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Abstract

In this thesis, we present a new reduced basis approach to parametrized saddle point prob-
lems. The proposed methods allow us to consider flow problems in parametrized domains
with notably greater ease.

Designed for the real-time and many-query context of parameter estimation, optimiza-
tion, and control, the reduced basis method permits the efficient yet reliable approximation
of input-output relationships induced by parametrized partial differential equations. The
essential ingredients are: (i) dimension reduction, through Galerkin projection onto a low-
dimensional reduced basis space; (ii) certainty, through rigorous a posteriori bounds for
the errors in the reduced basis approximations; (iii) computational efficiency, through an
Offline-Online computational strategy; and (iv) effectiveness, through a greedy sampling
approach. Although reduced basis methods are well developed for several classes of partial
differential equations, parametrized saddle point problems pose additional difficulties that
have not been fully addressed: Parameter-dependent constraints cause complications not
only in the choice of stable reduced basis approximation spaces, but also in the construction
of rigorous and computationally efficient a posteriori error bounds.

Based on an analysis of Brezzi’s theory for saddle point problems, this work extends and
improves existing reduced basis approaches with respect to both the construction of effective
reduced basis approximation spaces as well as a posterior: error bounds. This is achieved
as follows: First, we develop new rigorous a posteriori error bounds, which perform better
in terms of sharpness as well as computational efficiency. Second, we present and analyze
several options to construct the reduced basis approximation spaces. Stability is achieved
through enriching the reduced basis approximation space for the primal system variable
appropriately; different strategies may be applied, favoring either the approximations for
the primal or the Lagrange multiplier variables. Third, both a posteriori error bounds and
enrichment strategies are employed in a new adaptive sampling procedure for constructing
reduced basis approximation spaces that are not only stable but also efficient.

Motivated by applications in the field of microfluidics, the methods are applied to a Stokes
flow in a parametrized domain. Providing a direct comparison with former reduced basis
techniques, numerical results demonstrate the methods’ successful performance in practice.






Zusammenfassung

In der vorliegenden Arbeit prasentieren wir einen neuen Zugang zu Reduzierte-Basis-Metho-
den fiir parametrisierte Sattelpunktprobleme. Die daraus resultierenden numerischen Ver-
fahren vereinfachen die Analyse von Stromungsproblemen in parameterabhéngigen Gebieten
erheblich.

Reduzierte-Basis-Methoden ermdglichen eine effiziente und zuverléssige Approximierung
von Input-Output Beziehungen, die durch parametrisierte partielle Differentialgleichungen
beschrieben werden. Die wesentlichen Bestandteile sind die Folgenden: (i) Dimensionsre-
duktion, durch Galerkin Projektion auf einen niedrigdimensionalen Approximationsraum;
(ii) Gewissheit, durch a posteriori Fehlerschranken; (iii) Effizienz, durch eine Offline-Online
Rechenstrategie; und (iv) Effektivitdt, durch ein Greedy-Sampling-Verfahren. Reduzierte-
Basis-Methoden sind gut entwickelt fiir bestimmte Klassen von partiellen Differentialglei-
chungen. Parametrisierte Sattelpunktprobleme jedoch stellen uns vor zusétzliche Heraus-
forderungen, die noch nicht vollstdndig behandelt wurden: Parameterabhéngige Nebenbe-
dingungen verursachen Komplikationen nicht nur in der Konstruktion von stabilen Appro-
ximationsraumen, sondern auch in der Entwicklung effizienter a posteriori Fehlerschétzer.

Diese Arbeit erweitert und verbessert bestehende Ansétze basierend auf einer Analyse der
Sattelpunkttheorie von F. Brezzi. Dies erreichen wir wie folgt: Erstens entwickeln wir neue a
posteriori Fehlerschatzer, die sowohl effizienter als auch schérfer sind als bisherige Schranken.
Zweitens prasentieren und untersuchen wir verschiedene Optionen zur Konstruktion des re-
duzierten Approximationsraums. Stabilitdt wird erzielt durch eine geeignete Anreicherung
des Approximationsraums fiir die primale Systemvariable; verschiedene Strategien stehen
hier zur Auswahl, die sich entweder auf die Approximation der primalen Systemvariable
oder die des Lagrange-Multiplikators konzentrieren. Drittens stellen wir ein neues adap-
tives Sampling-Verfahren vor, das angepasst ist an die Bediirfnisse von Sattelpunktproble-
men. Die entwickelten Fehlerschétzer und Stabilisierungstechniken werden hier zielfithrend
eingesetzt zur Konstruktion von Approximationsrdumen, die nicht nur stabil, sondern auch
effizient sind.

Die hergeleiteten Methoden werden angewendet auf ein Stokes Stromungsproblem, welches
motiviert ist durch Problemstellungen im Bereich der Mikrofluidik. Numerische Ergebnisse
demonstrieren die Leistungsfahigkeit der entwickelten Verfahren durch einen direkten Ver-
gleich mit derzeit bestehenden Techniken.






Acknowledgments

I have had the most wonderful fortune of having Professor Karen Veroy-Grepl as my super-
visor. To her, I would like to express my deep gratitude. I am most thankful not only for her
extraordinary support, guidance, and counsel during the past three years, but also for her
patience, humor, passion, and trust. Despite her full schedule, she would be approachable
at any time to share her knowledge; she would always have a useful suggestion of how to
tackle a specific issue, check my notes very carefully to point out difficulties or imprecisions,
and provide detailed feedback on my presentations.

I further enjoyed the great fortune of having Professor Arnold Reusken as my second
advisor. I would like to thank him for many invaluable comments and suggestions as well
as for his encouragement and patience. Even at short notice, he would find the time to read
my work or discuss my questions. Often confronted with a particular problem that could
not yet be formulated very clearly, he would find the words that I was looking for.

I would also like to thank the members of my thesis committee, Professor Wolfgang
Dahmen and Professor Josef Bemelmans, for their comments, suggestions, as well as their
time for patiently answering my questions.

During my doctoral studies, I have had the opportunity to highly benefit from the friendly
and inspiring atmosphere within the reduced basis community. I am truly grateful to Pro-
fessor Anthony T. Patera for having me at MIT and for his constant support and counsel
throughout my studies. I would like to thank Professor Stefan Volkwein for inviting me to
the University of Konstanz, where I felt very welcome and enjoyed numerous interesting and
helpful discussions. I am also very grateful to Professor Martin A. Grepl of RWTH Aachen
University and Professor Yvon Maday of Laboratoire Jacques-Louis Lions for their com-
ments, suggestions, and thought-provoking questions. For the numerical results presented
in this thesis, I extensively used open source software. I would like to thank Dr. David J.
Knezevic of Harvard University for his invaluable assistance and support on rb00mit [65],
providing excellent help typically within minutes. I also very much appreciate the depend-
able support of the developers of 1ibMesh [62].

I would like to thank my fellow colleagues at AICES! for the open, supportive, and
encouraging atmosphere, the AICES service team for their support on administrative and
organizational tasks, as well as Professor Marek Behr and Dr. Nicole Faber for leading
AICES in such a dedicated way. I am particularly grateful to my current and former office
mates: Markus Bachmayr, for many helpful discussions off and on the topic as well as
for an excellent teamwork while being student representatives; Lorenzo Zanon, for sharing

! Aachen Institute for Advanced Study in Computational Engineering Science
http://www.aices.rwth-aachen.de



numerous computational difficulties and bearing my grim debugging-face without complaint;
and Mark Kércher, for often being concerned with similar questions, for many valuable
discussions and comments, as well as for proof-reading parts of this thesis very carefully.

I would like to thank Kathrin Knappmann for finding me right at the beginning of the first
semester, studying with me in what I call a most fruitful long-term assignment-partnership,
and staying in my life ever since as my close friend. I am truly grateful to Jan Hendrik
Witte for his exceptional patience and confidence, and particularly, for believing in me and
being my soul mate in many nerdy ways.

Finally, I would like to express my deepest gratitude and love to my family. I would like
to thank my brother Martin, my sister-in-law Kattrin, and my two lovable little nephews,
Anton and Lars, for their continuous support and care. I would like to thank my sister and
best friend, Julia, for joining me in Aachen as well as for numerous home made cakes and
cookies, but most of all, for her generousness, trust, tolerance, and understanding.

Above all, I would like to thank my parents, Claudia and Helmut Gerner, for their infinite
patience, understanding, and love. Without their support, I would never have been able to
pursue my dreams.



Contents

1 Introduction

1.1 Motivation . . . . . . . . . . e
1.2 Model Order Reduction . . . . . . . .. ... ... . .
1.3 The Reduced Basis Method . . . . . . . . ... ... ... .. ... ... ...
1.4 Contribution of this Thesis . . . . . . . . . .. ... .. ... ... .....

1.4.1 Theory — Parametrized Saddle Point Problems . . . . . ... ... ..

1.4.2 Application — Incompressible Fluid Flow . . . . . .. ... ... ...
1.5 Structure of this Thesis . . . . . . . . . ...

2 Approximation of Saddle Point Problems

2.1 Introduction . . . . . . . . . . ..
2.2 General Problem Statement . . . . . . . . ... .. ... .. ... ... ...
2.2.1 Formulation . . . . . . . ...
2.2.2  Truth Approximation . . . . . . . .. ... ... ... ... ...
2.3 Reduced Basis Approximation . . . . . . . .. . ... ... .
2.3.1 Formulation . . . . . . . ...
2.3.2  Properties of the Discrete System . . . . . . .. ... ... ... .. ..
2.3.3 A Priori Error Estimation . . . . . . . .. ... ... ... ... ... .
2.4 A Posteriori Error Estimation . . . . . . . ... .. .. ... ... ... ...
2.4.1 Ingredients . . . . . . ...
2.4.2 FError Bound Formulation . . . . .. ... ... ... ..........
2.5 Construction of Reduced Basis Approximation Spaces . . . . ... ... ...
2.6 Offline-Online Computational Procedure . . . . . . . .. ... .. ... ....
2.6.1 Reduced Basis Approximation . . . . . . . .. ... ... ...
2.6.2 A Posteriori Error Bounds . . . . . . ... ... ... ..
2.7 Adaptive Sampling Procedures . . . . . . ... ... ... ..
2.8 Concluding Remarks . . . . . . . .. ...

3 Approximation of the Stokes Equations

3.1 Imtroduction . . . . . . . . .
3.2 Model Problem . . . . . . . ..
3.2.1 Strong Formulation . . . . . . . ... ... ..
3.2.2 Weak Formulation . . . . . . . . . . . . . . . ...
3.2.3 Formulation as a Parametrized Saddle Point Problem . .. ... . ..



ii

CONTENTS

3.3

3.4

Numerical Results . . . . . ... ... ... ... .......
3.3.1 Truth Approximation . . . ... ... .. .......
3.3.2 Reduced Basis Approximation Spaces . . .. ... ..
3.3.3 Adaptive Sampling Procedures . . . .. ... .. ...
3.3.4 A Posteriori Error Bounds . . . . . ... ... .. ...
3.3.5 Computation Times . . . . ... ... ... ......
Concluding Remarks . . . . . . .. .. ... ... ... ...

Approximation of Saddle Point Problems by Penalty

4.1
4.2

4.3

4.4

4.5
4.6

4.7
4.8

Introduction . . . . . . . ...
General Problem Statement . . . . . . .. ... ... ... ..
4.2.1 Formulation . . . . ... ... ...
4.2.2 Truth Approximation . . . ... ... ... ......
Reduced Basis Approximation . . . . . . . ... ... ... ..
4.3.1 Formulation . . . . ... ... ... ...
4.3.2 Properties of the Discrete System . . . . . . . ... ..
4.3.3 A Priori Error Estimation . . . . . . . ... ... ...
A Posteriori Error Estimation . . . . . .. ... ... .. ...
4.4.1 Ingredients . . . . .. .. ... ...
4.4.2 Error Bound Formulation . . . ... ..........

Construction of Reduced Basis Approximation Spaces

Offline-Online Computational Procedure . . . . . . . . .. ..
4.6.1 Reduced Basis Approximation . . . . . . ... .. ...
4.6.2 A Posteriori Error Bounds . . . . . ... ... ... ..
Adaptive Sampling Procedures . . . . . .. ... ... ....
Concluding Remarks . . . . . . ... ... ... .. ...

Approximation of the Stokes Equations by Penalty

5.1
5.2
5.3

5.4

Introduction . . . . . . .. ...
Model Problem . . . . . . ... ... ... ... ... ...
Numerical Results . . . . ... ... ... ... ...
5.3.1 Truth Approximation . . . .. ... ... ... ....
5.3.2 Reduced Basis Approximation Spaces . . .. ... ..
5.3.3 A Posteriori Error Bounds . . . . . .. ... ...
5.3.4 Computation Times . . . . .. .. .. ... ... ...
Concluding Remarks . . . ... ... ... ... ... .....

