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HIERARCHICAL MODEL REDUCTION OF NONLINEAR PARTIAL
DIFFERENTIAL EQUATIONS BASED ON THE ADAPTIVE EMPIRICAL
PROJECTION METHOD AND REDUCED BASIS TECHNIQUES

KATHRIN SMETANA! AND MARIO OHLBERGER!

Abstract. In this paper we extend the hierarchical model reduction framework based on reduced basis
techniques recently introduced in [M. Ohlberger and K. Smetana, SIAM J. Sci. Comput. 36 (2014)
AT14-A736] for the application to nonlinear partial differential equations. The major new ingredient
to accomplish this goal is the introduction of the adaptive empirical projection method, which is an
adaptive integration algorithm based on the (generalized) empirical interpolation method [M. Barrault,
et al., C. R. Math. Acad. Sci. Paris Series I 339 (2004) 667-672; Y. Maday and O. Mula, A generalized
empirical interpolation method: Application of reduced basis techniques to data assimilation. In Anal-
ysis and Numerics of Partial Differential Equations. Vol. 4 of Springer INdAM Series. Springer Milan
(2013) 221-235]. Different from other partitioning concepts for the empirical interpolation method we
perform an adaptive decomposition of the spatial domain. We project both the variational formulation
and the range of the nonlinear operator onto reduced spaces. Those reduced spaces combine the full
dimensional (finite element) space in an identified dominant spatial direction and a reduction space
or collateral basis space spanned by modal orthonormal basis functions in the transverse direction.
Both the reduction and the collateral basis space are constructed in a highly nonlinear fashion by
introducing a parametrized problem in the transverse direction and associated parametrized operator
evaluations, and by applying reduced basis methods to select the bases from the corresponding snap-
shots. Rigorous a priori and a posteriori error estimators, which do not require additional regularity
of the nonlinear operator are proven for the adaptive empirical projection method and then used to
derive a rigorous a posteriori error estimator for the resulting hierarchical model reduction approach.
Numerical experiments for an elliptic nonlinear diffusion equation demonstrate a fast convergence of
the proposed dimensionally reduced approximation to the solution of the full-dimensional problem.
Runtime experiments verify a close to linear scaling of the reduction method in the number of degrees
of freedom used for the computations in the dominant direction.
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1. INTRODUCTION

Many phenomena in nature and in particular fluid dynamics exhibit a dominant spatial direction along
which the essential dynamics occur. Examples are blood flow problems or the flow in river beds which can be
both modeled by the incompressible Navier—Stokes equations (cf. [33,57]) or groundwater flow in unsaturated
soils which may be described by the Richards equation (cf. [5,6]). This feature can be exploited to derive
a dimensionally reduced model for the dominant direction, which should however include information on the
transverse dynamics to improve the accuracy of the approximation. This paper is devoted to the derivation of
an efficient dimensional reduction approach for steady nonlinear partial differential equations (PDEs) of the
general type

Find p € HY(2): (A(p),v) = (f,v) Vv € HL (). (1.1)

Here, 2 ¢ R? is a bounded domain with Lipschitz boundary, f € H~'(§2) is a given right-hand side, A :
H}(02) — H~'(£2) denotes a nonlinear elliptic operator and (-,-) is the dual pairing of H~1(£2) and H}(2).
Note that the steady Richards equation is a PDE of type (1.1). Moreover, treating the steady incompressible
Navier-Stokes equations just requires to replace H}(§2) in (1.1) by a divergence-free space, which we do not
address in this paper to simplify the presentation. For the same reason we also restrict to d = 2 and assume
that the domain {2 is given as a tensor product, i.e. 2 := 21p X w with 21p,w C R.

We use the term ‘dimensional reduction’ in the sense of Vogelius and Babuska [61], which means that a
dimensional reduction method reduces the space dimension of the considered PDE by at least one. Needless to
say that a dimensional reduction method may therefore be also seen as a model order reduction procedure.

There are a large variety of dimensional reduction methods and low rank tensor based approximations. The
asymptotic expansion technique [5,55] is based on an expansion of the solution dependent on the presumed
small ratio between the length of the domain in transverse and dominant direction. This method neglects the
transverse dynamics and is only valid if the considered domain is very thin, or equivalently, the solution is
constant along the vertical direction, which is often not the case.

To overcome this difficulty in the work by Vogelius and Babuska [61-63] the hierarchical model reduction
(HMR) approach has been introduced in the context of heat conduction in plates and shells. The idea of
HMR is to perform a Galerkin projection of the full variational problem onto a reduced, m-dimensional space,
which combines the full solution space in the dominant direction with a m-dimensional reduction space in the
transverse direction, spanned by modal orthonormal basis functions. This yields a (possibly nonlinear) system of
m equations in one space dimension. The application and applicability of the HMR, approach for linear advection-
diffusion problems that exhibit a dominant flow direction has been studied and demonstrated by Perotto et al.
in [27,50] in a more general geometric setting. Exploiting that HMR yields a hierarchy of reduced models
determined by the reduction space, the dimension of the models is chosen adaptively in different subdomains of
2, employing an iterative substructuring method to couple the local models [49,50]. In all these contributions
the m-dimensional reduction space is spanned by a priori chosen boundary-adapted Legendre or trigonometric
polynomials.

The key idea of the hierarchical model reduction method based on reduced basis techniques (RB-HMR),
introduced in [45,46], is to use a highly nonlinear approximation in the sense of [20] for the construction of
the reduction space. This is realized by first deriving a parametrized one-dimensional problem in the transverse
direction from the full problem, where the parameters reflect the influence from the unknown solution in the
dominant direction. In a second step, reduced basis (RB) methods are used to generate a snapshot set from
the solution manifold of the parametrized transverse problems and to construct the reduction space from these
snapshots by a proper orthogonal decomposition (POD). In this way, both in the construction of the solution
manifold and the subsequent choice of the basis functions, information on the full solution is included, and
the RB-HMR approach benefits from the good approximation properties of RB methods [21, 37, 51]. This
yields often an exponentially fast convergence of the RB-HMR method even for non-smooth functions and a
more rapid convergence of the RB-HMR method than the classical HMR approach based on polynomials [46].
It has also been demonstrated in [46] for linear problems that thanks to its rapid convergence and the fact
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that the parametrized problems are of lower dimension than the full problem, the RB-HMR approach yields in
many cases a very accurate approximation at a smaller runtime, including the costs for the construction of the
reduction space, than a corresponding full dimensional finite element method (FEM) solve. For these reasons,
we consider the RB-HMR approach in this paper.

While HMR constitutes an interpolation between the full model and the lower dimensional model via the
dimension of the reduction space, in the geometrical multiscale approach models in one space dimension or
lumped models, as say electronic network models, are locally enhanced with the full dimensional model by a
domain decomposition scheme (cf. [31,32]). Finally, similar to HMR also the proper generalized decomposition
method (cf. [1,11,17] and references therein) is a tensor based approximation, but the tensor products in the
expansion are computed iteratively by solving the Euler—Lagrange equations corresponding to the considered
problem.

The key challenge in applying dimensional reduction to nonlinear PDEs is the efficient evaluation of the
nonlinear operator, which requires in principle computations that scale with the degrees of freedom of the full
system and not the reduced one as in the linear case. This is a general issue for projection-based model order
reduction methods for nonlinear PDEs or nonlinear systems and several ways to tackle this problem have been
proposed. Common to all these approaches is a first step in which an additional basis — a so-called collateral
basis — is constructed say via a POD or a greedy algorithm to approximate the range of the nonlinear operator.
The methods then differ in the way the coefficients are computed.

The Gauss—Newton with approximated tensors method [13,14] is based on the gappy POD [3,8] and there-
fore employs a projection via a gappy inner product defined as a linear combination of evaluations in cer-
tain points in the spatial domain. The discrete empirical interpolation method (DEIM) [15] and the slightly
more general empirical operator interpolation method (EOIM) [23] employ the empirical interpolation method
(EIM) [4,34,41,58]. The latter allows for the interpolation of a parametrized function via Lagrangian inter-
polants, where both the collateral basis and the interpolation points are constructed by a greedy algorithm. It
has been applied for the approximation of parametrized nonlinear PDEs within the framework of RB methods
for instance in [34]. A rigorous a posteriori error estimator for parametrically smooth functions has been intro-
duced in [25]. Moreover, a (non-rigorous) hierarchical a posteriori error estimator, which compares the solution
with an approximation obtained by employing a richer collateral basis space, has been derived in [4] for the
EIM, in [23] for the EOIM, and in [65] for the DEIM. A rigorous a posteriori error estimator for the DEIM
is presented in [15, 16] but the constant in the estimate depends on the underlying discretization. To facilitate
an approximation of functions of low regularity both in the EOIM and the recently introduced generalized em-
pirical interpolation method (GEIM) [40] the EIM is generalized by considering (also) the evaluation of linear
functionals. A priori error analysis for the GEIM as introduced in [40] has been provided in [42]. In this paper
we apply the POD to construct the collateral basis as the POD is optimal in an L?-sense and use the GEIM to
select interpolating functionals.

As the dependency of the range of the nonlinear operator on the parameter and the spatial variables is in
general non-smooth, we expect that we need many collateral basis functions and interpolating functionals to
obtain an accurate approximation. To speed up the (online) computations often localized approximations are
considered for instance by constructing (offline) a partition of the parameter space [23,24,64] or the time do-
main [22] and computing local collateral bases associated with each element of the partition. At the online stage,
the correct basis is chosen following a certain criterion. Recently, it has been proposed to employ machine learn-
ing techniques to form clusters of similar snapshots and compute a collateral basis for each cluster in the offline
stage for the Gauss—Newton with approximated tensors method [2] and the DEIM [48]. The appropriate local
collateral space is then chosen at the online stage either by a distance measure [2] or classification strategies
based on machine learning [48].

However, in all partitioning methods based on the EIM [22-24,48, 64] the number of interpolating points
equals the number of (local) collateral basis functions, which may lead to an insufficient resolution of the (non-
smooth) collateral basis functions and thus a considerably less accurate approximation. Therefore, we propose
to perform an adaptive partitioning of the spatial domain driven by a suitable error indicator until a certain
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tolerance is reached and define the global interpolant as a sum of the local interpolants. We employ this adaptive
(generalized) empirical interpolant to approximate the nonlinear term in the inner products of the coefficients of
the orthogonal projection on the collateral basis. This yields an automatic numerical integration program based
on the (G)EIM which we call the adaptive empirical projection method (EPM). We emphasize that in case of
a nonlinear term, which is smooth with respect to the spatial variable, this higher regularity is maintained as
we project onto the global collateral basis and employ the localized interpolants only within the inner products
of the coefficients. We prove rigorous a priori and a posteriori error estimators for the adaptive EPM, which do
not require additional regularity of the nonlinear operator and are independent of the underlying finite element
discretization. Note that we do not propose to employ the adaptive EPM instead of the above mentioned
partitioning or clustering methods but rather suggest to combine them.

To extend the RB-HMR approach to nonlinear PDEs of type (1.1), we therefore propose to proceed in the
following way. We employ a highly nonlinear approximation for the construction of the collateral basis. To gen-
erate a manifold of parametrized one-dimensional operator evaluations we use the solutions of the parametrized
dimensionally reduced problem, derived as in the linear case, and the associated parametrization. During an
adaptive training set extension procedure the sets of solution and operator snapshots are simultaneously gen-
erated. The collateral basis space is constructed by applying a POD to the operator snapshots and for the
computation of the coefficients we employ the adaptive EPM.

The rigorous a priori and a posteriori error estimators for the adaptive EPM are employed for the derivation
of a rigorous a posteriori error estimator based on the Brezzi-Rappaz—Raviart theory [7,10] which estimates both
the error contribution caused by model reduction and by the approximation of the nonlinear operator. Hence,
another contribution of this paper is the extension of the results in [60] and particularly [12] from quadratically
nonlinear to general nonlinear PDEs of type (1.1). This a posteriori error estimator is used within the context of
the adaptive snapshot generation procedure. Numerical experiments for the elliptic nonlinear diffusion equation
show that in many cases the proposed error estimator provides a sharp upper bound for the error. Moreover, the
numerical experiments demonstrate a fast convergence of the RB-HMR approach and a close to linear scaling
in the number of degrees of freedom of the discretization used in the dominant direction.

The article is organized as follows. In Section 2 we introduce the adaptive EPM for the approximation of
parametrized functions in L?(w). The approximation properties of the adaptive EPM are discussed and rigorous
a priori and a posteriori error estimates are derived. In the subsequent Section 3 the problem adapted RB-HMR
framework [46] is generalized to nonlinear problems, using the approximation properties of the adaptive EPM.
The resulting model reduction algorithm is discussed in detail and analyzed rigorously based on the Brezzi-
Rappaz—Raviart theory [7,10]. Next, we analyze the convergence behavior and the computational efficiency of
the RB-HMR approach numerically for an elliptic nonlinear diffusion problem in Section 4. Furthermore, we
investigate the reliability and effectivity of the proposed error estimators and test the applicability of the a priori
and a posteriori bounds for the adaptive EPM. In Section 5 we provide some conclusions and final remarks.

2. THE ADAPTIVE EMPIRICAL PROJECTION METHOD

In this section we introduce the adaptive EPM which aims at approximating all elements of a manifold
M = {u(y,), p € D} C L?(w), where u(p, ) € L?*(w) equals for instance the evaluation of a nonlinear
differential operator in the solution of a PDE parametrized by u. Here w = (yo,y1) C R and D C R? denotes
the p-dimensional parameter domain. Needless to say that we may identify the manifold M with a (target)
function u : D x w for which we assume u € L?(D x w). Moreover, we require that we have a snapshot set
Mz = {u(p,-), p € E} of the function u at our disposal, where = C D is a finite dimensional training set of
size | =] = n. The space Wy = span{x1, ..., kx} with (g, Kj)12() = 04 is then defined through a POD, i.e.

