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EFFICIENT STOCHASTIC COLLOCATION TECHNIQUES FOR
TRANSIENT HEAT EQUATIONS WITH UNCERTAIN INPUTS
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ABSTRACT. This study develops an efficient numerical framework for transient
heat equations with uncertain diffusion and Robin boundary parameters. The
approach combines a stochastic collocation method to handle parametric un-
certainty with a finite difference scheme for time integration. Convergence and
stability properties of the method are established under suitable assumptions
on the random inputs. Numerical results confirm the accuracy and compu-
tational efficiency of the proposed approach for uncertainty quantification in
transient heat transfer problems.
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1. INTRODUCTION

In recent years, the numerical analysis of partial differential equations with
stochastic or random coefficients has attracted increasing interest, motivated by
the growing need to model uncertainties present in numerous scientific and in-
dustrial fields. These uncertainties often arise from incomplete knowledge of the
properties of materials, measurement errors or insufficiencies, or random varia-
tions of data such as model coefficients, source terms, boundary conditions, or
the geometry of the domain.

To address these challenges, various methods have been developed to improve
the accuracy of numerical predictions and obtain reliable forecasts that account
for inherent uncertainties in the models. Among the most studied approaches are
the multilevel Monte Carlo method [I, 2, 3, 5], the stochastic Galerkin method
(6, 7, 8, 5], and the stochastic collocation method [9, 11, 20]. The latter has
established itself as a particularly effective technique, notably due to its ability
to exploit deterministic collocation points in the random variable space, allowing
for a robust approximation of the stochastic dependence of the solution. It is often
coupled with classical spatial or temporal discretization schemes, such as finite
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difference methods, to ensure a complete numerical resolution of the problem
under consideration.

In this work, we focus on the numerical analysis of a transient heat model
defined on a domain D C R", characterized by random diffusion coefficients and
random Robin boundary conditions (see [21] for Robin boundary conditions).
The problem is formulated, for almost every & € I'; as follows:

(Y (1,0.6) = V- @@Vl 2.6) = (L6, (0.7)x D,
a(§)Vy(t,z,§) -n=0, on (0,7] x dDy, 1)
a()Vy(t,z, &) -n = a(z, &) (ut,2,&) — y(t,,€)), on (0,T] x oDy,

(y(0,,8) = yo(z,§), in D,

To account for uncertainties in the problem data, we assume that the parameters
a (the diffusion coefficient), a (the Robin boundary parameter), the source term
f, and the control function v are modeled as random fields.

Numerous uncertain factors influence heat and mass transfer processes, in-
cluding random initial temperatures, ambient temperatures, material properties,
thermal conductivities (diffusion coefficients), convective heat transfer coefficients
(also known as Robin coefficients), as well as geometric variations. The problem
stated in equation (1.1) involves random diffusion and Robin coefficients poten-
tially varying with the time variable ¢ € [0, T]. However, for simplicity, they are
assumed to be stationary, as indicated in [15, 16]. The model (1.1) is also relevant
for boundary control problems, as discussed in [17, 18].

We propose to use a stochastic collocation method combined with a finite dif-
ference discretization to numerically solve this problem. We analyze the stability
and error of the method under reasonable assumptions on the variability of the
random coefficients around their means. Finally, numerical results illustrating the
performance and robustness of the proposed method are presented to validate the
theoretical findings.

The remainder of the paper is organized as follows. In Section 2, we intro-
duce the mathematical formulation of the problem and the main notations used
throughout the paper. Section 3 presents several regularity results for the solu-
tion. In Section 4, we establish a complete convergence result for the collocation
method. Section 5 illustrates the theoretical findings through several numerical
simulations. Finally, Section 6 concludes the paper.

2. The problem setting and Notation

Let D C R"™ be a bounded convex polygonal domain, with spatial variable
x € D and time variable ¢t € [0,7]. Consider a complete probability space
(Q, A, P), equipped with the sigma-algebra A, where 2 is the sample space and
P is a probability measure.
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Let p: I' = R, be a bounded joint probability density function associated with
the random variable £ = [£;(w),...,&(w)] € RY, with w € Q and T := Hizl L,
where I'), = £,(Q2) C R is the image of &,.

We focus on the numerical analysis of a transient heat problem with random
Robin boundary conditions. The problem is formulated as follows: find the ran-
dom solution y(x,t, &), for (z,t,£) € D x (0,7] x T', such that, P-almost surely,
the following system is satisfied:

(Y9 () V) = 1(1,2,6). in (0.7] % D,

a(§)Vy -n=0, on (0,7 x 0Dy, (2.1)
a(§)Vy -n=a(z,§) (ult,z,£) —y(t,2,£)), on (0,T] x 0Dy,

(y(0,2,8) = yo(x, ), in D,

Here, a(§) denotes a random diffusion coefficient, a(z, ) represents a random
Robin-type transfer parameter, and f(¢, x, ) is a random source term. The vector
n denotes the outward unit normal on the boundary 0D = 0Dy U 0D, while
u(t, z, &) is a random control function imposed on dD;, modeling, for instance,
an external temperature or a prescribed random flux.