Approximation of the Instationary Stokes Equations

6.1
6.2

6.3
6.4

Introduction . . . . . . . . . ...
General Problem Statement . . . . . . ... ... .......
6.2.1 Formulation . . . . . .. . ... ... ...
6.2.2 Truth Approximation . .. .. ... ... .......
Reduced Basis Approximation . . . . . . ... .. ... ....
A Posteriori Error Estimation . . . . . .. . .. ... ... ..
6.41 e=0. ... . . .



CONTENTS 1ii

6.42 €>0. . . . e 97

6.5 Offline-Online Computational Procedure . . . . . . . .. ... ... ... ... 99
6.6 Construction of Reduced Basis Approximation Spaces . . . ... ... .. .. 99
6.7 Model Problem . . . . . . . . ... 102
6.8 Numerical Results . . . . . . . . .. . .. ... 103
6.81 e=0. . . . . . e 103

6.82 €>0. . . . . e 106

6.9 Concluding Remarks . . . . . . . .. ... 111
References 112
A Notations 121
B Supplementary Comments 123

C Re: Chapter 6 — A Crank—Nicolson Method 125






Chapter 1

Introduction

1.1 Motivation

Despite impressive progress in mechanical modeling, numerical analysis, and computer sci-
ence during the last decades, many engineering problems remain intractable. With the
increase in speed and memory capacity of computing devices and the improvement of dis-
cretization techniques, also new challenges emerged. Models describing physical problems
have to face new requirements in terms of accuracy or real-time applicability, resulting in a
numerical complexity that is prohibitive for current technologies.

In many engineering problems, the aim is to optimize, control, or characterize a system
whose behavior is governed by a partial differential equation (PDE). Such an analysis often
requires the prediction of outputs in dependence of inputs: Outputs are expressed as func-
tionals evaluated at the solution of the governing PDE, whereas inputs are parameters that
define a particular system configuration and enter through the PDE. Outputs of interest
may be given by a temperature distribution, structural frequencies, or a channel flowrate;
inputs often describe material properties, loads and sources, or geometry. For the efficient
numerical simulation of such input-output relationships, classical discretization techniques
such as finite differences, finite volume, or finite element methods are generally too expen-
sive. First, the context of process control, parametric modeling, or shape optimization often
requires the repeated output prediction for many different input parameter values. Second,
numerous branches of science and engineering call for an accurate and reliable response in
real time. Third, light computing devices such as smartphones or tablets, which may be
employed working in the field but are equipped with less computing power, become appeal-
ing alternatives to heavy computing platforms. At the present time, these problems cannot
be tackled in a direct, traditional way. The reduced basis method, a model order reduction
technique, is one means to address this difficulty.

1.2 Model Order Reduction

Reduced order modeling has received considerable attention as it can often capture the
system behavior at significantly less cost. The idea is to replace the original model by an
approximate model that is much smaller in terms of dimension but still describes important
aspects of the system. This involves a number of challenging issues such as (i) the identi-
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fication of crucial system properties that should be preserved by the reduced order model,
(ii) the extraction of relevant data from the original model that is needed to generate the
reduced order model, (iii) the numerically stable computation of the reduced order model,
and (iv) the characterization and quantification of its quality. With its own focus and spe-
cial needs, every discipline tackles these issues differently; as a result, there exist many
model order reduction approaches. Among the most well-known techniques for dynamical
systems are proper orthogonal decomposition (POD), balanced truncation, and Krylov sub-
space methods. For a comprehensive overview of these methods, we refer the reader to, e.g.,
[3, 8, 21, 30, 43, 90] and the references therein; we shall here only summarize the main ideas
that allow us to distinguish the reduced basis method.

One of the central issues of POD is the reduction of data expressing their essential in-
formation by means of a few basis vectors (see, e.g., [67, 93]). Assume that we are given a
set of data in a high-dimensional space, extracted from the original system by either pre-
computations or experiments. The idea is then to find a subspace of a fixed dimension r
such that the error in the projection onto the subspace is minimized. This is achieved by
applying the singular value decomposition (SVD) to the data matrix: The optimal subspace
is obtained as the span of the r orthonormalized eigenvectors associated with the largest
singular values; these vectors are also called the POD modes.

Balanced truncation and Krylov subspace methods aim to reduce the order of a dynamical
system such that the implied input-output relationship is well approximated. The latter is
characterized by an input-output map, the so-called transfer function. The objective is then
to construct a reduced order model with a transfer function resembling the original one as
far as possible.

To this end, balanced truncation (see, e.g., [4, 8, 90|) proceeds as follows: As the name
suggests, the system is first balanced and then truncated. Balancing a dynamical system
refers to identifying which states of the system are important to its input-output map. To
decide whether it affects the system’s input-output map, a state is analyzed with respect
to its controllability and observability: Roughly speaking, a state is controllable if it can be
reached through an input; a state is observable if it noticeably contributes to an output.
Only the states that are both controllable and observable are of relevance. A useful measure
of a state’s controllability and observability is given by the controllability and observability
gramians. A dynamical system is called balanced if these two gramians coincide and equal a
diagonal matrix containing the so-called Hankel Singular Values (HSVs): In this case, states
that are difficult to control are simultaneously difficult to observe; quantifying this behavior,
the HSVs provide an order of relevance to the input-output map. We may then truncate the
state space dimensions with low HSVs to obtain a lower-dimensional, approximate model.

Krylov subspace methods (see, e.g., |6, 30]) do not rely on the computation of singular
values but are based on moment matching. Noting that the transfer function of a dynamical
system can be expanded into a Laurent series, they assume that essential properties of the
input-output relationship are reflected in the associated coefficients; these coefficients are
also called moments. Given a fixed dimension r, the reduced model of corresponding order
is therefore constructed by matching as many moments as possible. Since computing the
moments explicitly is inherently numerically unstable, only the observation that moment
matching is equivalent to projecting the state space onto suitable Krylov subspaces made
the approach feasible in practice.
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We emphasize that, even though coming from various fields with different objectives, the
above model order reduction techniques share a common basic principle: They all can be
interpreted as Galerkin or Petrov-Galerkin type projections of the original space onto a
low-dimensional subspace. However, different from the others in its particular choice of this
subspace (either given through the span of the POD modes, the range of the controllability
and observability gramians, or a Krylov subspace), each method has its own benefits and
limitations. Based on a very general concept, POD is applicable to various fields and has
been successfully used in, e.g., fluid dynamics, signal analysis, data compression, and control
theory (see, e.g., [21, 67, 69] and the references therein); depending on the respective context,
it is also known as principal component analysis or the Karhunen-Loéve decomposition. The
method can be applied to high-complexity linear as well as nonlinear systems (see [3]) and is
equipped with useful error estimators (see, e.g., [107| and the references therein). However,
POD can yield unpredictable results as it is sensitive to the data being used and important
system properties such as stability or passivity are generally not preserved; even though the
POD modes are optimal at approximating a given data set, they are not necessarily optimal
for describing the dynamics of the system that generates this data (see [93]). Designed for
the specific needs in optimal control, balanced truncation preserves system properties such
as stability and passivity (see [8, 43|). But, to obtain the required gramians and HSVs, it
involves the computationally highly expensive solution of two Lyapunov equations followed
by an SVD, and is therefore hardly suitable for large-scale problems (see [4, 93]). The latter
can be handled efficiently by Krylov subspace methods (see [6, 30]); however, those often
provide a good approximation quality only locally and lack the availability of useful error
estimates (see |3, 8|).

To overcome each others limitations, the methods are often combined; see, for example,
|93, 108] for approaches combining POD and balanced truncation, and [3| for methods that
aim to team the best features of SVN based and Krylov subspace methods.

1.3 The Reduced Basis Method

The reduced basis method is a model order reduction approach that permits the efficient yet
reliable approximation of input-output relationships induced by parametrized partial differ-
ential equations. In contrast to generic discretization techniques where approximation spaces
are not correlated to the physical properties of the system, the method recognizes that the
solutions to a parametrized PDE are not arbitrary members of the infinite-dimensional so-
lution space but rather reside or evolve on a much lower-dimensional manifold. Exploitation
of this low-dimensionality is the key idea of the reduced basis approach.

Designed for the real-time and many-query context of parameter estimation, optimization,
and control, the method provides rapidly convergent and computationally efficient approx-
imations equipped with practicable and rigorous error bounds. In compliance with model
order reduction techniques outlined in §1.2; this is achieved via Galerkin projection: Built
upon a high-fidelity “truth” finite element discretization, the reduced basis approximation
is defined as a Galerkin projection onto a low-dimensional subspace that focuses on the
solution manifold induced by the parametrized PDE; following the so-called Lagrange ap-
proach, this subspace is constructed as the span of several “truth” solutions of the problem
at various parameter values. The error in the reduced basis approximation is then measured
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relative to the “truth” problem formulation and can be quantified by rigorous a posteriori
error bounds; the latter are typically derived as relaxations of the error-residual equation
or can be obtained through direct application of appropriate a priori stability estimates.
To the method’s key features also belongs an Offline-Online computational strategy that
enables the highly efficient (Online) computation of both reduced basis approximations and
error bounds for any parameter query at the expense of increased pre-processing (Offline)
cost. Finally, reduced basis approximations and error bounds are intimately linked through
a greedy sampling approach, in which the (Online-)inexpensive error bounds are used to
construct the reduced basis approximation spaces more optimally.

A detailed review of the reduced basis method, including its historical background and
further references, can be found in |83, 95]; here, we shall restrict ourselves to the stages that
help us embed this thesis in its natural context. The method was introduced in the late 1970s
as a successful tool for describing large systems in nonlinear structural mechanics with only
a few basis functions (see, e.g., [2, 28, 29, 80, 85, 86]). Thenceforth, literature grew rapidly;
it soon extended the approach to a wider class of applications and equations, such as fluid
dynamics and the incompressible Navier—Stokes equations (see, e.g., [45, 56, 57, 58, 84]).
However, the full potential of the method was not recognized until work in |71, 73, 87| entirely
decoupled the reduced basis model generation from the projection stage and introduced the
concept of computationally inexpensive a posteriori error estimators. Offline-Online decom-
position strategies gained computational savings of several orders of magnitude. A posteriori
error bounds are clearly crucial to the certification of any particular output prediction, but
also play an important role in the effective and efficient model generation: Invoked in a
greedy sampling process, they allow us to determine (i) which basis functions might be
most effective and (ii) how many basis functions are needed to guarantee a desired accuracy.
Much current effort is therefore devoted to the development of computationally inexpensive
rigorous a posteriori error bounds [53, 55| and optimal sampling procedures [10, 15, 46].

Relevant to many applications such as heat conduction and linear elasticity in transport
and continuum mechanics, work in [41, 73, 87, 95| established the reduced basis method
for linear elliptic and parabolic PDEs with an affine parameter dependence. Henceforth,
the method has been extended in various directions: Much of recent research focuses on
its expansion to noncoercive as well as nonlinear equations in fluid dynamics, including the
viscous Burgers’ [78, 105, 110], the Stokes [92, 96], and the incompressible Navier—Stokes
equations [25, 63, 76, 88, 104]. However, it has also been successfully applied to problems in
acoustics [106], electromagnetics [22, 60|, and stochastics [11, 49]. An empirical interpolation
method (EIM) |7, 19, 26, 38, 40, 94] makes the approach feasible for PDEs with a nonaffine
parameter dependence; methods in [54, 70, 74| handle hierarchical systems by combining
reduced basis with domain decomposition techniques; and work in [24, 39, 61, 77, 103]
provides a reduced basis framework for the efficient solution of parametrized optimal control
problems.

For the modeling of time-dependent parametrized PDEs, reduced basis methods are often
combined with POD techniques (see §1.2). POD based schemes can be applied within
the parametric reduced basis context [16, 44|; however, most approaches apply reduced
basis greedy sampling strategies in the (multi-dimensional) parameter domain while using
POD in the (one-dimensional) temporal domain (see, e.g., [41, 47, 63]). We note that also
balanced truncation and Krylov subspace methods (see §1.2) have recently been extended
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to parameter-dependent systems; however, many of them in their beginnings, the proposed
methods often lack practicable error estimates or can handle only very few parameters (see,
e.g., [17, 59] and the references therein).

1.4 Contribution of this Thesis

In this thesis, we present a new reduced basis approach to parametrized saddle point prob-
lems. The proposed methods allow us to consider flow problems in parametrized domains
with notably greater ease.

1.4.1 Theory — Parametrized Saddle Point Problems

Saddle point problems often arise in practical applications where a certain quantity has to
be minimized subject to a set of linear constraints; examples of such applications are mixed
finite element methods (see, e.g., [13, 89]) or quadratic programming methods in optimal
control (see, e.g., [66] and the references therein). In many cases, not only the primal system
variable u but also the Lagrange multiplier p associated with the constraints has a physical
interpretation and its computation is also of interest.