1
Wy = ar inf — inf  [Ju(p, ) — wp|? NE 2.1
k ngSpan{Ms} " Zwk€~k|| (1, ) k||L2( ) (2.1)

_ pne=
dim(Wy)=k
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Algorithm 2.1. GEIM - Construction of interpolating functionals.
1 GEIM(K!, %, 1)

I
I 1T I 11
Set o] = arlges;pw (k1) qi = U{E;{), and B =1.
(e
3 form=1,...,kr do
4 Solve for the coefficients a;”_lz "!11 a;”_laf(qjl) =ol(kl), i=1,...,m—1.

J
5 Compute the residual rm,(y) := xl, (y) — Z;n:_ll a;”_quI (y).

Set o—vln = ar;gsqu|UI(T’m)|, q'rIn = (rIT(mqf )? and Blljm = J{(qjl)v 1 S Z?] S m.
o 62 m m

7 end
8 return ST, Q! := {q{,...,q,ﬁl}, Bhk1

We approximate the function w(g,-) in the integrals of the orthogonal projection

k
Pl () = > / w(ps, 2) ma(2) dz a(y)
=17

by a (generalized) empirical interpolant Zy, [u]. The key idea of the adaptive EPM is that we adaptively decompose
the domain w into subdomains, construct local interpolants on each subdomain and then define the (global)
interpolant 7, [u] as the sum of all local interpolants. To construct the latter we employ the set of functions
K1,-- ., Kk, restrict them to the respective subdomain, apply a local POD to obtain a localized linear independent
set of functions, and apply the GEIM [40] locally to select the evaluating linear functionals from a (given)
dictionary. Before we describe the adaptive EPM in detail we recall the GEIM and adapt some theoretical
findings for the GEIM to our setting.

We suppose that we have given a dictionary X of linear functionals o € L?(w)’ of the form o (v) = (v,<) r2(w)
for v € L?(w) whose (unique) Riesz representation ¢ € L*(w) satisfies |[<| f2() = 1. For I C w and ¢ € L*(w),
v € L?(I) we then define localized functionals o! as of (v) := (v, §)z2(ry and denote the corresponding localized
dictionary by XZ. Note that the functions ¢ € L?(w) are the same for the functional o and its localized version o.
Additionally, we assume that the dictionaries X7 are unisolvent in the sense that if we have for any g € span{M}
that of(g|;) = 0 for all o/ € X7 this implies g = 0 almost everywhere in I. The selection of the interpolating
functionals S* := {o7,...,0f } for a given set of linear independent functions K' := {x{,...,kf } C L*(I) is
described in Algorithm 2.1. For a function v € L?(D x I) we then define the local interpolant Zj [v](u,y) :=

Z;”:l af’ (1)q] (y), where the coefficients are the solutions of: Z;”:l af’ (u)Bi}-’” =ol(v(y;-),i=1,...,k; and

Bil,’jkf = af(qjl). The following lemma adapts some results for the GEIM to our setting.
Lemma 2.1. Let the set of interpolating functionals ST be selected by Algorithm 2.1 and let the assumptions
from the previous paragraph be fulfilled. Then we have

(1) The matriz BL* s lower triangular with unity diagonal and hence invertible. Moreover, there holds
|Bin””\ < 1,1 < 14,5 < kr. The set of functions Q' forms a basis for the space WkI, := span{K!'} and
the selection of the interpolating functionals is well-defined.

(2) The interpolation is exact for all w € W[, .

(3) There exist unique functions ﬂjl € Wkll, that satisfy 01-1(19]1.) =0i5, 1 <i,j < ky.

Proof. To prove (i) we adapt the argumentation in [4,34] to our setting. We proceed by induction. By definition
we have that W[ = span{q{ }. Let us assume that W/ _; =span{q{,...,q,_;}. The construction of ¢ is well-
defined if B/**~! is invertible and |, (x,)| > 0. The properties of the matrix B'*~1 can be proven as in [4,34],
exploiting the definition of the linear functionals o, ... ,0,271 in Line 6 of Algorithm 2.1. To show \a,ﬁl (re;)] >0
we argue by contradiction. Assume |U,£I (rk;)| = 0. Thanks to the unisolvence property of the dictionary X'
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Algorithm 2.2. adaptive Empirical Projection Method.

1 ADAPTIVE EPM(K, ¥, Mz, et Nint | =)

2 Initialize I = w, a’ = yo, b’ = y1; Define J as the partition consisting of one element 1.
3 Compute [S', @', B'*1]= GEIM(K, 27 1).

4 for j=1,...,N" do

max

5 foreach I €3do

k
Compute el = %Z I Z/ — ZIrlul(p, 2))ki(2) dz m||i2(1) (2.2)
6 peEZ I=1
7 if e/ > L. /il then
8 Set Tieps == [al, (@’ +b7) /2], Lrignt := [(a’ +b")/2,b].
9 Define the localized dictionaries X7test and XTriont,
10 Compute Kleft .= POD({m\IZEﬂ e f@k|1,2ft}) and Klriant .= POD({m\Imght,. .. ,mk\fmght})
11 Compute  [STtest, Qltest BleftMicsi] = GEIM(K tert, Shiest I.p,),
12 [Slrigh,t’ erzght’BIT’.‘?ht’kIrzght} — GEIM(ICInght’Elrzght’lright)’
13 Update J
14 end
15 end
16 Set € = ;.5
17 if e, < e then
18 go to line 21
19 end
20 end

21 return Sj, QJ, Bj’kﬂ, €ing-

we infer that nil = ij 11 a;” ; I"almost everywhere in I. Exploiting the induction hypothesis we can express
the functions ¢f, ..., ku_l and thus fiéI in the basis x1,..., nil_l which is contradictory to the requirement
that the set of functions {x{,..., s, } is linear independent. Assertion (ii) can be proven as in [41] and assertion

(iii) follows from the invertibility of BT-F1. O

To formulate the adaptive Empirical Projection Method 2.2 and hence an adaptive integration algorithm
based on GEIM, we introduce a non-uniform partition J of w with elements I. a’ and b’ denote the left and
right interval boundary of I. In Algorithm 2.2 we first apply the standard GEIM on the whole domain w in
Line 3 to the set K := {k1,...,ki}. If the integration error e/ as defined in (2.2) for I = w is smaller than
the prescribed tolerance 5;‘3} we stop without refining. Otherwise we bisect in each iteration those intervals for
which e! > (|I]/|w]) - €™ holds. Note that the error e’ is computable as it only requires the knowledge of u
for p € =, which can be accessed via Mz. On the new intervals we first define the localized dictionaries as
described above and apply a POD in Line 10 to generate linear independent localized sets of functions Kltest
and Klriont such that span{K’m} = span{ki|r,,,...,kk|1, }, m = left,right. Note that we may alternatively
define K™ as a linear independent subset of {11, ,...,kk|s,, } With span{kIm} = span{s1|; Kkl

= left,right. Subsequently we perform a localized GEIM to select sets of localized interpolating functlonalb

SIleft and S'risnt which are employed to define the local interpolants Z," liese [ Jand 7, ”g'” [ | forv € L3(DxIjest)

m) T

and w € L*(D X I.gnt), respectively. We stop either if e = Zlej el < eint or 1f the maximal number of
iterations N2t is reached. The empirical projection of u € L?(D x w) is then defined as

ax

k kr
AL ) = 3 / ) n(2) Az m(®), Tolul(ny) = 3 TE () = 303 ol (ulrs, )0 y),

JESK) I3 j=1
(2.3)
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where the functions 1931-, j =1,...,kr, have been defined in Lemma 2.1 and L := ), 5 k;. Finally, we remark
that NI has been introduced for security purposes, as, so far, we could only prove the convergence of the
adaptive EPM under certain assumption which are relatively mild, though. This issue as well as rigorous a priori

and a posteriori bounds are addressed in the following section.

2.1. Rigorous a priori and a posteriori error analysis for the adaptive EPM

To control the projection error [[u — Pyu]l|z2(pxw) by the POD error on the snapshot set, we interpret
the discrete L?-norm occurring in the definition of the POD-space (2.1) as a numerical approximation of the
corresponding integral with the Monte Carlo method, which is one new contribution of the proof, and subse-
quently use ideas of Kunisch and Volkwein [38]. The main new contribution of Theorem 2.2 is the control of the
term || Py[u] — PE[u]|| L2(pxwy, which is possible due to the design of the adaptive EPM, using the Monte Carlo
quadrature. To assess the integration error of the latter, we introduce the following notion [29]: for sequences
{Xn}ns {Yn}n of random variables we write X,, = Op(Y,,), if for any € > 0 there exists M., N. > 0 such that
P(|X,/Yn] > M.) < e for all n > N., where P(e) denotes the probability of the event E.

We also introduce the operator B, : L?(w) — L?(w), defined as

B,(v) = — Z </w v(z)u(p, 2) dzu(,u,y)) Yo € L (w). (2.4)

pneEE

Note that B, is a bounded, self-adjoint, and nonnegative operator and further compact thanks to its finite dimen-
sional image. We denote by A" the eigenvalues that satisfy the eigenvalue problem: find (s}, \I") € (L?(w),R™)
such that

Bpkp = N'K], (2.5)

and assume that the eigenvalues A" are listed in non-increasing order of magnitude, i.e. A} > ... > )\7dl(n) >0
and A" = 0 for [ > d(n). Note that we have added the superscript n at the eigenvectors ; to highlight their
dependency on n and =

Theorem 2.2 (A priori error bound for the adaptive EPM). We assume that the parameter values p € =
are sampled from the uniform distribution over D. Then for every e > 0 there exists an N (&) such that for all
n > N(e)
d(n) 1/2
n 1/2
lu— PElullimuy < | DA |+l +e. (2.6)
I=k+1

If furthermore A\7° # A3, there exists an N () such that for all n > N(e)

- 1/2
lu— B[]l L2 (pxw) < ﬂ( Z Af”) +ell +e, (2.7)

l=k+1

nd n — 0o, where

and A" — \° for 1 <1 <k asn — oo and k' — K{° strongly in L*(w) for 1 < k a
L?(w), defined as

I <
{A°}2, are the eigenvalues and k° are the eigenfunctions of the operator B : L*(w) —

B(v) = /D/ v(2)u(p, z) dzu(p, y)dp  for v € L*(w). (2.8)
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Regarding the rate of convergence in n, we have that

d(n) 1/2
lu— PEllamwey < [ 3 A +eld +0p(n1) (2.9)
l=k+1
o 1/2
and [|u— P [u]l| 2oy < ﬁ( > AE"’) + i +Op(n™4). (2.10)
l=k+1

If Algorithm 2.2 converges, i.e. einy < e, the estimates (2.6)~(2.10) hold with eiln/t2 replaced by (ein4)1/2,
Proof. We begin with splitting the error into a projection error and an integration error:
lu— B [u]l| 2Dy < llu— Pilu]| L2pxw) + 1Pelu] = P u]ll 2 (o) (2.11)

Thanks to the assumptions on = we can interpret for an arbitrary function f € L?(D x w), the term I,,(F) :=
(1/n) 3 ,e= 1 (1, )72, as a numerical approximation of the integral I(f) = [}, [, f*dy du with the Monte
Carlo method. Thus, the strong law of large numbers (see for instance [30]) yields that for every 6 > 0 there
exists an N'(0) such that for all n > N’(J)

k d(n)
1
Ju— Pk[u]”%,Q(wa) |\ n Z ([ulp, -) Z/ (z)dz fﬂHL? +0< Z A+,
HEE =1 I=k+1

where we have used the classical estimate for the POD error. Approximating also the integral of the second
term in (2.11) with a Monte Carlo method and using the outcome of Algorithm 2.2, we obtain that for every
d > 0 there exists an N”(d) such that for all n > N"(J)

k
1Pl = P o = | HZ > [tz =3 [ Tl e el |+
ue- =1

Zplu)(p, 2))ki(2) dz KIH%2(W) + 9 < et + 6.

I
t:ﬂ
\

Choosing 6 = /2 and N(g) = max{N'(d), N"(§)} yields (2.6).

To show (2.7) we first note that the operator T : L?*(w) — L%*D), defined as (Tw)(u) =
[, u(p,y)o(y) dy, for v € L?(w), is a Hilbert— Schmidt integral operator and thus compact. Boundedness of
the operator Y : L*(D) — L?(w), defined as YV(w) := [} u( (p)dp, for w € L*(D), yields that B is a
compact operator as well. The estimate (2.7), A} — /\OO for 1 S l S k; asn — oo and K] — Kf° strongly in L?(w)
for 1 <[ < k can then be proven completely analogous to the argumentation in Section 3.2 of [38]. Note that
the convergence of s}’ to x® strongly in L?(w) for 1 <1 < k and n — oo leads to the well-definedness of the
interpolating functionals S’, I € J also for n — oo and thus to the boundedness of the term ej,; independent
of n.

Finally, the (probabilistic) convergence rate in n is a direct consequence of the central limit theorem (see for
instance [9,30]). O

We remark that the assumptions on = can be weakened in the sense that also an adaptive sampling strategy
can be considered. This may change the convergence rate of the Monte Carlo method, but does not affect
the proof of Theorem 2.2. Alternatively, a quasi-Monte Carlo method may be used, which has an improved
convergence rate of approximately Op((logn)°n~!) for some constant ¢ [9].
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Next, we prove under certain assumptions that the integration error ej,; converges to 0 if & — oo and thus
that the adaptive integration Algorithm 2.2 converges. The main ingredients of the proof are the classical POD
error bound, the exploitation of the properties of the GEIM as recalled in Lemma 2.1 on the elements I € 7,
and the bounds of the interpolation error of the localized GEIM.

To this end we introduce for each I € J the Lebesgue constant with respect to the L?(I)-norm [40] as

I lg) s ey

A
! g(p)eM g(k ')HL"’(I)

(2.12)

Based on that we obtain the following bound for ej,¢.

