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15.1 Introduction

Stochastic partial differential equations (SPDEs) involving random variables pa-
rameters appear in abundance in applied models. The typical examples include
the stochastic diffusion coefficient in the diffusion equation, the flexural rigid-
ity coefficient in the Cauchy-Euler beam and plate models, the stochastic Ldme
parameters in the linear elasticity system equations, and the stochastic viscosity

4 School of Mathematical Sciences, Rochester Institute of Technology, 85 Lomb Memorial Drive,
Rochester, New York, 14623, USA.

b Departamento de Matemdtica Aplicada, Universidad Nacional de Educacién a Distancia, Calle
Juan del Rosal, 12, 28040 Madrid, Spain.

Emails: aaksma@rit.edu; ahk1190@rit.edu; msama@ind.uned.es

* Corresponding author: bxjsma@rit.edu



An Equation Error Approach for Identifying a Random Parameter W 355

in the Stokes’s equations. The significance of stochastic equations, differential
and integral, was evident long ago; see the fundamental contributions by Engl
and Nashed [21, 22], Nashed and Engl [40], and Nashed and Salehi [41], and the
monograph by Bharucha-Reid [12]. Earlier research on SPDEs, besides estab-
lishing useful theoretical results, also developed some computational schemes.
However, it is only in recent years when concentrated research efforts on the sys-
tematic numerical treatment of SPDEs have been made. See the basic results de-
veloped by Ghanem and Spanos [25], Deb, Babuvska, and Oden [20], Babuvska
and Chatzipantelidis [5], Babuvska, Tempone, and Zouraris [7, 8], Babuvska,
Nobile, and Tempone [6], and the cited references.

Assume that (Q, F, 1) is a probability space, and D C R™ is a sufficiently
smooth bounded domain and dD is its boundary. Given random fields a : Q x
D — Rand f: QXD — R, the direct problem in this work seeks a random field
u: Q x D — R that almost surely satisfies the following boundary value problem
(BVP) with random data:

—V - (a(®,x)Vu(w,x)) = f(w,x), in D, (15.1a)
u(w,x) =0, on dD. (15.1b)

SPDE (15.1) appears in many applied models and has been extensively stud-
ied. SPDE (15.1) constitutes the direct problems in this study, and there are two
associated inverse problems. The first inverse problem seeks, from some statis-
tical information of u(x, @), the statistical information of the random coefficient
a(x, ). This inverse problem is commonly referred to as the parameter identifi-
cation problem. The second inverse problem seeks the right-hand side f, again
from some information concerning the solution u. This inverse problem is the
source identification problem. The latter problem is closely connected to the op-
timal control problem of finding the control 8(®,x) when the source term has
the form f(®,x) = f(w,x) + 0(w,x). In this work, we will focus on the inverse
problem of parameter identification.

The problem of estimating stochastic or deterministic parameters in stochas-
tic PDEs from a measurement of the solution of the SPDE has been widely stud-
ied in the last few years. We note that a common approach for inverse prob-
lems with data uncertainty is the Bayesian approach (see [23, 24, 45, 43]).
The so-called variational approach attracted quite a bit of attention in recent
years due to some of the shortcomings of the Bayesian approach. The varia-
tional approach is suitable for identifying distributed and spatially correlated
parameters in SPDEs. It involves posing an optimization problem whose so-
Iution can provide information on statistical quantities associated with an un-
known parameter. The key advantages of the variational approach include ac-
cess to an array of efficient and reliable optimization algorithms, a theoretical
framework for convergence analysis, and the ability to embed the parameter
structure into the inversion framework. For some of the recent developments in
stochastic control problems and stochastic inverse problems, we refer the reader
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to[1,4,10, 13,14, 15,16, 17, 18,32, 34, 35, 36, 37,39, 42, 44, 46,47, 48, 49, 50]
and the cited references.

The most commonly used optimization formulation for the stochastic inverse
problem of parameter identification is the following output least-squares:

Jo(a) :== %E [[ta(@,x) — z(@,)[|*] , (15.2)

where u,(®,x) is the solution of (15.1) for a(w,x), z(@,x) € L*(;L*(D)) is
the measured data, and || - || is a suitable norm, For example, L,(D)-norm was
considered in [1], whereas Wyk [48] employed H;(D)-norm; H;(D)-seminorm
is another possibility. Here E[-] is the expectation.

