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UNIFORMLY CONVERGENT ADAPTIVE METHODS FOR A CLASS
OF PARAMETRIC OPERATOR EQUATIONS*

CLAUDE JEFFREY GITTELSON'?

Abstract. We derive and analyze adaptive solvers for boundary value problems in which the differen-
tial operator depends affinely on a sequence of parameters. These methods converge uniformly in the
parameters and provide an upper bound for the maximal error. Numerical computations indicate that
they are more efficient than similar methods that control the error in a mean square sense.
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1. INTRODUCTION

Boundary value problems with unknown coefficients can be interpreted as parametric equations, in which
the unknown coefficients are permitted to depend on a sequence of scalar parameters. It may be possible to
interpret these parameters as random variables, in which case the solution to the boundary value problem
is a random field. In this probabilistic setting, Galerkin methods have been developed for approximating this
random field in a parametric form, see [2,5,6,15,18,27,36-38,43]. Other approaches include collocation methods,
see [3, 30, 39,40, 42] and sampling methods such as quasi-Monte Carlo, see [25]. We refer to [21, 32, 41] for
overviews.

These methods generally require strong assumptions on the probability distribution of the random coefficients.
In particular, it is often assumed that the scalar parameters, e.g. coming from a series expansion of the unknown
coefficients, are independent. This assumption is fundamental to the construction of polynomial chaos bases. To
cover the more realistic setting of non-independent parameters, an auxiliary measure is introduced e.g. in [3,30],
but this still requires quite elusive assumptions on the probability distribution.

Our goal is to compute a parametric representation of the solution that is reliable to a given accuracy on the
entire parameter domain. This is particularly useful if insufficient statistical data is available to model unknown
coefficients as random variables.
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Also, uniform convergence precludes any elusive assumptions on a probability distribution since it implies
mean square convergence with respect to any probability measure on the parameter domain, in particular with
respect to whatever distribution is deemed physical. A reliable parametric representation could be combined
with Monte Carlo sampling in order to compute probabilistic quantities. Instead of solving the boundary value
problem independently at every sample point, one can evaluate the parametric representation of the solution,
which is generally much faster, see e.g. [39].

We consider equations with linear operators that depend in an affine manner on a sequence of scalar parame-
ters. Such parametric operators arise if one or multiple coefficients in a boundary value problem are expanded in
a series. We assume that each scalar parameter lies in a bounded interval. For unbounded parameter domains,
uniform convergence of polynomial approximations can generally not be expected.

The main difficulty in applying stochastic Galerkin and other spectral methods is the construction of suitable
spaces in which to compute approximate solutions. In [23,24], we suggest adaptive methods based on techniques
from the adaptive wavelet algorithms [9,10,16,19]. We use an orthonormal polynomial basis on the parameter
domain in place of wavelets. An arbitrary discretization of the physical domain can be used to approximate the
coefficients of the random solution with respect to this basis.

In order to ensure uniform convergence in the parameter, we deviate a bit further from adaptive wavelet
methods, which are formulated in a Hilbert space setting. We follow the approach in [10,24], which is based on
applying an iterative method directly to the full parametric boundary value problem. Individual substeps of this
iteration, such as application of the parametric operator, are replaced by approximate counterparts, realized by
suitable adaptive algorithms. These keep track of errors entering the computation, ensuring convergence of the
algorithm, and providing an upper bound on the error of the approximate solution.

In Section 2, we study parametric operator equations in an abstract setting. We show that the parametric
solution depends continuously on the parameter for arbitrary parameter domains under mild continuity assump-
tions on the operator and right hand side. Consequently, the solution is uniformly bounded if the parameter
domain is compact.

In the setting that the operator has a dominant nonparametric component, we derive a perturbed stationary
linear iteration, which forms the basis for our adaptive method. A similar iteration is proposed in [1,21]. We also
present an illustrative example for a parametric boundary value problem which motivates the affine dependence
on a sequence of parameters that we later assume.

Our method is formulated on the level of coefficients with respect to a polynomial basis. In Section 3, we
apply the Stone—Weierstrass theorem to show that continuous functions can be approximated uniformly by
polynomials in an infinite dimensional setting. We construct suitable polynomial bases, and represent a class of
parametric operators in these bases.

We present our adaptive method in Section 4. A vital component is an adaptive routine for applying the
parametric operator, which is discussed in Section 4.1. In Section 5, we present a variant of our adaptive solver
which has the potential to reduce the computational cost while maintaining the same accuracy.

In Section 6, we apply these adaptive solvers to a simple model problem. Numerical computations demonstrate
the convergence of the algorithms and compare them to the adaptive methods from [23,24]. We compare observed
convergence rates to a revised form of the approximation results [11,12].

2. PARAMETRIC OPERATOR EQUATIONS

2.1. Continuous parameter dependence

Let V and W be Banach spaces over K € {R,C}. We denote by W* the space of bounded antilinear maps
from W to K, which are just the linear maps if K = R, and by £(V,W*) the Banach space of bounded linear
maps from V to W* with the operator norm |-||;,_,y .. Similarly, £(V') denotes the space of bounded linear
maps from V to itself, which constitutes a Banach algebra whose multiplicative group consists of all invertible
bounded linear maps on V.
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Let I" be a nonempty topological space, such as any nonempty subset of R™, or, as we shall later assume, the
infinite-dimensional cube [—1,1]>°. A parametric linear operator from V' to W* with parameter domain I" is a
continuous map

A: T — L(V,IV"), y— Ay). (2.1)

For a given f: I' — W™, we are interested in determining u: I" — V such that

Aluly) = fly)  Vyel. (2.2)
Assumption 2.A. A(y) is bijective for ally € T'.

By the open mapping theorem, bijective continuous linear operators have continuous inverses, and thus As-
sumption 2.A implies that A(y) is boundedly invertible for all y € I'. The map y — A(y) is continuous by
definition, but no continuity assumptions are made on y +— A~!(y). The following theorem hinges on the fact
that continuity of y — A~1(y) follows from continuity of y — A(y) with no further assumptions.

Theorem 2.1. FEquation (2.2) has a unique solution w: I' — V. It is continuous if and only if f: ' — W* is
continuous.

Proof. By Assumption 2.A, (2.2) has the unique solution u(y) = A(y)~'f(y). If y +— u(y) is continuous, then
since y — A(y) is continuous by definition, it follows that y — f(y) is continuous because

mult: L(V,W*) xV — W* mult(T,z) =Tz,

is continuous, and f(y) = mult(A(y), u(y)) is a composition of continuous maps.