Proposition 2.3 (Convergence of the adaptive EPM). Let A} be the eigenvalues of the eigenvalue problem (2.5),
Af . I €7 the Lebesgue constants as defined in (2.12), and eing = Y ;o5 € with e’ defined in (2.2). Then there
holds

1/2 d(n) 1/2
e? < Vi |1+ (Z(Aif) doar . (2.13)
Ied l=k+1

Proof. Let I be an arbitrary interval in J. Exploiting (k;, 5;)12(.) = di; twice, we obtain

2 ,
ZZ( / T [u y))m(y)dy> <= S bl ) — Telul(n By (214)

pes= =1 neEE

S|

€int S

For each u € = we can further estimate:
lJu(ps ) = Zolul (s )l 22wy < lulp, ) = ZolPelull (s )l 22 @) + IZL1Pe[ull (1, -) = Ze[ul (s )l 2 () -
(4) (i1)
As the GEIM is exact for all w € W) (see Lem. 2.1), we obtain for (i):

e, ) = T [Pelull (i W2y = D i) = To[Pelull (s Moy = D Nulss ) = Pelud(p )22 (2.15)
1€l 1€y

Using the definition of the Lebesgue constant we get for (ii):

IZe [Pelul] (i) = Zelu) (e, Mooy = D IZelPelul) () = Zelud(p, )12

Ied

; (2.16)
< (W) Pelul () = w321 -
Ied
By combining the estimates (2.15) and (2.16) we obtain
1/2
[[ulp, ) = Zoful (s 2wy < g1+ (Z(%f) llwp, ) = Prlul(p: )|l 22wy - (2.17)
1€3
The estimates (2.14) and (2.17) together with the classical estimate of the POD-error yield the desired result
) 1/2\ 2
Eint < ﬁ Z k{1+ (Z(AIIW)2> ”u(Ma ) - Pk[u}(:u'v )H%ﬁ(w)
pes= Ied

1/2 2 d(n)
<k|1+ (Z(A,QI)2> doar

Ied I=k+1
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O

To obtain convergence of the adaptive EPM we thus need that the Lebesgue constant increases rather moderately
for growing k. Exploiting the properties of the entries of the matrices BY*? it can be proven (see [40]) that the
Lebesgue constants A,IW, I € 7 can be bounded as follows:

AL <250 s all e, (2.18)

Therefore the POD-error Z;i:(?-&-l A" has to converge exponentially fast so that (2.13) yields convergence of
the adaptive EPM. However, numerical results (see [43]) show that the Lebesgue constant increases much
slower than anticipated by (2.18) and in many cases even linear. Very recently it has been demonstrated
in [43] that for v € L*(I) the localized generalized empirical interpolant Z/ [v] can be interpreted as a Petrov-
Galerkin approximation of v where the approximation space is WkII and the test space is spanned by the Riesz
representations of the functionals o/ € S” in L?(I). The Lebesgue constant Aél then equals the reciprocal of the
inf-sup constant associated with those approximation and trial spaces [43]. This relates the Lebesgue constant
to the considered dictionary Y and allows some guidance on how to choose Y.

We remark that the proofs for the convergence rates of the EIM [41] and for the GEIM [42] crucially depend
on the fact that the set of functions passed to Algorithm 2.1 are chosen by a greedy algorithm. Hence these
results do not apply in our setting where we apply a POD.

Note also that Proposition 2.3 yields an upper bound for the (computable) integration error ei,;. Therefore,
we employ the a priori bounds (2.6) in Theorem 2.2 to derive a rigorous a posteriori estimator by comparing
with a superior approximation PkL,' [u]. We emphasize that due to the usage of the Monte Carlo method the
a posteriori error estimate will be a probabilistic estimate. To determine the number of samples n needed to
ensure an integration error due to the Monte Carlo approximation of at most €7 with a confidence level C we
introduce the empirical variances

97 1/2

= o 30 () = Pl My = 4 5+ S o) = Pl Mo ,

- 97 1/2
@ = |3 2 (IRl ) = PERI ) = § - 32 WPl is) = PRl ) ey

Then, we obtain the following result.

Proposition 2.4 (An a posteriori error estimate for the adaptive EPM). Let the assumptions of Theorem 2.2
be fulfilled and let ero1 be a given tolerance. Then the error estimate

lu— PE[u]ll 2(Dxw) < rol + A 4 eid + Op(n~1/4) (2.19)

int
holds with A" := || PE [u] — PE[u]|| 12 (D) (2.20)
where k' is defined as the minimal number in {k+1,...,d(n)}, such that
d(m) 1/2
>N < Etol, (2.21)
j=l

and L' is determined by Algorithm 2.2, requiring L' > L.
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Let epjo be a given tolerance for the error caused by the Monte Carlo approximation, C a given confidence
level, and let n satisfy n > max{Ny, Nao}. Let in turn N1 and Ny fulfill N; > 617/[20 62s(C), 1 = 1,2, and s(C) satisfy
C = erf(s(C)/v/2), where erf(-) denotes the error function encountered in integrating the normal distribution.
Then the estimate

lu — P[]l 2 (pxwy < Etol + A + el + enrc (2.22)

holds true with the confidence level C.

Proof. We apply the a priori bound (2.6) to obtain

a(m) 1/2

lu=Piulllze) < | D0 M| el +O0p(nY).
I=k+1

With the definition of &, the estimates in Theorem 2.2 and by computing PL [u] with Algorithm 2.2 we get the
result

lu — PE[]ll L2y < €to1 + | PE [u] — PE[]|l L2 + ele + Op(n~Y4).

Estimate (2.22) then follows directly from the central limit theorem and Slutsky’s theorem (see for
instance [29]). O

Note that there might be cases where choosing k& > k results in a situation, in which Algorithm 2.2 bisects
an interval for k& but not for k’. To ensure that PkL,/ [u] yields a better approximation than PL[u], we require
L’ > L. Note also that the eigenvalues in (2.21) are computed when solving an eigenvalue problem to determine
the POD basis.

2.2. The adaptive EPM based on the EIM instead of the GEIM

If w € L?(D, L% (w)) is sufficiently regular to allow point evaluations one might want to consider point
evaluations instead of evaluating functionals as the former might be easier to implement within a programming
code. To this end, we present in this subsection the changes that have to be made if we employ the EIM as
introduced in [4] instead of the GEIM. We suppose that the considered functions are regular enough to allow
for point evaluations, which is for instance satisfied in a discrete setting where we employ a conforming finite
element approximation.

First, for a function v(y,-) € L>(w) we replace the evaluation by a functional of € X7 as o] (v(y,-)) by the
point evaluation v(u,t;), t; € I for I € J. Apart from that no changes are required in Algorithm 2.1 and this
algorithm becomes the construction of the ‘magic points’ [41]. Then, we apply the EIM in Line 11 and 12 in
Algorithm 2.2 to the localized function sets ’test and KIrisht | where the latter have been defined in Line 10 of
Algorithm 2.2. Note that the statements for the GEIM in Lemma 2.1 analogously hold true for the EIM. We
emphasize that if we do not refine w in Algorithm 2.2, the latter reduces to the application of the EIM to a
POD basis as considered also for instance in [59]. In this paper it has also been demonstrated that this yields
the same approximation as the DEIM.

Theorem 2.2 remains valid for the adaptive EPM based on the EIM and can be proven analogously as in
the previous subsection. We just note that thanks to the assumption v € L?*(D,L*(w)) we have that the
eigenfunctions ;' are bounded with respect to the L*-norm on w for all n € N. Therefore, we may extract
a weakly-* converging subsequence in L*°(w) and obtain that the limit eigenfunctions satisfy xj° € L (w),
1 < 1 < k. Hence, the selection of the interpolation points with the EIM is well-defined also in the limit
n — oo, which in turn yields the uniform boundedness of e;,;. One may then proceed as in Proposition 2.4 to
derive an a posteriori error estimator for the adaptive EPM based on the EIM. We emphasize that by running
Algorithm 2.2 with Ni* = 0 and additionally computing e’ in (2.2) for I = w, we obtain in this way rigorous

a priori and a posteriori bounds for the DEIM [15].
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Regarding the proof of the convergence of the adaptive EPM we note that the Lebesgue constant /I,Iw =
Sng(u)eM(”jlgf [9) (1, o 1)/l 9(1ts )| L= (1)) can in general not be bounded by the L?-based operator norm
of the interpolation operator. Here, the ~ indicates that the respective quantities are defined for the adaptive
EPM based on the EIM. However, if we restrict to a discrete setting an analogous result to Proposition 2.3 may
be obtained. To this end we introduce a partition 75, of w with elements 7; = (y;—1,y;) of width h; = y; —y; 1
and maximal step size h := max,, hj;, and a conforming finite element space Y € L>(02) of dimension ny,.
Then we may exploit the inverse estimate [|0" | f () < h™Y2||[0"||12(0), V" € Y to obtain

”jL [g](/ia ')||L2(w) < (Z |I|(/I]I€)2> v B2, (223)

g(p)em g, ')||L2(w) ey

Replacing the estimate in (2.16) by the one in (2.23) yields the convergence of the adaptive EPM for a fixed
mesh size h for k — nj;, under certain assumptions as stated in the following corollary.

Corollary 2.5 (Convergence of the adaptive EPM in the discrete setting). There holds

1/2

1/2 d(n)
el <VE([1+ (Z |1|<A~£>Z> LY A (2.24)
Ied l=k+1

For the Lebesgue constant /I,ﬁl, I € J it can been shown as in [4,34] that /I,ﬁl < 2k — 1. Although this bound
can be actually reached [41], /I,i < 2k — 1 is a very pessimistic result and in numerical experiments a very
moderate behavior is observed (cf. [23,34,41]). Note that (2.24) only yields convergence of the EPM if the
POD-error converges faster than vk(1+ (35 [1|(AL)?)Y/2h=1/2))=1. We emphasize the dependence on h~1/2
in (2.24). Therefore using the EIM within the adaptive EPM seems reasonable for moderate mesh sizes, whereas
for h — 0 we should rely on the GEIM.

Note that theoretically also the a posteriori bound for the EIM derived in [25] can be employed to obtain an
a posteriori estimate for the adaptive EPM. As the theory developed in [25] however requires that the considered
functions are parametrically smooth, it is not applicable within our context.

3. HIERARCHICAL MODEL REDUCTION FOR NONLINEAR PDES

The goal of this section is the efficient construction of a low-dimensional reduction space and a collateral
basis space, which yield a fast convergence of the RB-HMR approximation to the full solution. We recall that
the reduction space is used to define the reduced space in which we search our reduced RB-HMR solution. In
contrast the collateral basis space is constructed for the approximation of the range of nonlinear operator and
therefore facilitates the evaluation of the nonlinear term at low cost. Following the approach in [46], we derive
in Section 3.2 a parametrized nonlinear 1D PDE whose solution is employed for the definition of parametrized
1D operator evaluations in the transverse direction in Section 3.3. The sets of solution and operator snapshots
are generated simultaneously by an adaptive training set extension algorithm in Section 3.4. The principal
components of the snapshot sets then form the reduction space and the collateral basis space. We begin with
formulating the RB-HMR, approach with the adaptive EPM in Section 3.1.

3.1. Formulation of the reduced problem in the RB-HMR framework employing the EPM

We follow the hierarchical model reduction (HMR) framework introduced in [27,50] and extended to the RB-
HMR setting in [46]. We recall our assumption that the considered domain is a tensor product, i.e. 2 = {1p X w,
where 1 p = (xg, 1) denotes the computational domain in the dominant direction, and w = (yo, y1) the domain
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in the transverse direction. In more general situations a mapping to such a reference domain needs to be employed
(cf. [46]). For A: H}Y(2) — H(2) and f € H=*(£2) we consider the nonlinear problem

Find p € HY(2): (F(p),v) =0 Vv e H} (), where (F(p),v) := (A(p),v) — (f,v). (3.1)

Problem (3.1) is denoted the full problem, and existence and uniqueness of a solution p € Hg(£2) of (3.1) is
assumed. Following the HMR framework, we introduce a set of L?-orthonormal basis functions {¢x ren € HE (w).
At this point, we assume that the basis functions {¢y}ren are given to us. Possible choices are trigonometric
or boundary-adapted Legendre polynomials [50] or a posteriori determined basis functions, whose construction
will be detailed in this section. We combine the reduction space Y, := span{¢i,..., ¢y} with H}(21p) and
define the reduced space

Vin = {vm(x,y) = Zﬁk(x) or(y), with vg(x) € H&(QlD), T € p,y€Ew } , (3.2)

k=1

where Ty (x) = [ vm(z,y) ¢r(y)dy,k = 1,...,m. The reduced solution p,, € V;, may then be obtained by
Galerkin projection, i.e.
Find pp € Vit (F(pm),vm) =0 Yo, € V. (3.3)

Based on this reduced problem, fully discrete reduced approximations can be derived by replacing H}(£21p) in
the definition of V;,, by some suitable one-dimensional finite element subspace.

We emphasize that in contrast to the case of linear PDEs [27,46,50], the integrals in the transverse direction
in (3.3) cannot be precomputed due to the nonlinear operator A. This implies that (3.3) is still of full dimension.
To overcome this difficulty and hence perform a dimensional reduction of (3.3) we apply the adaptive EPM
introduced in Section 2.