Recently, in the context of (15.1), the following modified output least-squares
(MOLS) objective functional was introduced in [33]:

@)= 3| [ a0 (0.0 ~(0.0)- V(1) - (o)

where u,(®,x) is the weak solution of (15.1) for a(®,x) and z(®,x) is the mea-
sured data.

In [33], it was shown that the MOLS functional given above is convex. Sim-
ilar results for the inverse problem of identifying a stochastic flexural rigidity
coefficient in a fourth-order plate model are available in [30].

The primary objective of this work is to propose an equation error approach
for solving the inverse problem of parameter identification in stochastic PDE
(15.1). Besides advocating for the usefulness of the equation error approach for
inverse problems, the developed framework also pitches it as a reliable and effi-
cient fast alternative to other optimization formulations.

We divide the contents of this chapter into seven sections. In Section 2, we
collect preliminary results related to the stochastic PDE and discuss the solvabil-
ity of the associated variational form. Section 3 presents an overview of some
of the most commonly used techniques for solving stochastic PDEs. Section 4
is devoted to the study of the new equation error formulation for the consid-
ered stochastic inverse problem. We give the unique solvability of the regularized
stochastic optimization problem emerging from the equation error approach. We
provide discrete formulas in Section 5. Section 6 gives preliminary numerical
results. The chapter concludes with some general remarks.

15.2 Solvability of the Direct Problem

We begin with an overview of SPDEs and common computational techniques,
noting that a majority of the available literature focused on (15.1). Before dis-
cussing the solvability of (15.1) and the associated inverse problem, we first re-
call some function spaces. Given the domain D, for 1 < p < oo, by L?(D), we
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represent the space of pth Lebesgue integrable functions, that is
LP(D) = {y : D — R is measurable, and / Iy|P dx < +oo} .
D

The space L>(D) consists of measurable functions that are bounded almost ev-
erywhere (a.e.) on D. We also recall that the Sobolev spaces are given by

H'(D)={yeL*D), dyyeL*(D),i=1,....n},
Hy(D) = {y € H'(D), ylap =0},

and H~!(D) = (H} (D))" is the topological dual of H} (D). For m € N, higher-
order Sobolev spaces H" (D) consist of L?(D) functions with all partial deriva-
tives up to order m reside in L?(D).

Moreover, we recall that given a real Banach space X, a probability space
(Q,F,u), and an integer p € [1,00), the Bochner space L”(Q;X) consists of
Bochner integrable functions u : Q — X with finite p-th moment, that is,

1/p
lullzr@ax) = ( /Q Hu(w)Hidu(w)> =E[|lu(w)[§]"" < oo,

where E[-] is the expectation. For details and properties of these spaces, see [38].
If p = o0, then L>(Q;X) is the space of Bochner measurable functions
u: Q — X such that
€8S SUP e |[u(m)||x < oo,

Many useful features of L”(D) spaces of Lebesgue integrable functions
translate naturally to Bochner spaces L”(Q;X). Moreover, it is known that
L>(Q;L>*(D)) C L>®(Q x D), but L= (Q;L>*(D)) # L>*(Q x D), in general.
Furthermore, the space L?(Q;LY(D)), for p,q € [1,00), is isomorphic to

{v:QxD—>R”/Q</D\v(a),x)\"dx)p/qdu(w)<oo}.

A critical part of the study of SPDE:s is the finite-dimensional noise rep-
resentation of the random fields by a finite number of mutually independent
random variables (see [7, 38]): Given M random variables & : Q +— Iy, for
k=1,...,M, a function v € L*(Q;L*(D)) of the form v(&(®),x) for x € D and
o€ Q where & = (£,&,...,6y) : Q=T CRYand ;=T xI--- X Ty, is
called a finite-dimensional noise.

If a random field v(w,x) is finite-dimensional noise, a change of variables
can be performed for computing expectations. To be specific, denoting by o, the
joint density of £, we have

1V o = E IV | = / () [[v0n ) 2y
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Therefore, by defining y; := & () and setting y = (y1,y2,...,Ym), We associate
a random field v(w, x) with a finite-dimensional noise by a function v(x,y) in the
weighted L? space:

2 [ 2 = V. . V- 22 (0. @] .
2(TL <D>>.—{ CxD—R: [ 00 Bods < }

Assume that a(®,x) and f(®,x) are finite-dimensional noises and given by

a(o,x) :ao(x)—i-Zak(x)ék(a)), (15.3)
k=1

flox) = fo(x) + Y filx) &), (15.4)
k=1

where the real-valued functions a; and f; are uniformly bounded. Then, as a
consequence of the celebrated Doob-Dynkin lemma, a solution of (15.6) is finite-
dimensional noise and u is a function of & where & = (&,&,...,6y) : Q—T
and M := max{P,L}, see [38].