If y — f(y) is continuous, then the same argument shows that y +— u(y) = mult(A(y) ™!, f(y)) is continuous,
provided that y +— A~!(y) is continuous. To show this, we select a boundedly invertible D € L(V,W*); for
example, D could be equal to A(y) for some y € I'. Then y +— D~ A(y) is a continuous map from I" into L(V).
By the abstract property [26], Proposition 3.1.6, of Banach algebras, the map T + inv(T) := T~! defined on the
multiplicative group of £(V) is continuous in the topology of £(V). Therefore, y — inv(D 1 A(y)) = A(y)~'D
is continuous, and multiplying from the right by the constant D~1!, it follows that y — A(y)~! is a continuous
map from I" to L(W*, V). O

Example 2.2. Assumption 2.A is assured to hold if A(y) is a perturbation of a boundedly invertible D €
L(V,W*), i.e.

Aly) =D+ R(y), yelT, (2.3)
with a continuous y — R(y) € L(V, W*) satisfying
||D*1R(y)||vﬂv <v<1 Yy € I. (2.4)
Then A(y) can be decomposed as
A(y) = D(idy +D"'R(y)), ye I, (2.5)

and consequently, using a Neumann series in £(V') to invert the second factor,

Aly)~t = (Z (—D—lR(y))”> D', yel (2.6)

n=0

In this setting, due to (2.4)—(2.6), the parametric operators A(y) and A(y)~! are uniformly bounded,

AWy —w- < IDlly - (L+7) Yy el (2.7)
D[
[A@) - Ly < % VyeT. (2.8)
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A sufficient condition for (2.4) is

~y
IRy —we < 75—
VW HD

T Vyel (2.9)
||W*—>V

with v < 1. Equation (2.9) does not depend on the precise structure of the operators D=1 R(y). Therefore,
Assumption 2.A is always satisfied if the parametric component R(y) of A(y) is sufficiently small.
Assumption 2.B. I' is a compact Hausdorff space.

For example, I" may be any compact metric space, any closed bounded subset of R™, or any cartesian product
of such sets.

Lemma 2.3. There exist constants ¢,¢ € R such that
AWy - < € and HA(y)_lHW*_)V <é Yy er. (2.10)

Proof. By assumption, the map y +— A(y) is continuous. As shown in the proof of Theorem 2.1, y — A(y)~! is
also continuous. Consequently, the maps y — ||A(y)|l,,_ - and y — ||A(y)_1 ||W*HV are continuous maps from
I’ into R. Since I' is compact by Assumption 2.B, the ranges of these maps are compact in R, and therefore
bounded. O

For any Banach space X, let C'(I'; X') denote the Banach space of continuous maps from I" to X with norm
loll oy = maxo@)ly v e CI3X). (2.11)
yel’
For any Borel probability measure m on I', p > 1, and any v € C(I"; X),

loll e (rix) < 0l rx) (212)

and equality holds in (2.12) e.g. if 7 is a Dirac measure at a maximum of |v|| . Consequently, estimates in
C(I'; X) carry over to LP(I'; X) for all 7, although they may be too conservative for any particular 7. In what
follows, we abbreviate C'(I") :== C(I"; K).

Corollary 2.4. The operators

A: C(O V) = C(T, W), v [y— A(y)v(y)) and (2.13)
AT O = C(I3V), g [y Aly) " 9(y)] (2.14)

are well-defined, inverse to each other, and bounded with norms || Al < ¢ and H.Ale <é.
Proof. The assertion is a direct consequence of Theorem 2.1 and Lemma 2.3. O

2.2. A perturbed linear iteration

We consider the setting of Example 2.2, i.e. A is a sum
A=D+R (2.15)

with D: C(I';V) — C(I;W*) of the form (Dv)(y) = Dv(y) for a boundedly invertible D € L(V, W*), and
R: C(I'; V) — C(I'; W*) satisfies

D7 Rl <y<L (2.16)

Vv)—C(I5V)
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Condition (2.16) implies that D=1 A can be inverted by a Neumann series in C'(I'; V), and
1

H(D_l‘A)_lHC(F;V)—>C(F;V) = m (2.17)
Therefore, for any f € C(I'; WW*), the solution u of the operator equation
Au = f (2.18)
is the limit of the sequence (ux)32, with arbitrary ug € C'(I'; V') and
ug =D '(f —Rux_1), keN. (2.19)

This iteration effectively computes truncated Neumann expansions of D~' A applied to D~'f. We general-
ize (2.19) by allowing errors in the computation of f, the evaluation of R, and the inversion of D.

Let 4 € C(I';V) be an arbitrary approximation of u with a known upper bound dy for the error
lu = tollc(p,y)- For example, if 49 = 0, we may set

D7 .
do = % Hf“C(F;W*) : (2.20)

We define the approximations uy together with error bounds §; recursively through
ok = (a+ B+ 7)0k-1 (2.21)
with parameters a, 3 > 0, and @, may be any element of C(I'; V') with
[ar = D7 gkl ¢ vy < A1 (2.22)
for some g € C(I'; W*) satisfying
gk = (f = Rin—1)llerapey < B0t | D™y - (2.23)
Theorem 2.5. If a+ 5 <1 —+, then 4y — u in C(I';V), and
lu =kl <0k = (@+B+7)"0  VkeNo. (2.24)
Proof. Since Du = f — Ru,
u—1, =D f—Ru) =D f — Rap_1) + D (f — Rik—_1 — gr) + D gp — s
By triangle inequality,
lu =@kl rvy < ||D71R(“ - ﬂk*1)||C(F;V) T HDilHW*Hv llg = (f = Ritn—1)llc.raw+)
+||ak - D_lngC(r;v)
<Tlu = te-1lle vy + BOk—1 + adp—1,
and the claim follows by induction using o + 5 + v < 1. g

Remark 2.6. Theorem 2.5 uses a priori known quantities 6 = (a+ 8+ 7)*dy as upper bounds for the error at
iteration k € Ny. However, better estimates may be available or computable during an iteration. The residual
at iteration k € Ny is given by

ri = f— At = A(u — ag) € C(I W) (2.25)
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Since A is invertible by a Neumann series,

1
<

flu— akHC’(F;V) < HA_1’|C(F;W*)_>C(F;V) ”rkHC(F;W*) “1—~ HD_lHW*—>V “T’f”C(F;W*) ' (2.26)

Therefore, if it is known that |[rk| o (r.yy+) < pk, we also have the upper bound

. 1
b = T [E22 | —" (2.27)

of [|u — || (p,y) for all k € N.