We suppose that a set of collateral basis functions {r,,}%_; is given to us. The reduced problem based on the
adaptive EPM then reads

Find py i € Vin - <P,€L[A(pm,k)],vm> = {(f,vm) Yum € Vpp, where

k
PEAGn)@0) = Y [ Tul Al )|, 2) n(2)d (1)
_1 w

D)%) Bl [ V) B P B EEP R UNCE)

Note that for some nonlinear operators it might be necessary to apply the adaptive EPM component-wise,
exploiting that for any z € HJ(£2) there exist functions uy,us € L?(§2) such that

(A(z),v) :/ Uy Op v+ u Oy vdady for all v € Hy(2) (cf. 28], p. 283). (3.5)
o)

Note also, that for the major part of problems which fall in the category of (1.1), we expect that for A(z) €
H=1(0), 2 € H}(2) we actually have A(z) € L?*({2) thanks to the lemma of J. L. Lions, which states that
for distributions v on {2 which are in H~1(£2) and whose all partial derivatives are in H~!(§2) there holds
v € L?(02) (see [18] and references therein). To simplify notations we do not introduce a separate notion for
the cases where the adaptive EPM has to be applied component-wise but instead assume that such cases are
covered by the formulation in (3.4).

Rewriting pm,k as pm.k(2,y) = Yoy Dy () ¢s(y) we obtain: Find p, , € H}(1p),s = 1,...,m, such that

k kr m
S 33 (of (4 (3700 ) ) [ 100 st ) = .00 ¥ o) it 5= 1
s=1 w

n=11€J j=1
(3.6)
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To compute an approximation of p,,  we introduce a partition 7z of £2;p with elements 7; = (x;_1,x;) of
width H; = x; — x;—1 and maximal step size H := max; H;. Moreover, we introduce a conforming finite element

space X c H}(1p) of dimension N¥ < oo and basis ¢, i = 1,..., NH. Then the corresponding discrete
reduced problem reads: Find ﬁgk € X s=1,...,m, such that
k kr m
> 53 (of (4 Sorthe ) ) [ ofrmat vl ) = .t 57
n=1I1€7 j=1 s=1 w
fori=1,...,Ng, 7=1,...,m, which is equivalent to the short notation
Find pgk, cvi. (P,f[F(pgk)],ff(b]) =0 fori=1,...,Ng and j=1,...,m, (3.8)

where (PE[F(pf )], €0 ¢5) = (PEIAWE 1,8 05) = (f, €7 ¢5), i =1,...,Nu, j = 1,...,m. We emphasize that
thanks to the apphcatlon of the adaptlve EPM we can now precompute the integrals in the transverse direction
in (3.6) and (3.7) and as a result the computation of p, j and ﬁgk reduces to the solution of a coupled system
of nonlinear one-dimensional PDEs of size m (3.6) or m - Ny (3.7).

Problem (3.7) can be efficiently solved by Newton’s method. It is possible to reuse the collateral basis for a
nonlinear operator also for the approximation of its Fréchet derivative [23]. To obtain a better approximation
of A’ (pg +(@,y)) and thus ideally a faster convergence of the Newton scheme solving for pﬁ 4> We propose to

use a second collateral basis space Wy, 1= span{/{{ yoe K:kf} for this approximation. Assuming that Wy, is
given, the Newton scheme is defined as follows:

(P [F (o)) 8o 1) i) = —(PELE((ha 1)) vm) - Yo € Vil j=0,1,2,

, . , (3.9)
P )T =l )+ 6k ),

where (p/l ,)? is a suitable initial datum and Pkaf [F'(pf! )] is computed analogous to PE[F(pf! )] with the
adaptive EPM. For well-posedness of the Newton scheme for nonlinear PDEs in general we refer to [19] and for
this particular framework to [54].

For future reference we finally introduce a two-dimensional finite element solution which will serve as a
reference for our approximation. To this end we introduce the subdivision T := 7y X 75, of {2 with elements
Ti; :=71; x 75, T; € Ty and 7 € 73, and the reference FE-space

VHxh = fpHxh e 0O(2) | oM, € Quy, Ty € T} (3.10)

Here, Qg is defined as Q1 := {3_; ¢jvj(z)w;(y) : v; € P}, w; € P}}, and P} denotes the space of polynomials
of order < [ in one variable. We will see in Sections 3.2 and 3.4 that we have for the RB-HMR approach Y, C Y
and as a consequence VI c V*" The reference FE approximation of problem (3.1) reads:

Find p"*" e VXt (F(p ), o)y =0 volh e vt (3.11)
where <F(pHXh),UHXh> _ <A(pHXh),'UHXh> _ <f, UHXh> for all vH>h ¢ VHXh,

3.2. Derivation of a parametrized 1D problem in transverse direction

To derive a lower dimensional parametrized PDE in the transverse direction we proceed as in [46] and assume
that
where the function U(z) represents the unknown behavior of the full solution in the dominant direction. Using
the test functions v(z,y) = U(z) - v(y) for all v € Hj (w) yields the reduced problem with quadrature

Given any U € HZ(1p), find P € Hi(w): (A(UP),Uv)? = (f,Uv)? Yo € H}(w). (3.13)
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Here, we denote by (-, -} the approximation obtained by substituting the integral I(¢ f /, b t(z,y)dzedy
in (-,-) by the quadrature formula

Q
Zal/ (z},y) dy, (3.14)
1=1

where aq, zf, | = 1,...,Q denote quadrature weights and points respectively. Note that we require U €
HZ({1p) to facilitate point evaluations of U and thus obtain the well-definedness of (3.13). Note also that
this assumption is reasonable in the sense that in many cases we have indeed that the solution p belongs to a
Sobolev space of higher order (see for instance [10]). To include the unknown dynamics in dominant direction
U in the lower-dimensional problem in transverse direction and to find optimal locations of the quadrature
points with RB methods (see Sect. 3.4 below), we parametrize (3.13) by introducing a parameter vector p =
(zf,U(x}),0,U(x})),_ .o+ The P-dimensional parameter space D containing all admissible parameter values
of u, is defined as D := [QlD x In x I1]9, where the intervals I, C R contain the ranges of XU (x), k = 0, 1.
Compared to the linear setting, we expect a greater sensitivity of the RB-HMR approach with respect to the
choice of the intervals I, C R, k = 0,1, as the nonlinearity of A also applies to the parameter via the term
A(UP). This can indeed be observed in the numerical experiments provided in Section 4. To get a rough estimate
on the possible ranges of 9*U(z), k = 0,1, and therefore obtain an optimal convergence rate of the RB-HMR
approach, we may for instance compute a coarse approximation of the solution p of (3.1). Using the definition
of u, problem (3.13) can be recast into a parametrized 1D nonlinear PDE in transverse direction as follows:

Given any € D, find P(n) € Hy(w) : (ACP(): ), vi ) = (f(), vs )" Vo € Hi(w). (3.15)

Here, (-, +; u)? denotes the parameter dependent dual pairing of H~1(w) and H{ (w), A(; ) : HY (w) — H 1(w),
and f(u) € H™'(w). Possible choices for the quadrature formula (3.14) are a modified rectangle formula or a
standard composite trapezoidal rule. The number of quadrature points is chosen automatically by an adaptive
algorithm, described in Section 3.4. To compute snapshots we use the subdivision 75, of w and the associated

conforming FE space Y C H}(w) with basis U ,J =1,...,ny as introduced in Section 2.2. We obtain the
parameter dependent discrete 1D problem:
Given any € D, find P"(u) € Y : (A(P"(); ), vff; i) = (f(n), 0l ) for j=1,...,np,  (3.16)

which can be solved by Newton’s method. Well-posedness of (3.16) and the conditions for the convergence of
Newton’s method may be verified a posteriori (cf. [12,54]). We may then define the solution manifold M? as

P i {P"(u)| u € D). (3.17)

Finally, we remark that instead of the heuristic assumption in (3.12) one might alternatively consider a linear
combination of tensor products. Note that we would then have to consider a system of nonlinear equations
in (3.15) and that the number of parameters would of course increase. How this change affects the approximation
properties of the RB-HMR, approach is subject of future research.

3.3. The generation of parametrized 1D operator evaluations

In this subsection we define a manifold of operator evaluations which is formed by parametrized 1D oper-
ator evaluations of the nonlinear operator A in the transverse direction. For this purpose we consider (3.15)
and (3.16) and define parametrized 1D operator evaluations A(u) and A" (u) of the operators A(p(z,y)) and

A(p™ (@, y)) as

Q

Q
Z B AP ), and Ay (1); ). (3.18)

Here, [£21 p| denotes the length of the interval 2 p, w; = (z,U(]), a,’;U(l’?)), P() is the solution of (3.15) and
P" (1) solves (3.16). Provided that P(u) is able to capture the behavior of the full solution p in the transverse
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Algorithm 3.1. Computation of k'.

1 EPM-INDICATOR(PY, Ak, €77 toly, 5, a{?ﬁ, NI e, Nigv, S, £)
2 {¢z}”i“f"“ := POD(PE, Miax)
3 [{mbZ0P A\ EPP] := POD(AE, egi)
4 [S7hons Rrons Blron: €int] F=ADAPTIVE EPM ({r }20P, £, Al Bt NIt = (g }mr00 N/
5 k' =EPM-APOSTERIORI-BOUND(ejp¢, tolys - €501, { N }12OP)
6 Wy = {Hl}fﬂ
7 8 :=ADAPTIVE EPM({ri}f,, 2, A, et NI =6 (4,}7200P, Nyyi)
8 return W,,,S;,

direction, we expect that A(u) is a good approximation of the range of A(p(z,y)) in that direction, which will
be validated in Section 4. Moreover, we define parametrized 1D operator evaluations of the respective Fréchet
derivatives A’(p(z,y)) and A’ (p">*"(z,y)) as

Q
Z A'(P(u); ), and (A" (n) == Z A’(Ph( ); 1) (3.19)
|91D| —
Finally, we define a manifold of operator evaluations M- through
A [AM(u) | € D). (3.20)

3.4. Reduced and collateral basis generation — the ADAPTIVE-RB-HMR algorithm

In this subsection we introduce the ADAPTIVE-RB-HMR, algorithm which simultaneously constructs the
reduction space Y, = span{¢1,...,¢n} C Y" and the collateral basis space Wy = span{ki,...,x;} using
sampling strategies from the RB framework. First, the snapshot sets

ME = {P"p)|peZyc MP, and M2Z = {A"pu)|pe 5} c MA, =D, (3.21)

are efficiently constructed in Algorithm 3.2 by an adaptive training set extension which generalizes the
algorithm proposed in [46]. Subsequently, we apply a POD to determine the principal components of MZE and
./\/l“ét which in turn span the reduction space Y,, and the collateral basis space Wy, respectively.

Algorithm 3.2 (ADAPTIVETRAINEXTENSION). Let G denote a hyper-rectangular possibly non-conforming grid
in the parameter space D, g a cell of G and Ng the number of cells in G. The parameter values in the
training set =, are sampled from the uniform distribution over the cell g, where =, has the same size n=z
for all cells g and Z¢ = Ugeg=,y. As in [46] and originally in [35,36] we use a local mesh adaptation with a
SOLVE — ESTIMATE — MARK — REFINE strategy for the generation of G and = beginning with a given
coarse partition Gp and an associated initial training set =q,. In Section 3.5 we derive an a posteriori error
estimate A¥ for the error between the solution pg/ . of (3.7) and the reference solution p’! "*N defined in (3.11)
which takes into account both the model error and the error due to the approximation of the nonlinear operator.
For the latter we use the a posteriori bound for the EPM derived in Proposition 2.4. A richer collateral basis
space W}, with associated interpolating functionals S,g/ has thus to be provided before starting the SOLVE —
ESTIMATE — MARK — REFINE-loop. Therefore, we initially compute the snapshots P and A" for a coarse
train sample =, of Gy with |=.| = Ng,n. in line 4 in Algorithm 3.2. To compute W} and the functionals Sk,
with Algorithm 3.1 EPM-INDICATOR, we first use a POD to find the principal components {m}fPOD such that

Nggne
the POD-error e;0> = (Zl:i‘jpnODH MN)Y2 < e where €8T < erol- Note that efgy” has to be chosen rather
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Algorithm 3.2. Adaptive training set extension and snapshot generation.

1 ADAPTIVETRAINEXTENSION(Go, G, , Ec, Mmax, tmax; V=, 0, Othress Ny - ..

int Arint
2 tt 'Ezgf7€§017t01k’76t017Nmax:QO,Qmax, 2)

3 Initialize G = Go, E¢ = Eg,,¢0 = 0, k0 = 0, p(G) = 0,Q = Qo

4 Compute P*(Q), A"(Q)

5 [Wir, S3] =EPM-INDICATOR(PE, A%, 527, tolur, €50y, €18, NI iy, Ny, 5o, 2)

6 Q =QP-INDICATOR(P!, N/, Wi, S5, Qmax)

7 Possibly adapt G and Z¢ if @ has changed.

8 form=1,..., Mmax do

9 Compute P&(Q), A(Q)
10 [1(G), 7(G)] =ELEMENTINDICATORS ({ ¢k } 2,1, Pl {knc e, AL, Wi, 830, G, p(G), N1
11 fori=1,...,imax do

12 G := MARK(n(G),0(G), 0, 0thres)

13 (G, E¢) := REFINE(G, =g, n=)

11 PG\ G) = p(G\G) +1

15 Compute Pg(Q), A%(Q)

16 1(G), p(G), 5(G)] =ELEMENTINDICATORS({¢o% } =), P&, {wi }re . Al Wi, S2, Nuv)
17 end

18 {¢x}is, :=POD(PE,m)

19 {ki}re | = POD(A%,&5,))

20 [Wi,S%] =EPM-INDICATOR(PE, AL, 5ol tolir, 5oy, €105, NI 1, Nuwv, S, )
21 Q =QP-INDICATOR(PS, Ny, Wi, i, Quax)

22 Possibly adapt G and Z¢ if @ has changed.

23 end

24 return MZ, M2 Z¢

small to obtain an a posteriori error estimate for the EPM which is as accurate as possible. Next, we apply
Algorithm 2.2 ADAPTIVE EPM for the computation of the interpolating functionals SgPOD, the basis QgPOD
and the matrix B} . where the computation of the interpolant in (2.3) necessitates the solution of (3.7)
and thus the computation of {¢;};"5* in line 2. As the error bound is only employed during the adaptive
training set extension, it is sufficient to restrict to m = mpyax. Then we use the a priori bound for the EPM
from Theorem 2.2 to compute k', which yields Wy, and apply again Algorithm 2.2 to determine S,g,. Here, €7,
denotes the tolerance for the POD employed to compute the collateral basis of size k. within Algorithm 3.2.
The factor tolys results in a smaller tolerance toly - ef,, for the POD which is used to compute the collateral
basis of size k' solely for error estimator purposes and ensures k' > k.. Wy and S,g, are updated at the end of
each loop over m in line 20 to include the information from the snapshots generated during lines 9 and 15.

