uncertain Young modulus is modelled as E := ¢y + 0.1y,
where y; € [—1,1] is the image of a mean zero uniform random variable. Hence, E
is spatially constant and ey = 1 is the mean. The body force

(85) fz{

f1 = —2am? cos(mag) sin(rxs) (2 cos(2mry) — 1),
fa = 2am® cos(mxy) sin(mx1)(2 cos(2mwa) — 1),

is chosen so that the exact displacement is

(56) zt—'{ul__WCO“WI2>“““”h>ShP<Wxﬂ/za

uy = —m cos(may ) sin(mway ) sin? (ras) /E,

and the exact pressure is p = p = 0. For the spatial discretisation we use Qo—
P_,-P_; approximation on uniform grids of square elements.®> To compute the
SG-MFEM solution, we choose Sy to be the space of polynomials of degree less
than or equal to k in y; on I' = [—1,1]. To assess the quality of the error estimate
we will examine

Effectivity index := g,

3The combination Q2—P_1 is one of the most effective inf-sup stable approximation pairs in
a two-dimensional uniform refinement setting; see [15, Sect. 3.3.1].
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where £ is the error defined in Corollary 4.5, as we vary the SG-MFEM discretisa-
tion parameters h and k. Results for five representative values of the Poisson ratio
v are presented in Tables 1 and 2. To compute the error estimate 7, we consider
two types of finite element detail spaces based on local bubble functions (option I,
option IT), as explained in Section 6.2. Since we have only one parameter y;, the
polynomial space Sq is chosen to be the set of polynomials of degree equal to k+ 1.

TABLE 1. Test problem 1: Effectivity indices for fixed polynomial
degree k = 3 with two different types of hierarchical basis func-
tions.

h [v=4]v=249]v=.499 v =.4999 [ v = .49999
option I
570.899210.9361 [0.9405 [0.9409 [ 0.9409
~410.9196 | 0.9580 | 0.9625 | 0.9630 | 0.9630
=51 0.9251 | 0.9639 | 0.9684 | 0.9689 | 0.9690
610.9267 ] 0.9656 | 0.9701 | 0.9706 | 0.9706
option II
ST1.3311]1.3561 [1.3591 [1.3594 [ 1.3594
~4 | 1.3435 | 1.3701 | 1.3732 | 1.3735 | 1.3736
5
6

1.3468 | 1.3737 | 1.3769 1.3773 1.3773
1.3477 | 1.3748 | 1.3780 1.3783 1.3783

The results confirm that our a posteriori error estimate is robust with respect to
the Poisson ratio (in the incompressible limit), the finite element mesh size h and
the polynomial degree k associated with the parametric approximation.

TABLE 2. Test problem 1: Effectivity indices for fixed finite ele-
ment mesh size h = 27% with two different types of hierarchical
basis functions.

k | v=.4 | v=.49 | v = .499 | v =.4999 | v =.49999
option I

210.9923 | 1.0287 | 1.0330 1.0334 1.0335

31 0.9266 | 0.9656 | 0.9701 0.9706 0.9706

410.9265 | 0.9654 | 0.9700 0.9704 0.9705

51 0.9265 | 0.9654 | 0.9700 0.9704 0.9705
option II

2| 1.3937 | 1.4198 | 1.4229 1.4233 1.4233

3| 1.3477 | 1.3748 | 1.3780 1.3783 1.3783

4| 1.3476 | 1.3747 | 1.3779 1.3782 1.3782

5| 1.3476 | 1.3747 | 1.3779 1.3782 1.3782

7.2. Singular problem, mixed boundary conditions. To test our error es-
timation strategy in a more realistic setting we next consider a problem with a
mixed boundary condition (so that 0Dy # (). Specifically, we take the unit
square domain with a homogeneous Neumann boundary condition on the right
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edge 0Dy = {1} x (0,1) and a zero Dirichlet boundary condition for the displace-
ment on 0Dp = 0D \ ODy. The uncertain Young modulus has mean value one
and is given by the representation®

(87) E(z,y) =1+ Y om cos(2mpi(m)ar) cos(2mBa(m)z2)ym, @€ D,y €T,

m=1

where I' = II2°_, T, and y,,, € T'y, := [—1,1]. For each m € N,
(88) Bi(m) =m —k(m)(k(m)+1)/2 and Ba(m) = k(m) — f1(m)

where k(m) = —1/2 + /1/4+2m and «,, = am~? for fixed & > 1 and 0 < & <
1/¢(7), where ¢ is the Riemann zeta function.