Although the reduced basis method is well developed for several classes of partial differ-
ential equations (see §1.3), parametrized saddle point problems pose additional difficulties
that have not been fully addressed: Parameter-dependent constraints cause complications
not only in the choice of stable reduced basis approximation spaces, but also in the con-
struction of rigorous and computationally efficient a posteriori error bounds. Currently,
stable reduced basis approximations are achieved through an enrichment of the approxima-
tion space for u by so-called supremizer functions [72, 92, 96|; resulting in a reduced basis
approximation space for u that is at least twice as large as for p, this is not yet satisfactory.
Error estimators are often based on Babuska’s theory for noncoercive problems |75, 106]; this
provides rigorous upper bounds for the combined error in the reduced basis approximations
for u and p, and requires the expensive computation of lower bounds to the Babugka inf-sup
stability constants [53, 55].

In this work, we extend and improve existing reduced basis approaches for parametrized
saddle point problems with respect to both the construction of effective reduced basis ap-
proximation spaces as well as a posteriori error bounds. This is achieved as follows: First,
we develop new rigorous a posteriori error bounds that do not involve the estimation of the
Babuska inf-sup stability constants but only much less expensive calculations. Second, sep-
arate upper bounds for the errors in the approximations for v and p enable the systematic
estimation of engineering outputs depending on either of the two. Third, we introduce a
new option to construct stable reduced basis approximation spaces that proves to be very ef-
fective. Fourth, recognizing the need for stabilization adaptively, a new sampling procedure
assembles reduced basis approximation spaces that are very efficient.

1.4.2 Application — Incompressible Fluid Flow

Our focus shall be on saddle point problems that appear in the modeling of incompress-
ible fluid flow. The incompressible Navier—Stokes equations are the governing equations to
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describe the motion of a viscous fluid (see, e.g., [36, 89]). They generally consist of two
equations, the momentum and the continuity equations, which are derived from the basic
principles of conservation of momentum and mass in classical mechanics; the unknowns are
the velocity field u of the fluid and the pressure p. In case of a creeping flow, where inertial
forces are assumed to be small compared to viscous forces, the nonlinear convection term in
the Navier—Stokes equations may be neglected and the equations reduce to the linear Stokes
equations.

Quite often, it is crucial to analyze and understand the effects of geometric parameters on
a flow, in particular when the objective is to optimize, control, or characterize the system.
The reduced basis method allows us to perform such an analysis very efficiently. Earlier work
on the Stokes and incompressible Navier—Stokes equations has established the method for
nonparametrized domains [63, 104], and there have been several efforts [25, 54, 70, 76, 88, 92,
96| at extending the techniques to parametrized domains. However, due to the difficulties
explained above (see §1.4.1), rigorous error bounds are often not treated and the geometric
variations considered are very small or applicable only to a very limited set of problems.

Motivated by applications in the field of microfluidics, we apply our new methods to
a Stokes flow in a two-dimensional microchannel with a parametrized, rectangular obsta-
cle. Providing a direct comparison with former reduced basis techniques, numerical results
demonstrate the proposed methods’ successful performance in practice.

1.5 Structure of this Thesis

In Chapter 2, we present the abstract framework of a new reduced basis approach based
on Brezzi’s theory for saddle point problems. We present new a posteriori error estimates
that provide rigorous upper bounds for the errors in the approximation of the primal system
variable v and the Lagrange multiplier p separately; symmetric saddle point problems shall
be treated as a special case in which these bounds may be further sharpened. Moreover, we
analyze several options to construct the reduced basis approximation spaces with respect
to approximation stability as well as their effectiveness. Finally, we present a new adaptive
sampling procedure serving the needs of our saddle point context.

In Chapter 3, we apply the reduced basis approach developed in §2 to the Stokes equations
in a parametrized domain. We consider a Stokes flow in a two-dimensional microchannel
with a parametrized, rectangular obstacle; in the field of microfluidics, such microchannels
are used to enhance the mixing between two adjacent laminar streams. Numerical results
demonstrate the method’s performance in practice through a direct comparison with former
techniques: Reduced basis a posteriori error bounds are compared with respect to sharpness
as well as computational cost; reduced basis approximation spaces are compared with respect
to stability, effectiveness, and computational efficiency.

Chapter 2 and Chapter 3 are based on our work in 31, 33].

In Chapter 4, we present a reduced basis method based on a penalty approach. The anal-
ysis shows how the introduction of a penalty term affects the development of reduced basis
a posteriori error bounds as well as the construction of reduced basis approximation spaces.
At the expense of a perturbed “truth” approximation, we may develop rigorous a posteriori
error bounds that are computationally highly efficient as they do not depend on inf-sup sta-
bility constants; however, they depend on the penalty parameter, and associated effectivities



1.5 STRUCTURE OF THIS THESIS 7

increase as we approach the nonperturbed problem. Furthermore, the penalty term regu-
larizes the problem such that an additional enrichment of the reduced basis approximation
space for u is no longer compulsory to obtain stable approximations.

In Chapter 5, we apply the reduced basis approach developed in §4 to a perturbed Stokes
flow in a parametrized domain. Considering the model problem introduced in §3, numerical
results demonstrate the effects of the penalty term in practice.

Chapter 4 and Chapter 5 are based on our work in [35].

In Chapter 6, we provide an outlook on how the techniques presented in the previous part
of this thesis may be extended to the time-dependent setting. To this end, we consider the
instationary Stokes equations. The approach essentially combines techniques developed in
§2, §3 and §4, §5 with current reduced basis techniques for parabolic problems. The analysis
then shows how time integration affects the development of reduced basis a posteriori error
bounds as well as the construction of efficient reduced basis approximation spaces. The re-
sulting methods are applied to a Stokes flow in a parametrized microchannel where evolution
in time is induced by a time-dependent velocity profile on the inflow boundary. Numeri-
cal results focus on differences to the stationary case when demonstrating the method’s
performance in practice. The chapter is based on our work in [32, 34].

Note that each chapter opens with its own introduction, where we outline the chapter’s
purpose and content as well as its structure; each chapter closes with its own conclusion,
where we emphasize particular benefits and limitations of the approach presented.






Chapter 2

Approximation of Saddle Point Problems

2.1 Introduction

In this chapter, we present the abstract framework of a new reduced basis approach based on
Brezzi’s theory for saddle point problems. We shall focus on two important aspects: First, we
present new a posteriori error estimates that, unlike earlier approaches based on Babuska’s
theory for noncoercive problems, provide upper bounds for the errors in the approximations
for the primal system variable and the Lagrange multiplier separately. The proposed method
is a direct application of techniques in [12, 13| to the reduced basis context (see [111] for initial
investigations), which shall be further improved in the special case of a symmetric problem.
Second, based on an analysis of Brezzi’s theory, we present several options to construct the
reduced basis approximation spaces that shall be compared with respect to approximation
stability as well as their effectiveness. We achieve stability through enriching the reduced
basis approximation space for the primal variable appropriately. Different strategies may
be applied, favoring either the approximations for the primal or the Lagrange multiplier
variables. Finally, both a posteriori error bounds and enrichment strategies are employed in
an adaptive sampling procedure for constructing reduced basis approximation spaces that
are not only stable but also computationally efficient.

The chapter is organized as follows: In §2.2, we introduce the general formulation of a
parametrized saddle point problem and its “truth” approximation upon which we shall build
our reduced basis approximation. Section 2.3 defines our reduced basis approximation as
the Galerkin projection onto a low-dimensional reduced basis approximation space; we shall
recall main properties of the reduced basis system as well as a priori convergence results. We
develop rigorous reduced basis a posteriori error bounds in §2.4, and discuss how to construct
the reduced basis approximation space in §2.5; computational efficiency is achieved by the
Offline-Online strategy summarized in §2.6. In §2.7, a new adaptive sampling procedure
then combines error bounds derived in §2.4 and observations in §2.5 to identify reduced
basis approximation spaces that are stable as well as efficient. Finally, in §2.8, we give some
concluding remarks.
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2.2 General Problem Statement

2.2.1 Formulation

Let X, and Y, be two Hilbert spaces with inner products (-,)x., (+,*)y, and associated
norms || - |x. = v )x. || - lv. = /(s )y, respectively.! We define the product space
Ze = X x Yo, with inner product (+,-)z, = (-,")x. + (+,")y, and norm || - ||z. = /(") z.-
The associated dual spaces are denoted by X/, Y/, and Z!.

Furthermore, let D C R™ be a prescribed n-dimensional, compact parameter set. For any
parameter p € D, we then consider the continuous bilinear forms a(-, ;1) : Xe X Xe —» R
and b(-, ;) : Xe X Yo — R2

Ye(p) = sup sup alu, vi 1) < oo, VpenD, (2.1)

ueXoveXe [ullx vl x.

b(v, g; p
75 (1) = sup sup ( )

DD o YpeD. (2.2)
geve veX. llallve vl x.

We moreover assume that a(-,-; u) is coercive on X,

e a0, 05 0)
ag(p) = inf ———>0, VyueD, (2.3)
veXe ||UH§(e
and that b(-, -; 1) satisfies the inf-sup condition
b .
By (1) = inf sup (v, ¢: 1) >0, VwueD. (2.4)

a€Ye vex, [lallvellvllx.

By (2.1) and (2.3), the bilinear form a(-,-; ) provides with || - || x,,. = v/a(-,-; 1) an energy
norm on X, that is equivalent to || - || x, for any o € D. We shall refer to 5§, (1) as the “exact
Brezzi” inf-sup constant. We additionally define the “exact Babuska” inf-sup constant

e ; a(u,v; u) + b(v, p; u) + b(u, g;
B ()= inf  sup Vi) HBUPin) +b(u,gn)

, VYupeD; (2.5)
(w.p)EZe (v,q)€ Z 1w, )l zI(v, )| z

it follows that 85, (1) > 0 for all 4 € D from the assumptions (2.1)-(2.4) (see [5, 12, 27]).
We now consider the following variational problem: For any given p € D, we find
(ue(1), pe(t)) € Xe x Yo such that

a(ue(p), v; ) + (v, pe(p); 1) = flv;p), Vv e Xe,

b(ue(p), ;1) = g(g; 1), VaqeYe, (26)

where f(-; u) and g(-; ) are bounded linear functionals in X/ and Y, respectively. From the
results of Brezzi [12] (see, e.g., also [13, 27, 36]), it is well-known that under the assumptions
(2.1), (2.2), (2.3), and (2.4), the above problem (2.6) is well-posed and has a unique solution
for any f(-;p) € X%, g(; ) € Y. We recall that if the bilinear form a(-,-; u) is in addition

Here and in the following, the subscript e denotes “exact”.
2For clarity of exposition, we suppress the obvious requirement of nonzero elements in the denominators.
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symmetric for any p € D, the solution (ue(i), pe(pt)) to (2.6) corresponds to a saddle point
of the Lagrangian functional

L(v,q; 1) = 3a(v,v;p) + b(v,q; ) — f(v; ) — g(g;p), VY (v,q) € Ze.

Therefore, even though we in fact consider a more general (not necessarily symmetric) case,
we call (2.6) a parametrized saddle point problem.

We pause at this point to briefly comment on the nature of the parameter dependence of
our linear and bilinear forms. The efficiency of the reduced basis method relies on an Offline-
Online computational decomposition strategy (see §2.6) that requires that all bilinear and
linear forms in (2.6) depend affinely on the parameter p. For instance, we assume that for
some @, € N, the bilinear form a(-,-; ) can be written as

Qa
a(u,v; p) = Z@’;(u) a*(u,v), Yu,ve X, (2.7)
k=1

where for 1 < k < @), the parameter-dependent coefficient functions @’; (1) are continuous
over the parameter set D and the parameter-independent bilinear forms a”(-,-) are contin-
uous on X, x X.. We assume analogous representations for the bilinear form b(-,-; u) and
the linear functionals f(-;u) and g(-; p).

2.2.2 Truth Approximation

We now introduce a high-fidelity “truth” approximation upon which our reduced basis ap-
proximation will subsequently be built. To this end, let X and Y denote finite-dimensional
subspaces of X, and Y, respectively. We define the product space Z = X xY and denote by
N the dimension of Z. We emphasize that the dimension N is typically very large. These
“truth” approximation subspaces inherit the inner products and norms of the exact spaces:
)x = Go)xe - Ix =1 llxe Gy = Gove [y = - llves and (50)z = (50 z,
I llz=1"lz-

The continuity and coercivity properties (2.1), (2.2), and (2.3) are clearly passed on to
the “truth” approximation spaces,

a(u, v; p)

Ya(pt) = sup sup ———-— < 00, V€D, (2.8)
wex vex [lullx|lvllx
b(v, q;
(1) = sup sup RICTODN <oo, VwueD, (2.9)
gey vex llallyllvllx
a(p) = inf “(”7”2“) >0, VpueD; (2.10)
veX vl
thus, || - [[x,u = || - | x.,u defines a norm on X that is equivalent to || - || x for any p € D.