2.3. The parametric diffusion equation

As an illustrative example, we consider the isotropic diffusion equation on a bounded Lipschitz domain G ¢ R?
with homogeneous Dirichlet boundary conditions. For any uniformly positive a € L°°(G) and any f € L?(G),
we have

=V (a(z)Vu(x)) = f(z), z€G, ux)=0, ze€dq. (2.28)

We model a as a parametric coefficient, depending affinely on a sequence of scalar parameters in [—1,1]. For
the compact parameter domain I" := [—1,1]*°, we have

a(y,z) = a(x) + Y ymam(®), y=Ym)pmey €T (2:29)

Thus the parameters y,, are coefficients in a series expansion of a(y,z) — a(z). We note that the essential
assumption on the parameters y,, is that they are bounded; any bounded parameters can be shifted and scaled
to be in [—1, 1], preserving the structure of (2.29).

We define the parametric operator

Aly): HY(G) — H HG), v+ =V -(a(y)Vv), yeT. (2.30)

By linearity, we can expand A(y) as

A(y) =D+ R(y), Ry)=> ymBm VyeT, (2.31)
m=1

for

D: H}(G) - HYG), v+ —V-(aVv),
Ry: HY(G) - HYG), v+ —V-(a,nVv), meN.

Note that ”RmHHé.(G)HH—l(G) < llamll (g, and thus convergence in (2.31) and (2.29) is assured if the sequence
(llamll o< (cy)m=1 is summable.
Assuming that a is bounded and uniformly positive, the operator D is invertible with
1o~

—1
1 e
||H_1(G)HH5(G) < (ez&ggfa(ac)) . (2.32)
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3. POLYNOMIAL EXPANSION

3.1. Uniform approximation by polynomials in infinite dimensions

We consider polynomials on the compact domain I := [—1,1]*°. We denote a generic element of I" by
Y= Um)m=1-
For any finite set F' C N, let Pp(I") denote the vector space of polynomials in the variables (Y., )mer. Then
P() = |J Pr) (3.1)
FCN
#F<oco

is the vector space of polynomials on the infinite dimensional domain I". The following statement is a direct
consequence of the Stone—Weierstrass theorem, see e.g. [31,34].

Theorem 3.1. The space P(I") is dense in C(I).

A Banach space X is said to have the approximation property if, for every compact set K C X and every
€ > 0, there is a finite rank operator T' € £(X) such that

|t —Txl|y <€ VrelkK. (3.2)

We recall that every space with a Schauder basis has the approximation property since T' can be chosen as

N e}
Tx = Z Tpen for T = Z Tnén, (3.3)
n=1 n=1

for a sufficiently large N depending on K, where (e,)52; denotes the Schauder basis of X, i.e. every x € X
has a unique expansion of the form (3.3). In particular, every separable Hilbert space has the approximation
property since orthonormal bases are Schauder bases.

Theorem 3.1 extends to functions with values in X under the assumption that X has the approximation
property. For any finite set F' C N, let Pr(I'; X) denote the vector space of polynomials in the variables
(Ym)mer with coefficients in X. As in (3.1), we define

P X)= |J Pr(l;X). (3.4)

FCN
#F<oco

Theorem 3.2. If X has the approzimation property, then P(I'; X) is dense in C(I'; X).

Proof. Let f € C(I'; X) and € > 0. Since I is compact, K = f(I') C X is compact, and thus there is a finite
rank operator T' € £(X) such that (3.2) holds. We write T as

Ty = Zn: bi(z)a;
i=1

with ¢; € X* and z; € X, scaled such that ||z;||y = 1. Since each of the maps 1; o f is in C'(I"), Theorem 3.1
implies that there is a polynomial p; € P(I") with |p;(y) — ¥ (f(y))| < €/n for all y € I'. Consequently, for all
yel,

Hf(y) - sz(y)%

i=1

<F@) = TF)x + > [0i(F @) — pi@)| llzillx < 2e. O
1=1

X
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3.2. Polynomial systems in infinite dimensions

Let (P,)22, be a sequence of polynomials on [—1, 1] satisfying Py(§) =1, Pi(§) = £ and
EPy(§) = T Pa1(§) + 7, Pmi(§)  VneN (3.5)

for all ¢ € [~1,1]. In particular, it follows by induction that P, is a polynomial of degree n. We define 74 := 1
in order to achieve £Py(&) = mj P1(€).
For example, P,(§) =&™ if mr;f =1 and 7, =0 for all n € N. If 7, and 7, are given by

1 1
== and T, == (3.6)

T =5 nT Y

S+
|

then (P,)22, are Chebyshev polynomials of the first kind. Alternatively, the values
I n+1 . n

= d =
™ =5, 1 M T =

(3.7)

lead to Legendre polynomials. More generally, identities of the type (3.5) follow from recursion formulas for
families of orthonormal polynomials with respect to symmetric measures on [—1, 1], see e.g. [20,35].
In all of the above examples,
P, (&) <1 V¢e[-1,1], Vn € Ny. (3.8)

We assume that the polynomials (P,)52, are scaled in such a way that (3.8) holds.
We define the set of finitely supported sequences in Ny as

A= {peNy; #suppu < oo}, (3.9)

where the support is defined by
supp p = {m € N pi, #0}, p €Ny (3.10)

Then countably infinite tensor product polynomials are given by

(o)
(Piueas Pu= Q) Puny peA (3.11)
m=1

Note that each of these functions depends on only finitely many dimensions,

Pu)=[[ P )= [ Punlum), nea, (3.12)

meEsupp [

=

since Py = 1.