Remark 2.1. In this work, the notations for the Laplacian A and the gradient V
refer solely to derivatives with respect to the spatial variable z and | D] is the size
of D. The functions a, «, f, and u are assumed to possess sufficient smoothness.

Let {{’k}giﬂ)d C I' be a set of Gauss—Lobatto collocation points, where N 4 1
is the number of points in each random dimension.

At each collocation point &, k =1,..., (N + 1)¢, we solve the following deter-
ministic problem parameterized by &:

'%(m,gk) — V- (al&) Vit 2, &) = f(t,7,&), in (0,7] x D,
a(&)Vy(t, z,&) -n =0, on (0,T] x 9D,
a(&)Vy(t,z, &) -n = a(z, &) (ut, z, &) -t 2,&)), on (0,T] x dDy,

L9(0, 2, &) = Yolz, &), in D.

(2.2)
The full approximate solution y~ (¢, z, &) is then obtained by tensorized La-
grange interpolation over the random space. :

(N+1)4

yN(tax7§): Z ﬂ(t,l‘,fk) Lk:(g)v (23)

k=1

where L(€) denotes the Lagrange interpolation polynomials associated with the
points &.
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3. Regularity analysis for the solution of our model problem

In this section, we analyze the regularity properties of the solution to problem
(2.1). These properties play a key role in establishing the convergence of the
numerical method introduced earlier and will be exploited in the subsequent sec-
tion. We begin by recalling a Gronwall-type inequality, which will be repeatedly

used in the forthcoming analysis.

Lemma 3.1 (Gronwall inequality). If h(t) satisfies

dt
for some constant a # 0 and b, then we have

h(t) < e (h(O) + 9) , Vt>0.

a

We have the following Lemmas concerning the regularity of the system.

Lemma 3.2. fort € [0;T] we have

// y[?) da:d§<eclT// lvol?) p(§) dz d€,

Cy := max {|aul; 2| f|} |D|'/?
DxT’

where

Proof. We multiply the equations in (2.2) by 2p(§)y. Then we integrate over
D x I'. The following equation is a direct result of applying Green’s formula and

using the boundary conditions:

i | L re@ards [ [ vy p@aracs [ [ pte) e

-/ |y pl€)d de + | [ 2tupte e de
i | L ee@aacs [ [ awodrass [ [ 2gyote) e ie

then using inequality || fl|,:py < |DI"? || fllr2(n) We get

then

d 1
G | L @ e de < max 2031017 [ [ e o) de ae
Applying the Gronwall inequality yields

[ o dsds <™ [ [ uolpe) o

which completes the proof.

Lemma 3.3. Lett € [0,T], we have

/r/D ( % 2) p(&)(t) dw dé < 02601T/F/D ( %(0) 2

> p(€) dax dg,

(3.1)
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where

ou 0
cy:%g{mammggMM}

Proof. Taking the time derivative of Eq. (2.2), we obtain
0%y dy af )
w -V ( (f)Va) = a(t,l‘,f), m [O,T] x D xT. (35)

Following the same steps as in the proof of Lemma (3.2), by multiplying this

time the equations of (3.5) by 2p(¢) éft/, one obtains

AAJ%@fMQMMfAAgVG@v;) gaedc= [ [ A paras  30)

then using the green formula
p(&) dz d€ +/ / 2a(¢ ’

I
/Am (%‘%)%“@“% (3.7)
= [ [ a0

then the limit condition together with Gronwall’s inequality yields

[y (e meraeae<com [ (|5

ou 0
Co := |D| X max {\afl 2| *f\ Ia\}
DxT

€) dx d¢

> €) dz d¢. (3.8)

where

Lemma 3.4. Lett € [0,T], we have

/F /D IVy|? p(€) dx dE < Cyer” /F /D (Iyol?) p(€) dx de, (3.9)

C

Amin

where

O =

Proof. We multiply the equations in (2.2) by 2p(§)y. Then we integrate over
D x I'. The following equation is a direct result of applying Green’s formula and
using the boundary conditions:

i | e e@ands [ [ oavu s e [ ote) e
:/F/(?D1 a(m,f)uyp(f)dwdE-F/F/szy/’(g)dxdf

// yl? ol dwd£<01//|y|p 1) da de (3.11)

(3.10)

then we have
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and
2 —i 2 i o\ (% X i
vt amie <5 [ ] witp@avder [ [ @ oo aras+ [ [ 20y dnde
(3.12)
Then, taking the absolute value and applying Lemma (3.2), we obtain:
[ [ 19 o) dwde < e [ [ (ol) ple) o e, (3.13)
rJD rJD
where
cy = aCT
O