A main difference to the Algorithm in [46] is the usage of the QP-INDICATOR, which chooses the number of
quadrature points @ used in (3.16). To decide whether @ has to be increased or not we apply a POD to P”
in line 6 (PY in line 21) and compare the convergence rates of the eigenvalues of the POD with ||15f11;/ ||2L2(91D)’

[ =1,..,10, where the coefficients ﬁﬁ,;, e XH' solve (3.7). If we observe that the decay rate of the coefficients is
worse than the rate of the eigenvalues by at least 50% on 5 consecutive values?, and @ is smaller than Qax, we
increment ) by one. Note that we want to increment @ only if we observe a significant deviation of the coefficients
from the eigenvalues, which is why we proceed rather conservatively. Note also that the QP-INDICATOR thus
enforces the adaptation of the reduction space Y;, and the collateral basis space W} to the reference solution
p*" and the nonlinear operator A(p”*") by increasing the amount of information on the dynamics in the

dominant direction in the spaces Y;, and Wy, if necessary. The initial value Qg is usually set to 1. Note that

2This can be verified by comparing the slope of the tangents.
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Algorithm 3.3. Construction of the reduction space Y;, and the collateral basis space Wj.

1 ADAPTIVE_RB_HMR(GO7 Mmax, imaX7 n=,Ne, 0, Othress NH' s ElgolviR, E]ngd’ .
int Arint
2 . --5231»5501»'“017@/»5121» NI Qo Qmax, )

3 Initialize =¢,, =

4 [MEZ, M2, 5¢] = ADAPTIVETRAINEXTENSION(Go, Sy, Ze, Mmax, tmax; M=, - - -

5 . 9’ Othress NH’ s E?gl’ Egol, tOlk/ s Etrcl)ti, ernrgu QOa Qmax, 2)
6 Yo = POD(P@,&:?S{R), such that eh°P < E‘EI(I)\iR'
7 Wi := POD(Ag, efi1"), such that e[ < eff.

8 Si =ADAPTIVE EPM(Wk,A’é,eit%‘i,NE};E{,Eg,Ym,NH/)
9 return Yy, Wi, S}

the fact that G is a product-like hyper-rectangular grid prevents the applicability of Algorithm 3.2 to high
parameter dimensions. However, if dim(D) > 1 we may instead consider an anisotropic adaptive refinement
strategy or use a clustering algorithm (cf. [48]).

Apart from the just stated differences and the additional computation of the snapshots A% in lines 9 and 15,
and the POD for the computation of the small collateral basis {/{k}z”‘: , in line 3.2, Algorithm 3.2 follows the
lines of the corresponding Algorithm in [46]. Thus, we use the cell indicators n(g) := min,c=, AF (1) and
o(g) := diam(g) - p(g), where p(g) counts the number of loops in which the cell g has not been refined, since
its last refinement. We mark for fixed 6 € (0,1] in each iteration the §Ng cells g with the smallest indicators
n(g) and additionally the cells for which o(g) lies above a certain threshold oypyes. Then, all cells marked for
refinement are bisected in each direction. Finally, we note that for each parameter value in =g we compute the
snapshots P’ () and A" (1), add these snapshots to the already computed small bases {¢;}/"7" and {r;}}<,,
compute the (coarse) solution pﬁ/  of (3.7), and use the a posteriori error estimator to assess whether the span
of the small bases and the current snapshots yields a good approximation. Note that both for the computation of
pg/  and the error estimator within the adaptive refinement procedure we employ a coarser discretization in the

. . . . . . . ’ . . ’
dominant direction with a mesh size H’ and an associated coarser finite element space X' of dimension N .

Algorithm 3.3 (ADAPTIVE-RB-HMR). At first, the training sets Z¢, and =, are formed by sampling n= or n.
parameter values from the uniform distribution over each g € Gg, where n. > nz. Subsequently Algorithm 3.2
is called to generate the discrete manifolds MZ (3.17) and ./\/l“_é‘ (3.20). Finally, we apply a POD to determine
the principal components {¢1, ..., ¢} and {1, ..., x;} of ME and M4, which then span the reduction space
Y,, and the collateral basis space W.

Finally, we point out that the spaces Y;, and W} approximate the discrete manifolds Mg and ./\/l“_é‘ However,
thanks to the design of the parametrized 1D problem and the parametrized operator evaluations we expect that
our choices of Yy, and W}, also allow for a good approximation of the reference solution p*" and the range
of the operator A(pf*"). This is demonstrated in Section 4. For details on the choice of the input parameters
Mmax, tmax; V=, Othres and Ny we refer to [46].

3.5. A posteriori error estimates

We apply the Brezzi-Rappaz—Raviart (BRR) theory [7,10] to derive a rigorous a posteriori error bound for the
error between the reduced solution pg . of (3.7) and a reference solution p*" (3.11), which takes into account
both the contributions of the model reduction and the approximation of the nonlinear operator. To this end
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we first define the inf-sup stability factor and the continuity and the Lipschitz constant:

i (F'(pE wf>h w Xy (oywa(o)
Bp = inf sup . - , (3.22)
wHXhel Hxh vHXh g Hxh \w Xh|W1,p(Q)|’U Xh|W1»q(Q)

‘wHXh‘Wl,p(_(Z)#OlvHXh|W1,q(fl)¢0

(F" (g )™ 0w (ywrage)
= su su : 3.23
T wah,EI‘:)/Hxh vHxhe‘Iz'Hxh ‘wHXh|W1,p(())|’UH><h|W1,q(Q) ’ ( )

‘U’HXh‘Wl,p(nﬁéOWHXh|W1,Q(n)7£0

[F (w™™") = F'(p)} i )lwrw ), w-100)
‘ wah

L, = sup
wHXhEB(pﬁwk,R)

, (3.24)
- pﬁ,k lwir(2)

where B(pg’k, R) = {wixh ¢ VHXh | 5 pg’k lwir(2) < R, R € R'} and the index p comes from the space
WLP(£2). Note that we compute the Lipschitz constant only on B(pﬁyk, R) both in order to obtain a sharper
estimate and to include nonlinear operators whose Fréchet derivative is not Lipschitz continuous on the whole
space VX" We comment in Section 3.5.1 on how we may obtain estimates for the constants defined in (3.22)-

(3.24). Now we may define a proximity indicator [12,60] 75, , = 2;5’(HF(pg’k) — PEF(E llw-10002) +

| PE [F(pz’k)]”W—l,p(Q)) and obtain the following result.

Proposition 3.1 (A rigorous a posteriori error bound). Let 2 < p < oo. If Tﬁw < 1 then there exists a unique

solution p™*" e B(pﬁ’,€7 f—’;) of (3.11) and the following a posteriori error estimate holds

B
™" = pll wie ) < Ay, = L—p(l — /1= Thy) (3.25)
p

Proof. The proof follows the ideas of [12], which in turn is based on [10,60]. O

Hxh

Next, we analyze as in [12] the effectivity A%, /|p —pl i lwir (o) of the error bound (3.25).

Proposition 3.2 (Effectivity). Let 2 < p < oo and let us assume that

1 (op.1) = P LF 0 i)l w10 (2) < | PEIF (g )] lw—10(2) (3.26)
fO’f‘ Cerr € [03 1) and set Cerr = % If Tﬁ%p S %Cerr we have
Ay <ACG ;_p ™" = pp klwie o). (3.27)
p

Proof. We simplify notations by setting (-,-) = (-, )w-1.r(2ywt.a(e). It is easy to see (cf. [12]) that (3.26)
implies
1B [F (o i) w102y + [1F (0 1) = PELE (0 )l w10 (2

< Cot (IPEIF (o iNlw 1002y = I1F0ff ) = PEIF(f lllw—10()) - (3:28)

The following estimate differs from [12], as in [12] a quadratic nonlinecar PDE in a Hilbert space is considered
and the proof of the effectivity of the error bound heavily relies on these two assumptions. As ’Tﬁl’p < %C’err <1
we may apply Proposition 3.1 to obtain

<F(pﬁ,k) - P;f[F(pZ,k)LvHXh> + <PkL[F(pﬁ,k)LUHXh> = —<F/(Pﬁ,k)(pHXh - pﬁ,k), UHXh>

1
+ </O {F'(pl ) = F'(pf  + t(p™" —plt N} ™" —pE 1) dt,vHXh> :
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Exploiting (3.23), (3.24), and (3.28) then yields
IPEF (pff illw=10(2) + | F (0l 1) — PEIF@L lllw-100)

L,
< Co (wp [P = Pl plwrr () + 2™ =l ke 2))- (3.29)

2

Thanks to 75, , <1 we have 1 — /1 —7k <7k  and may thus estimate [12]

2
Ay i’;( L7k ,) < 3, (IPETF oo )llw =1 (2 + IF (P ) = PELF i i)l lw-10(2) - (3:30)

Following the ideas in [12] we invoke (3.29), (3.30) and Proposition 3.1 to get

Hxh Hxh

Ly 2
2 Flp - pm,k|W1m(Q)

< ™ = pll L lwrs(o) + §A£€n,p(LPAI:n,p)’

errﬁp mp—rYP|p _pmk‘Wpo)—i_

Finally, we employ (3.30) again and Tﬁ%p < %Cerr to obtain

k 17 Hh
Amp —4Cerr1 ﬁi| x

Note that the terms ||[F(pl ) — PE[F(pE Olllw-1.0(2) and | BEIF(pLL )]llw-1.0(2) are computable as
is a finite dimensional space. Alternatlvely, the dual norms may be further estimated by a localized residual
type estimator (cf. [53]). To obtain the required interpolation estimate for the terms |vf*"
propose to replace v *" in the latter term by vﬁ, with m’ > m.

Note that the formulation in (1.1) also includes nonlinear operators which have to be considered as a mapping
from WP (£2) onto W12 (02) for p > 2 for instance because they are not C'*-mappings with respect to the space
H'(£2). Therefore we also derive an error bound for [pf*" — plL |1 () for problems with p > 2. As in [10] we

ey O

VH><h

H
— ’Um‘wl,p(Q) we

assume that for all z € B(pg’k, R), F'(z) : WHP(02) — W~1P(£2) can be continuously extended as an operator
in L(H'(£2), H=(£2)). In general this can be achieved by applying the Hahn-Banach theorem. Furthermore,
we require that

<F/(pg7k)wHXh,UHXh>

0< = inf 5 , 3.31
52717 wHX’}relVHXh vHX}?lEl‘Iszh "LUHXh‘Hl(_Q)"UHXh‘Hl(_Q) ( )
|wHXthl(U)7£0|UHXh|H1(U)7£0
and that there exist constants 72, and L, such that
(F'(plf j )w™ " w0y < g [P | gy [0 g1 ), (3.32)
1F" (P 1) = F'(wi) | 1), 1-1(02) < Lo | i i — Wiy lwin(e) for wyy € Bpy, i R). (3.33)

Here, the subscript 2, p indicates that the argument of F'(-) has to be in VVOLP(Q)7 p > 2. By transferring ideas
of [10] we obtain under the assumptions of Proposition 3.1

Hxh xXh

pH

1
Ip () < — (Lap @

52,17
+ ”F(pg,k) - PkL[F(pm -1 2) + | PEIF (pm )l 51 n))

Note that this bound requires the computation or estimation of the dual norms and the appearing constants
both for the W1P- and the H'-norm. Thus, we employ the inverse estimate | v *" lwir) < cnl pHxh | (0
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with ¢y, == ¢(H? + h?)(2=P)/(?P) and a constant ¢ which is independent of H, h, p, and 2 [26]. Note that the
equivalence of norms on the finite dimensional space of polynomials on an element 7; ; of the partition 1" of {2
can be used to obtain an estimate for ¢. Note also that thanks to exponent in ¢, we expect that ¢, depends
only very weakly on h and H. Based on that we introduce the proximity indicator

2L2’ Chp,
T 1= %%(HF(pfi,k) = PrIE (o ) 100y + 1P TE (0 )] -1(2) (3.34)
P

to derive the following computationally more feasible H!'-error bound.

Proposition 3.3 (An error bound for the H'-norm). Let 7, 5 < 1 and (3.31), (3.32) and (3.33) be fulfilled.