Proposition 3.3. If X is a Banach space with the approzimation property, then for any f € C(I'; X) and any
€ > 0, there is a finite set = C A and x, € X, p € E, such that

max fW) =Y wuPuy)|| <e (3.13)
peEE x

Proof. The assertion follows from Theorem 3.2 since (P,)uca is an algebraic basis of the vector space
P(I; X). O
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3.3. Representation of a class of parametric operators

Let V and W be Banach spaces. Motivated by Example 2.2 and (2.31), we consider I' = [—1,1]* and
operators A: C(I'; V) — C(I'; W*) of the form A = D + R with (Dv)(y) = Dv(y) for a boundedly invertible
D e L(V,W*) and

= Z ymBmv(y), yel, veCI;V), (3.14)
for R, € L(V,W*) satistying

ZI "Ry <7< 1. (3.15)

We note that these assumptions imply (2 16) Truncating the series in (3.14), we approximate R by
M
(Rianv)(y ZymRmv , yel, velC(IV), (3.16)
m=1

for M € N, and R[O] =
Lemma 3.4. For all M € Ny,

oo

IR = Rpnllorwy—o@mwe) < Y Rl gy - (3.17)
m=M++1

In particular, Rjpy — R in L(C(I;V),C(IWF)).
Proof. For any M € Ny, v € C(I';V) and y € I, since |y.,| <1,

(o) (o)
[(Ro)®) = Rpn )Wl < D Nyl 1Rmo@llw < D I Rmlly g olle vy
m=M+1 m=M+1
Furthermore, (3.15) implies that (R.,)men € £1(N; L(V, W*)). O

According to the following statement, Ry, maps P(1';V) into P(I'; W*). We determine the coefficients of
Riav in terms of those of v € P(I; V) with respect to a polynomial basis (P,),c4 from Section 3.2.

Lemma 3.5. For any M € N and any v € P(I'; V), represented as
= Z Uﬂpu(y)a Y S F’ (318)
HeEE

for a finite set = C A, Rippv € P(I'; W*) has the form

(Run)y) = ) ZRm% T Puten @) + 70 Puen () y €T, (3.19)

peEE m=1
where €y, € A is the Kronecker sequence (€m)n = Omn, and we set P, =0 if any p,, <0.

Proof. By the definitions (3.16) and (3.18),

R[M]U Z ZRmUuym 7 )

peEE m=1
Equation (3.5) implies
ymPu(y) = 7T+ o Puten W) + 70, Pu—e,, (y)- U

Combining Proposition 3.3, Lemmas 3.4 and 3.5, one can represent Rv as a limit of terms of the form (3.19)
for any v € C(I'; V'), provided that V has the approximation property.
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4. A UNIFORMLY CONVERGENT ADAPTIVE SOLVER

4.1. Adaptive application of parametric operators

We consider operators R of the form (3.14). For all M € N, let ég a be given such that

||R — Ry ||C’(F;V)HC(F;W*) S ER,M- (4.1)
For example, by Lemma 3.4, these bounds can be chosen as
ER,M = Z [ R llv vy s (4.2)
m=M+1

or as estimates for these sums. We assume that (ér,ar)37_, is nonincreasing and converges to 0, and also that
the sequence of differences (€r,ar — €r,ar+1)37_o is nonincreasing. For (4.2), the latter property holds if R,, are
arranged in decreasing order of || Ry, ||y _ -« -

Alternative values for ey are provided by the following elementary estimate, which is a direct consequence
of Lemma 3.4, see [23], Proposition 4.4.

Proposition 4.1. Let s > 0. If either
[Rmlly e < 86ms(m+1)7°""  VmeN (4.3)
or the sequence (|| Ry _ -+ )=y is nonincreasing and

00 . s+1
(Z [ R &iw*> <OR.s (4.4)

m=1

then
—S8
IR =R ll e (rovy—c (rawe) < Oros(M +1) VM € Np. (4.5)
A fundamental concept in the construction of the present adaptive application routine is that, given a vector,
more effort should be invested into coefficients of large magnitude than into coefficients with small magnitude.
This suggests sorting the coefficients as a first step, but exact sorting is an unnecessary luxury. We allow for an
approximate sorting routine.

Given a vector w = (w,)ea € (1(A), let
Ay = {ue As fwyl € @77 w2777 0]l | (4.6)

for all p € N, and let wy,y = (wy)uea, denote the restriction of w to A,. The original vector w can be
reconstructed as the sum of all wy,,, where each wy,, is extended to A by zero on A\ A,,. The first few of these
sets are constructed by the routine

BucketSort|w, €] — (Ap);::l, (4.7)

which ensures a tolerance of € in £*(A) for the approximation w =~ wyyy + -+ + wypy by choosing P as the
smallest integer with
277 |wl| oo 4y #sUPP W < €, (4.8)

see [4,16,19,28]. By [19], Remark 2.3 or [16], Proposition 4.4, the number of operations and storage locations
required by a call of BucketSort|w, €] is bounded by a multiple of

# suppw + max(L, [log (]| 1) (# suppw) /)], (4.9)
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which is less than the computational cost of exact comparison-based sorting algorithms.
Let v = (v,) e be a finitely supported sequence in V', indexed by A. Such a vector represents a polynomial
ve P V) by
’U(y) = Z ,UHP,U«(y)a y € Fv (410)

peEsuUpp v

where suppv = {pt € A; v, # 0} is a finite subset of A by assumption. Due to the normalization (3.8),

Iolloqry =maxlo@lly < 3 loally = 19l ) - (4.11)
peA

The routine Applyy[v,€] adaptively approximates Rv for v € P(I;V) in three distinct steps. First, the
elements of the coefficient vector v of v are grouped according to their norm using BucketSort. This already
discards indices p € A, for p > P with P as above. As this truncation may be too conservative, further sets 4,
are discarded, and the final partitioning of v has a truncation error of at most ¢ < ¢/2.

Next, an approximation R,) of R is assigned to each segment vy, = (vu)uea, of v. The construction
of the parameters (Mp)f,=1 is iterative and employs a greedy strategy to minimize the cost while ensuring an
accuracy of e — 6. Until an estimate of the error reaches this tolerance, the algorithm repeatedly selects an M,
with a maximal ratio between the reduction in the error bound caused by incrementing M,,, and the additional
cost of this refinement, and increments this M, by one.

Finally, the operations selected in the previous two steps are performed, i.e. for each p, Raz,) is applied to
v{py- Bach multiplication R,,v, is performed just once, and copied to the appropriate entries of z. Then the
polynomial

2y = Y zPuly), yel, (4.12)

HESUpp 2

is an approximation of Rv with error at most e.