Theorem 3.5. Let t € [0,T], we have

// ‘8& p(&) da dé < eC1T (// ‘8& (0)p(€) dxder(le C5)ClT// ol )dxdg)

C
where the constants are explicitly given by:

ca=max | 2LIDL o g lugel, 1921

DxI’

Oa_
5]
Cs = max Los L
DxT | 2|al

Proof. We differentiate the equation with respect to &:

d (0y da dy af
(agk) V- (agkv + V(agk))+agk' (3.14)

The boundary conditions become:

da 0 _
(@vy + aV <B_§;>> N = 0, on aDo, (3 15)
da 0 _ O« ou 0 '
(@VZ/"‘CLV(a—i))n—@(u—y)—i—a(a—gk—a—i), OIlaDl.

We multiply the differentiated equation by 2p(& ) and integrate over D x I':

// ’agk S)dzdg_—z// (@) p(6) dmd§—2// vy ( >p(§)dmg
v2 [ [, o e dnce
+2/F/8D1 {@(ufywra(%—%)} jip(ﬁ)dacdf.

Let us decompose the boundary terms:

2| Lo, it sl asicsn [ [ ofe a2 [ ol

We apply the Cauchy—Schwarz inequality to estimate all the terms:

p(€) dx dg
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p(€)dadé + Cs /F /D IVy[? p(€)dude

v () wozte| <5 [ [ afv (agk)

where

da
5]
Cs = max Ck .
DxT | 2la|

o We also have

g i B |
08k, afk €k |l oo (pxr) 1061’
and thus:
¢) da d ¢) da d
3§k 5‘ Hafk Loo(Dxr)// ’l%k i
Then, we apply the Cauchy—Schwarz inequality:
1/2
[ |22 oy aeac < ) (// KA dxdg) |
Therefore, by combining:
38y o P0asce| <1015 5
¢)dwdg| < |D da d.
e AOdede <Dl (// | e do e
Oy '
&) dxd 2 da d.
oD, 3§k 0¢k pLe) de dg 3§k LOO(DXF)//BDI 3§k p(f) vt
< 2L o) dad
< a»:k LW(DXF)//M - " () d e
Ay ‘
(i — —p(¢) dz d &) dxd
oD, aik( aikp( ¢ 3€k LOO(DXF)//Dl 8§k v
Hagk LOO(DXF)/w/Dl @ p(E)d$d£
da d.
Haﬁk Lw(Dm//Dl ly|® p(€) da dg

By collecting terms, we obtain:

) da d€¢

Lo (DXT) l//’
o8y, Loc//apl

Lo / /‘7131 lyl? p(&) da de.

i/F/D}% p@avdc<c [ [ vy p(&)dmduHa&
LOC//BDI
o L

) dx d€

€

€) dw d€ + H

85k

[ze

[e13%

p(g) dx d§ + H 9Er

H 08k

then we have
%/F/D‘%Qp(s)dxdgscl// Vyl? p(€) da de
vou [ [ 12 o drde+ 0 [ [ ol p(e) o e,

where the constants are explicitly given by:
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b

a2
“oen |’

da
u b
Ok

of
Cy =
w = max {101 52

5
Cs = max sk .
DxT | 2l|a|

By Lemma (;.2) and Lemma (3.4), we obtain:

e oo (|32 om0 [ mnon)

Then, Gronwall’s inequality concludes the proof.

‘ia
Ok

Lemma 3.6. Lett € [0,T], we have

[e'e] C 2
// ‘v ()p(&) dx dé < eC6T [//‘ 90 |® (£)dwd£+7”v<élk CQeclT/F/D‘%(o)‘ p(g)dzdg,],

where

Co = max {ID| o ]v \ Dl lal, |D| Vol

ou
| 1vat2iny v .

Proof. The proof follows the same strategy as in the previous lemma, applied to

the gradient of the time derivative of the solution, namely V%. We start from
the stochastic parabolic equation :

W=V (@) Vy) + ft2,6)

By differentiating with respect to time:

%y dy of
v ( (g)va) + S it,2,6),

We apply the spatial gradient to both sides:

7 (a8) = [ (ova)] - (&)

We multiply by 2p(§)V and integrate over D x I:

dxd§—2// { < gi)} v% p(€) d de

+2//v— v— p(€) dx dg
e rferd) e

+2//v 0 p(€) dr dg

The differentiated Robin boundary condition imposes on 0Ds:

OV m =) (5 - 5).

ot ot ot
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Taking the spatial gradient V on both sides (which acts on x):

a(§)V [V% } =V {a(x,f) (% - %)} .