We present results for the case of a horizontal body force f = (0.1,0)". This
generates an exact displacement solution that is symmetric about the line y = 1/2.
The problem has limited regularity in the compressible case: for v = 0.4 there
are strong singularities at the two corners where the boundary condition changes
from essential to natural. The singularities become progressively weaker in the
incompressible limit and their effect on the solution is imperceptible when v =
0.49999.

To ensure a reasonable level of accuracy in the singular cases we used Po—P;—P;
triangular approximation® in combination with spatial adaptivity. The number of
displacement degrees of freedom in the initial mesh 75, was 162. The adaptive
algorithm was terminated when the estimated error was reduced by two orders
of magnitude. We checked the convergence of Algorithm 6.1 for two choices of
coefficient «v,,, in (87): ¢ = 2 (slow decay) and & = 4 (fast decay). Results for the
slow decay case are shown in Figures 1-3.

We make the following observations.

e The rate of convergence is O(n~'/2) (where n is the total number of degrees
of freedom) and is independent of the Poisson ratio.

e The plateaus in the parametric error proxy 7, o correspond to spatial re-
finement steps. The error estimate 7 is initially dominated by the spatial
€rror proxy 7= A in the compressible case, that is when v = 0.4. In con-
trast, the parametric error contribution dominates the initial steps of the
adaptive algorithm in the nearly incompressible case.

e Looking at Figure 2 the number of adaptive steps taken to reach the error
tolerance is very similar. We can also see that three times as many indices
are activated in the nearly incompressible case.

e The number of displacement degrees of freedom in the mesh when the al-
gorithm terminated was 95,004 when v = 0.4 and 17,610 in the nearly
incompressible case. These meshes are shown in Figure 3 and clearly illus-
trate the influence of the spatial singularities in the compressible case.

Analogous results obtained in the fast decay case are shown in Figures 4-5. We
make two final observations.

e Once again, the rate of convergence is O(n~1/2) (where n is the total num-
ber of degrees of freedom) and is independent of the Poisson ratio.

4This parametric representation is commonly used in the literature (see, for example, [12]). Tt
characterises one of several test problems that are built into the S-IFISS toolbox [29].

5The (Taylor-Hood) combination P>—P; is the best known inf-sup stable approximation pair;
see [15, Sect. 3.3.3].
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FIGURE 1. Test problem 2 (slow decay, ¢ = 2): Estimated error
at each step of Algorithm 6.1 for v = .4 (left); v = 0.49999 (right).
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FIGURE 2. Test problem 2 (slow decay, & = 2): The number of
active multi-indices @ and active random variables y,, at each step
of the Algorithm 6.1 for v = .4 (left); v = 0.49999 (right).
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FIGURE 3. Test problem 2 (slow decay, & = 2): triangular mesh at
the step when the target number of degrees of freedom was reached
for v = 4 (left); v = 0.49999 (right).

e Comparing Figure 2 with Figure 5 we see that the number of parameters
(and indices) that are activated in the fast decay case is much less than the
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FIGURE 4. Test problem 2 (fast decay, ¢ = 4): Estimated error at
each step of Algorithm 6.1 for v = 4 (left); v = 0.49999 (right).
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FIGURE 5. Test problem 2 (fast decay, ¢ = 4): The number of
active multi-indices a and active random variables y.,,, at each step
of the Algorithm 6.1 for v = .4 (left); v = 0.49999 (right).

number that were activated in the slow decay case for a similar number of
degrees of freedom.

8. SUMMARY

Efficient adaptive algorithms hold the key to effective computational solution of
PDE:s of elliptic type with uncertain material coefficients. This paper has two im-
portant contributions, building on earlier work for scalar diffusion problems. First,
we have shown that mixed formulations of elasticity equations with parametric un-
certainty can be solved in a black-box fashion within a Galerkin framework as long
as (i) the inner-products associated with the evaluation of the functional residuals
are suitably chosen and (ii) the detail spaces are chosen in a way that fully ex-
ploits the underlying orthogonality of the parametric basis functions. We believe
that this development opens the door to practical engineering analysis of structures
with uncertain material coefficients. Second, in contrast to other work in this area,
which typically estimates a posteriori errors by taking norms of residuals, our ap-
proach can give accurate proxies of potential error reductions that would occur if
different refinement strategies were pursued. Extensive numerical testing confirms
that effectivity indices close to unity can be maintained throughout the refinement
process if these proxies are used used to drive the adaptive algorithm.
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