Algorithm 1. Applyy (v, €] — 2

€
(Ap);,):l «—— BucketSort |:(H’U.U‘||V)/—L€A7 ?]

forp=1,...,P do vy, «— (U,u),ueA,,
4

v _Zv{p}

p=1

Compute the minimal £ € {0,1,..., P} s.t. § :==éro

<€

-2
(A V)
forp=1,...,/do M, +—— 0

while Zf;:l E€R, M, Hv{p}Hel(A;V) >e—4§ do

,,,,,

| Mg — My+1
z:(zu)u€A<_0

forp=1,...,¢4 do
forall ;1 € A, do
form=1,...,M, do
w +— Ry

+
Zptem ¢ Zutem T Tppy, W

if pm > 1 then z,—c,, «— 2u—c,, + 7., W
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Proposition 4.2. For any € > 0 and any v € P(I'; V) with coefficient vector v as in (4.10), Applyx[v, €]
produces a finitely supported z € £*(A;W*) such that

¢
#suppz < QZMP#Ap (4.13)
p=1
and the polynomial z € P(I'; W*) from (4.12) satisfies

¢
IRv = 2llc (=) <0+ Z R, M, HU{P}HZl(A;V) <¢ (4.14)
p=1

where 0 < €/2 and M, refers to the final value of this variable in the call of Applyg. The total number of
products Ry,v,, computed in Applyy (v, €] is Zf;:l My#A,.
Proof. For each u € A,, Rpyv, is computed for m = 1,..., M,, and passed on to at most two coefficients
of z. This shows (4.13) and the bound on the number of multiplications. Since |R||c(r.v)—c(rmw+) < €r.0,
using (4.11),

_ _ €
[Rv — Rw”c(r;w*) <érpolv— U)Hc(r;w) <érpolv— w”el(/x;v) =0< bR

where w = 22:1 vpy and w is the polynomial (4.10) with coefficients w. For allp = 1,..., £, let v,y € P(I'; V)
denote the polynomial with coefficients v(,;. Due to (4.1) and the termination criterion of the greedy subroutine
in Applyg,

L L L
Y IRvy = Rivog o) < D rot, [0 lle iy < D8Rty [0l anr) S €6
p=1 p=1 p=1

The assertion follows since z = 22:1 Rn,)Vip}- g

Remark 4.3. By Proposition 4.2, the cost of Applyy is described by Z£=1 M,#A,, and up to the term ¢ from
the truncation of v, the error is bounded by

14
Z ER,M, H'U{P}Hzl(/l;v) : (4.15)
p=1

Due to the assumption that (ég a — €r,m+1)37_o IS nonincreasing, the greedy algorithm used in Applyy to
determine M, is guaranteed to minimize Zﬁ=1 Mp,#A, under the constraint that (4.15) is at most € — 4.

4.2. Formulation of the method

The adaptive application routine from Section 4.1 efficiently realizes the approximate application routine of
the operator R, which is a crucial component of the perturbed linear iteration from Section 2.2. We assume
that polynomial approximations of the right hand side f € C(I';W*) in (2.18) are available with arbitrary
precision. By Theorem 3.2, such approximations are guaranteed to exist if W* has the approximation property.
We assume that a routine

RHS[e] — f (4.16)

is available which, for any e > 0, returns a finitely supported f = (f,)yea € £2(A; W*) with
—f <e for Fly) = f,P,(y), yel. 417
] Sy =3 FP), v (4.17)

Of course, RHS; is trivial if f does not depend ony € I'.
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Furthermore, let Solvep be a solver for D such that for any g € W* and any € > 0,
Solveplg, €] — v, ||v— D_lgHV <e (4.18)

For example, Solvep could be an adaptive wavelet method, see e.g. [9,10,19], an adaptive frame method, see
e.g. [13,14,33], or a finite element method with a posteriori error estimation, see e.g. [7,17,29].

A realization of the iteration from Section 2.2 using the above approximations is given in SolveDirect s.
We write uy, u. and gy for the polynomials with coefficients uy, u. and gy, respectively. The initial values can
be set to

@y =0 and & :=1-)"" D7y IFlormwe - (4.19)

Note that d is an upper bound for the initial error ||u — aOHC(F;V)’ The argument € is the target accuracy of the
algorithm, and ~y is the upper bound on R from (3.15). The parameters 5y, #1 and « distribute the admissible
error per iteration among the various approximations within the algorithm, such as the application of R and
the inversion of D. Ranges for these parameters are given in Theorem 4.4.

Theorem 4.4. For any € > 0 and any ug € P(I; V), if ||lu — 110||C(F;V) < dg, >0, By, 01 >0 and o+ [y +
B1 47 <1, then SolveDirecty ¢[to, do, €, o, Bo, 51, 7] terminates with u. such that

|lu — UEHC(F;V) <ée<e (4.20)
Furthermore, for all k € N reached in the iteration,

lu = il oy < min(Sk, 0k) < (@ + Bo + 1 +7)"do. (4.21)

Algorithm 2. SolveDirect4, ¢[to, do, €, &, Bo, B1,7] — [We, €
for k=1,2,... do

m— St D

gk = (gr.u)ner < RHSf[Bonr] — Applyp [Gk—1, B17k]

Cr «— adp—1(#suppgr)

forall p € supp gr do Gy, <— Solvep|[gi,u, Ck

Up —— (ﬁkyu)ue/l

Se-r— (1= (k= @l agyy + (@ + Go + 51)8k1 )

O «— (av+ Bo + P1)dk—1 + ymin(dx—_1, 5k-1)

if 0 < e then break

Ue — 'l~l,/c

€ «— O

Proof. We show that for all k € N, B
llu— ﬁkHc(F;V) < min(6, Og).-

Let [u — te-1llo(ryy < min(8x_1,0x_1). Then as in the proof of Theorem 2.5, since Du = f — Ru,
u— Uy = 'Dil(f — R’LL) — 'Dil(f — 'Rﬂkfl) + 'Dil(f — Rij—1 — gk) + 'Dilgk — Up.
Due to (2.16),

D' (f —Ru) =D '(f — Rak_l)”C(m) = |[D7'"R(u — ak_1)||c(r;v) < ymin(Sp_1,0p_1).-
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Furthermore, using HD* = HD* Proposition 4.2 and (4.17),

1HC(F;W*)—>C(F;V) 1”W*—>V’

D (f — Ritg—1 — gk)HC(F;V) <D™y Bome + Bumk) = (Bo + B1)0k—1.
Finally, due to (4.11), (4.18) and (; = ad_1(#suppgx) *,

D~ g — ﬂkHC(F;V) < Z adp_1(#suppgr) ' = adp_1.
KESUPP gk

By triangle inequality, these estimates imply
lu — |l ooy < ¥ min(dr—1,0,-1) + (8o + 61)dk—1 + adk—1 = .