Expanding the right-hand side using the product rule:

dy B du  y du y
oV [V5 1] = (Vate.) (5 - ) +atwv (5 - 5).
It follows that the boundary term becomes:
Yy Iy
/8D1 \Y (a(f)Va) ‘n Va dx
B dy dy
_/m a(€)V [Vat ] v dr

B ou 0Oy ou 0Oy dy
_/(le[(v)(at 8t)+av<8t at)] Var 4o

Each boundary term will be estimated using the Cauchy—Schwarz inequalities:

ou Oy Jy
Vo) (& -2 . vZ a4
/aDl( )(at a»:) ot x‘

ou 8y2
< |DI|||V 0o — || oo V=2 d
< IDIVal= x5l [ [958 ds
8y2 2
+HVa||LOO(Dm/ v dﬂ?+HVOé||L<>°(DxF)/ 9" gy
oD, oD,
ou dy |2
< |D||IV oo || —1| 7 00 V—=| d
S s I
ayQ 2
+HVa||Loo<Dm/ %y dm+uwnmmm/ da
< max{|DIIVal L (xry | 2ol o (pry: ||Va||Lm(Dxr>}/] —‘ dx+uw||mo<m)/\ da

and

[ av (@ - @) v dx’
8D, ot ot ot

< H(l oo / Ou
= L DxTI
(DXT) D 91‘,

2

% dx

ot

3y
6t

v

dm+||aHLx<DXp>/

u
< maX{‘DlHa”L‘x’(DxF)”VEHLOO(DXF); Ha||L°°}/ ‘V*
D

For the second term in the main equation, we use the Cauchy—Schwarz inequal-
ity:

// VE v‘i p(&) dx dé < 2|D|||v Hmo([,xr // ‘ &) dx d¢
By collectlng all the terms, we obtain the following dlfferentlal 1nequality:

¢)dz de. < Co

¢) dz de.

p(€ ) da d§ + HVOCHLoo

where
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Cs = max{|D| o |V
DxT

Varl}

By Gronwall’s lemma and Lemma (3.3), we deduce that

S oI5 Jolo T5 ] e B [ [15

(t)pdxdE < eCeT

dxd{,],

O

Theorem 3.7. Let y be the solution of the parabolic problem with Robin boundary
conditions depending on ¢ € ' C R?, where the functions a, «, f,u are sufficiently

reqular such that
> 0.
Le=(T)

Then, for allt € [0,T), the following estimate holds:

Ll Gl

da
C. = (2 ]

1 2C% C
pdxdé < o |: <C7201601T +CseC4T (071301'11 + 075501T) +CgeC1T) / / |y0‘2p(£) dx d€
a 4 4 rJD

+Csec4T//‘

where the constants are explicitly given by:

" O00(e) da d&}

C7 = max{C1;|D|},
DxT’

Cs = max{Cy;2
DxT

2|D|\

ou

O
211 |52 |s21D al),

ey
Cy = Cs:2|D| | ==
9 %3%<{ 55 2| I‘a5

Proof. We differentiate the equation with respect to & :

o (dy\ o (oa dy of
g (aec) =7 (oo (58))+ o

The boundary conditions become:

(%Vy+av (5—5)) n =0, on 9D,
da 0, _ Oa ou 9
(50 +29(2)) - e oo (- 2). mon.

We multiply the differentiated equation by 2p(& ) - and integrate over D x I :



TRANSIENT HEAT EQUATIONS WITH UNCERTAIN INPUTS 11

il Lkl

e s ()]
—2//a—£kVy V( )pd:vdf
+2/F/§—g;§—£yk dx d€

Oa, Ou Oy\| 9y
+2/F/8D1{3§ku y) +« (afk a§k>:| afkpdadg

pdxd€

then we have as in proof of Theorem (3.5)

i ) ), %

M&<a//wmmmms

—1—04 dmdﬁ—i—C%// Y| p(€) do de,
0D1
and
9%y _ oa
2 o (5)”“% i %;MM&Q//%fyv( )@“%
af o
+2/F Da—ia—ip(g)dmdf
Oa ou Oy 8y
2], [a—gﬁ“‘y”a(a—@‘a—@)] g, "8 &
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then using Chauchy Shwartz inequality and Theorem (3.5) and Lemmas (3.2)

, we find that

(el

and (

+Cy

o]

+ 2
B
804

+2|D
| D] 8&
+ 2|D
|D| ask

+2|D| 5€k

+ 2|D|

5&

Lo (DxT) // ’a&c

f)dxdf<cl//|w| p(€) du d

dd+C// &) dxd
aék l’f 5 8D1|y|p If

IVyl?p(€) da d

¢) dw d¢

¢) dr d¢

oy I A
Lo (DxT) // |95k
B // ly[*p(€) da dg
. Dm/ | gt

¢) dw d¢

&) dx dg

+ 2D ooty / /D S ol6) do e

It follows that

(el

+ Cs

£)d9:d€<07//|Vy| p(€) dar dt

dd+C// &) dxd
aék l’f 5 8D1|y|p Ié

+|D| /F /D Volp(e) dude +Co [ [ ot o

where the constants are explicitly given by:

C, = (2”CLHL°° DxT) )
Loo(T)