Then there exists an unique solution p™*" ¢ B(pm s Lf’" I;h) of (3.11) and the following a posteriori error

estimate holds
o,
™ —pl ) < AL = Loscn Z;h (1 V2 ™ 2) (3.35)
P

If we further assume that

|F(pl ) — PEIF R ollm-10) < cen|PEIFWE )l a-1(2) (3.36)
for cerr €0,1) and Tﬁl’ 1Cerr, where Cepy := (1 — Cerr) /(1 + Cerr), we have

Ak <4C- 172,pCh |pH><h H

or . 3.37
ﬁz,p Pm, (2) ( )

Proof. The proof uses the same arguments that have been applied in the proofs of Propositions 3.1
and 3.2. 0

To further estimate A, we invoke the a posteriori error bound for the EPM in Proposition 2.4 to replace
F(pg’k) by PL [F(pgk)] Then we define the Riesz representations REZ*" and £7*" as the solutions of

(R 0™ ™) iy = (B [F (o )], 0™ ") 11 ) Vol xh g yHXE - (3.38)

and (E M) gy = (PE [F(pih )] = PEIF (R )L 0™ M) iy Yo e VI (3.39)

Here, (-,-)g1() denotes the inner product associated with the H'-semi norm. We thus obtain

| R L) = I1PEIF (o )l 100y and [ E7 [0y = 1P [F (o)) = B E (0 1))l -1 () (3:40)

Note that due to the definition of the snapshot set M2 (3.20), the a priori bound (2.6) for the EPM is
only applicable, if M% is a good approximation of {A(p#*"(u,y)), p € Z}. This may be verified by com-
paring the convergence rates of the eigenvalues {)\EPM}kPOD of the POD applied to ./\/l“_é‘ and the coeffi-
cients || [ Zr[A pm’k)]mHLQ(QlD), l =1,...,kpop. If the convergence rates do not coincide one may either

increase the number of quadrature points in (3.16) as discussed in Section 3.4 or replace {)\fPM}fZPfD by
I/, Zc [A(pg’k)}mﬂzmmw), l=1,...,kpop, in the a priori bound (2.6) for the EPM. The latter requires only the
computation of kpop — k additional integrals in y-direction. As the behavior of the coefficients fw Ir [A(pﬁ’k)]m
strongly influences the convergence behavior of PF [A(pg )] for increasing k we expect that (2.6) remains a

reliable a priori bound when substituting {)\EPM}lPOD by || [, ZL[A pmvk)]mH%Q(QlD), l=1,...,kpop. This is
demonstrated by the numerical experiments in Section 4.
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3.5.1. Estimation of the constants

We close this section by addressing the computation or estimation of the constants 3,, v,, and L, for
p > 2. As the constants (3.22)—(3.24) are in general not computable for p > 2 or only at unfeasible costs,
we rely on estimating these constants in this case. For instance in the case of the nonlinear diffusion equation
considered in the numerical examples an estimate of v2 , and Lo, relies on estimates for Friedrich’s inequality
vl zr(2) < cr|vlwip(o) and the constant in the Sobolev inequality ||v]|co(e) < cgl/v|lwir(o). To obtain an
upper bound for the constant ¢y we suggest to proceed as in [47,52]. A bound for the constant cg 2 in the
inequality |[v]|cor2) < cg 2|v|wir®2) can be found for instance in [56], Theorem 2.D. To obtain an estimate for
cp we to multiply v € WP (£2) with a cut-off function 7 defined as n(z,y) = 1 for dist((z,y),82) > 6, n=0
outside {2 and with ||n|co(e) < 1 and 9in < C(9), i = 1,2 for a given constant C'(J). Then we expect that
lvnllcoy = |v]lcoe) as v € WP (£2). Moreover, we have that

Invllcoca)y < caalnvlwieo) < ce2(CO)vlLe) + [vlwie)), (3.41)

and therefore propose to employ the constant cg 2C(0) as an estimate for cg, where C(d) should be adapted to
the considered domain.

To derive a lower bound for 8, we suggest to proceed as in [10, 53] where a finite element approximation of
the nonlinear diffusion equation is considered and a lower bound of the occurring inf-sup constant is derived.
However, such an estimate is beyond the scope of this paper and therefore subject of future work. For other
nonlinear operators we expect the estimates also to rely on the above inequalities.

As we have continuously extended F'(z) € L(WYP(£2), W~1P(£2)) to an operator in L(H(£2), H=1(£2)) for
z € B(pﬁyk, R) and p > 2 an upper bound for Ls , follows directly from the estimate for L,. If we consider p = 2
the Lipschitz constant Lo depends in general on a Sobolev embedding constant (see for instance [12,47,60]). A
simple procedure to obtain an upper bound for this Sobolev embedding constant is described in [47,52].

Finally, we propose a method for approximating (s, and (2. We present the approach for g, but it is
identically applicable to 8. Inspired by the idea in [65] to employ a matrix-DEIM approximation of the Jacobian
for the computation of the Lipschitz constant of the considered nonlinear operator, we propose to use the
adaptive EPM to approximate (3 ,. Precisely, we use the a posteriori error bound for the EPM derived in
Proposition 2.4, to find &’ such that PkL,/ [F’(pzyk)] approximates F’(pﬁyk) up to a given tolerance and define

’
app : <Pkl; [F/(pg,k)}wHXhavHXh>
oy = inf sup T T . (3.42)
’ wHXheVHXR  Hxh ey Hxh |w ‘Hl(Q)‘U ‘Hl(Q)
|wH><h,lHl(Q)#OlvHxthl(Q)#o

Theorem 2.2 yields the convergence of P,g [F’(pﬁyk)} to F/(pg,k) as k' — K, which implies 5% — (2, as

k' — K. Although we therefore expect B3, to be a very good approximation of 3 ,, which is demonstrated by

the numerical experiments in Section 4, we note that it cannot be expected that (357 provides a lower bound
for B2 5.

4. NUMERICAL EXPERIMENTS

In this section we demonstrate the applicability of the RB-HMR, approach using the adaptive EPM to
nonlinear PDEs by verifying both its good approximation properties and computational efficiency. Moreover,
we analyze the effectivity of the a posteriori error estimator derived in Section 3.5 and validate the a priori
and a posteriori bounds for the adaptive EPM stated in Theorem 2.2 and Proposition 2.4. For this purpose we
consider the following model problem, which is inspired by the model for immiscible two-phase flow in porous
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media studied in [44].

Find p € H}(92) : /
2

36 p’(1—p)°
ca (PP + 2(1-p)?)?

d(p)Vp - Vudady = / svdrdy Yo € HY(92), (4.1)
Q

where s € L?(£2), and d(p) := + co, for constants cg,cs > 0. (4.2)

We consider various functions s in the numerical experiments and specify the function prescribed in each test case
at the beginning of the respective subsection. As ¢y > 0 ensures uniform ellipticity and d(p), d'(p) and d”(p) are
bounded in the relevant regions, we have that problem (4.1) is well-posed [10]. Existence of a (discrete) reduced
RB-HMR solution follows from Brouwer’s fixed point theorem. We note that the structure of (4.1) necessitates
to consider F' : WyP(£2) — W~1P(02) for p > 2 which in turn requires that the HMR basis functions fulfill
o € WHP(w) N HY(w), k = 1,...,m. This improved regularity for solutions of (3.15) can be proven with
standard arguments (see for instance [39]). For further details on well-posedness issues of problem (4.1) in the
context of RB-HMR and the corresponding parameter dependent lower dimensional problem (3.15) we refer
to [54].

In the first test case we prescribe the analytical solution of test case 1 in [46] to compare the convergence
rates of the RB-HMR approach for linear and nonlinear problems. Also in the nonlinear case the RB-HMR
approach converges exponentially fast in the model order m, regardless whether the adaptive EPM is applied
or not. However, the convergence rate is worse than for the linear problem. In the other test case we prescribe
a discontinuous source term s resulting in a solution with little spatial regularity both in the dominant and
transverse direction. Still, we observe an exponential convergence rate of the RB-HMR approach using the
adaptive EPM in the model order m. Both test cases have been computed employing linear FE in z- and y-
direction, i.e. X = {vf € CY(21p) : v¥ WT), T € Ty}, Y = {v" € CO%w) : o], € Pi(75),75 € T},
and VXM = {ofxh ¢ CO() : o> g, € Q1,T;; € T}, using equidistant grids in 2- and y-direction. We
have used the following quadrature weights in (3.14)

wq + wq xq _ xQ_ xq L + xq =
Q= 12 2 _ 1o, al::7l+12 Elop=2,...,0-1, aQ::xl—iQ 5 Q , (4.3)
where the quadrature points 2, I = 1,...,Q are expected to be sorted in ascending order. We have only applied

a simplified version of Algorithm 3.3 ADAPTIVE-RB-HMR in the numerical experiments, as we have chosen
the number of quadrature points employed in the parameter dependent 1D problem (3.16) a priori. However, a
comparison of the performance of the RB-HMR approach using 1 or 2 quadrature points in (3.16) is provided
for the second test case. Furthermore, we have applied the adaptive EPM 2.2 based on the EIM with Nt =0
and we thus obtain k£ = L in (2.3). To simplify notations we omit the ~ as introduced in Section 2.2. We have

employed the estimate
/ V{(d(pf ) — d(2)) w}Vv < ep(l+ &)VP (22 + esep(1+ ) Penlpll Llm (), (4.4)
9

to obtain an estimate for the Lipschitz constant Ls ,, where ||d'(2)v]| < ca||v]|, ||d”(2)v]| < es||v]], for v € R?,
z € B(pzyk, R), and c¢p and cp have been introduced above. Since d is only locally bounded for some choices
of ¢4, we computed local approximations of ¢y and c3 by evaluating d’ and d” in the discrete reduced solution
plh . of (3.7). Moreover, we have estimated the constants ¢ in ¢, (1+ h)VP and cg by 1, which seems to be a
reasonable estimate as for instance the procedure proposed in [47,52] yields a bound of 1.0856 for (1 4+ ch.)*/?
and the value of the sharp bound cg 2 stated in [56] is about 1.54.

Setting ef, = pf*h — pﬁ &> Where p>" solves (3.11) and pz x (3.7), we define the relative model error
in the Hl-seml norm or L%norm as |eF,[7¢ = |eF |g1 /|p™ " and ||emHE%l @) = llek 2y /1P (| 122

The relative total error |e[}¢! is either deﬁned as lejft = |p — pfl .lg/Iplae if the full solution p of (4.1)
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FIGURE 1. Test case 1: Comparison of the behavior of the relative model error \em|;}’{(m =
‘ pH xh

p,'I;IL|Hl(Q)/|p‘Hl(Q (b) for the linear problem (test case 1 in [46]) and the nonlinear prob-
lem (4. ) Comparison of the behavior of the relative model error when applying the adaptive
EPM (c&,[1¢l ) or not (leml3st o)) (c).

— pE o) /1P " (o) (a) and the relative total error for |e|;ﬂ(m = |p —

is available as in test case 1 or as |e \Tel = |Prine — pﬁ7k|Hl/|pfim,‘|Hl7 where pfine denotes a very finely
resolved bilinear FE solution. We denote the POD-error associated with the HMR by e;°" and the POD-

error corresponding to the adaptive EPM by ek . Moreover, we set éﬁf = (ZAi )1/2 and
ek, = (Zj=k+1 | [, ZL[A pm,k)]’{kum(nm)) 12 where M = dim(MZE), K = dim(M%2), and Z;[-] has been
defined in (2.3). For the validation of the effectivity of the error bounds, we finally shorten the notation by setting
lemoall = 1P E (g ), Nlewesdl = 155 [F(piy )] — P IF (o ]l and [leg2ull = 17 (p;y 1) — P IF (o )]l
either for the H~'- or the L?-norm. The implementation of Algorithm 3.3 ADAPTIVE-RB-HMR has been

realized in MATLAB. All computations have been performed on a computer with an Intel Core i7 (8 cores)
with 2.93 GHz.

Test case 1:

First, we investigate the convergence behavior of the RB-HMR approach for an analytical solution p(z,y) =
y*(1—y)?(0.75—y)x(2 — x) exp(sin(27z)), which has already been considered in test case 1 in [46] and originally
in [27,50] solving the Poisson problem. We choose 2 = (0,2) x (0,1) and ¢y = 0.1 and ¢4 = 36 in (4.2). We
compare the convergence behavior of the relative model error \emm"f(m = [p*h — pH | Q)/|p Xh|Hl o) for
the nonlinear case, where pZl is the solution of the discrete reduced problem (discretization of (3.3)) with the
linear case where pfl is an RB-HMR approximation of the solution of a Poisson problem. Note that both the
nonlinear problem and the Poisson problem have the same analytical solution p(z,y), where we refer to [46] for
details on the linear problem and the respective RB- HMR approximation.

We observe an exponential convergence rate of |e,, |t (2 for the nonlinear problem (4.1), which is worse than
the one for the Poisson problem (Fig. 1a). Nevertheless, also for the nonlinear case still 9 basis functions are
sufficient to achieve |em|’}ff(m < 1073 (Fig. la). Taking also into account the discretization error and hence

considering the relative total error |e[7¢! = |p — pl|s1/|p|m1 (o) we observe that at least for the considered
mesh sizes the effects of the detoriation of the convergence rate of the RB-HMR due to the nonlinearity on the
behavior of the total error are rather small (Fig. 1b). That is because the discretization error is dominating
over the model error in this example already for an RB-HMR approximation using only a small number of basis
functions (Fig. 1b). Applying the adaptive EPM preserves the convergence rate of the model error \emﬁ}’{( o)
(Fig. 1c) until a so-called EPM-plateau (see [23,58] for the EIM-plateau) is reached. The model error enters
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FIGURE 2. Test case 1: Comparison of the convergence behavior of |ek, [7¢ for EPM-tolerances

eel = 1074,107°,107 (a), and for gl = 1077 |e|7¢t for different mesh sizes and |eF, |7¢!

for H = 0.005 (b), H€7]31||TL%I(Q),€;OD and €= (¢) and \,, and ||ﬁﬁ7k\|%2mw) (d) for H = 0.005;
Convergence behavior of |eF [7¢! for increasing model order m and collateral basis size k for
H = 0.01 (e); all plots Ny = 10.

an EPM-plateau if the approximation properties of the collateral basis space Wy, prevent a further reduction of
the model error, i.e. k is chosen too small compared to m, and the nonlinear operator is hence not approximated

accurate enough. Our experiments showed that the tolerance of the POD for the adaptive EPM 6;3811\/1 should
EPM

be set to eol = ctolsgg“‘ with o € [107%,1072], to ensure that k is chosen large enough. However, even if

Wi is spanned by all linear independent functions A" (u) € M# (3.21), a small error and thus a EPM plateau
cannot be avoided due to the necessary projection of the snapshots onto a discrete space and other numerical
constraints. Note that the level of the EPM-plateau becomes smaller for decreasing H and lies for all considered
mesh sizes well below the total error [e[7¢! (Figs. 1b and 1c). Finally, we remark that in all computations for the
plots in Fig. 1 we used the exact error in the application of the Algorithm 3.3 ADAPTIVE-RB-HMR (Fig. 1c)
to assess only the influence of the nonlinearity in Figures 1a and 1b or the application of the adaptive EPM in
Figure 1c.