The residual at iteration k is 1 := f — Aar = A(u — ay). We observe that by (2.17),

b

lu =Gl rvy < [|OTATD %]l o) < 11—«

HDil’rkHC(F;V) :

Furthermore, D~ '7;, can be approximated by known quantities since, similarly to above,
Hak’-i-l - ak’ - D_1Tk|‘c(1—~;v) = Hak’-i-l - D_l(f - Rak)|‘c(1’*7v) S (Oé + ﬁo + ﬁl)dk'

Consequently, using (4.11),
_ 1 - - -
||’LL — ukHC(F;V) S —1 — (||Uk+1 - uk“C(F;V) + (CE + 50 + ﬁl)(sk) S 5k~

Equation (4.21) follows since dx < (a4 Bo + 01 + 7)0k—1- O

Remark 4.5. The error bounds in SolveDirecty ; can be improved if each of the subroutines RHS;, Applyy
and Solvep returns an estimate of the error it attains. These values can replace adx—1, Bodk—1 and (1051 in
the definitions of d;_1 and Jy. For better legibility, we refrain from making this explicit.

4.3. Comparison to existing methods

Other methods based on the iteration from Section 2.2 have been suggested. The approach is mentioned
in [21] and was analyzed in [1] for the parametric diffusion equation from Section 2.3. In [1], the series (2.29)
is truncated to K terms, and subsequently M steps of the iteration (2.19) are performed. The errors due
to these two approximations are analyzed individually, neglecting spatial approximation errors. Because its
computational cost scales as K™, this method is only feasible for very small M if K is moderately large.
In order to accelerate convergence, the authors suggest to decompose the parameter domain I" into multiple
regions, and to apply (2.19) separately in each.

The method SolveDirecty y follows a different strategy. The perturbation in Section 2.2 of the itera-
tion (2.19) allows for the very flexible truncation strategy of (2.29) in Applyy. Compared to a static truncation
at K terms, this avoids unimportant components R,, of R early in the iteration, but activates them as they
become relevant. This leads to a much sparser representation of u, and also prevents superfluous iterations from
being performed after the iteration has converged beyond the truncation error.

In conjunction with its adaptive structure, SolveDirect 4,y provides an upper bound for the error in C'(I'; V).
A similar method with control of the error in L2(I"; V) for a suitable probability measure m on I is analyzed
in [24], and other adaptive strategies are presented in [8,23]. Another adaptive method is presented in the
following section.
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5. ALTERNATING SUBSPACE CORRECTION

5.1. Motivation

By (3.14) and (3.16), if v € C(I';V) is an even function, i.e. v(—y) = v(y), then Rv and Rpyqv are odd
functions, i.e. v(—~y) = —v(y). Similarly, if v is odd, then Rv and Rpsv are even. Since D does not depend on
y, Dv is even if v is even, and odd if v is odd.

Let [n] := n + 2Z denote the equivalence class modulo two of n € Z, i.e. [n] = [m] if n —m is even.
The right hand side f € C/(I'; W*) of (2.18) can be divided into even and odd parts as f = 0 + £l for

1 1
) =5+ f=y)  and ) =S (f) - (). (5.1)
Then the iteration (2.19) is equivalent to uj = uLk] + ugf_l] for
ugf] =D (M~ RuLk__ll]) and uLk_l] =D (- Rugfll). (5.2)

We note that uLk] only depends on ugf__ll] and u

of these iterations, say

(k]

Lk_l] only depends on u;_,. We can therefore perform just one

uLk] =D ! (f[k] - Rugtlll), (5.3)

] (k—1]

Ty
For polynomials v € P(I"; V), the separation into even and odd parts carries over to the coefficients of v in
V. We define the index sets

and approximate u by uLk instead of wuy.

A= { e A5 )] = o)}, nez, (5.4)

where || = [[p]l 1 gy)- Then
A=Al A0, (5.5)

We call € A even if € A and odd if e Al

Remark 5.1. A finitely supported sequence (v,,),ea defines a polynomial function

v(y) = Y vuPuly), yeT. (5.6)
peA

The function v is even if and only if v, = 0 for all € A and odd if and only if v, =0 for all € Al since

P, is even for p € Al and odd for p € Al and the representation (5.6) is unique.

5.2. Formulation of the method

We assume that routines RHSEP] and RHSE}] are available similar to RHSy from (4.16) to construct approxima-

tions of fI% and f[U from (5.1), such that the approximations of f[°! are even and those of fl! are odd.

The method Applyg from Section 4.1 already respects even and odd functions in the sense that if v in
z = Applyx[v, €] is supported in Al then z is supported in A+
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Algorithm 3. SolveAlternateAvf['&[:ll],5_1,e,a,ﬂo,ﬂl,fy] — [ue, €
for £ =0,1,2,... do

me— der [k
(K]

k] ~ [k—
9 = (Gr) peatr) < RHSEc [Bok] — Apply [y ", Bimk]
G —— adk— 1(#Suppg[ -t

forall 1 € suppgk I'do U, <— Solvep|gk,u, Ck]
= [k]
U,

— (k) e atr)
O0p — (a+ Bo+ 1+ 7)0k-1
if 6;_1 + 0 < € then break

]

u. (_u[k 1]+u[k
€ — Ok— 1+5k

Asin (5.1), let
(u(y) + (=1)*u(-y)), (5.7)
such that u = ul*~1 4+ u[* for any k € Z.

Theorem 5.2. For any € > 0 and any finitely supported 11[:11] e ALY if a4+ By + B4+ < 1 and

Hu[—l] — 12[:11] HC(F " < 6_q, then SolveAlternateAJ['&[:ll], d_1,€,a, Po, B1,7] terminates with u. such that

lu—telloryy €< e (5.8)

Furthermore, for all k € N reached in the iteration,

Hu ay, HC(F;V) <O <(a+0Bo+L1+7)""0_1. (5.9)

Proof. Since DulFl = fIFl — Rylk=11
ultl — @l = D=1 (f I — Ra=1) - D () — R ) + D - Rl — gl + D — .
Due to (2.16),

Hfol(f[k] — RulF1y — (g Rﬂgck;l])H <~ Hu[kfl] [k 1] H

criv) — c(I;V)

(k]

By definition of g -, using ||D ||D

1||C’(I" W*)—=C(I;V) 1||W*~>V’

HD (fI — Ru[k 1] g,[gk])H <D ype v Bomk + Bumk) = (Bo + Br)0rk—1.

C (V)
Also, by (4.18),

HD Lol _ lH] < 3 adia(#swpgl) Tt = adit.

k
pesupp QL !