36

Cr = max{Cy; | DI},
DxT
Cs = %1&3({04; ‘35
Cy = maX{C’g,, 85 }

:2|D o},

As a consequence, using Theorem (3.5) and Lemmas (3.2) and (3.3), we obtain

that
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o\ |2
v (a—g)

pddf < G201 / / (|y°|2) p(€) du dg

+ CSeC4T €) dx d¢

C
+ 30 i / / 1 0(E) i de
C

+ e C”//rmp ) du de)

+09601T// (19°1?) p(&) dz d,

20?2
<C72C1601T + CgeCaT (JeclT + geclT) + CgeclT) / / [4°1%p(€) dax dé
Cy Cy rJp

then

LGl

1
drde < —
pmﬁ_c

a

+Cs€C4T//‘

¢ dw dg} .
0

Theorem 3.8. Let y(t,z,&) be the solution of the parabolic problem with Robin
boundary conditions depending on ¢ € I' C R?, where the functions a,«, f,u are
sufficiently reqular. Then, for all t € [0,T], the following estimate holds:

[ [ e p@ avde < e ([ [ oo [ [ mko@acas & [ [ e avde).

Where

Cio = |D| 'max{8
DxT a

20
Ok

4 9%
C11 = |D] - ma:
11 | | 5 {|a| 86[@ }
82
Crz = 21D - max asf
d%a al | oo *u
Cis =2|D y | ¢ ’ a¢2 ’
19 =2ID]-ma ’f{ oez"| |oez | [oe. ™| | oz }
82
C14:2‘D| m3¥ a£
da
Cis =2|D
15 = 21D max 5 |3
C(ll _ L(2clc7eC1T+CgeC4T (2001 CIT—Q—%(BCIT) —|—CgeclT—|—QC1Cu€C1T—|—C14€CIT
a 4 4
C1C4 (C1+Ca)T % (C1+C)T
2C, Cise + 040156 s
C —gs C4T+Cl5e aT )

a

C. = Ch2 + C13.
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Proof. We differentiate the equation twice with respect to &. Denoting y;, = %
and ypr = g%g, we obtain:
k
0%a oa 2
Oy = V - ( Vy+2-— Vyk+@Vykk)+—-
t 0 Ok 08}
The Robin boundary condition, differentiated twice on 0Dy, gives:
da 0%a 0« O 0*u
\Y 2—V —Vuy |- = (u— 27" (un —
(a Yrk T & Yr + 8§,§ y) N+ QYkk o¢2 (u—y)+ 9Er (ur, —y) + 35,3’

where uy, = a%'

We multiply the equation by 2yrp(§), and integrate over D x T

%/F/Dyl%kp(f) dxd€+2/r/Da|Vykk|2p(£) dxd§+2/r/aDl ayiep(€) de de

_— / g—gkm Vynp(€) da dé

82
2 / 6 O Gy V(€ de e

vz f / G vewn(€) dod

da 0%u
+2/ /BDl <a£k 2@(% - Yr) +a(97§,%> yekp(€) da dE.

We take the modulus of both sides

%/F/Dyikp(g)dxderQ/F/ a|Vykk\2p+2/F/6D1 ayirp(€) da dg

s4/r/ 2Ve 00 G yalol€) d de

2\/a 96
V2a 8%a
Jr2// \f@Vy Vyrr|p(§) dx d§
2
+2//,9D <8§k +2%(uk_yk)+0‘g?g> Yrk|p(§) dx dE.

We apply the Cauchy—Schwarz inequality to all the terms on the right-hand
side, and we obtain:

i | [ @ avderz [ [ avmbo@aasz [ [ | afunle)dre

< [ [ 02Tl + al Vo) o de

467
4 [ 05 5 Vo + alVunal o) e de

+2//|a§2ykk|p ) dx d€

o
+2//3D1 <8§k +2¥( yk)-l—aagk)ykk\p()d:rdﬁ.
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we obtain

d 2 8 8a
G [ viuo@) dwd < D1 ma( ! 3 [ 0vmliote dode

1D max{ 6§2| [ ] (e dode

+2\D|maz{|a—£2|} [ [ alote) o

2Dl Gl 1551 5wl 5ty [ [ talote) s de
(&3 2

+2Dlmax( 5210 [ [ e dsde

80( 2
+ 2Dl max( ZE 1} [ [ nl(e) dua

It follows that;

%/F/Dyzkp@)dxdfgClo/F/D|Vyk|2p(§)d:cd§+011/r/D|Vy|2p(§)dxd£
Cu / /D Vi p(€) da d€ + Cra / /D Y2k p(E) du d
+Cuc®™ [ [ oo dode +Cis [ [ viote)dus

where

8

0
Cio = |D| 'max{ -
DxT a

9k

\

4 6% 2
Cll—|Dan3’X{M 85% }7
0% f
Ciz |D| max 9ez |
& 62 Oa *u
=0l G| |51 ] 5
82
Cue =201 o gz |
Oa