Comparing the convergence behavior of |e¥, TIﬁ(m for different POD-tolerances for the adaptive EPM in

Figure 2a, we observe that for 6;3811\/1 = 1074,107° the error can even increase when entering the EPM-plateau.
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FIGURE 3. Test case 1: Comparison of ef__ and e’ZQ for H = 0.005, Ny = 10, and 5{_38?1 =10"".

POD

For 5??1 = 1077 the error stagnates in the EPM-plateau and the level of the plateau decreases uniformly for

dropping mesh sizes (Fig. 2a). Figure 2e illustrates the error convergence of |e¥, H1 ) for a simultaneous increase
of the model order m and collateral basis size k for H = 0.01. Again we see that for small k£ the scheme might
even get unstable if m exceeds a certain limit, which is however not the case for higher values of k. Moreover,
we observe that if the approximation of the nonlinear operator is good enough, a further increase of k does
not reduce |ek, ’;ﬂ( o) if m is kept fixed. Choosing €Er’i“ = 1077 and thereby ensuring that the approximation
properties of Wy, are sufficient, we finally see that for the considered mesh sizes the EPM-plateau has no effect on

the relative total error \e\rHef(m (Fig. 2b). If we compare Hem||z‘él(m, eroP and éfn? for H = 0.005 in Figure 2¢, we
detect that all three quantities exhibit the same exponential convergence rate until Hem||2"‘2l( ?) reaches the EPM-
plateau. As also the convergence behavior of the eigenvalues of the POD A, and of the coefficients || ﬁg’ & H%z( 0p)
coincide (Fig. 2d), we conclude that for the present test case the convergence behavior of the POD transfers to

the coefficients Hﬁﬁ’kH%Q(QID), é rel

ke 2(0) ek |H1 (2)- Thus, we infer that the discrete

Hxh

-~ and to the model error ||e

solution manifold MZ (3.17) and the reference solution p are approximated with the same approximation
accuracy by the reduction space Y,,. Note that thanks to the coincidence of the convergence rates of A, and
Hﬁg/’kH%Q(QID) (Fig. 2d), the QP-INDICATOR introduced in Section 3.4 would not have increased the number of
quadrature points used in (3.15).

To assess the approximation quality of the collateral basis spaces, we finally compare in Figure 3 the con-
vergence rates of the respective POD-error ¢ and e’ZQ. We observe that the rates for the approximation of
d(pE 1)0upl 1 d'(PE 1 )0upl . and d(pl ) coincide perfectly. The deviation for the other two might be ex-
plained by the fact, that we have projected the snapshots corresponding to d(pgyk)aypgyk and d’(pgyk)aypgyk
onto the space of piecewise constant functions to account for the structure of the nonlinear operator. This yields
a worse convergence behavior for decreasing h as the projection onto the space Y we have employed for the
others. As apart from this deviation the convergence rates coincide, we nevertheless conclude that the nonlin-
ear operator A(pf*")  its Fréchet derivative A’(p’! %k and the discrete manifolds of operator evaluations are
approximated with the same quality.

Next, we investigate the effectivity of the a posteriori error estimators derived in Section 3.5. For the present
test case we obtained the following approximate values of the inf-sup stability factor 557 ~ 0.09820 (H = 0.02),
Bshy = 0.09736 (H = 0.01), 85" ~ 0.09637 (H = 0.005), which seems consistent w1th the considered choice
of the ellipticity constant ¢y = () 1. A comparison of the approximate values with the exact inf-sup stability
factor in Table 1 shows that the approximation procedure proposed in Section 3.5.1 yields a very accurate
approximation but does in general not provide a lower bound for the inf-sup stability factor.
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TABLE 1. Test case 1: Comparison of the exact inf-sup stability factor (ex) with its approximate
value (app) for H = 0.02 and different tolerances ¢} in the adaptive EPM and increasing

tol
model order m.

m sﬁglM = 107" (app) sﬁglM =107" (ex) Eltacr)’lM =10"" (app) sﬁglM =107" (ex)
1 0.0984390 0.0989506 0.0984566 0.0989346
2 0.0982283 0.0982740 0.0981483 0.0982654
3 0.0981121 0.0982542 0.0981655 0.0982556
4 0.0981349 0.0982402 0.0982860 0.0982506
5 0.0980797 0.0981840 0.0982739 0.0981820
10 0.0980739 0.0981621 0.0980968 0.0981864
12 0.0982229 0.0981288 0.0982790 0.0981867
15 0.0981518 0.0981433 0.0980749 0.0981867

We obtain Tffm < 1form > 2for et = 10~7 for all considered discretizations and for ol = 10~° for all
m > 2 except m = 12,13 for H = 0.01 and m = 13 for H = 0.005 due to the instability in the EPM plateau. It
can be seen in Figure 4a for eP*M = 107" that AF, (3.35) is an upper bound for |e¥ |11 (), which is very sharp
as the effectivities vary between 1.1 and 3.4 for the considered mesh sizes in Figure 4a.

For 5{?8?1 = 1077 we observe in Figure 4b that AF is an upper bound for \e’fn\Hl(Q) for m <7 (H = 0.02),

for m < 8 (0.01), and m < 10 (H = 0.005), respectively. The fact that A* underestimates the error for higher
model orders for eff = 1077 is probably due to the fact that [egiy[lr-1(q) lies above |[expu|lr-1(a) (see
Fig. 4c), as the former also takes discretization errors into account which are not included in the latter. Note
that this explanation is consistent with the observation that the finer the mesh the higher the model error for
which A¥ starts to underestimate the error (see Fig. 4b) and the finding that for H = 0.02 an error estimator
Ak in which lexen |l -1(0) is replaced by |less || -1 (o) provides an upper bound for |ef, |51 (o) (see Fig. 4de).
For epit = 1075, |legen || m-1(0) and [|€ghyllm-1(0) nearly coincide (see Fig. 4c). We therefore conclude that
the a posteriori bound for the adaptive EPM (2.19) yields a very good approximation of ||egt,||72(») and thus
legonll -1 () if the discretization error is not dominant. A (standard) term which estimates this discretization
error may be added to error estimator but this is beyond the scope of this paper.

Here, we have set the tolerance for the POD determining the richer collateral basis space Wy to tol e !

tol
with tolyr = 1072 (Sect. 3.4). This yielded on average k' — k ~ 5 during the adaptive refinement procedure and

for the certification for the method we obtained &' — k ~ 6.33 for 51‘;38?1 =107 and k¥’ — k ~ 11 for 51‘;38?1 =10"°.
We recall that we have assumed (3.36)

HeEPM”H*l(Q) < ||€:3);MHH*1(Q) < Cerr‘ emodHHfl(_Q) for con € [07 1) (45)

and 771272 < 0.5Ce with Cepp := (1 — Cerr) /(1 + ceprr) to prove the effectivity of A’fn. Figure 4d illustrates the
convergence behavior of |legpul|-1(2) and ||€meal| r-1() for increasing m and H = 0.005. We observe that for
eiopi“ = 1079 inequality (4.5) is satisfied for m < 8 and for eiopi“ = 107 for m < 15, keeping in mind that

llegonll -1 () might be higher for ol = 10~7. As a consequence the (tighter) requirement T,’fuz < 0.5C,, is

satisfied for H = 0.005 for 6;3811\/1 =10"° for m = 5,...,8 and for 6;3811\/1 =10"" for m = 5,...,15, and for fewer
number of basis functions for coarser discretizations. However, we emphasize that also for values of m for which
the assumption Tffm < 0.5C,,. is not fulfilled, we often observe that the effectivity of AX can be bounded by a
constant smaller than 5 which is independent of m (see Figs. 4a and 4b).

Finally, we investigate the a priori bound of the adaptive EPM derived in Theorem 2.2. As the convergence
behavior of \¥ and || [ 7y, [A(pﬁ,k)}“k”%?(nw) coincides (see Fig. 3) we may follow Proposition 2.4 to obtain an

error estimator for the adaptive EPM. Note that (2.19) is a probabilistic result and that the term Op(n~'/*) does
not provide an upper bound for the integration error due to the application of the Monte-Carlo method [9].
However, Figure 4f shows that apart from some deviations due to the EPM-plateau the error |legewl|z2(0)
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FIGURE 4. Test case 1: Comparison of the a posteriori error estimator A¥, with ek | 1) for

decreasing H for ef)' = 107 (a) and el = 10=7 (b). Comparison of |egpul|-1(0) and

llegonlli-1() for sigi“ = 10751077 and H = 0.02 (c), and llemoallzr-1(02) and |legpm | 7-1(0)
for gt = 107°,10"7 and H = 0.005 (d). Comparison of A* with A¥ and ek | () for
=10"" and H = 0.02 (e), and ||exeul|12(02), ll€onll sr-1(2), and ek, for el = 1077 and
H = 0.02 (£).

EPM
S

and the POD-error have approximately the same convergence rate. The integration error can thus be estimated
by the POD-error. Hence, we employed the sum of the POD-error ek, and ||eseu| z7-1(0) as a bound in our
numerical experiments and decreased the tolerance o) in (2.19) by 107! to account for the integration error
and thus the deviation between the curves in Figure 4f.

For the sake of completeness we note that the input arguments of Algorithm 3.3 ADAPTIVE-RB-HMR, have
been chosen as Gy = [0,0.5,1,1.5,2] x [—0.5,0.5] X [=1,1], Mmax = 2, imax = 2, n= = 10, |Z.| = 50, § = 0.05,
Othres = (tmax — 1) - [diam(g)] 4+ 1 for an element g € Gy and st‘S‘IR =107, 5,‘321 = 1079, ol = 0.1 for all
computations for this test case. The average sample size has been npai, =~ 520

Test case 2:

In this test case we investigate the convergence behavior and computational efficiency of the RB-HMR, approach
for the approximation of non-smooth solutions of (4.1). We choose 2 = (0,2) x (0,1), ¢4 = 12 and unless
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FIGURE 5. Test case 2: Comparison from top to bottom: The reference 2D bilinear FE solution
p*" (3.11) and the discrete reduced solution pgyk using 2 and 5 basis functions for ¢y = 0.15

(left) and ¢y = 0.075 (right); c4 = 12, Ny = 400, ny, = 200, Ny = 10.

otherwise stated ¢g = 0.075. We prescribe as a source term the characteristic function s(x,y) = XDp,UD,UDss
where D1 = {(z,y) € 2 : 04 <2 <0.6 and 0.2 <y <0.36}, Dy = {(z,y) € 2 : 0.4 <2 <0.6 and 0.64 <
y < 0.8} and D3 = {(z,y) € 2 : 1.4 <2 <1.6 and 0.4 <y < 0.6} and thus have that the solution p of (4.1)
is in W?29(§2) for ¢ < oo [10]. The reference solutions p*" (3.11) for ¢y = 0.15 and ¢y = 0.075 are depicted
at the top of Figure 5 for Ny = 400 and n;, = 200, where a convergence study has been done to ensure that
pH>" contains all essential features of the exact solution. The strengthened nonlinear effects for decreasing cg
can nicely be observed by means of the increased range of p*" for ¢y = 0.075 and the much more localized
peaks for ¢y = 0.15. Comparing the reference solutions with its RB-HMR approximations, we see that for both
co = 0.15 and ¢y = 0.075 already pgzo contains the three peaks and that the contour lines of pgzo and pfxh
coincide (Fig. 5).

The input arguments of Algorithm 3.3 (ADAPTIVE-RB-HMR) have been chosen as Gy = [0,0.4,0.8,1.2,1.6, 2]
x[0,1] x [=1,1], Mmax = 2, imax = 2, nz = 10, |Z.| = 50, 0 = 0.05, 0thres = (imax — 1) - [diam(g)] + 1 for an
element g € Gy and szlgfi = 1073, Efsgi“ = 1077, sigl = 107* for all computations for this test case employing
one quadrature point in (3.15) and thus setting @ = 1 in (3.14). This resulted in an average sample size of
Ntrain ~ D80. For two quadrature points in (3.15) or Q = 2 in (3.14) we have chosen Gy = [0,0.4,0.8,1.2,1.6, 2] x
[0,0.2] x [<0.5,0.5],mmax = 2, imax = 1, nz =4, 0 = 0.01, 0tpres = tmax - [diam(g)] + 1, Efsgi“ = 1078, and
6%”1 = 10719, which yielded on average niin ~ 600. Figure 6a illustrates the training set = generated with
Algorithm 3.2 ADAPTIVETRAINEXTENSION for @@ = 1. It can be seen that the training set is mainly refined at
the two peaks at x = 0.5 and near x = 0, but not around the other peak in the solution at x = 1.5. Using two
quadrature points in (3.15) we observe a refinement of the training set in the expected regions, namely around
the peaks at © = 0.5 and = = 1.5 (Fig. 6b).