We now further assume that the approximation spaces X and Y are chosen such that they
satisfy the Ladyzhenskaya—Babuska—Brezzi (LBB) inf-sup condition (see, e.g., [13])

. b(v, q;
Ber(1t) = inf sup LGLIDN

> B89 () >0, YueD, 2.11
0L S ol ol = ) 211)
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where 33 () is a constant independent of the dimension N. We refer to 8p,(11) as the “truth
Brezzi” inf-sup constant. We shall also consider the “truth Babuska” inf-sup constant

,BBa(H) = lnf Sup a(u’ U? M) + (/U7p7:LL) + (u7 Q7M)’ v ,U/ e D, (212)

(wp)EZ (v,q)e 7 [(w )l [l (v, @)l 2

again, it follows from (2.8)—(2.11) that Bpa(p) > 0 for all 4 € D. In particular, one can
show that Op, (1) > Bea(pt) > Clog (), va(p), Ber(p)) > 0 for all p € D; see, e.g., [109] for
an explicit representation of C'(aq (1), Ya(it), Br(1t))-

We now define our “truth” approximations to be the Galerkin projections of ue(u) € Xe
and pe(p) € Y onto X and Y, respectively: Given any p € D, we find (u(p),p(p)) € X xY
such that

a(u(p), v; p) +b(v,p(p); u) = flo;p), VoeX,
b(u(p), g p) = g9(g; 1), Vgey.

As for the exact problem in §2.2.1, it follows from (2.8), (2.9), (2.10), and (2.11) that the
“truth” problem (2.13) has a unique solution for any f(-;u) € X!, g(-; u) € YJ. The bilinear
forms a(-,-; 1) and b(-, -; ) define bounded linear operators A(u) : X — X', B(u) : X — Y’
and its transpose B(p)! : Y — X' by

(A(p) uyv) = a(u,v; @), Yu,v e X,
(B(k)v,q) = b(v,q;p) = (B()'q,v), YveX,VqgeY;

(2.13)

here, (-,-) denotes the respective dual pairing. The “truth” system (2.13) can thus be equiv-
alently written as

A(p) u(p) + B(p) p(p) = f(p) n X,
B(p)u(p) = g(p) inY’
where f(u) = f(5p)|x € X' and g(pn) = g(-; u)|y € Y/ for all p € D.

2.3 Reduced Basis Approximation

We now turn to the reduced basis method, discussing the approximation procedure, rigorous
a posteriori error estimators, and the construction of stable approximation spaces.

2.3.1 Formulation

Let us suppose for now that we are given a set of nested, low-dimensional reduced basis ap-
proximation subspaces Xy C Xy41 C X and Yy C Y41 CY, N € Npax = {1, ..., Nmax}-
We denote by Nx and Ny the dimensions of X and Yy, respectively, and the total dimen-
sion of Zy = Xy XYy by Nz = Nx + Ny. The subspaces Xy, Yn, and Zy again inherit all
inner products and norms of X, Y, and Z, respectively. The reduced basis approximation
is then defined as the Galerkin projection onto these low-dimensional subspaces: For any
given p € D, we find uy(p) € Xy and py(p) € Yy such that

a(un(p),vw; p) +b(on, pn(); 1) = fluwsp), Yon € X,

(2.14)
bun (), ans i) = glans i), Van € Y.
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Written in operator notation, the discrete reduced basis system reads

An(p) un (1) + By () pn(p) = fn(p)  in Xy, (2.15)
By (p)un(p) = gn(p) in Yy, (2.16)

where fy(u) = f(50)|xy € Xy gv (1) = g(+5 )|y, € Y), and the bounded linear operators
AN(pn) : Xn — X, Bn(u) : Xy — YY and its transpose By (u)' : Yy — X/ are given by

(An(p) un,vn) = alun, vn; ), Vuy,on € Xn,
(BN (1) vn, gn) = b(on, gy p) = (Bn (1) gv,vn), Yon € Xy, Vqn € Y.

2.3.2 Properties of the Discrete System

We first briefly recall some fundamental properties of the discrete system (2.14). Note
that we did not yet impose any special requirements on the reduced basis approximation
spaces Xy, Yy. For a given parameter p € D, the system (2.15), (2.16) is solvable if and
only if gn(u) belongs to the range of the operator By(u). In this case, we can construct
un(p) € X satisfying (2.16) such that fn(u) — Ax(p) un (1) belongs to im(By(p)t) and
there exists py(p) € Yy satisfying (2.15). The solution uy(p) is unique, py(u) is in general
determined only up to an element of ker(By(u)!). The system (2.15), (2.16) is therefore
uniquely solvable if and only if gn(p) belongs to the range of the operator By(u) and
the operator By (u)! is injective. In the specific case of finite-dimensional spaces Xy and
Yy, By (u)! is injective if and only if By (u) is surjective. Since this clearly implies that
gn € im(By(p)) for any gy € Y}, we obtain the following: For a given parameter p € D,
the system (2.15), (2.16) is well-posed if and only if By(u) is surjective. This may be
equivalently expressed by the inf-sup condition

b(vn, g By ()t x
Bn(n) = inf  sup RO inf 1By (e anllx, > 0. (2.17)
aveVv oyexy lanllyllonvllx  avevw lan|ly

(For further details on any of the steps above, we refer the reader to [12, 13| and Appendix B.)
In the remainder of this work, a pair of approximation spaces (X, Yx) satisfying (2.17) for
any parameter value p € D is called stable.

2.3.3 A Priori Error Estimation

We here consider a priori estimates for the errors in the reduced basis approximations. These
shall also contribute to the construction of reduced basis approximation spaces in §2.5.

In this section, we assume that the low-dimensional reduced basis spaces Xy, Yy are
constructed such that for any given parameter o € D, a solution (un(p),pn(p)) € Xn X Yy
to (2.14) exists. We then denote the errors in the reduced basis approximations uy(u) € Xp,
pn(p) € Y, and (un(p), pn (1)) € Zy with respect to the truth approximations by

en () =u(p) —un(p) € X,
(k) = p(p) —pn(p) €Y. (2.18)
en(p) = (en(p). ey (n) € Z.
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Proposition 2.3.1. For any given p € D and N € Npax, we have

)

. () .
inf u(p) —v + —"% inf — 2.19
L) —onl o+ 2 e ) —avly (219

BN (p)vn=gn (1)

e (o)1 < (1+

for the error in the reduced basis approzimation uy(u); moreover, if the spaces Xn,Yn are
stable (see §2.3.2), we also obtain

len ()l B (1) quYNH (1) | B (1) llex () (2.20)
for the error in the reduced basis approzimation py(p), and
inf  fu(p) —onx < <1+ %(“)> inf  Ju(s) — oyl x. (2.21)
uNEXN Bn(p) ) vveXn

By (p)vn=gn (1)

Proof. The statement directly follows from arguments presented in [13] applied to the re-
duced basis context. O

In the special case of a symmetric problem, we may also derive the following result.

Proposition 2.3.2. Let a(-,-;p) be symmetric for all p € D. Then, for any given p € D
and N € Npax, we have

el <20/ 228 mt )~ ewl o+ 2V g o)~ avly; (222

Qg ex Qg
(N) BN(Z%N:I;N(.U‘) (M) w

moreover, if the spaces Xn,Yn are stable (see §2.3.2), we also obtain

lely (m)lly <

L ) <1+ %W)] i 1)~ axly

B (1) aq(p) | | avevn

rya(/‘l’) lnf

ﬁ vNEX
(k) By (l"%N =1;N (w)

+2 [u(p) —onlx. (2.23)

Proof. We here use techniques very similar to those presented in [13]. Take any parameter
u € Dand N € Ny, We note that, as a continuous, symmetric, and coercive bilinear form,
a(+, ;) defines an inner product on X, and recall that the associated norm is denoted by
|- llx,u = v/a(-,-; ). By the definition of the reduced basis approximation in §2.3.1 as the
Galerkin projection of (u(w),p(p)) onto Xn x Yy, the errors e% (u) and ek (u) satisfy

alen (), vn; ) +b(on, el (u); ) =0, Yoy € Xn. (2.24)
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First, we prove that (2.22) holds true. For any vy € Xy such that By(p) vy = gy (p) in
Yy, we have vy — un(p) € ker(By(p)) and

a(vy —un(p),on — un(p); 1)
lon —un ()l x,u
a(vy —un(p), wn; )

lon —un(p)llx,. =

= wNekilt%N(y)) Jwn | x,

_ sup a(vy —u(p), w; p) + alel (@), wn; p)
w eker(Bn (1)) Jwnllx

. a(vy — u(p), wy; p) — blwy, ex(p); 1) ’
wyy €ker(By (1)) lwnlx

where the last equality follows from (2.24). For wy € ker(By(u)), b(wn,pn(u);p) =
b(wn, gn; ) = 0 holds for all gn € Y. Inserting this in the inequality above yields, for any

gy € Yn,
a(vy —u(p), wn;p) — blwn, p(pn) — qn; 1)

lon —un (1) x,p < sup
wy €ker(By (1)) ||wN||X,/J«
AV
< llow — w29 p() — anly. (2.25)
O‘a(:u)

where the latter is obtained from the Cauchy—Schwarz inequality for the inner product
a(+, ), (2.9), and (2.10). Using the triangle inequality and (2.25),

len ()l xp < llu(p) = ol +llow —un(p)llx

< 2llu(re) — owllxp + 22 lo(a) — anly (2.26)

aa(p)
the a priori stability estimate (2.22) then follows from (2.26), (2.8), and (2.10).
We now turn to (2.23). Assuming that Xy and Yy are stable, the inf-sup condition (2.17)
provides

B()llaw — pw()lly < sup ooy =P (u)is)

, Yaqn €Yyn. (2.27)
oNEXN lonllx

For any vy € Xy and gy € Yy, we moreover have

b(un, qn — pn (p); 1) = b(un, gn — p(w); 1) + b(un, el (1); )

= b(un, gy — p(p); 1) — alex (1), vns 1),

where the last equality follows from (2.24). Applying this to (2.27), together with the
Cauchy—Schwarz inequality for a(-,-; 1) and (2.8), we obtain

lax — oy ()l < g;($)||p<u)qN||y+ ﬁ;“(%)||e7v(u>||x,w Vav€Ywi  (228)

the a priori error estimate (2.23) thus holds again from the triangle inequality, (2.28), (2.26),
and (2.8). O
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2.4 A Posteriori Error Estimation

We now aim to develop not only efficient reduced order approximations, but also a posteriori
error estimates that are rigorous, sharp, and computationally inexpensive.

In this section, we again assume that the low-dimensional reduced basis approxima-
tion spaces Xy, Yy are constructed such that for any given parameter p € D, a solution
(un(p),pn(p)) € Xn x Yy to (2.14) exists. We may then derive upper bounds as required
for the errors €% (u) and X, (1) in the reduced basis approximations uy(p) and py (), re-
spectively. Symmetric saddle point problems shall be discussed as a special case in which
these bounds can be further sharpened.

2.4.1 Ingredients

To formulate rigorous and computationally inexpensive upper bounds for the respective
errors defined in (2.18), we first have to introduce further ingredients. The first set of
ingredients consists of computationally (Online-)efficient lower and upper bounds to the
truth continuity and coercivity constants (2.8) and (2.10),

VB (1) < valp) < ATB(w),
agB(p) < aa(p) < ofB(p),

and to the truth Brezzi and Babuska inf-sup constants (2.11) and (2.12),

5P (1) < Bre(n) < BER(w),
LB(1) < Bealp) < BEE(w),

The second set of ingredients consists of dual norms of the residuals associated with the

VueD, (2.29)

VueD. (2.30)

reduced basis approximation,

1 2

(V5 ) (¢ 1)

lrn G )l xr = sup 22250 (e (5 )|y = sup A2 (2.31)
veX HUHX qeY ||QHY

where, for all u € D, ri(-; 1) € X’ and r%(-; ) € Y are defined as
(v ) = fv;p) = alun(p), 03 ) = b, pa ()i ), Vo € X, (2.32)
(g 1) = 9(g; 1) — bun (1), ¢ 1), Vgevy. (2.33)

The total residual is then given by rn((v,q); p) = 7 (v; ) +73(q; ) for all (v, q) € Z, with
its dual norm (see Appendix B)

TN((”’(Z))ILL) 1 2 2 2 Y
TN U 1= SUup —F——~V— = T By / + T Ry /s % €D 234

2.4.2 Error Bound Formulation

We may now formulate a posteriori error bounds for the respective errors (2.18) in the
reduced basis approximation. The following proposition represents a well-known result for
noncoercive problems [72, 76, 79, 106].
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Proposition 2.4.1. For any given u € D, N € Npax, and B]IgaB(u) satisfying (2.30), we
define

Ba/,\ — [ (500l
AN (M) = %5,(”) : (2'35)

Then, AR&(u) is an upper bound for the error en(u) such that

len()llz < AR (1), Y p €D, VN € Nyax. (2.36)

Proof. The above error bound directly follows from the Banach—Necas—Babuska theorem
[5, 27] and (2.30). O

Since many engineering outputs of interest such as average vorticity or pressure drop
depend on either the primal variable (velocity) u(u) or the Lagrange multiplier (pressure)
p(p), we aim to develop separate bounds for the errors in the reduced basis approximations
un(p) and py(p). Noting that a posteriori reduced basis error bounds for coercive and gen-
eral noncoercive problems can be derived from standard stability results, we apply Brezzi’s
theory for saddle point problems [12| to our problem setting. Since some aspects of this
theory are important also to the construction of reduced basis approximation spaces in §2.5
and §2.7, we briefly summarize the proof below.