Ci5 = 2|D| - max

DxT

Bfk
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Using the preceding lemmas and theorems, we obtain:

d 2 Cho T ar (2CF cir | Cs cpr T 2
T Yir pdrdé < C C-2C1e 4+ Cge 76 + 66 + Cye lyo|”p(§) dx d€
rJp a 4 4 rJp

oCaT

€)dx dg}

+ C112Ce 1T// ‘yo dl‘dé

+C12//ykkpda:d£+6’13// yi pdx d¢

+ Cr4et // lyo|?p(& da:d£+Clsec4T

+ G200 [ [ jol*o(e) dode

Co T
+ & /F/D\yo\ p(€) da ),

Consequently, we have

G | [ ioasac<ci [ [ wlpe arae+ci [

€) du d¢

&) drdé + C, //ykkpdxdg,

where
2
C = L (2010reT 4 CueteT 207 ot L G5 T | et 4 90,0t 4 CraeCiT
a 04 04
CiCy (C1+Cy)T Cs (C1+Cy)T
20, Cise + 040156 s
C/ _ % CuT + Cy15ec’4T7
Ca
Cé = C12 + Ci3.

Finally, using Gronwall’s lemma, we obtain:

[ sbwpasde < it ([ [ iorpaoacs & [ [ iwitparac & [ [ [20f

(0)pdx df) .

g

4. CONVERGENCE ESTIMATE FOR THE STOCHASTIC COLLOCATION METHOD

In this section, we derive a convergence estimate for the stochastic collocation
approach by exploiting the previously established regularity properties together
with suitable interpolation error bounds.

Lemma 4.1 (Interpolation Error Estimates). Let I5u denote the polynomial of
degree N that interpolates u at the (N+1) Gauss, Gauss-Radau, or Gauss-Lobatto

points {& Y, i.e.,
N

Iu(€) =) (&) Lr(6),
k=0
where Li(§) are the associated Lagrange basis polynomials. Then, we have the
following interpolation error bounds:
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o In the L?*-norm:
lu — Tull 210 < CN~™ulgm_11), Yu € H™(=1,1), m > 1. (4.1)
e In the H -norm:

Ju = Iull ecray < ON*2 ™l ym( 11y, Yu€ H™(—1,1), m > (> 1. (4.2)

e For the Gauss-Lobatto interpolation, we have the optimal error estimate:

LAY
H(u nv) L2(~1,1)

< ON""™ulgm-11), Yu€ H™(—1,1), m>1. (4.3)

Proof. See [11], pp. 289-290. O

To present the error estimate, we first recall the definition of the mean (or

expectation) of a function u:
// u(z,t,8)p(§) dr dE. (4.4)

Its mean square (second moment) is defined as:

V]| = ( I/ |U(x,t7£)|2p(f)d:cd£>l/2- (4.5)

Theorem 4.2. [Error Estimate for the Heat Equation with Random Robin Bound-
ary Conditions]

Let y be the solution of system (2.2), and let y» denote the approzimate solution
obtained via the stochastic collocation method. If the assumptions of Theorems
(3.5), (3.2), and (3.3) are satisfied, then the following estimates for the mean and
the mean square errors hold: for any t € (0,T], there ezists a constant Cp > 0,
independent of N, such that

V]y - yN} < CrN?2, (4.6)
Ely —y"] <CrN 72 (4.7)
VIV(y—y")] <CoNTH (4.8)
E[V(y—y")] < OrN~, (4.9)

For the Gauss—Lobatto interpolation, the following error estimate holds for the
derivative of the solution with respect to the random variables: for all 0 <t <T
and k=1,....,d,

V [0y —y™)] < CrN T (4.10)
E [0, (y —y™)] < CrN~L (4.11)

Proof. The proof relies on the spatial and stochastic regularity of the solution
y and its derivatives, as well as on the spectral approximation properties of the
stochastic collocation method.
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Let m = 2. For any fixed z, using inequality (4.1) from Lemma (4.1) for u = y,
respectively, we obtain

/r (ly = v P) p(€) dé < CN—4/F (lo2y]*) ple) dg (4.12)

Integrating with respect to z over D and using Theorem (3.8), we obtain
Eq.(4.6). Similarly, using Eq.(4.2) of Lemma (4.1) and the higher regularity
proved in Theorem(3.8), we obtain Eq.(4.10).

Let now m = 1. Again, by the inequality(4.1) of Lemma(4.1) for u = Vy |
respectively, we get

/F (!V(y - yN)}2> p(€) dE < CN‘Q/F (18:Vy1?) pl€) de. (26)

We integrate with respect to x over D and we use Theorem (3.7). We immedi-
ately get Eq. (4.8).
Finally, Eqs.(4.7), (4.9) and (4.11) follow from the standard inequality

lullzr < Clull 2
and the estimates(4.6), (4.8), and (4.10).