Analyzing the convergence behavior of |e¥, ;}’f( o) we detect an exponential convergence rate, which is much

better for @ = 2 (Fig. 7a). Furthermore, we have observed for Q = 1 a much stronger increase of |eF, ;}’f( o)

when entering the EPM-plateau especially for coarser mesh sizes. Note that additionally D has been shrunk
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(a) 1 quad. point (b) [2%,U(x}), 8, U(z?)] (left), [z, U(z),0,U(z4)] (right)

FIGURE 6. Test case 2: Plot of the adaptively refined training set generated by Algorithm 3.3
ADAPTIVE-RB-HMR when using 1 quadrature point in (3.15) (a) or 2 (b) for Ny = 200,
np = 100, NH/ = 10.
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FIGURE 7. Test case 2: Comparison of the convergence behavior of |e¥ 1€l for one quadrature
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Npg =10 for all pictures.

when passing from @ = 1 to Q = 2, which further improved the rates. However, shrinking D without increasing
@ had no effect. A comparison of Hem||rL"‘2l( ) and €77 in Figure 7b shows that for @ = 2 the convergence rates
coincide until Hem||rL"‘2l( 2) approaches the EPM-plateau, but differ for Q = 1. Regarding \,, and ||15£11 kH%Q(QlD)
we observe in Figure 7c that their convergence rates significantly differ for @ = 1, but coincide for ) = 2 for
m < 12. The rise of Hﬁgka%Q(QlD) for m > 12 might be caused by the EPM-plateau. Thus, we conclude that for

the present test case for = 2 the discrete solution manifold ME (3.17) and the reference solution p’*" are
approximated with the same approximation quality by the reduction space Y. Note that the QP-INDICATOR
would have detected in line 3.2 of Algorithm 3.2 that an increase of @ is necessary, but would not have raised
@ further in line 3.2 due to the coincidence of the rates of A, and Hﬁg’kH%Q(QID) for m < 10.

Figure 8a shows the error convergence of |ek, ’;f( o) for a simultaneous growth of m and k for H = 0.01. We
see on the one hand a strong increase of the error if m exceeds k but on the other hand a nice error decay and
only a small increase in the EPM-plateau if £ > m + 5 is satisfied. We suppose that the worse behavior of pﬁ, &
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FIGURE 9. Test case 2: Comparison of A\* and || [ IL[A(pg’k)}nkHQLQ(QlD) for @ =11in (3.14)
(1gp) and @ =2 in (3.14) (2qp) for H = 0.005 and Ny = 10.

in the EPM-plateau compared to the previous test case (compare Figs. 2e and 8a) is due to the fact that the
full solution of the present test case is non-smooth. An investigation of the convergence behavior of the relative
total error demonstrates that for Q = 2 the EPM-plateau has no effect on |e|’}ff(m (cf. Fig. 8b), whereas for

@ = 1 the EPM-plateau influences the convergence of |e|’}ff(m.

Comparing the convergence rates of \* with || [ Zp [A(pg,k)]”kH%%Qm) for the employed collateral basis
spaces, we see in Figure 9 that they are comparable for k¥ < 5 for Q = 1 and k£ < 12 for @ = 2, but clearly
differ for higher values. This is due to the behavior of H;ﬁg’kHQLQ(QlD) (cf. Fig. 7c), which stagnate exactly for
m=25(Q =1)and m = 12 (Q = 2). However, we have observed that the level of the plateau of the coefficients
Hﬁz’kH%Q(m and || [ Tp, [A(pg,k)]“knzm(gw) reduces for decreasing mesh sizes which might indicate that their
stagnation is related to the EPM-plateau. We hence suppose that since the solution of the present test case is
non-smooth, in contrast to the previous example, the behavior of pfiy i in the EPM-plateau (compare Figs. 2e
and 8a) also affects the coefficients ||ﬁﬁ’k\|%2(m and || [ Zr [A(pg’k)]nkH%leD).
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FIGURE 10. Test case 2: Comparison of the a posteriori error estimator AX, | the error indicator
Th o with |eF | ;1) for @ =1 in (3.14) (1qp) and H = 0.005 (solid) and "H = 0.0025 (dashed)
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(c). Comparison of [legpul|-1(2), legemlla-1(2), and [[€moallr-1(0) for H = 0.02 and Q = 2
(d), and |[[emoallr-1(2) and [legpn||r-1(0) for @ = 1,2 and H = 0.0025 (e), and |legrul|£2(02),
ezl -1(0)s €Fon, and €¥, for Q =2 and H = 0.02 (f).

Next, we analyze the a posteriori error bounds derived in Section 3.5. The approximate values of the inf-
sup stability factor 35°) (3.31) obtained with the method proposed in Section 3.5.1 are 35" ~ 0.073907 (H =
0.02), B3 ~ 0.074120 (H = 0.01), B3~ 0.073955 (H = 0.005), and £33 = 0.072911 (H = 0.0025) for
Q=1 and B3ty ~ 0.074403 (H = 0. 02) Bsty ~ 0.074436 (H = 0.01), ﬂwv 0.073969 (H = 0.005), and
By = 0.072923 (H = 0.0025) for @Q = 2, Wthh seems consistent with the considered ellipticity constant
co = 0.075.

For () =2 and H = 0.005 and H = 0.0025 we obtain 77’%’2 < 1 for m > 8 and we observe in Figure 10c that
A’fn provides an upper bound for \efn| H1(2)- Moreover, it can be seen that A’fn reproduces the error behavior
very well and provides a sharp bound as the effectivities vary between 3.5 and 8.5 for H = 0.005 and 2.8 and 5.5
for H = 0.0025. Although we have |legpm||r-1(2) < l|€modll-1() for all m (see Fig. 10e) both for H = 0.005
and H = 0.0025, for neither of the two the assumption 7% m2 < 0. 5C¢, in Proposition 3.3 is satisfied. However,
note that as in the previous test case, A¥ reproduces the behav10r of |ek | (o) very well also for model orders
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for which Tffm < 0.5C,; is not satisfied. For Q = 2 and the coarser discretizations H = 0.02 and H = 0.01 we
obtain 7%, 5 < 1 only for m = 18,19 for H = 0.01 (see Fig. 10b) and for @ = 1 we have 7%, , > 1 for all considered
mesh sizes (see Fig. 10a). This is probably due to the fact that in the present test case the solution exhibits
limited spatial regularity, making it difficult to provide a satisfactory approximation with coarser discretizations
and Q = 1. Nevertheless, as 75, , captures the behavior of |e} |11 (0) quite well (see Figs. 10a-10c), ,’; o may
serve as an error indicator in those cases, suggesting that say @ has to be increased.

Figure 10d shows that for @ = 2 and k& > 20 we obtain |[eg\ || m-1(2) > lleermllm-1(02), While for & < 20 it
can be seen that ||\ llg-1(2) and |legpu|| -1y coincide perfectly. This numerically proves that also for the
present test case for a non-dominant discretization error, the a posteriori bound for the adaptive EPM (2.20)
results in a very good approximation of [eghy|lz2(0) and thus |legh,,||g-1(0). Note that for @ = 1 in (3.14)
the behavior of |ef, |1 () is reproduced perfectly (Flg 10a) and that |leghy, || 7-1(2) and [[egpul| 7-1(0) mainly
coincide even for high values of k due to the higher level of the EPM-plateau. As in the previous test case
we have set &:Egl = tolk/sicr’)i“ with tolyy = 1072 (Sect. 3.4), which yielded on average k' — k ~ 4 for Q = 1
and k' — k ~ 6 for Q = 2 during the adaptive refinement procedure and for the certification of the RB-HMR
approach we obtained k' —k~2for Q =1 and k¥’ —k ~ 4 for Q = 2.

Comparing ||emeallr-1(0) and [lexpull-1(0) for @ = 1,2 in Figure 10e we observe that |legew|lmz-1(0) has
improved much more than [|€,..4|/z-1(0) due to the increase of ). Hence, increasing @ seems to significantly
reduce the level of the EPM-plateau which in turn considerably improves the error behavior as has already

been assessed in the analysis of Figure 7. In contrast to the previous test case, also for small tolerances 6;:1:11\/1

a stagnation of | ,,,OdHH 1(2) can be observed (compare Figs. 4e and 10e). Thus, we suppose that due to the
worse behavior of pm & in the EPM-plateau compared to the previous test case, the EPM-plateau affects the
convergence behavior of the model error for the present example.

As the convergence behavior of \¥ and || [ 7, [ A(pm’k)]/{k ”L?(Qm) does not coincide (see Fig. 9), we replace, as

proposed in Section 3.5, \* by || [ Z.[A pg k)]/kaQLQ (2:p) i the @ priori bound (2.6) of Theorem 2.2. Figure 10f

shows that €%, captures the behavior of ||egrn | 12(2) and [leg, | m-1(2) perfectly for k > m. The deviations
for k < m are due to the EPM-plateau. Although the snapshots set M2 and A(p*") are not approximated
with the same approximation quality due to the EPM-plateau (Fig. 9), we observe that |legpmlz2(0) and
legonll -1(2) coincide for k& < 23. Thus, we conclude that for the present test case the modified version of the
a priori bound (2.6) of Theorem 2.2, obtained by substituting \* by || [ ZL[A(p/ )]sk H%Q(QID), can be applied
to obtain a robust and efficiently computable a posteriori error estimator AE;vel,

Finally, we compare the total computational costs of the RB-HMR approach using the adaptive EPM to
compute pg’k (3.7), with the costs of the 2D bilinear FEM for the computation of p*" € VH*h (3.11). Here,
by the term “total computational costs” we mean all costs that are required to compute an approximation.
Thus the total computational costs for the RB-HMR method comprise the costs for the construction of the
reduction space and the collateral basis space by Algorithm 3.3. Amongst others the costs for the RB-HMR
approach therefore include the costs for the adaptive generation of the snapshot sets by Algorithm 3.2 and the
within this algorithm employed a posterior: error estimator. They also comprise the costs for the PODs which
ultimately yield the reduction space and the collateral basis space. Finally, the total computational costs for
the RB-HMR approximation also include the costs for the assembling and solution of the nonlinear system of
equations (3.7).

For the solution of the nonlinear system of equations within Newton’s method we employed in both cases a
bicgstab method with the same settings. Also the tolerance for Newton’s method has been chosen identically.
In Figure 11a we see that the bilinear FEM scales quadratically in Ny, while the RB-HMR, approach with the
adaptive EPM scales nearly linearly in Ny both for @ = 1 and @ = 2 in (3.14). In detail, we observe for = 1
a scaling in Ny of order 1.3 and for @ = 2 of order 1.35. Note that this deviation from a linear scaling is due
to the eigenvalue problems which need to be solved for the approximation of the inf-sup stability factor. In
Figure 11c the total computational costs of the bilinear FEM and the RB-HMR, approach are plotted versus
the respective relative total error |e|r 0)- Due to the EPM-plateau the total error |e \THef(Q for @ =1 lies well
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FIGURE 11. Test case 2: Comparison of the total computational costs for the 2D bilinear FEM
and the RB-HMR approach for @ = 1in (3.14) (1gp) and @ = 2 in (3.14) (2qp) and Ny = 10.
Solely in (b) we provide the runtimes if we compute AZ not only during the generation of the
bases but also after the computation of pz’k to certify the approximation.

above the one of the bilinear FEM for the same mesh size, while only minimal deviations can be observed for
@ = 2. However, the runtime required to achieve a certain error tolerance is much smaller for the RB-HMR
approach than for the bilinear FEM. Finally, we note that even if we additionally compute AF, to estimate the
model error |eF | () of the RB-HMR approximation and thus certify the approximation, the runtimes of the
RB-HMR approach are much smaller than the runtimes of the bilinear FEM approximation (see Fig. 11b).

5. CONCLUSIONS

To generalize the RB-HMR approach, introduced in [46], to nonlinear PDEs we expanded the range of the
nonlinear operator in an orthonormal (collateral) basis in the transverse direction. Both for the construction
of the reduction space in the RB-HMR approach and the collateral basis space we used a highly nonlinear
approximation. A manifold of parametrized lower dimensional operator evaluations has been generated by using
the solutions of a parametrized dimensionally reduced problem and the corresponding parametrization. Solution
and operator snapshot sets have been simultaneously generated with an adaptive training set extension and the
reduction and collateral basis space have been constructed by applying a POD. In this way, we included both
in the construction of the manifold of operator evaluations and the selection of the collateral basis information
on the evaluation of the nonlinear operator in the unknown full solution. The coefficients of the operator
approximation have been computed with the newly introduced adaptive EPM, which is an adaptive integration
algorithm based on the (G)EIM [4,40]. While for the basis selection with the greedy algorithm and the POD
several convergence results have already been proven, to the best of our knowledge no result that could have
been employed has been proved until now for the approximation of the range of a nonlinear operator. This has
been realized in this article by the introduction of the adaptive Empirical Projection Method and the proven
rigorous a priori and a posterior: error bounds. We used these bounds to derive a rigorous a posteriori error
estimator based on the Brezzi-Rappaz—Raviart theory, which is employed for the construction of the snapshot
sets. Here, we extended the results on the effectivity of the error estimator in [12] from quadratically nonlinear
PDEs to general nonlinear PDEs of type (1.1). We note that some of the proposed procedures for estimating
the constants within this a posteriori error bound may be improved.

The numerical experiments for the nonlinear diffusion equation show that the reference solution and the
set of solution snapshots are approximated by the reduction space with the same approximation quality.
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Here, a quadrature formula of higher accuracy had to be employed for a test case with a non-smooth solu-
tion in the parametrized lower dimensional problem. The evaluation of the nonlinear operator in the reference
solution and the set of operator snapshots are approximated by the collateral basis space with the same ap-
proximation accuracy for a problem with an analytic solution and a comparable quality for a problem with
a non-smooth solution. Hence, we conclude that by employing the suggested ansatz for the generation of the
solution manifold and the manifold of operator manifolds we are able to transfer the relevant features of the
reference solution and the operator evaluation to the respective manifolds to a great extent. Furthermore, the
numerical experiments demonstrate an exponential convergence behavior of the RB-HMR, approach both for a
problem with an analytical solution and a test case with a non-smooth solution also for small ellipticity con-
stants. The applicability of the theoretical results including the bounds for the adaptive EPM is demonstrated,
too. In particular we observed that in many cases the a posteriori error estimator provides a sharp upper bound
of the error. Runtime experiments show a close to linear scaling of the RB-HMR approach in the number of
degrees of freedom used for the computations in the dominant direction, while the respective finite element
reference approximation scales quadratically. This demonstrates the computational efficiency of the proposed
method also in the nonlinear setting.
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remarks which have significantly improved the presentation of the paper.
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