Proposition 2.4.2. For any given u € D, N € Npayx, and oLB(pn), vYB(n), BEE (1) satisfy-

ing (2.29) and (2.30), we define

7,1 .. , UB 7‘2 . ’

AL = % n (1 N ZLBEZ;) I NéégiyY , (2.37)
7‘1 . 4 EB u,Br

gy = UAGR y 2e 0 ), (239)

Then, A}(}Br(u) and A?\}Br(u) are upper bounds for the errors e% () and e, (n) such that
lefs () llx < AR (), ek (w)lly < AR (1), V€D, VN € Nypax. (2.39)

Proof. Let € D and N € Nyax. By (2.32), (2.33), and (2.13), the errors el (1) € X and
el (1) € Y satisfy the equations

N(ip), VYwveX, (2.40)
Y@p), Vgev. (2.41)

We first consider the error ef (1) € X in the approximation of the primal variable. This
may be uniquely decomposed into €% (u) = e (1) + ex; (1), where €%, (1) € ker(B(u)) and
ex(p) € ker(B(u))t = {v € X | (v,u)x = 0forall vy € ker(B(n))}. From (2.40),

eQr (1) € ker(B(u)) then solves

a(ef (1), vo; ) = ri(vo; ) — alen(p), vo; 1), ¥V v € ker(B(p)),
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and it is thus bounded by

1 riv (vo; i) — alex (1), vos 1)

e (i < sup 9 49

B i A8 lvollx (2.42)
1 1 N

< g (I Gl + 2 ey ()l1x), (2.43)

using (2.8), (2.10), and the classical Lax-Milgram lemma (see, e.g., |27, 89]). By the LBB
inf-sup condition (2.11), it is also true that (see, e.g., [12], [13, §II.1, Proposition 1.2])
b(v, q; 1)

Ber(p) = inf sup ———————. (2.44)
veker(B(u)* gy ||V x [|glly

Applied to ex (1) € ker(B(u))*, this yields

I blex (). ;1) lIrd (G p)lly
len()llx < o) 31615 lally = )

where the equality follows from (2.41) as B(u) ex (1) = B(p) e%(p) in Y. We then obtain
the bound (2.37) for e (1)||x by combining (2.43), (2.45) and (2.29), (2.30).

We now turn to the error in the approximation of the Lagrange multiplier. From (2.11)
and (2.40), we derive that

(2.45)

1 b(v, el (1); 1 ri(vip) — ale (), v;
Per(1) vex  lvllx Ber(1) vex [ollx
1 1
< (s "+ Y ex . 2.46
5 (NGl + 2l ()l (2.46)
Together with (2.37) and again (2.29), (2.30), this finally yields (2.38) and (2.39). O

Clearly, we can now construct another rigorous upper bound A%r(,u,) for the combined
error en(p) = (€% (), eX (1)) From (2.39), we obtain

,B 2 ,B 2 _ r

len(llz < v/ (AEP () + (A% (1)* = A (W), VpeD, NeNpw.  (247)
As a measure of the quality of the proposed error estimators, we introduce the associated

effectivities

Ba — A%aOL) Br — A%r(ﬂ)
W= Texwlz ™ W= Tev@lz

Effectivities > 1 thus indicate that the error estimate is rigorous; effectivities close to unity
indicate that the error estimate is sharp. The following corollary specifies this behavior for
the error bounds derived above.

we D, N e Npax. (2.48)

Corollary 2.4.3. For any given u € D and N € Nyay, the effectivities of the a posteriori
error bounds (2.35) and (2.47) satisfy
Ya () + (1)

1 S n]%a(#’) S LB(,U;) ’
Ba

where Cy (i) > 0 is a constant depending on a5B(u), 7B (n), and B5E(u).

a

1<y (1) < Cr() (Yalre) + 7o), (2.49)
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Proof. Let p be any parameter in D and N € Ny,,x. The error bounds are rigorous by (2.36)
and (2.47), and it only remains to show the validity of the upper bounds for the effectivities.

First, we consider the effectivities associated with AB*(u). By (2.40), (2.41) and (2.8),
(2.9), the total residual satisfies

r (v, q); 1) = r (s ) + 13 (g 1) = alely(w), v ) + b(v, R (1); 1) + bleR (1), g; )
<va()llex (Wl x vllx +v(llvllx et (wlly + () llex (wl x llally

t
HUHX) (%(M) ’Yb(N)) <||€}‘V(M)Hx>
= , Y(v,q) € Z.
() Gt ™) (ikogy) - v o
This may be estimated in terms of the Euclidean norm || - |2, i.e.,

(g < Nl | (2200 80 | ekl

< (Ya(w) + () ezl (v, )z, ¥ (v,q) € Z,

where the last inequality follows from the relation || - |2 < /]| - |1]| - [[o between matrix
norms (see Appendix A). Thus, the first part of (2.49) holds from the definition of AR (u)
in (2.35).

We now turn to the effectivities associated with AR (x). Again from (2.40), (2.41), and
(2.8), (2.9), it is clearly also true that

I G i)l < va() e (1) 1 x + () lle ()l (2.50)
I3 (5 )llyr < w(m)lledv (1)l x- (2.51)

Both residual dual norms (using either the Cauchy—Schwarz inequality or by adding terms)
are then particularly bounded by

(va)? +0)2) " len )z < (vali) + 1)) len () 2

and we obtain for A}f}Br(u) and Ai’\}Br(u) that

1 JB 1
alBy T (1 + Z‘}JBEZD %}r_%(u)] <%(M) + %(M)) lex ()]l

UB UB
(1 L w)) <1 LW BW) (3000 + 2 e (1) .z

agB(p) B (1)

the statement (2.49) now directly follows from the definition of ARF(u) in (2.47). O

AR () <

Ap,Br
N (w) < BLE ()

Remark 2.4.4. We here make some additional observations on the a posteriori error bounds
given in Proposition 2.4.2 that shall be important also to the construction of reduced basis
approximation spaces in §2.5.

It is clear from Corollary 2.4.3 that the residual dual norms (2.31) provide an a posteriori
error estimator for |len(p)|/z that is not only reliable but also efficient (in the sense that
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the terms are used in the finite element community, i.e., bounding the error up to some
constants from above and from below). Now, for any 1 € D and N € Ny, it follows from
(2.42), (2.45), and (2.8) that the error |lel(u)| x is in fact bounded by

1 riv(vo; 1) Ya (i) VIR G )y
lej(w)llx < ——  sup Aot 4 {1+ ; (2.52)
N () voeker(B(p)) |lvollx ag(p))  Berlp)
additionally using (2.51) and
7 (vos a(el; (1), vo; 1
oup M) gy, ARV ey, (259)
vo€Eker(B(p)) HUOHX voEker(B(p)) HUOHX
we thus obtain a reliable and efficient a posteriori error estimator only for ||e% (1) x. O

Remark 2.4.5. Following techniques used in [48] to obtain a priori stability estimates for
the reduced basis approximations, we can derive an upper bound for the error in uy (u) that
is similar to (2.37) but slightly differs in the weighting of the residual dual norms: For any
€D and N € Nyay,

1 UB
oy (Il + ikl
L W, N IR GRv i Gl
g (s« Gt )|+ PO ooy

is a rigorous upper bound for ||e} ()| x. The proof follows ideas in [48] and we only outline
the main steps. From (2.10), (2.40), and (2.41), we have

aa(p)llef (Wk < alef (i), e (i) ) = (el () 1) — ri (e (1); 1)
< rne Gs )l e () + IR G )y ll el ()y -
Using further (2.46), we obtain the quadratic inequality

o) ey ()% — <||T11v(';H)HX’ 1 Dal) ||T12v(';M)HY'>||61fV(M)HX

B (1)
R Gyl G ) llxe <o,
B (1)
which we may solve for ||eX (u)| x; this immediately leads to (2.54). Again combined with
(2.46), this clearly also yields an associated error bound for ||ef;(u)|ly. O

In the special case of a symmetric problem, the a posteriori error bounds given in Propo-
sition 2.4.2 can be improved. Now, also the following result holds true.

Proposition 2.4.6. Let a(-,-;p) be symmetric for all p € D. For any given p € D,
N € Nuax, and ag®(n), 73 % (1), By (1) satisfying (2.29) and (2.30), we define

rl (- , UB (1) [Ir2,(; ,
s - [ gl

(1 . ’ygB(,LL)> Irk G mllx 220 Ik Gl g )

Apasym
v alB(u) | BEB(n) LB(u)  BEB(n)
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Then, AYY™(p) and AR™™(u) are upper bounds for the errors €4 (p) and ek (p) such that

lefe () llx < AR (1) < AR (), ek (w)lly < AR (1) < ARP* (u), (2.57)
for all p € D and N € Npax.

Proof. Let u be an arbitrary but fixed parameter in D and N € Ny,.. We now proceed as in
the proof of Proposition 2.4.2, only that we may now exploit the fact that a(-,-; u) defines an
inner product on X. We recall that the associated norm is denoted by || - ||x . = v/a(-,-; i).

The error el;(p) € X in the approximation of the primal variable may now be uniquely
decomposed into e%(u) = e (n) + éx () where &% (1) € ker(B(u)) and éx(u) € X such
that

a(En (), vo; ) =0, Vg € ker(B(p)). (2.58)
From (2.40) and (2.58), é; (1) € ker(B(u)) then solves
a(@x (1), vo; i) = iy (vos i) — al@n (1), v0; ) = i (vo; ), ¥ wo € ker(B(n)).

Setting here vy = é%(11), we have

~ 2 .1/50 . ~0 N\Y0,
q . k(w0 )
len ()%, = rvEn(p);p) <lley(w)lx  sup
vo€Eker(B(u)) HUOHX
1 - 7 (vo; 1)
< leN(Wllx,  sup Ao
Oza(u) vo€Eker(B(p)) HUOHX

where the last inequality follows from (2.10). Hence, éX(u) is bounded by

1 1 . 1/. ,
1%y € e sup 00 vl (2.59)
va (1) voeker(B(p)) lIvollx (1)

To obtain an upper bound for éﬁ(,u), we here consider the inf-sup constant

b(v, q; 1)

3 = inf —_— i
Au) = 1n8 =08 T ol (200
From (2.8) and (2.10), we have
Il ¢ gy < o) (2.61)
Ya(p) aa(p)

and thus particularly B(u) > (0 by the LBB inf-sup condition (2.11). Consequently, analogous
to (2.44), also
3 bv, g; p
B ol < sup L2
v llally

holds true for any v € X such that a(v,vp; ) = 0 for all vy € ker(B(u)). Applied to éx(u)
satisfying (2.58), this yields

: 1 b(ex (1), g; r2 ,
1ok ()l < = sup 2ExW @) _ Iy (G wlly

(5
B(p) gev  llally B(1)

: (2.62)
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u

where the equality again follows from (2.41) as B(u) éx (1) = B(u) €% (1) in Y. Now, using
the triangle inequality, we may finally derive that

Ik Gl V()
w < VR s LRI Gl (269

by combining (2.59), (2.62), and (2.61); the bound (2.55) thus follows from (2.63), (2.10),
and (2.29), (2.30).

For the error e (1) in the approximation of the Lagrange multiplier, we again obtain from
(2.11) and (2.40) that

e (1) |0 < 1R ()l + lEm ()l x

» 1 b(v, ef(p)ip) 1 ry (vs ) — alefy (w), v; p)
N0 = o S8 ™ Tolly ~ Borli) vk ol
1
< 5 (PGl + VAl et () ). (2.64)

where the last inequality holds by the Cauchy—Schwarz inequality for the inner product
a(+,;p) and (2.8). Together with (2.63) and again (2.29), (2. 30 , this leads to (2.56).

As it is clearly o (1) < va(p), we have AG™ (1) < A“ and AR () < A%,Br(,u),
which eventually yields (2.57). O

Remark 2.4.7. We here comment on the symmetric case in a little more detail.
First, we clearly obtain

sym u,sym 2 sym 2
A ) = (AF) + (AR (W) HED, NENpws  (265)
as a rigorous upper bound for the combined error ey (u) such that
len(w)llz < AF™ (1) < AR (1), V€D, VN € Nyax.
Analogous to Corollary 2.4.3, the associated effectivities then satisfy
AN (1)

LSy = el

< O (1) (va() + (1)), YuED, VN €Nmax,  (2.66)
where 0 < C7™ (1) < C1(u) is a constant depending on alB(u), 7VB (1), and BEE(u).