5. Numerical analysis

5.1. Explicit Finite Difference Scheme. Consider a uniform discretization of
D = [0,1]* with mesh size h, and a time discretization with time step At. We
denote y7'; = y(nAt, x;,y;,§), where x; = ih, y; = jh.
The equation is approximated by:
n+1

Yii —Yi Yit1; T Yy Yl T Yo — 4yl n
’ At = =a(§) ’ ’ hjg ’ ’ +fi,j

Boundary Conditions. Homogeneous Neumann condition on 0D:

0
8—% =0 =y, =yy,; (left boundary) , yx ;= yn_1; (right boundary).
aDy

Robin condition on 0D;:
*MOW = a(zn, ) (u?\},j - y?\},j) = YNp1g T YN-1 %O‘(IN’@ (“X“ B yx’v-f)
For discrete functions defined on the grid
M:={M;;|i=0,1,...,No+1, j=0,1,...,N, + 1},

we introduce the following norm:

1/2

Nz+1 Ny+1
M2y = (Z > (M) Aw Ay) : (32)

i=0 ;=0
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In the remainder of this work, particularly in the theoretical analysis, we as-
sume that the solution of the system possesses the following regularity property:
for every fixed random vector £, we have

y € C([0,T],C*(D)) . (33)

Theorem 5.1. [Stability and convergence of the explicit scheme] Let D = [0, 1]?
be uniformly discretized with spatial step size h and time step At > 0. Consider
the numerical solution y’-l’-g given by the explicit scheme

i = R T U e Tl — 4
Y N Yi i :a(f)yﬂj Y 1,] y},}gl y,] 1 Yij +fz ’ (5.1)
with homogeneous Neumann boundary conditions on 0Dy and Robin boundary
conditions on 0D+, defined as in the problem statement.
For any fixed random vector &, if the time step At satisfies the following CFL-
type stability condition (see [22]):

h2
At < , (5.2)
amax
where
Umax = sup a(§), (5.3)
ger

then there exists a positive constant C’/T, independent of At and h, such that for
all n with 0 <n < Np := |T/At],

Proof. We consider the stochastic heat equation discretized using an explicit time
scheme and centered finite differences in space. Let y(t,x,y, &) denote the exact

solution, and yl ¢ the numerical approximation at the point (., z;,y;).
We define the pointwise error at the n'" time step as:

e = y(tn, Ti 5, &) — YIT. (5.5)
Injecting the exact Solutlon y into the explicit scheme yields the error equation:
el = et + At el + AT (5.6)

where 9, denotes the discrete Laplace operator, and 7%; is the truncation error
term representing the error due to the approximation of derivatives.
Assuming that y is sufficiently smooth , the truncation error satisfies:

75 < C(AE + B?), (5.7)

where C' is a constant independent of n, 7, j, At, and h.
Multiplying the error equation by e”Jrl < and summing over all grid points, we
obtain:

Zen—f—lf n-‘rlEhQ Zezf ?jlth_{_AtZé‘helj ?;Hh2+AtZ n,g n-‘rlEhQ

(5.8)
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Each term is handled using discrete integration by parts identities and the bound-
ary conditions (Neumann and Robin), which yields an inequality of the form:

€™ 4% py < (1+ CAL) €™ ||y + CAL(AL + h?)?, (5.9)

where C' is a constant depending on the coefficients of the problem but indepen-
dent of At, h, and n.
The stability of the explicit scheme is ensured under the CFL condition:
2

h
At < , (5.10)

amax

where a,., is the upper bound of the random diffusion coefficients. Under this
condition, the inequality becomes:

" 5 By < (14 CAY) €[y + CALHAL + h)2. (5.11)

Iterating this inequality up to the final time T"= NAt, and applying the discrete
Gronwall lemma, we obtain:

eV 12 p) < Cr (A + 1), (5.12)

where Cr is a constant depending on 1" but independent of At and h.
We conclude that the method is convergent of order 1 in time and order 2 in
space:

€M Nl2py < Cp(AL + h?). (5.13)
]

5.2. Mean Square Error for the Finite Difference Scheme with Sto-
chastic Collocation. We now present the main result of this section, where we
analyze the global error in solving the transient heat equation with random diffu-
sion coefficient and random Robin boundary conditions and random initial data
using the finite difference scheme coupled with a stochastic collocation method.

Let y(t,z,y,€) denote the exact solution of the problem, y7';(§) the semi-
discrete (in time) solution obtained using the finite difference scheme for a fixed
random vector &, and y;'; A¢(&) the fully discrete solution obtained by the sto-
chastic collocation method.

