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The stochastic collocation method has recently received much attention for solving partial differential
equations posed with uncertainty, i.e., where coefficients in the differential operator, boundary terms
or right-hand sides are random fields. Recent work has led to the formulation of an adaptive collocation
method that is capable of accurately approximating functions with discontinuities and steep gradients.
These methods, however, usually depend on an assumption that the random variables involved in
expressing the uncertainty are independent with marginal probability distributions that are known
explicitly. In this work we combine the adaptive collocation technique with kernel density estimation
to approximate the statistics of the solution when the joint distribution of the random variables is
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1. Problem statement

Let (Q, X, P) be a complete probability space with sample space
Q, g-algebra = c 2° and probability measure P: X — [0,1]. Let
D c R? be a d-dimensional bounded domain with boundary oD.
We investigate partial differential equations (PDEs) of the form

L(X,w;u)=f(X), VXeD, weQ

(1.1)
B(x,m;u) =g(X), VXedD, weQ.

Here £ is a partial differential operator with boundary operator B,
both of which can depend on the random parameter . As a conse-
quence of the Doob-Dynkin lemma, it follows that u is also a ran-
dom field, dependent on both the spatial location x and the event
. In order to work numerically with the expressions in (1.1), we
must first represent the operators in terms of a finite number of
random variables & = [51,52,...,§M]T. This is often accomplished

using a truncated Karhunen-Loéve (KL) expansion [17]. If we de-
note I' = Image(¢), then we can write (1.1) as

Lx&u)=f(x), vxeD, ¢eTl
B(x,&u)=g(x), vxeoaD, ¢&¢eTl.
For a given realization of the random vector &, the system (1.2) is a

deterministic partial differential equation that can be solved using a
deterministic solver. Throughout this paper we assume that

(1.2)
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D, L, B,f, and g are defined so that the above problem (1.2) is well
posed for all values of ¢ € I'. In this paper we will explore several
different sampling methods for solving the system (1.2).

One is typically interested in methods that allow statistical
properties of u to be computed. If p(¢) denotes the joint probability
density function of the random vector ¢&, then the kth moment of
the solution u is defined as

Ew) = [ whp(@)de. (13)

One may also be interested in computing probability distributions
associated with u, for example P(u(x, &) > c).

Several methods have been developed for computing approxi-
mations to the random field u and the associated statistical quan-
tities. The most widely known is the Monte-Carlo method, where
the desired statistics are obtained by repeatedly sampling the dis-
tribution of &, solving each of the resulting deterministic PDEs, and
then estimating the desired quantities by averaging. Recently,
much attention has been paid to alternative approaches such as
the stochastic Galerkin and stochastic sparse grid collocation
methods [2,9,12,22,21,27]. These methods typically approximate
the solution u as a high-degree multivariate polynomial in &. If this
approximation is denoted u,(X,¢), then the error u —u, can be
measured in terms of an augmented Sobolev norm

e = ([ 1 |5dP)%- (1.4

Here V is an appropriate Sobolev space that depends on the spatial
component of the problem and || - ||, is the norm over this space. It
can be shown that as the total degree of the polynomial approxima-
tion is increased, the error in the above norm, ||u — u,||;2,,, decays
very rapidly provided that the solution u is sufficiently smooth in
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& [22]. If u is not sufficiently smooth then the convergence of these
methods can stall or they may not converge at all [18]. Several
methods have been proposed for treating problems that are discon-
tinuous in the stochastic space. One approach partitions the sto-
chastic space into elements and approximates the solution locally
within elements by polynomials, continuous on the domain
[3,25]. Another approach is to use a hierarchical basis method
developed in [16], which approximates u using a hierarchical basis
of piecewise linear functions defined on a sparse grid. This idea was
used with stochastic collocation in [18] where the sparse grid is re-
fined adaptively using an a posteriori error estimator.

If the truncated Karhunen-Loéve expansion is used to express £
and B, then the random variables &;, &,, ..., &, have zero mean and
are uncorrelated [17]. It is frequently assumed that the random
variables are independent and that their marginal density functions
p;(&) are known explicitly. In this case the joint density function is
simply the product of the marginal densities p(&) = IT, p;(&;). This
assumption simplifies the evaluation of the moments of the solu-
tion since the multidimensional integral in (1.3) can be written as
the product of one-dimensional integrals. It is not the case, how-
ever, that uncorrelated random variables are necessarily indepen-
dent, and in the worst case the support of the product of the
marginal densities may contain points that are not in the support
of the true joint density. Thus, it may not be appropriate to define
the joint density function as the product of the marginal density
functions. See [13] for further discussion of this point. In this paper
we explore a method for approximating the statistics of the solution
u when an explicit form of the joint distribution is not available and
we only have access to a finite number of samples of the random
vector & In particular, we are able to treat the case where informa-
tion on the parameters of the problem is only available in the form
of experimental data. The method works by constructing an
approximation p(&) to the joint probability distribution p(¢) using
kernel density estimations [23]. This construction is then combined
with an adaptive collocation strategy similar to the one derived in
[18] to compute an approximation to the random field u. Moments
can then be efficiently evaluated by integrating this approximation
with respect to the approximate probability measure p(¢).