Second, also the error bound (2.52) given in Remark 2.4.4 may be specialized to the
symmetric case: Using (2.59), (2.62), (2.61), (2.10), and (2.51), (2.53),

]. L N /
sup 7y (vo; 1) Ya() I73 (5 )y

Oéa(u) vo€ker(B(u)) HUOHX O‘a(u) BBr(H)

here represents a reliable and efficient a posteriori error estimator for ||ef ()| x.
Third, the error e% (x) may clearly also be measured in the energy norm | - | x, =

Va(s, - p). For any given u € D, N € Ny, and oLB(p), 7VB(pn), BEB (1) satisfying (2.29)
and (2.30), we define

_ r , UB
By = ISEle | Dl

)y (2.67)
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Then, from (2.63) and (2.29), (2.30), A%™™(u) is an upper bound for e (12) such that
lef (i <A™ (1), ¥ €D, VN € N, (268)

It directly follows from the proof of Proposition 2.4.6 that the effectivities 773> (n) =

AR (1) /lledy (1)l and ™™ (1) = AN () /e ()| x satisfy 7™ (1) < ny™™ (u)
for all u € D, N € Npax- O

In the following, we shall not only examine the above a posteriori error bounds with respect
to sharpness and computational efficiency (see §2.6.2 and §3.3.4), but also emphasize their
importance to the construction of efficient reduced basis approximation spaces (see §2.7).

2.5 Construction of Reduced Basis Approximation Spaces

We now turn to the construction of the reduced basis approximation spaces Xy and Yy. In
general, the reduced basis method constructs its low-dimensional approximation spaces by
exploiting the parametric dependence of the problem: Solutions to the truth problem (2.13)
reside on the subset

M= {(u(p),p(p)) |peD} C X XY,

and thus the method typically constructs Xy xYn, N € Nyax, by focusing on M. According
to the so-called Lagrange approach, we consider the following option: We assume that we
are given a sample of parameter snapshots Dy = {un, | 1 <n < N} C D, N € Nyax;
for our present purposes, Dy may represent any sequence of nested samples in D, i.e.,
Dy C Dy C --- C Dy. For N € Ny, we then define our reduced basis approximation
spaces Xy and Yy as

Yy =span{p(p,) | 1 <n < N} =span{, |1 <n< N}, (2.69)
X\ =span{u(p,) |1 <n< N}, (2.70)

where &, € Y, 1 <n < N, denote (+,-)y-orthonormal basis functions; we shall refer to this
choice as Option 0.

For saddle point problems, building the reduced basis approximation space solely from
snapshots (u(un),p(un)) € M, N € Npax, is not sufficient. We have already seen in §2.3.2
that the inf-sup condition (2.17) represents an additional requirement for Xy, Y to provide
a well-posed system (2.14). Now, let p be an arbitrary but fixed parameter in D. A priori,
it is not known whether (X%, Yy) satisfies By (u) > 0. More precisely, in case of Option 0,
we meet either of the following two situations:

(i) Bn(p) = 0: The system (2.14) is ill-posed as it is not uniquely solvable (see §2.3.2).

(ii) Bn(p) > 0: The system (2.14) is well-posed (see §2.3.2) and thus uniquely solvable;
we obtain approximations uy(u) and py(u) for u(u) and p(u), respectively. However,
choosing the approximation spaces Xy, Yy as in (2.69), (2.70) is in fact a special case:
Whenever By(p) > 0, we in particular have dim(X%) = dim(Yy). Consequently, we
here encounter a locking phenomenon: Positive inf-sup constants Sy (p) provide a well-
posed system (2.14), but the operator By (u) is not only surjective but bijective; the
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space ker(By(p)) is thus trivial and there exists only one solution, By (i) tgn(p),
satisfying the constraints (2.16). This solution is unlikely to provide an accurate
approximation for u(u) as components of u(u) in ker(B(u)) determined by the first
equation in (2.13) are essentially neglected.

In summary, Option 0 cannot be expected to provide useful approximations.

We now consider further options to construct the reduced basis approximation spaces that
aim to avoid the situations above. First, we address the situation in (i) and thus the issue
that the inf-sup constants Sy (u) may approach zero for a given parameter u € D. It is
shown in [92, 96] that the space XR, can be enriched such that we obtain a provably stable
pair (Xy,Yxn) where Sy (p) > 0 holds for all u € D. To explain this in detail, we have to
introduce further notations. For y € D and 1 <k < Qp, let T), : Y — X and TF: Y - X
be the Riesz representers given by

(Tug,v)x = b(v, q; p), (T*q,v)x =b*(v,q), YveX, qgeY; (2.71)
here, b*(-,-), 1 < k < @y, are the parameter-independent bilinear forms in the affine decom-

position (2.7) of b(-,; u). Since T}, and T* satisfy

b(v, g; bk
Toq — arg sup WG 1) ey g sup (029
vex |lvllx vex vllx

, Vgqev, (2.72)

for all p € D, 1 < k < @y, they are also called supremizer functions. By the affine
decomposition (2.7) for b(-,-; u), we in particular have

Qb
Tug=Y ©y(u)T"q, VYqeY, YueD. (2.73)
k=1
Now, to any given discrete space Yy C Y with basis functions &, € Y, 1 < n < Ny, a
sufficient condition for (X, Yy) to form a stable pair is given by
TﬂénEXN, V1<n<Ny, VYuecD; (2.74)
in this case, it can be shown (see [92, 96]) that

/BN(M) > BBr(,U)v v we D> (275)

and (2.17) thus follows from the LBB inf-sup condition (2.11). Due to the affine expansion
(2.73), (2.74) is satisfied by the finite-dimensional space

Span{kan | 1<n< Ny, 1<k< Qb} 2 {T/Lén | 1<n< Ny, pe D} (2'76)
Associated to Yy defined as in (2.69), we may therefore choose Xy as
Xy =X @span{T", [ 1<n< N, 1<k<Q}, (2.77)

and obtain by (2.74) and (2.76) pairs of approximation spaces (X3, Yn), N € Npay, which
satisfy (2.17) for all parameter values p € D; we shall refer to this choice as Option 1.
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However, Option 1 is also rather expensive as it requires Q3N additional basis functions
compared to X]({,. For this reason, we consider Option 2 as the following modification (see
[88, 96]): We here add only N supremizer functions instead of QNN as in (2.77) to X¥,

X3 =Xy @span{T,, & | 1<n< N} (2.78)

In this case, we can no longer prove stability of (XJQV, Yn) a priori but obtain significantly
lower space dimensions than in Option 1.

Now, we focus on the situation described in (ii). The primary issue here is not a vanishing
inf-sup constant Sy (1) but rather a trivial space ker(Bx(i)). In Options 1 and 2, the situ-
ation of ker(B(p)) being trivial has been avoided by an enrichment of X% with supremizer
functions providing particularly large inf-sup constants Sy (u). For any parameter p € D,
it can be expected from (2.52) in Remark 2.4.4 and also the a priori error estimates in
§2.3.3 that small inf-sup constants Sy (p) will have more dramatic effects on ||e}, (n)||y than
on [le%(p)||x (see also [13, p.57, Remark 2.8|): By (2.52) and (2.19), (2.22), |le%(n)||x
clearly profits from a large space ker(By(p)) but does not explicitly depend on the values
of An(p). The right-hand side in (2.52) suggests that ||e%; (x)||x first of all benefits from
a good testing space ker(B(u)) N Xy C ker(By(u)). For this purpose, we now enrich X$
with additional truth solutions u(y') € ker(B(i')): Given a second sample of parameter
snapshots Dy = { ), | 1 <n< N} CD,DyNDy =0, N € Npax, we now define Option 3:

X3 = XY @span{u(p,)|1<n <N} (2.79)

Again, we cannot prove a priori that this choice provides stable pairs (X ]?{,, Yn), N € Njax-

Note that for algebraic stability reasons, we in fact express both Yy and Xy by orthonor-
mal basis functions: Analogous to (2.69), we also set Xy = span{¢,, | 1 < m < Nx },
where ¢, € X, 1 <m < Ny, are (-, ) x-orthonormal.

2.6 Offline-Online Computational Procedure

The basic strategy lies in the p-affine dependence (2.7) of the involved operators. Since
much of this machinery is by now standard in reduced basis methods (see, e.g., [87, 95]), we
only briefly summarize the Offline-Online procedure and associated computational cost.

2.6.1 Reduced Basis Approximation

Noting that for any u € D, we can expand uy(u) € Xy and py(p) € Yy into

Z uNm ¢m; pN ZpNn gm (2'80)

the reduced basis system (2.14) may be written as

Nx Qa Ny Qy

Qv
Z Z(H)k AszuNm(:u ZZ Ilf BNmpNn(/L) - Z@lff(ﬂ)f]]fm (281>

m=1 k=1 n=1k=1 k=1
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forall 1 <7 < Ny, and

Nx @ Qg
DO OFWBY junm(p) =Y Ok(mgh;, V1< 4 < Ny; (2.82)
m=1 k=1 k=1

here, the p-independent quantities are given by

AR =d"(65.4:), 1<i,j<Nx, 1<k <Qq,
By i =b0"(¢1,&), 1<i<Nx, 1<j<Ny, 1<k< Qs

S|

=0, 1<i<Nx,1<k<Qy, (2.83)

gn;=9"&), 1<j<Ny, 1<k<Q,.

Offline, we first form and store all parameter-independent quantities (2.83) at O(N™*)
computational cost and storage. Online, for any given parameter value p € D, we then
perform the required sums in (2.81), (2.82) and solve the resulting Nz x Nz system of linear
equations for (un(p),pn (1)) at O(N3) computational cost. The expensive Offline stage,
which is performed only once and whose cost depends on the large truth dimension N, thus
enables the subsequent very inexpensive Online stage that does not depend on N but only
on the considerably smaller dimension Nz of the reduced basis approximation space.

2.6.2 A Posteriori Error Bounds

It is clear that there are two sets of components to the computation of the a posteriori error
bounds: the calculation of the residual dual norms (2.31), and the calculation of the required
lower and upper bounds (2.29), (2.30) to the coercivity, continuity, and/or inf-sup stability
constants. The former is again an application of now standard reduced basis techniques that
can be found in, e.g., [95]. The latter is achieved by a successive constraint method (SCM)
proposed by Huynh et al. [55]. We here summarize the main parts of the methodology
focusing on aspects specific to our saddle point context.

Remark 2.6.1. We note that there exist several approaches for the computation of lower
bounds to coercivity and inf-sup stability constants. The applicability of techniques proposed
in |71, 87] is unfortunately very restricted (e.g., to the case of positive coefficient functions
in (2.7)); for problems involving geometry variations, we rely on more general but also more
complicated and Offline-expensive approaches. Compared to earlier proposals [79, 97, 106],
the SCM in [55] represents a method that (i) is very generally applicable, (ii) performs better,
and (iii) is easier to implement. In addition to accurate lower bounds, it also provides upper
bounds that are remarkably sharp and thus constitute valuable estimates for the respective
coercivity and inf-sup constants. Nevertheless, for inf-sup constants, it still involves notable
Offline computations that depend on a Q-term affine parameter expansion (see (2.99)). This
issue has been tackled by more recent techniques based on a “natural norm” [53]. However,
though well suited for certain problems, the proposed algorithm is in our situation highly
cumbersome and involves eigenvalue problems that are much more difficult to solve; also,
no upper bounds are provided. Il
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Dual Norms of the Residuals

We first exploit the p-affine expansions (2.7) and (2.80) of the involved operators and the
reduced basis approximation, respectively, to express the residuals r} (-;u) and 73 (- p)
defined in (2.32) and (2.33) as

Nx Qa

Qr
(v ) :ZQIJE(M) ZZUNm (1) a* (¢, v)
k=1

m=1 k=1
Ny Qp

=30 pwalw) OF () 10,8, Vo eX,

n=1k=1
Nx Q

Qg
ZZ@SWQ 30 () OF () V¥ (v q), Vq €Y.

m=1 k=1
Setting Q1 = Q¢ + NxQ, + Ny Qp and Q2 = Q4 + NxQy, this can be written succinctly as

l
= Z @}\}k(,u) rjl\}k(v), VovelX, (2.84)
Z@“ r2F(q), Vqev, (2.85)

where the coefficient functions @A’, (1), 1 <k <@, and @?\}k(/,t), 1 <k < @2, depend on
1 explicitly through the coefficient functions @%(u), 1<k <Qz, T =a,b,f g, but also
implicitly through un () and py(p); rjlvk() € X',1<k<Qq,and r?\,k() €Y' 1<k<Qo,
are parameter-independent linear functionals.

We now denote by é}\}k € X and é?\}k € Y the Riesz representers associated with rjlvk()
and TJQ\}k(-), respectively, which are obtained as the solutions to the p-independent linear
problems

ey v)x =ry(v), YveX, V1<k<@, (2.86)
oy =r(e), Ygev, V1<k<Qa (2.87)

By (2.84) and (2.85), the Riesz representers éL, (1) € X and é3(u) € Y associated with the
residuals 74 (; u) and r%(-; 1) are then given by

Q1 Q2
k ~ ~
=D Oy wey, &) =) 03 (e,
k=1 k=1
and it finally follows that
ke G ) 1% = (el (), el () x = Z O3 () O (1) (ex", ey x, (2.88)
k=1

1% (5 )3 = (& (), & (1)y = Z X" (1) O% (1) (X, X))y (2.89)

k=1
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We may now summarize the Offline-Online decomposition.