_ [k
< H(D 19k’,u)u - uL]

HC(F;V) 2H(A;V)

Combining these estimates leads to

Hu[k]—ﬁLk]H < (a+ Bo + B1)dk— 1+’YH =] — N[k HH

c(rsv) crvy

Consequently, if Hu[kﬂ] ~[k 1]H

< dp_1, then Hu[k — 1y, Lk] H < O, and (5.9) follows by induction.

c (V) c(;v)
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By triangle inequality, since ue = ﬂgf:ll] + ﬂLk] for the final value of £ in SolveAlternatey, s, uc satisfies

- k1
lu = tello vy < H“[k - “L%lu

+Hu[k] —aL’“]H <0pq+0,=e<e 0

c(;v) vy

Remark 5.3. As in Remark 2.6 the error bounds ¢ can be refined using an approximation of the residual
analogously to SolveDirect 4 . As in the proof of Theorem 4.4, it follows that

[ @ wah| < ([l - al

c(I;V) 1 - +(a+50+ﬁ1)(5k71 +5k:)) (510)

2L (A V)

~[K]

This term can be used as an alternative upper bound for each of the error components Hu[k] — Uy, and

HC(F;V)
k—1] _ ~[k’—1]H
u U
H =1 leavy B
we expect it to be less useful than the bound ¢; in SolveDirect 4 ¢.

. However, since it applies to the total error instead of directly to the even or odd part,

Remark 5.4. Comparing the convergence estimates (4.21) and (5.9), it appears that the two numerical solvers
SolveDirect 4 ¢ and SolveAlternatey s converge at the same rate. Therefore, since the latter method updates
only half of the solution vector in each iteration, it should be roughly twice as efficient. However, Remark 5.3
suggests that SolveDirect 4,y may provide a sharper bound for the error. It is not clear a priori which of these
effects is more significant; numerical computations presented in Section 6.3 indicate that the two solvers are
equally efficient.

6. NUMERICAL COMPUTATIONS

6.1. A model problem

We consider as a model problem the diffusion equation (2.28) on the one dimensional domain G = (0, 1). For
two parameters k and -, the diffusion coefficient has the form

1 1
aly,x) =1+ - Z Ym % sin(mrzx), x€(0,1), yel =[-1,1]>, (6.1)
m=1

where c is chosen as
=1
= —, 6.2
c 7;::1 — (6.2)

such that |a(y,z) — 1| is always less than . We set the parameters to k = 2 and v = 1/2. A few realizations of
a(y) and the resulting solutions u(y) of (2.28) are plotted in Figure 1.

On the parameter domain, we consider Chebyshev polynomials of the first kind and Legendre polynomials.
We use a multilevel finite element discretization with piecewise linear basis functions on uniform meshes. The
residual-based a posteriori error estimator from [23] is used to estimate the error in Solvep. In order to isolate
the discretization of the parameter domain, we also consider a fixed spatial discretization, using linear finite
elements on a uniform mesh of (0, 1) with 1024 elements to approximate all coefficients. We refer to these simpler
versions of the numerical methods as single level discretizations. All computations were performed in Matlab
on a workstation with an AMD Athlon™ 64 X2 5200+ processor and 4GB of memory.

6.2. Approximation rates

Approximation rates of u by polynomials on I" are proven in [11,12] for the parametric diffusion equa-
tion (2.28). These results are formulated for monomials and for Legendre polynomial bases, but extend to other
choices such as Chebyshev polynomials. The uniform ellipticity assumptions in [12] follow from (3.15).
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a(y, x)

FIGURE 1. Realizations of a(y, z) (left) and u(y,x) (right).

The main result of [11,12] is that if (a,,)5—; € P(N; L>®(G)) with 0 < p < 1, then u € ?(A; V) for the
same p. This implies
1
Ju=uxlloy) <OV, 5= -1, (63)

where uy is a best approximation of v in the span of just /N basis functions P, with coeflicients in V' and
C = |lullpp(a,1), see [12], Theorem 4.1. The proof is not constructive, however, so (6.3) provides a benchmark
for the convergence of numerical algorithms, but does not suggest a method.

For the model problem from Section 6.1, HamHLw(G) =c 'm~%, and thus p > k~! in (6.3). This implies an
approximation rate of s < k—1 =1 for k = 2 with respect to the number of active polynomial basis functions.

Spatial regularity must be taken into account in order to show convergence with respect to the total number
of degrees of freedom. By [12], Theorem 5.5, if (a,,)5S_; € ¢P(N; W1°°(@G)), then (6.3) holds with N denoting
the total number of degrees of freedom used to represent uy with e.g. piecewise linear finite elements on G. For
our model problem, this imples p > (k—1)~! and therefore s < k —2 = 0 for k = 2, making the statement void.

Remark 6.1. The argument in [12] can be refined under the combined assumption (a,,)>_, € ¢?(N; L>°(G))
and (a;,)%_; € (9(N;W1°(@G)) with ¢ different from p. Following the proof of Theorem 5.5 [12], but using ¢
only where the additional spatial regularity is required leads to a convergence rate of

~1
(6.4)

S =

+ =i~
.

1

Q=

instead of s = % — 1. For our model problem, p > k=% and ¢ > (k— 1)}, implying s < %(k —1)=1/2for k = 2.
In general, the exponents min(s,?) in [12], Theorem 5.5, can be improved to

min (Sitl ,t) (6.5)
t+ = — 7

with s as in the statement of the theorem, i.e. s = zlo — 1 for uniform convergence and s = + — % for mean square

convergence, and t denotes the spatial convergence rate, e.g. t = 1 for linear finite elements.

S =

6.3. Convergence of solvers with uniform error control

The convergence of SolveDirecty y and SolveAlternatey s is plotted in Figure 2. We use Chebyshev
polynomials on the parameter domain I', and the parameters of both methods are set to o = 1/20, 5y = 0 and

By = 1/10.
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FIGURE 2. Convergence of SolveDirecty s and SolveAlternatey s. Solid lines refer to the
error estimate dy, dashed lines are maximal errors on Is.

The solid lines in Figure 2 refer to the error estimate dj, which is an upper bound for the error in C'(I"; V).
We use Remark 5.3 to take advantage of information on the residual when determining this upper bound for
SolveAlternatey, ;. The original formulation of SolveDirect 4 already makes use of this. Markers indicate
the positions along the convergence curves at which approximations are computed.

The dashed lines represent the maximal error on a sample set I's of 64 points y in ", which is a lower bound
for the actual error. The sample set ['s is chosen as a subset of the boundary of I'. Each y € I's consists of
randomly chosen y,,, € {—1,0, 1} for m < 250 and y,,, = 0 for m > 250. Realizations of a(y) and u(y) for the first
eight points y € I's are given in Figure 1. We suppose that the maximal error on I's is a good approximation
of the maximal error on all of I".