For the solvability of the variational problem (15.6), in the following we as-
sume that there are constants ky and k; with

0 < ky <a(w,x) < k| < oo, almost everywhere in Q x D. (15.5)

For the variational form of BVP (15.1), we will use V := L*(Q;H'(D)) which
is a Hilbert space with the inner product defined by

(u,v) = / (u(@,x),v(0,x)) i (o) du(o).
Q
To impose the boundary conditions, we will use V = L>(Q; H} (Q)) C V.
To derive the variational formulation, we take u € L*(Q; H*(D)) and multiply

(15.1) by a test function v € V and by integrating the product on both sides,
invoking the Green’s identity, and using the boundary conditions, we obtain

//a(a),x)Vu(co,x)-Vv(a),x)dxd/.t(a)) (15.6)
eJp

://f(a),x)v(a),x)dxdu(a)), for everyv € V.
eJp

Therefore, we are looking for elements u € V such that (15.6) holds forallv e V.
For the solvability of (15.6), we introduce the following notation

s(u,v):/Q/Da(a),x)Vu(a),x)Vv(a),x)dxd/.L(a)), (15.7)

m(v):/Q/Df(a),x)v(a),x)dxd,u(a)), (15.8)
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and, for a fixed a(w, x), write (15.6) as the problem of finding u € V with
s(u,v) =m(v), foreveryveV. (15.9)

Since a(®,x) € L*(Q x D) and V C L*(Q;L*(D)) = L*(Q x D), we can
show that

[s(u,v)| < lla(@,%) || @) u(@, %) [[v[[v(@, x) v,

which proves that the bilinear form s is continuous.
Furthermore, the bilinear form s(-, -) is coercive as well because

s(u,v) =E [/ a(w,x)Vv(a),x)-Vv(a),x)dx] > al|v(,x)||y,
D
where ¢ is a positive constant involving the Poincare’s constant.

For the given f € L?(Q;H'(D)*) and for any v € V, for the functional m(-),
we have

V(wvx) HV7

lm(v)| = 'E {/Df(a),x)v(a),x)dx} < || f(@,x)|| 1 (et (0)+)
which proves the continuity of m. Hence, the unique solvability of (15.6) ensues
from the Lax-Milgram lemma.

For the inverse problem of parameter identification, analytic properties of the
parameter-to-solution map a — u,(®,x), that assigns to a, the unique solution
u,(w,x) of (15.6), are crucial. For this, we define K C B:= L™(Q;L>(D)) to be
the set of feasible parameters with a nonempty interior. We emphasize that the
feasible parameters in K must satisfy (15.5). We recall the following result that
gives the Lipschitz continuity of the parameter-to-solution map.

Proposition 15.2.1 [33] The map K > a(®,x) — u,(®,x) is Lipschitz continu-
ous.

We next recall the following result that gives a derivative characterization of
the parameter-to-solution map:

Theorem 15.2.2 [33] Let a(w,x) be in the interior of K. Then, the derivative
Ou,(®,x) := Du,(6a(w,x)) of u,(w,x) in the direction da(®,x) is the unique
solution of the stochastic variational problem: Find du,(®,x) € V such that

//a(a),x)v&ta(w,x)'Vv(a),x)dxd,u(a)) (15.10)
eJp

——//5aVua((x),x)-Vv(a),x)dxd,u(co), foreveryveV.
oJp
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The above derivative characterization plays a central role in developing a
gradient-based optimization framework for solving the inverse problem and is
instrumental in obtaining discrete formulas for the gradient of various objective
functionals.

We note that under (15.3) and (15.4), the variational problem (15.6) reduces
to the following parametric variational problem, which is commonly used for
numerical simulations: Find u(y,x) € V; := L2(I'; Hy (D)) such that

/r () / a(3,0) Va(y,x) - Vv(y,x)dxdy

- / () / FOax)v(nx) dxdy, for all v(y,x) € Vo.
' P (15.11)

15.3 Numerical Techniques for Stochastic PDEs

In the following, we briefly describe three of the commonly used numerical
methods for solving SPDEs.