In the Offline stage, we find the Riesz representers é]l\}k, 1<k <@, and é?\}k, 1<k <
2, and form the associated inner products (é}\}k,é}\}l)x, 1 <kl <@, and (é?\}k,é?\}l)y,
1 < k,l < Q2. These cost clearly depend on N: We have to solve @1 and Q2 linear
problems of type (2.86) and (2.87), respectively, and to compute (Q1)? and (Q2)? inner
products in X and Y. In the Online stage, given the reduced basis coefficients un (1),
1 < m < Ny, and pyn(u), 1 < n < Ny, we can then readily compute the coefficient
functions @}\}k(u), 1 <k <@, and @?\}k(u), 1 <k < Q2. From the stored inner products,
we then assemble the sums (2.88) and (2.89) at O((Q1)?) = O((Qf + NxQq + Ny Qp)?) and
0((Q2)?) = O((Q, + NxQyp)?) operations, respectively. As desired, the operation count for
the Online stage is thus independent of .

We now address the second component required for the calculation of the a posteriori
error bounds.

Lower and Upper Bounds to Coercivity Constants

We first discuss the calculation of (Online-)efficient lower and upper bounds (2.29) to the
coercivity constants oy ().

Following [55|, the coercivity constants (2.10) can be written as the minimum of the
functional J : R% x D = R, J(y; u) = 21?21 Ok (1) vk,

ag(p) =minJ(y;pn), VupeD, (2.90)
yey

over the set ¥ = {y € R@ | v, € X : yp = aF(vy,vy)/|vyll3, 1 < k < Qq }; here, a¥(-, ),
1 < k < Qq, are the parameter-independent bilinear forms in the affine decomposition (2.7).
Now, for any p € D, we approximate ) by sets Yug, Vg C R% such that

Yu €V C Vi, (2.91)

and clearly obtain lower and upper bounds to (2.90) by setting
apB(p) = min J(y;p), ofP(p) = min J(y;p). (2.92)
yeEYLB yeYuB

The sets in (2.91) are constructed as follows: For a given M, € N and a sample Cx = {w; |
1 <i < K} of parameters in D, let Py, (1; Ck) denote the set of the M, points closest to
w in the Euclidean norm. For any u € D, we then define

V(i Cr) ={y € B| J(y; 1) > aa(p), ¥V 1" € Pu, (1, Cc) }, (2.93)
YuB(Ck) ={y"(w) |we Cx } ={y*(w1),...,y" (wk) }, (2.94)
where B = []%, b, bf] € R with
k k
b= inf 00— Ty <, (2.95)
veX [vfl% vex [vll%

and y*(u) € R% is given by

k .
v = w’ V1<k<Qq wherev, = arg inf M

(2.96)
lvull% veX ol%
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These sets then satisfy (2.91) (see [55]) and thus, arB(u) and aJB(u) defined by (2.92)
provide the required lower and upper bounds to oy (p).

Now, the idea is to construct the parameter set C'x sufficiently large so that for a given
w € D, (i) y*(p) will be sufficiently close to a member in Yyp(Ck) to provide a good upper
bound, and (ii) the constraints in YVip(p; Cx) will be sufficiently strict to provide a good
lower bound. For this purpose, we build Cx by an Offline greedy algorithm: Starting with
an exhaustive sample ZE of parameters in D and an initial sample C; = {w;}, K = 1, we
enrich C'x by the parameter for which the ratio (as an estimator for the relative error in the
lower and upper bounds)

ag P (1) — ag®(p)
agB(u)
attains its maximum over =. The algorithm stops when (2.97) satisfies a prescribed tolerance
5tSO(13M < 1; we then set K.y = K.

For the Offline stage, the notable computations are: (i) 2Q), eigenproblems over X to
form B (see (2.95)), (ii) Kmax eigenproblems over X to obtain a,(w) and v, (see (2.96)) for
all w € Ck,,.., (ili) Kmnax Qq inner products over X to form Yup(Ck,,,. ), and (iv) |Z| Kmax
LP’s with 2Q, + M, constraints to compute oB(y). For any given parameter p € D, we
then obtain alB (1), aYB (1) in a highly efficient Online stage, where notable computations
are only a single LP with 2Q, + M,, constraints associated with o’ (). For the exact choice

of 5tso(fM and values for K.« in practice, we refer to §3.3.4, §5.3.3, and §6.8.

(2.97)

Lower and Upper Bounds to Inf-Sup Constants

As suggested in [55], the calculation of (Online-)efficient lower and upper bounds (2.30) to
inf-sup constants can be traced back to the calculation of bounds to coercivity constants.
For the Brezzi inf-sup constants (2.11), we obtain from (2.72) that

(BBr(1))? = inf (Tua: Tua)x

. YueD, (2.98)
ey |qll¥

and thus (Bg:(1))? represents the coercivity constant of the continuous, symmetric, and
coercive (due to (2.11)) bilinear form B(-,-;p) : Y x Y — R with B(p,¢; 1) = (Tup, Tpq) x
for all p,q € Y. From (2.73), B(:,-; ) can be u-affinely expanded as

Q

B(p, ;1) = (Tup, Tug)x = > OF(1)BX(p,q), Vp.geY, VpeD, (2.99)
K=1

where Q = Q,(Qp + 1)/2, and ©K (1), BK(-,-) are given by

1
08 =04 = (115 ) b el vuer.

B(p,q) = B*(p,q) = (T"p, T'q)x + (T'p, T*q)x, Vp,q€Y,
forall 1 <K= (k1) <Q, 1<k <1< Qp; here, d; denotes the Kronecker delta.
We therefore obtain (Online-)efficient lower and upper bounds to (8g;(1))? by the method

described for coercivity constants. However, we note that the computational cost for the
Offline stage here depend on Q = O(Q3) > Q.
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An analogous procedure can be applied to compute (Online-)efficient lower and upper
bounds B55 (1), BE2 (1) to the Babugka inf-sup constants (2.12) (see [55]). It only differs in
the computational cost for the Offline stage: They here depend on Q? where max{Qq4, @y} <

QSQa‘i'Qb-

Lower and Upper Bounds to Continuity Constants

For the calculation of (Online-)efficient lower and upper bounds (2.29) to the continuity con-
stants 7y, (1), we distinguish between the symmetric and the nonsymmetric case: If a(-, -; )
is symmetric for all u € D, lower and upper bounds may be computed by an analogous
procedure as applied for coercivity constants; the nonsymmetric case is then traced back to
the symmetric case by an analogous approach as pursued for inf-sup constants.

The symmetric case: We first consider the case where a(-,-; ) is symmetric for all p € D.
The continuity constants (2.8) are then given by

a(v, v; p)
Ya(p) = sup ————=— =maxJ(y;u), YpcD,
vex vl yey

where the functional J and the set ) are defined as before. Therefore, for any p € D, we
here construct sets Yig(Cx) €Y C Vus(u; Ck) by

VB(Ck) ={y™(w) |we Ck },
Yus(p; Cr) ={y € B J(y; 1) <va(i'), ¥ i’ € Par, (11;Ck) 3,

where 3** (1) € R is defined as

a(v,v;p)

I

k
v () = Q(L’;U“), V1<k<Qq4 wherew, = argsup 3
Jwpll% vex [lvll%

lower and upper bounds to the continuity constants are then obtained by

LB _ UB _
" = max J(y;u), " = max J(y; ).
Yo (1) jenax, | (Y1) Ya (1) Jeyinax (y; 1)

We build the set C'x by the same greedy algorithm as described for coercivity constants,
only that we here consider the ratio

758 (1) — 7B (1)
B (1)

to estimate the error in the bounds; computational cost essentially remain the same as listed
for the coercivity constants.

The nonsymmetric case: Similar to (2.98), we obtain for the continuity constants (2.8)
that

() = sup et o)

5 vpeD,
veX HUHX

where S, : X — X denotes the Riesz representer associated with a(-,-; 1) given by

(Spu,v)x = a(u,v;p), YveX, VueX, VpeD.
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Thus, (74(p))? represents the continuity constant of the continuous (due to (2.8)) and sym-
metric bilinear form A(-, ;p) : X x X — R with A(u,v; p) = (Suu, Suv)x for all u,v € X,
which moreover exhibits a p-affine expansion analogous to (2.99).

We therefore obtain (Online-)efficient lower and upper bounds to (74(x))? by the method
described above for the symmetric case. However, as for inf-sup constants, we note that the
computational cost for the Offline stage now depend on Q2 > Q,.

2.7 Adaptive Sampling Procedures

In this section, all parts of the methodology discussed in §2.4, §2.5, and §2.6 coalesce to
tackle the key question of how to construct reduced basis approximation spaces providing
rapidly convergent approximations.

Rigorous and computationally efficient reduced basis a posteriori error bounds enable us
to invoke a greedy sampling process (see [10, 15| and the references therein) identifying
relatively few basis functions that suffice to warrant a desired accuracy for any parameter
query: Starting with an exhaustive sample X of parameter points in D and an initial sample
p1, it detects the parameter po for which a chosen error bound Ay (u) attains its maximum
over Y and then enriches the current reduced basis approximation spaces with the new basis
functions associated with po (see §2.5); this step is repeated until a prescribed error tolerance
is satisfied. In the case of saddle point problems, the inf-sup condition (2.17) represents an
additional requirement for the reduced basis approximation spaces. Therefore, according to
our observations in §2.5, the above sampling process will in general (e.g., in combination
with Option 0 (see (2.70)) not succeed. In earlier work (see, e.g., [75]), it has been applied
in combination with either Option 1 (see (2.77)) or Option 2 (see (2.78)), where stability is
guaranteed by adding supremizer functions to the reduced basis approximation space Xy
for the primal variable in each step. For Option 2, the exact procedure is summarized in
Algorithm 1.

However, using this procedure, the question arises of whether the resulting reduced basis
approximation spaces are indeed computationally efficient and a reduced basis approxima-
tion space X with a dimension twice as large as for Yy is required to guarantee stability.
Addressing this issue, we here present a new adaptive sampling procedure for saddle point
problems: In addition to greedily selecting the parameter snapshots puq,...,un (see §2.5),
we now also adaptively recognize the need for stabilization and thus identify relatively few
basis functions that suffice to warrant both a desired accuracy and stability for any parame-
ter query. Note that techniques similar to those presented here have also been proposed in
[23] in the context of transport dominated problems.

We assume that we are given a stable pair (Xy_1,Yny_1) of reduced basis approxima-
tion spaces that is based on the parameter snapshots Dy_1 = {u1,...,un—1} C X (see
§2.5). As in the standard greedy procedure (see Algorithm 1), we use our rigorous and
(Online-)efficient error bounds (see §2.4 and §2.6) to find ux € ¥ and thus the truth solu-
tion (u(un),p(un)) € M that is represented least in the current basis; this solution is then
appended to the current basis, and we obtain a subsequent pair (Xy, Yy).