Then, the discrete mean square error is defined by

1/2
</F ||y(tn7'a'7€) _yZ,At("'vS)HgQ(D) p(E) d&) ) (514)

Using the inequality

1/2
n n n n 2
( / ||y—yh,m||%2@>pds) < ( / Uy = "l + 19" — o melleeco) pde)

1/2
< (Q/F <||y — y"||,§2(D) +[ly" — y}rf,AtHz??(D)) pd&) ’
(5.15)

1/2
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and applying the spatial and temporal convergence theorems (4.2) and (5.1) , we
obtain:

1/2
</ ly — vh o) Pd€> <Cr (N?+n%), (5.16)
r

where N denotes the number of collocation points, and h, At are the spatial and
temporal discretization steps.

5.3. Numerical experiments. We consider the model (1.1) with the spatial
domain D = [_le i] x [0,1] and the final time 7" = 1. Let 0D, = I UT, and
0Dy = I', UTy, where I, and I', denote the left and right boundaries of D,
respectively, while I', and I'; represent the upper and lower boundaries.
Inspired by the numerical experiments in [19], we construct an exact solution

to the model given by: V& = (x1,29) € D, t € [0,T],

y(@,t,8) = (1+ & + &+ & + &+ &) (T —t) cos(mar) cos(mas). (5.17)
We take:
ofg) = HETEIEIERE (¢ LHGTEIETENE (a0,
(5.18)

where &, ~ U(0,1) are independent and identically distributed random variables.
The initial condition g, the boundary control u, and the source term f are
chosen such that the prescribed exact solution is satisfied.

TABLE 1. Mean-square error E [Hy —yN ||z22( py| and its variance as
functions of h for different values of N

h Elllv = w7 1”1 | Villv = w7 1P | Elly = 9% | Vilv = vi°1°1 | Elly = wf°1°) | Vil - v°11°]
0.1 0.414 | 0.6881 0.214 0.481 0.104 0.181
0.05 | 0.0712 | 0.0963 | 0.0212 0.026 0.0103 | 0.0106

0.025 | 0.0097 | 0.0125 | 0.0027 | 0.0025 | 0.0007 | 0.0009
0.0125| 0.0052 | 0.0036 | 0.0007 | 0.0008 | 0.0002 | 0.0005

To test the convergence rate, we vary the partition size in the x; and x5 direc-
tions h,, = h,, = h from 0.1 to 0.0125. We set time partition At = 0.1 x h to
guarantee the stablity of our schema.

The analysis of the results presented in Table (1) highlights a dual convergence
of the proposed scheme, both spatial and stochastic. Indeed, for a fixed number
of stochastic collocation points IV, reducing the spatial discretization step h leads
to a significant decrease in both the mean square error and its variance. This
confirms the spatial convergence of the scheme: a finer mesh improves accuracy
and reduces the variability of the results. Conversely, for a fixed spatial step
h, increasing the number of collocation points N also improves the approxima-
tion, as evidenced by the joint decrease in the mean error and its variance. This
behavior confirms the stochastic convergence of the scheme, in accordance with
the theoretical results established earlier: a denser sampling in the random space



22 S. ESSARROUT, Z. MAHANI, S. RAGHAY

Mean solution at t=0.5 o Variance of solution att=0.5 One realization att=0.5
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FiGUuRrE 1. Comparison of a random sample solution and its mean
and variance obtained with 13 =
(0.3107,0.8058,0.1270,0.9132,0.0124).
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allows for a better capture of uncertainty effects and enhances the statistical ro-
bustness of the approximate solution.
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FIGURE 2. ls norm of the solution for the first 20 realizations.

L? norm of the solution for the first 10 realizations In Figure 1, we present
one realization of the solution at ¢ = 0.5, along with its mean and variance,
obtained by solving the same problem over the domain [—0.25,0.25] x [0, 1]. The
initial conditions and boundary values are set using the exact solution described
above. In figure 2 the first 20 realization is shown. Then If we choose the 95%
confidence level, we obtain the following result in Figure 3 in which the confidence
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0.05 4 —— Average
Confidence interval
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=1
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{2} norm at t
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0.00 A

0 250 500 750 1000 1250 1500 1750 2000
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F1GURE 3. Confidence interval vs the number of collocation points.

interval are plotted as function of number of collocation points it is clear that if
we chose the number of collocation points larger enough the confidence interval
begin small enough.

¢

6. CONCLUSION

In this work, we developed and analyzed a stochastic collocation method com-
bined with a finite difference scheme to solve transient heat equations with uncer-
tain diffusion coefficients and Robin-type boundary conditions. We established
stability conditions and derived error estimates that reflect the impact of input
uncertainties on the solution. The method enables efficient uncertainty quan-
tification by converting the stochastic problem into a set of deterministic ones
solved at collocation points. Numerical results confirm the theoretical findings
and demonstrate the effectiveness of the proposed approach in capturing the in-
fluence of random inputs on heat transfer behavior. In the future, we aim to
develop a more efficient solver by combining the stochastic collocation method
with machine learning techniques, with the goal of accurately predicting the phys-
ical values of uncertain parameters.
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