15.3.1 Monte Carlo Finite Element Type Methods

A heavily used approach for the numerical treatment of (15.11) is the sampling-
based Monte Carlo Finite Element Method (MC-FE) approach, where for the
deterministic component, a finite element discretization scheme is used. For the
MC-FE method, s realizations of the random variable y; := (y}., e ,y;f’), j=
1,...,s, are generated, and for each realization y;, a solution of u; = u(y;,x)
of (15.11) is obtained involving the realizations of a(y,x) and f(y,x). From the
solution samples, the desired statistics ensues. For instance, the /-th moment of
the solution u(y, x) is obtained by

E [u(-’x)k] ~ %Zu(yj,x)é.
J=1
The MC-FE approach is robust, easily implementable, uses existing finite ele-
ment solvers, and does not impose regularity restrictions on the data. However, a
glaring pitfall is a slow convergence, with asymptotic order %, requiring a large
sample size for an acceptable approximation.

One of the many generalization of the MC-FE method, the Multilevel Monte
Carlo Finite Element (MLMC-FE) method (see Giles [27], Barth et al. [11]),
significantly reduces its computational cost. The key idea of the MLMC-FE is to
employ hierarchical finite element spaces, acquiring sample solution on varying
mesh-sizes and gradually decreasing the sample size on each finer mesh, finding
a fine compromise between the convergence and discretization error.
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15.3.2 The Stochastic Collocation Method

The stochastic collocation method (see [7]) is based on combining collocation
on I' and finite element discretization of D. It is similar to the MC-FE method
in that it samples the random data, but without choosing the sampling point ran-
domly. Given collocation points, {y j}§=1 in I, the collocation scheme defines an
approximate solution as the Lagrangian interpolant

N

up(y,x) = > u(ye, ) Li(y),

k=1

where Ly : T — R is the Lagrange polynomial satisfying Ly (y;) = O, and u(y,x)
is the solution of the parametric PDE (15.11) at yy.

Employing the Galerkin finite element discretization for the spatial compo-
nent and denoting the finite element basis by {¢y, ..., @y}, the complete approx-
imate solution is given by

s N
e (3,) = > uf¢y(x)Li(y).

k=1 I=1

The commonly used collocation points are those generated by Smolyak’s algo-
rithm and lie on a sparse grid. For high stochastic dimension, Smolyak sparse
grids have fewer points than the full tensor product, but only a slightly slow or-
der of convergence. There are many variants of the stochastic collocation method.
Béck et al. [9] presented a comprehensive comparison of the stochastic Galerkin
and stochastic collocation methods.

15.3.3 The Stochastic Galerkin Method

The stochastic Galerkin method (see [38]) builds around the parametric varia-
tional problem (15.11). Let V,, be an N-dimensional subspace of H} (D) and S
be a Q-dimensional subspace of L2 (") with

V/’l = Span{(Pla(PZ) .. '7¢N}7
Sk - Span{‘l/bw% sy WQ};

where we assume that the basis {y1, y»,..., Yo} is orthonormal with respect to
o. In stochastic Galerkin, the NQ-dimensional subspace V; can be constructed
by tensorising the basis functions ¢; and y;:

Viuk ::V/1®Sk::Span{¢in‘ i= 17‘”7N7 .]: 177Q}

The stochastic Galerkin solution u;; € Vj; then satisfies for all v € V:

/r o(y) /D a(y, x)Vup(y,x) - Vv(y,x)dxdy = /r o(y) /D JF(x)v(y,x)dxdy.
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In the above variational equations, taking the representation

N 0
Unk = Z Z Ulon Oxc () Wi ().

k=1 m=1

a sparse linear system emerges which gives an approximate solution.

15.4 An Equation Error Approach

For inverse problems of identifying deterministic parameters, the extensively
studied equation error approach is considered a compromise between an
optimization-based iterative scheme and a direct solution method for finding
the unknown parameter. Although the equation error approach is an optimiza-
tion formulation, it bears no connection to the underlying PDE while solving the
optimization problem. The OLS-based or MOLS-based optimization problems
need to solve the underlying PDEs at every update, a strategy that makes these
methods computationally demanding. In contrast, the equation error approach
results in a speedy process for inverse problems. Moreover, being an optimiza-
tion problem, the equation error approach allows for the natural inclusion of
the regularization for stability. However, a drawback of not being related to the
PDE:s is that it heavily relies on the supplied data quality and performs poorly
under high data contamination. For details on the equation error approach, see
[2, 3,19, 26, 28, 29].