On the left, the errors are plotted against the total number of basis functions used in the discretization. On
the right, we plot the errors against an estimate of the computational cost given by

TS (2 -1)S;+3> (20 - 1M+ Y (27— 1P, (6.6)

where S;, M; and P; denote the total number of linear solves, matrix-vector multiplications and scalar products,
respectively, computed on discretrization level j. The factor 27 — 1 is the dimension of the finite element space
on level j. The weights 7, 3 and 1 in (6.6) were determined empirically by timing the operations for tridiagonal
sparse matrices in Matlab.

We can see in Figure 2 that d; is a coarse upper bound for the actual error. Furthermore, the convergence
rate of Jy in this example is only 1/3, compared to a rate of 1/2 for the estimate of the error. This leads to an
over-estimation of the error by almost two orders of magnitude towards the end of the computation. This effect
is not visible in [22], where a larger k is used in the model problem, i.e. the series in (6.1) converges faster.

As anticipated, the error bound for SolveAlternatey s is slightly coarser than that of SolveDirecty .
However, the convergence of the two methods is very similar.

Figure 3 compares the Chebyshev basis used in Figure 2 to the Legendre basis. There does not seem to be
much of a difference between these two choices.

Figure 4 shows the convergence of the single level variants of SolveDirecty s and SolveAlternatey s that
use a fixed finite element discretization. The spatial discretization error of approximately 2 x 10~% is suppressed
in the convergence plot. The dashed lines refer to the maximal difference between the adaptively computed
parametric solutions on the sample set, and the Galerkin projections computed individually for each point
y € Is in this set. The solid lines represent the error bounds dj, which are only an upper bound for the
parametric error for single level methods, and do not capture the spatial discretization error.
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FIGURE 4. Convergence of SolveDirect 4 s and SolveAlternatey ; with a fixed finite element
discretization. Solid lines refer to the error estimate Jy, dashed lines are maximal errors on g,
compared with a finite element solution on the same level.

The single level solvers in Figure 4 simulate SolveDirecty s and SolveAlternatey, s with no spatial dis-
cretization. In this setting, a theoretical asymptotic approximation rate of 1 is shown in [11,12]. We observe a rate
of approximately 1/2 for our adaptive solvers, although the convergence rate of the error of SolveAlternatey ¢

on the sample set approaches one.

For the fully discrete system, i.e. Figures 2 and 3, the assumptions of the approximation results in [11,12]
are not satisfied, and thus no convergence is shown there. However, by Remark 6.1, [12], Theorem 5.5, can be
strengthened to show an approximation rate of 1/2. This agrees with the observed rate for the actual errors

attained by the numerical algorithms, but the computable error bounds d; converge only with rate 1/3.

6.4. Comparison to other adaptive methods

We compare the convergence of SolveDirecty ¢ to that of similar methods from [23,24], which control the
error in L2(I'; V) for a probability measure 7 on the parameter domain I". In the following, this probability
measure is always chosen in such a way that the polynomial basis (P,).ea is orthogonal. For example, for

Legendre polynomials, 7 is a countable product of uniform distributions on [—1,1].
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FIGURE 6. Convergence in L2(I"; V') of SolveDirect 4 s with Legendre polynomials. The two
versions of SolveDirect ¢ control the error in C'(I';V) and L2(I; V), respectively.

Since the solvers from [23,24] do not provide bounds for the error in C'(I'; V'), we do not consider computa-
tionally accessible error estimates such as d;. We approximate the error in C(I'; V) by the maximal error on

the finite sample set I's, as in Section 6.3, and errors in L2(I'; V') refer to the difference to a reference solution,
evaluated using Parseval’s identity.

In Figure 5, the convergence of SolveDirecty ; in C'(I'; V) is compared to an analogous method from [24],
which is set in L2(I'; V) instead of C(I'; V). We observe that the method which controls the error in C(I'; V)
converges slightly faster, although the other method also appears to converge uniformly in the parameter y € I

Surprisingly, SolveDirect 4 ; with error control in C'(I'; V) also converges faster in L2(I'; V), as shown in
Figure 6. Here, the reference solution has an error of approximately 5 x 107°, which may explain the slight
flattening of the convergence curves.

In Figure 7 the convergence in C(I'; V) of SolveDirect 4,5 with error control in C(I"; V') is compared to that
of the adaptive method SolveGalerkiny s from [23], which controls the error in the energy norm on L2(I; V).
The parameters of SolveGalerking s are chosen as in [23]. The latter method includes a coarsening step, which
ensures that the approximate solutions are sparse, i.e. for a given error tolerance in L2(I"; V), the approximate
solution constructed by SolveGalerkiny s should contain a minimal number of degrees of freedom, up to a
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FIGURE 8. Convergence in L2(I'; V) of SolveDirect 4, ¢ with error control in C'(I'; V) compared
to that of SolveGalerking, s with Legendre polynomials for the uniform distribution = on I".

constant factor. Without such a coarsening procedure, SolveDirect 4 s produces approximate solutions with
almost identical sparsity for a given error. However, the computational cost of SolveDirect4, s is two orders
of magnitude lower than that of SolveGalerking ¢. The situation is similar if the error is measured in mean
square instead of uniformly in the parameter, as shown in Figure 8.

7. CONCLUSION AND OUTLOOK

Our adaptive methods are proven to converge uniformly in the parameter, which is assumed to be in an
infinite dimensional cube. The convergence rates we observe in numerical computations presented in Section 6.3
agree with an extension of the approximation results in [11,12] for the fully discrete algorithms. In a semidiscrete
setting, the observed convergence rates are slightly lower than the approximation rates.

The comparisons in Section 6.4 indicate that, for constructing a reliable parametric representation of the
solution to a parametric boundary value problem, the adaptive methods presented here are more efficient than
similar methods that control the error in L2(I'; V) rather than C(I'; V).

Our methods provide a reliable upper bound for the error in C'(I'; V). We observed that this bound may
overestimate the actual error and may even converge with a lower rate. It would be desirable to have a less



UNIFORMLY CONVERGENT ADAPTIVE METHODS FOR A CLASS OF PARAMETRIC OPERATOR EQUATIONS 1507

conservative upper bound. Also, the addition of a coarsening step may improve the efficiency of the algorithm.
These points are the subject of ongoing research.
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