The remainder of this paper proceeds as follows. Section 2 dis-
cusses the adaptive collocation method in [18]. Section 3 presents
an overview of the kernel density estimation technique used for
approximating the unknown distribution of & Section 4 presents
the method developed in this paper for approximating solutions
to problems of the form (1.2). An error bound for the method is gi-
ven in Section 4.1, and Section 4.2 presents techniques for extract-
ing solution statistics. Section 5 presents the results of numerical
experiments showing the performance of the new method and
comparing this performance with that of the Monte Carlo method.
Finally in Section 6 we draw some conclusions.

2. The adaptive collocation method

Collocation methods work by solving the Eq. (1.2) for a finite
number of pre-determined parameters {¢V ... ¢™)} using a suit-
able deterministic solver. The solutions at each sample point are
then used to construct an interpolant to the solution for arbitrary
choices of the random vector ¢. We denote such an approximation
generally as A(u)(¢). Collocation methods were first used for solving
PDEs with random coefficients in [2]. The interpolant was formed
using a Lagrangian polynomial basis defined on tensor product grids.
The cardinality of these grids is exponential in the dimension of the
random vector so that this method is not viable for problems with
high-dimensional random inputs. Sparse grid collocation methods
were developed in [27] and an error analysis of the method was
presented in [22]. These methods use the Smolyak interpolation

formula [24] to construct a high-order polynomial interpolant using
many fewer points than the full tensor grid. A refinement of this
method for problems where the solution depends on the parameters
in an anisotropic manner was presented in [21]. For all of these
methods, the solution random field is expressed globally as a poly-
nomial in the random vector & These methods are therefore only
useful when the random field u is sufficiently regular in &.

An adaptive collocation method was developed in [18]. This meth-
od is designed to compute approximations of random fields that pos-
sess discontinuities or strong gradients, and for which the image set "
is bounded.! In the following, we present an overview of this method
and our proposed modifications. To simplify the presentation we de-
scribe the case of a function u defined by a single random parameter
whose image is a subset of [0, 1]. This can be generalized in a straight-
forward manner to a function defined by M parameters with image con-
tained in any M-dimensional hypercube. Define

1 ifi=1
m-ll ’ 2.1
' {2”+1 ifi>1, @1
. % for j=1,....m, ifm>1, 22)
! 05 for j=1, ifmi=1.
For i=1,2,..., we have that ¢ = {5}};“:'1 consists of m; distinct

equally spaced points on [0,1]. We also have that ¢' c ¢!, Since
these points are equidistant, the use of global polynomial interpola-
tion as in [27] is not appropriate due to the Runge phenomenon. We
make no assumptions on the smoothness of u; for example, it may
contain singularities that global polynomial approximations will
not resolve. To address these issues, a hierarchical basis of piece-
wise linear functions is used to construct the interpolant. Define
6° = ¢ and A0 = 0"\ 0. Note that |A#'| = m; — m;_;. Let the mem-
bers of A¢' be denoted {&}*(""". The hierarchical basis is defined
on the interval [0,1] as

a(&) =1 (23)
L qVE s e s A L
d = [1-m=DE=g =gl <1m=1.
0 otherwise,
fori>1and j=0,...,|A¢'| — 1; see Fig. 2.1. These functions are

piecewise linear and have the property that a}(éﬁi):éjk. and

a]’:(fi) =0 for all s < i. Note that there is a binary tree structure on
the nodes in ¢'. That is, we can define the set of children of a point

&' as

hild () {CV]'NH ifi=2 25
chia(¢;”) = ) ) .
! Cf?}” ; f?}ﬂ 1 otherwise.

We also denote the parent of a point in this tree as par(z‘jﬁ").
Algorithm 1 defines an interpolation scheme using the hierar-
chical basis functions.

Algorithm 1. Interpolation with hierarchical basis functions

Define Ay (u)(¢) = 0.
Define k = 1
repeat

Construct Ag
Evaluate u(&™) v e Aok
wh = u(eth) — Ay (u)(E) vepk e Aok
Define A, (u)(&) = S, )% widi(©).
k=k+1

until max(jwf ') <t

! For unbounded T, interpolation is carried out on a bounded subset of T, see e.g.
[26].
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