For the stochastic inverse problem of estimating a(w,x) from the data
z(w,x) € L*(Q;H{ (D)), we propose the following equation error formulation:

Jela(@.5) i= 3B [leta. 2] = 5 [ (a2l du(@),  (15.12)

where e(-, -) € L*(Q; HJ (D)) is such that for every v € L*(Q; HJ (D)), we have
V) (Q:H] (D)

// 0,x)Vu(o,x) - Vv(w,x) — f(o,x)v(0,x)] dxdu(o). (15.13)

For regularizing the equation error objective, we define the following admis-
sible set

A={a€H:=L(QHD)): 0<ky <a(w,x) <k as.QxD},

where the regularization space H, a separable Hilbert space, is compactly embed-
ded into B := L>*(Q;L>(D)), and H (D) is continuously embedded in L>(Q).
‘We now propose the following regularized equation error problem:

1 K
minJ¥(a) = 2B le(@.2) ) + 5 la(@. 9l (15.14
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where z(®,x) € L*(Q;H{ (D)) is the measured data, k > 0 is a fixed regulariza-
tion parameter, and || - ||2 is the quadratic regularizer.

We have the following existence result:

Theorem 15.4.1 For each k > 0, the equation error based optimization problem
(15.14) has a unique solution.

Proof. Since J§(a) > 0 for all a € A, there exists a minimizing sequence {a,} in
A, such that lim J¢(a,) = in£ JZ (a). By the definition of the regularized equation
n—oo ac

error functional, the sequence {a,,} is bounded in the H-norm. This, however,
implies the existence of a subsequence, still denoted by {a,}, that converges
to some @ € A in the B-norm. In view of the definition of e(-,-), for every v €
L*(Q;H} (D)), we have

(e(an,2),v) 2 my(p)) = E [/ [a,Vz(0,x) - Vv(0,x) — f(0,x)v(©,x)] dx} ,
D
<e(daz)av>L2(Q;Hé (D)) = E |:/ [dVZ(O),X) ’ VV(CO,X) —f(a),X)V((I),X)] dx:| .
D
Subtracting the above two equations and setting v = e(a,,z) — e(a, z), we get

le(an2) — e(@.2)| iy oy = E [ / (an— @) Vz- V(e(ay,2) —e<a7z>>dx]

< lan = al|zo (@:r= (b)) lle(an, z) — e(@, 2) || 2 (o)) 12l 2 (.11 ()5

which confirms that ||e(a,,z) — e(a,z) H%Z(QHI(D)) — 0.
2E)
Consequently,
K/ = 1 N K 2
JE@) = 3E |lle(@ )l )| + 5 la(@. )1

1 . K
< lim SE [He(anﬂz)“%-ll(D)} +hnnlgclf§Han(w,x)Hf,
.. 1 _ K
<timint {5 [Je(@2) o] + 5 (w0 }
— inf {J5(a) | a(w.x) € 4},

confirming that @(®,x) is a solution of (15.14). The uniqueness follows from the
strong convexity of the regularizer and convexity of the equation error objective.
The proof is complete. O
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15.5 Discrete Formulae

We will now give some discrete formulas for numerical simulations. Recall that
the parametric variational problem seeks u € V, := L2 (', H} (D)) such that

o0 [ a0 Vuly)-Votsardy = [ o) [ fnirndsay

forallv € V.
Given a finite-dimensional subspace Vi of Vi, an element uy, € V. is the
stochastic Galerkin solution if

/FG(y)/Da(y,x)Vuhk(y,x)-Vv(y,x)a’xdy
:/G(y)/f(y,x)v(y,x)dxdy, for all v € V.
r D

Assume that Vj, is an N-dimensional subspace of H}(D) and S; is a Q-
dimensional subspace of L2 (I") such that

Vh = span{¢17¢27' . '7¢N}7
Sk = span{l//l,qu,...,l//Q}.

We assume that the basis {y1, 2, ..., Yy} is orthonormal with respect to o, that
is,

/F () V() Y () dy=Gm,

where &, is the Kronecker delta: 6,,, = 1 for n = m, J,,, = 0 for n # m. To
obtain a finite-dimensional subspace of V;, we use the commonly used process
of tensorising the basic functions ¢; and ;. That is, we define the following
NQ-dimensional subspace for solving the discrete variational problem:

Vi =V @S :=span{@;y;| i=1,....N, j=1,...,0}.
Therefore, any v € V), ® S; has the representation

vyx) =Y ZViﬂf’i(x) vi(y) = Z

0
i=1 j=1 j=1

N 0
ZVi/’@(X)} vi(y) = Z‘/j(x)llfj(y)a
=1

j=1
where

Vi) = 3 _ Vi)
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. T . . .
Setting, V; := [Vl FIREEIN 7Y j] € R¥, we introduce the following vectorized
notation:

V =vec(V;))
=WV Vs Vizs o Vg, Vig, . Ve
= [V],Vz,"' ,VQ}—r ERQNXI.

}T

Inspired by the use of the KL expansion (see [38]), we assume that the un-
known random field a(-, -) admits a finite linear expansion:

M M
a(y,x) = ao(x)+>_y,a,(x) = > _ysa,(x), (15.15)
s=1 s=0
where, by convention, we take yo = 1. We discretize the spatial components a;
by using a P-dimensional space

Ah = Span{(pla”w(pP}‘

Using the vector notation once again, we have

P M P M
a(y,x) =Y Aopilx)+) (ZA,-S@(x)> V=D Ay, (15.16)
i=1 s=1 i=1 5s=0

where the vectors A, (x) = (A;;) € Rf fors =0...,M, and
A= [AO’AD' o 7AM}T € RP(M+1)X1’

Recall that the discrete variational problem seeks uy(y,x) € V}, ®Sp such that

[ o0 ([ aviVumtrVoras) >

~ [0t ([ 1609000 as

foreveryi=1,....N,n=1,...,0.
Then using in the above variational problem the representation

N 0
Upk = Z Z Uson O (x) Wi (3),

k=1 m=1
we obtain
N 0

/r V) ( / a(y,x)V (Zzuk,n¢k<xmn<y>> wi(x)dx) dy

k=1 m=1

= [0t ([ 16000 .
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By substituting the expansion (15.16) in the above identity, and performing a
simple calculation, we obtain, foreveryi=1,....N,n=1,...,0:

Ut Va) W () | [ a(,x)V(x)Vi(x)dx | d
zz i [0 ( [ atvve )ir
S COIS R T8) 89 3) SEW N
s=1

N#N s=1

where for every s € {0,...,M}, we define K(A,) € R"*" and g},, € R by
KA = [ AWT0 0 To(0dx
D
= [ SOOIV

Now, for s € {0,...,M}, we set
G = (gf,m) € RQXQ?

where, the case s = 0, by orthonormality, corresponds to the unit matrix as fol-

lows
G’ = </ G(Y)Wn(Y)l//m(y)d)’> =1
r
On the other hand, we discretize the right-hand side as follows
()= [ 001) [ FO00drdy. forevery ne {1....0}
D

Summarizing, the discrete variational problem reads

M
(K(Ao) + ngmK ) U, +Z Zgnm =F,, foreveryn=1,...,0,
s=1

m#n s=1

which corresponds to solving the linear system K(A)U = F for U =
[Uy,Us, -+ ,Ug) ", where F = [F,F,,--- ,Fp]" and the matrix K(A) is given by:

ZG‘@K

K(A) =

where & is the Kronecker product.
The parametric analogue of (15.13) defining ey (-, -) € V, satisfies, for every
veVs,

(en(a,u) // 0,x)Vu(ow,x) - Vv(w,x) — f(o,x)v(0,x)] dxdu(o).
(15.17)
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For a discrete form of the regularized equation error functional, we first obtain
a discrete form of three inner products in V. For v, wy € Vs with the following
representations

N 0O
ZZ km¢k le

k=1 m=1

N Q
Wk = ZZ Wion @i () Win ()

we have

(Viks Whk)o iz/G(Y)/ththdXdy
r D

:// (ZZ‘/’111¢11 lI’]l ) (szzjz(plz sz )) G(y)dXdy

i1=1j=1 ih=1j,=1
= Z Z i Wi (/ i, (x) 9, (x dx) (/ v, M), (v)o(y)d )
i1,i=1]j1,j2=1
Q o~ A~
S A A YRR
=1 r
=V (1MW, (15.18)

where Vi, = [Vij,,...,Vw;]T €RY, V = [Vi,...,Vp]T € RY?, | € R2*€ is the
identity matrix, and M,, € R¥*" are given by

M), = /D 0n (1) 05 ()dx

Analogously, for computing semi-norms, we have

(Vik> W) 1 ZZ//Vth'VthG(Y)dXdy

A (ZZVM’H 0¥ ) (ZZWM% W0 >) 6(y)dxdy

i=1j1=1 ir=1j=1
Z Z i Wirjo (/ V(P’l Vd’lz dx) </V’11 ‘I/Jz y)o (Y)dY>
i1,ib=1]j1,j2=1
Q e A~
= > ViKW, ( / Vi, (y)llszc(y)dy>
Jtja=1 r

=V (I®K,)W, (15.19)
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where K, € R¥*V is given by

K = [ V6,0 Vou )
D
Finally, combining the above two estimates, we have the following form:
(Vi Wik v, = / o(y) / Viwni + Vv - Vwig] dxdy
r D
=V (I®(K,+M,))W.

Assume that the discrete e (a,z) and the data z;; have the representations:

N 0
eh = ZZEkm(AvZ)(pk(x)Wm(y)a
=1 m=1
kNl )
Tpk = Zzzkm‘Pk(x)Wm(y)a
k=1 m=1

where E(A,Z),Z € RN?,
Then, in view of the above calculations, we obtain from (15.17) that

ZGS®K

(I® (K, +M,)E(A,Z) = K(A)Z~ F =

or equivalently,

E(A,Z) = (I® (K, +M,)

ZGS®K
ZG‘@K

The above expression at once gives the discrete formula for the equation error
formulation (without the regularization term):

=1® (K,+M,) (15.20)

Je(A) = S IE@,2)P = (K42~ F, (19 (K, + M) (K@)Z-F)),

where K(A) = [ZGSQ@K( )]

A formula for the gradient of J¢ can be computed using the linearity of E
with respect to A. Moreover, a discrete formula for a norm regularizer can also
be easily obtained by the formulas given above for various inner products.
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15.6 Computational Experiments

In this section, we present results of some numerical experiments for one-
dimensional problems where we use the equation error method with stochastic
Galerkin. We assume that the desired parameter is in form of a finite linear com-
bination:

M
a(w,x) = ao (x)+ Zaz ()Y (o),

=1
and that the joint distribution of (¥}, Y»,...,Y)) is known a priori. Piecewise lin-
ear finite elements are used and we use the H' semi-norm regularization for the
objective functional. Relative errors in the mean and variance of a and u are
computed by the error functional defined below. For the mean and variance of
the coefficient a, we use

\/fD [@(-,x)] — E[aSC (-,x)])* dx
Emean ( fD (s ;
\/fD Var[a — Var[a$6 (-,x)])* dx

\/f Varla (-, x)]?dx .

Similarly, the relative error functional for the mean and variance of u are defined
by

&,

VZ]I(

WD Efu (%) (-.)])* dx

fDE[ﬁ( x)2dx
\/ [, (Var(a (-,x)] — Varlu (a56) (-,x)))? dx
\/fDVar x)|?dx .

Example 15.6.1 This example has a single random variable Y¥; and we as-
sume that ¥} ~ U[0,1] (i.e., ¥; is uniformly distributed on [0, 1]). Moreover,
SPDE (15.1) is satisfied by the following data set on the domain D = (0, 1):

€y (1)

a(w,x)=1+Y (o),
i(w,x) =x(1—x)+Y (o)sin(mx),
f(@,x)=(1+7 (0)) (2+7%Y; (®)sin(7x)) .
Figure 15.1 shows realizations of the exact and the estimated coefficients a(®, x),

and corresponding point-wise errors in the coefficient in the top row. The second
row figures are realizations of the simulated solution u = u(a) (each curve shows
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Estimated a Exact a «10°  Error
2 ! 2 0
-1
1.5 1.5 2
-3 -
1 1! -4
0 0.5 1 0 0.5 1 0 0.5 1
Simulated u

0 0.5 1

Figure 15.1: A comparison of 30 realizations of the coefficient a and the solution u in the
inverse problem of identifying a in Example 15.6.1. Mesh size is 4 = 1/50 and the regulariza-
tion parameter is K = 10~°. The thick red line represents the mean of the random fields a and
u, and the red dotted lines represent 1 standard deviation from the mean.

a solution of the direct problem using the estimated coefficient a for a fixed
value of w) along with the exact solution u and corresponding point-wise errors.
Relative errors for the mean and variance of a and u for various values of the
R = dim(V},) (mesh size is h = 1/(R+ 1)) are shown in the Table 15.1.

Table 15.1: Relative errors for the equation error method with stochastic Galerkin for Exam-
ple 15.6.1. The numbers correspond to the case where the regularization parameter x is fixed
at 1075

dim(V,) 8ri€an (a) 8§g (a) 8r§1€an (u) egacr; (u)
50 2.1425e—4 | 9.1465e—4 | 7.7522e—5 | 6.5774e—4
100 5.3570e—5 | 2.2874e—4 | 1.9385e—5 | 1.6448e—4
150 2.3810e—5 | 1.0167e—4 | 8.6157e—6 | 7.3105e—5
200 1.3393e—5 | 5.718%e—5 | 4.8464e—6 | 4.1122e—5

Example 15.6.2 We take D = (0,1), and assume that the two random vari-
ables involved are independent from each other and Y;,Y, ~ U[0, 1]. Moreover,
SPDE (15.1) is satisfied by the following data set:

a(w,x) =3+x*+Y (w)cos (mx) + Y, (w)sin (27x)
i(w,x)=x(1—x)Y (o).

Realizations of the exact coefficient, the identified coefficient, the exact solution,
and the simulated solution are shown in Figure 15.2 along with the corresponding
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errors. Relative errors for the mean and variance of a and u for various values of
the Q = dim(V},) are shown in the Table 15.2.

Estimated a

N

Exact u
0.25 —

0.5

Simulated u

0.15 / S \\

R

0.25

Figure 15.2: A comparison of 30 realizations of @ and u in the inverse problem of identifying
a in Example 15.6.2. Mesh size is 7 = 1/200 and the regularization parameter is kK = 1077,
The thick red line represents the mean of the random fields a and u, and the red dotted lines
represent 1 standard deviation from the mean.

Table 15.2: Relative errors for the equation error method with stochastic Galerkin for Exam-
ple 15.6.2. The numbers correspond to the case where the regularization parameter K is 1079,

dlm(vh) 8rgl(c;an (a) Eég (a) grin(c;an (u) 8“};3 (u)
50 0.0036 | 0.0096 | 1.7321e—4 | 3.4020e—4
100 0.0034 | 0.0098 | 4.3343e—5 | 8.5117e—5
150 0.0033 | 0.0097 | 1.9267e—5 | 3.7835e—5
200 0.0033 | 0.0095 | 1.0838e—5 | 2.1283e—5

Example 15.6.3 We consider an example from [31]. In the example, we have
D = (0,1) and the coefficient and the solution have the following expansions:

ii(0,x) =x(1—x%) —|—Zsin (2n7x) Y,

n=1
M nmwx
a(w,x) = (1+x3)—|— cos (—) Y,.
2 (S

Here, Y1,Ys,..., Yy are independent and uniformly distributed on [0, 1].
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Estimated a 5 Exact a Error

Exact u

o 05 1 0 05 1

Figure 15.3: A comparison of 20 realizations of a and u in the inverse problem of identifying
a in Example 15.6.3. The thick bold lines represent the means of the random fields a and u.

Results of the numerical experiments with 5 random variables (M = 5 case)
are shown in Figure 15.3. We note that the computational time is dependent on
the number of random variables present in the problem (for stochastic Galerkin
method, stiffness matrices are assembled for each term ay in the finite linear ex-
pansion of the coefficient a). Equation error method is very efficient in solving
the inverse problem compared to other traditional methods such as output least
squares (OLS) since the direct problem is not solved at every optimization iter-
ation. For Example 15.6.2 (two random variables), the method takes less than a
minute in MATLAB for any reasonable mesh size & that gives a good resolution
of both the solution u and the coefficient a (for example, &7 = 1/100 or 1,/200).
Computational efforts are scaled proportionally for problems with more random
variables (see Example 15.6.3) in one-dimensional case.

15.7 Concluding Remarks

We presented an overview of the recent developments in a stochastic inverse
problem and proposed a new approach using equation error method in this work.
Preliminary numerical results we obtained demonstrate that the equation error
approach is very efficient and delivers good quality identifications for the coeffi-
cient. However, a thorough comparison with other methods that use optimization
formulations (especially for problems in two- or three-dimensions) is necessary.
Sensitivity of the method for data with noise should be also studied carefully.
Convergent behavior of the method is observed numerically, and we note that
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any advance towards developing a rigorous error estimate for the identified coef-
ficient would be of particular importance.
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