From our observations in §2.3.2, §2.3.3, and §2.5, we see that the new pair (X, Yy ) will
in general provide useful approximations only if the inf-sup constants Sy (u), u € D, do not
become too small. This can be achieved through an additional enrichment of Xy : We may
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Algorithm 1 Standard Greedy Algorithm (using Option 2)

1: Choose ¥ C D, 6t € (0,1), and p3 € ¥

2: Set N <~ 0, Dy < {}, Ny <0, Yy < {}, Nx < 0, Xy « {}

3: repeat

40 N+ N+1,Dy <+ Dy_q1U{un}
Ny < Ny + 1, Yy < Yn_1 @ span{ p(un) } = Yn—1 @ span{&n } (see (2.69))
Nx < Nx +2, Xy < Xn_1 @span{u(un), T En } (see (2.78))
for all 4 € ¥ do

Compute (un (), pn (1)) and Ay (p)

end for
10 pnt1 = argmaxgues; An(p)
11: until AN(NN+1) < ol
12: Npax ¢ N

Algorithm 2

1: Choose ¥ C D, 5t01,6t601 €(0,1),and p; € &

2: Set N «+ 0, DN<—{}, Ny + 0, YN%{}, Nx < 0, XN<—{}
3: repeat

4: N%N-i—l,'DN%'DN_lU{,LLN}

5 Ny« Ny +1, Yy < Yy_1 ®@span{p(un) } (see (2.69))

6: Nx <« Nx+1, Xy Xy_1 ®span{u(uy) }

7. while (true) do

8: for all u € ¥ do

9: Compute CZZBV(,u) = max{ %W, 0} (cf. (2.101))
10: end for Br

11: p* = arg max,ex ciﬁ,(u)

12: if dY(u*) < oL, then

13: break

14: end if

15: Nx < Nx +1, Xy < Xn ®span{ Ty =on(p*) } (see (2.71), (2.100))

16:  end while

17: for all y € ¥ do

18: Compute (un (), pn (1)) and Ay (u)
19:  end for

200 pN+1 = argmax,es Ay ()

21: until Ay (pn41) < 0ol

22: Npax < N
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Algorithm 3

1: Choose ¥ C D, 5t01,5€)1 €(0,1),and 1 € &

2: Set N+ 0, Dy« {}, D'« {}, Ny < 0, Yy + {}, Nx «< 0, Xn « {}
3: repeat

4: N%N+1,DN<—’DN_1U{,U,N}

5 Ny < Ny +1, Yy < Yn_1 ®span{ p(un) } (see (2.69))
6: if ux ¢ D', then

7 Nx < Nx +1, XN<—XN,169span{u(uN)}

8  end if

9:  while (true) do

10: for all 4 € ¥ do

11: Compute (UN(M)%Z];N(M)% An(p), and

12: dl () = max{ % 0 } (ct. (2.101))
13: end for R

14: Py = argmax,es An(p), p* = arg max,ex dﬁ[(,u)
15: if d(u*) < 0C,, then

16: LIN+1 =ty

17 break

18: end if

19: Nx « Nx +1
20: if min,cpupy WJF’J'“' > 0.1%, then
21: D'+ D u{uy}
22: Xy + Xy ®span{ u(ply) } (see (2.79))
23: else
24: Xy < Xy @ span{ T;«on(p*) } (see (2.71), (2.100))
25: end if

26: end while
27: until AN(/LN+1) < Otol
28: Npax < N
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add (i) supremizer functions as in (2.78) or (ii) additional truth solutions as in (2.79). We
note from (2.17) that the inf-sup constants Sy (u) may be computed as the solution to a
low-dimensional eigenvalue problem; the associated eigenvector is denoted by on (1) € Yy,

Bn(m)tan | x;
) g 1BVl
aNEYN llaw|ly

, Yu eD. (2.100)

Whether the pair (Xu, Yy ) needs to be stabilized is now indicated by the relative distance
d]BV(,u) between [y (u) and the truth constant Sy (),

Ber (1) — B (1)
BBr (N)

45 () Emax{ ,o}, Ve D. (2.101)

We choose the parameter p* € ¥ as the argument that maximizes d]ﬁv(,u); whenever df\,(,u*)
exceeds a prescribed tolerance 55 .1 € (0,1), we additionally enrich the space Xy .

First, in Algorithm 2, we enrich Xy with the supremizer function T,<on(p*) € X (see
(2.71)), X3 = Xy @ span{ T,~on(p*) }. With X3, D Xy, the enriched pair (X5, Yy) then
clearly satisfies

b ; b ;
Sin = inf s JONINI g gy NIV )

ave¥i o ext lavlivlonllx — avevv oyexy lanllvllonllx a

for all g € D. From (2.71), it moreover follows that

BN () on () xty 1B on (1) ]| x0
llon (1) lly lon (1*)Ily

> BBY(M*)a

where the inequality holds by the definition of Sp;(u) in (2.11). As long as d’?\,’Jr(u*) >0, we
therefore obtain o}, (1*) # on(1*) and thus B3 (4*) > By (u*) whenever S (u*) is a simple
eigenvalue. Second, in Algorithm 3, we aim to stabilize the pair (Xy,Yxy) by enriching
Xy with additional truth solutions u(uy). Only if this is not possible do we resort to the
supremizer functions as in Algorithm 2.

2.8 Concluding Remarks

We present in this chapter the abstract framework of a new reduced basis approach for saddle
point problems. Based on Brezzi’s theory [12], we not only derive new rigorous a posteriori
bounds for the errors in the reduced basis approximations, but also present a new option to
construct stable reduced basis approximation spaces. A new sampling procedure for saddle
point problems then assembles computationally efficient reduced basis approximation spaces
by recognizing the need for stabilization adaptively.

The developed rigorous reduced basis a posteriori error bounds exhibit significant ad-
vantages over existing reduced basis error estimates based on Babuska’s theory for general
noncoercive problems. First, they do not rely on the highly expensive Offline stage necessary
for the efficient Online calculation of lower bounds to the truth Babuska inf-sup constants,
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but instead on much less expensive calculations associated with the truth continuity, co-
ercivity, and Brezzi inf-sup constants. Second, as separate upper bounds for the errors in
the approximations of the primal variable and the Lagrange multiplier, they enable the
systematic estimation of engineering outputs depending on either of the two.

Symmetric saddle point problems are discussed as a special case in which the a posterior:
error bounds may be further sharpened. The analysis presents possible techniques but
clearly does not claim to be exhaustive. For example, as current reduced basis techniques
allow their exact computation, a posteriori error bounds are here exclusively formulated in
terms of the residual dual norms (2.31). However, the symmetric case allows us to consider
the dual norm of the residual (2.32) with respect to the energy norm || - ||x , = v/a(-,; p),

1
ry (Vi)
iy G5 1)l = sup

, YupeD.
veX ||UHX,,LL

Using the same techniques as presented in the proof of Proposition 2.4.6, the errors e}, (1) and
el (1) in the reduced basis approximations for the primal and Lagrange multiplier variables
may then be bounded in terms of ||} (- )|l x7 s |73 (5 1) |ly7, and B(p) (see (2.60)): For
any 4 € D and N € Nyax, we can derive that

e ()l xn < Ny Cs )l x + ;HT?\/(';H)HYH (2.102)
B(w)
P 2 ol ) ; 2 (. . .
ey (1) lly < B(M)” NG )l xrp + (6(#))2“ v )y (2.103)

For these to provide useful error bounds in the reduced basis context, ||r3;(-;u)||x’,, and
B(p) need to be estimated Online-efficiently. Through (2.10) and (2.61), this may be done
in terms of ||ry (5 p)|lx7, aa(p), va(12), and Bpy(u); in this case, (2.102) leads to (2.55) as
well and (2.103) results in an upper bound worse than (2.56).

Even though the reduced basis method is based on the affine decomposition (2.7) of the
involved operators, problems with nonaffine parameter dependencies can also be handled
efficiently: In this case, techniques as proposed in |7, 40] may be applied to recover the
setting of §2.2.






Chapter 3

Approximation of the Stokes Equations

3.1 Introduction

In this chapter, we apply the reduced basis methodology developed in Chapter 2 to a Stokes
flow in a parametrized domain.

Though often performed as a step to the more general Navier—Stokes equations, the anal-
ysis of the Stokes equations remains relevant in many engineering applications. In the
field of microfluidics (see, e.g., [14, 50]), fluids are often geometrically constrained to a sub-
millimeter scale; for example, lab-on-a-chip devices deal with the handling of extremely small
fluid volumes down to less than pico liters. At these scales, flows often exhibit Reynolds
numbers that are small enough for inertial effects to be irrelevant and they can therefore be
described by the Stokes equations (see §1.4.2).

The chapter is organized as follows: In §3.2, we introduce our Stokes model problem.
Motivated by applications in the field of microfluidics, we consider a Stokes flow in a two-
dimensional microchannel with a parametrized rectangular obstacle. We shall state the
strong as well as the weak formulation of the problem and describe the mapping procedure
that eventually yields the formulation of a parametrized saddle point problem as introduced
in §2.2. In §3.3, numerical results then demonstrate: (i) the need to appropriately enrich
the reduced basis approximation space for the primal variable; (ii) the significant effects of
different enrichment stategies; (iii) the rapid convergence of (stable) reduced basis approx-
imations; and (iv) the advantages of the proposed reduced basis a posteriori error bounds
with respect to sharpness and computational cost. Finally, in §3.4, we give some concluding
remarks.

3.2 Model Problem

Many microfluidic devices with applications in chemistry, biology, or medicine require the
mixing and dispersion of reagents (see, e.g., [98, 99]). An important area in microfluidic
research is therefore concerned with the design of so-called micromixers [18] enhancing the
mixing between adjacent streams in a straight, smooth-walled microchannel. Due to the low
value of the Reynolds number, turbulence is uncommon with the consequence that mixing is
difficult: In the expected laminar flow, mixing occurs by diffusion alone, which can result in
very long mixing times. This is clearly unacceptable whenever complete and rapid mixing

37
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Figure 3.1.: Physical domain Q = Q(p): a parametrized two-dimensional microchannel with
an obstacle. The parameters of interest are width p! and height pu? of the
obstacle.

is desired, as required for the initiation of a chemical reaction. To decrease mixing time as
well as mixing length, transverse flows must be generated. In this context, there are two
general strategies (see [99]): active methods, where transverse flows are generated by local,
oscillatory forcing within the channel; and passive methods, where transverse flows result
from the interaction of the externally driven flow with the fixed channel geometry.

Our model problem is motivated by questions appearing in the design of passive micromix-
ers. The challenge here is to generate laminar chaos in an accessible geometry, and a simple
design that satisfies this criterion uses obstructions or grooves on one wall of the channel
to generate transverse components in steady flows (see [99] and the references therein).
Questions of interest then address the exact placing and design of such obstructions. We
therefore assume the following simplified setting: We consider a Stokes or creeping flow in a
two-dimensional channel with a rectangular obstacle as illustrated in Fig. 3.1. The problem
depends on two geometric parameters p = (u', u?) representing width p! and height p? of
the obstacle O(u) = [(A — p')/2, (A+ pt)/2] x [0, u?], which are assumed to be varying in
the prescribed compact parameter set D = [0.1,0.5]> C R2. The channel has a fixed aspect
ratio, A = 4. The physical domain is thus Q = Q(x) = ((0,.4) x (0,1)) \ O(u) with its
boundary [ = I'(n). We further assume fully developed flow conditions with a parabolic
velocity profile on the inflow boundary 'y, = {0} x [0, 1], natural outflow conditions on
Tout = {4} x [0,1], and no-penetration and no-slip velocity conditions on the channel walls
and obstacle boundary T'g = To(1) = I'(1) \ (I'in U Toug)-

3.2.1 Strong Formulation

For the physical domain Q, e D, we now seek to find the (inhomogeneous) velocity
Ue inh : 2 — R? and the pressure p, : @ — R such that

~Adigimh + Vpe =0 in Q, (3.1)
V - figjun =0 in Q, (3.2)
with boundary conditions
Ol inh

= Pent  On Cout: (3.3)

Ueinh = h onli,, Ueinh =0 on T,



3.2 MODEL PROBLEM 39

here, A and V are the Laplacian and gradient operator over the physical domain (see
Appendix A), respectively, 7 denotes the unit outward normal, and h : R? — R? is given by
h(z) = h(z1,2) = (422(1 — 22),0) for all z = (x1,z2) € R2.

3.2.2 Weak Formulation

We first introduce the function spaces
Xe,inh ={ve (HI(Q))2 | olry, = h, 17’1:0 =0},
Xe={0 € (H" (D) |0l 5, =0},
Yo = LX(Q),
where H'(Q) = {0 € L*(Q) | Vi € (L?(€))? }, and L?(Q) is the space of square integrable
functions over Q; for more details on Sobolev spaces, we refer to [1]. We then consider the

following weak form of the problem (3.1)-(3.3): We seek to find e inn € Xe mn and pe € Y,
such that

where the bilinear forms @ : (H*(Q))? x (H'(Q))? = R and b : (H'())? x Yo — R are
defined as

ou; 0v; ~
o~ i i g~ -~ HLY(O))2
a(“? U) ax] 8:Uj d VU’?U E ( ( )) )
.0 =~ [adr, Vo (HAQ), ge Ve
Q XL

here, repeated indices imply summation.

3.2.3 Formulation as a Parametrized Saddle Point Problem

We now introduce the lifting function uy, € Xemh where

(0 5) = {(4@(1 —#)(1—%),0), inQy=][0,12 (3.0

(070)7 IDQ\QL

Note that €, does not include the p-dependent part of the domain and g, is therefore by
construction parameter-independent. The inhomogeneous velocity solution e in, may then
be decomposed into teinn = &L + e, where i, : Q — R? satisfies homogeneous Dirichlet
boundary conditions on I'y, UTy. The governing equations for the (homogeneous) velocity
fie and the pressure pe are then: We find e € X, and pe € Y, such that

a(te, ) +

where the right-hand side is given by f = —a(iy, ) € X
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Figure 3.2.: (a) Parametrized domain Q(u) for g = pimin = (0.1,0.1) (solid line) and p =
fimax = (0.5,0.5) (dotted line); (b) reference domain Q with piyer = (plyp, p12s)
(0.3,0.3), and corresponding decomposition Q = Ule Qs S =12 (see (3.6)).

To finally obtain a parametrized saddle point problem as defined in §2.2.1, we now
transform the problem statement (3.5) to an equivalent problem posed over a parameter-
independent reference domain €. To this end, Q = Q(u) is traced back to Q = Q(puer) by a
continuous, piecewise affine mapping; for our model problem, we choose pef = (0.3,0.3) € D.
The boundary of € is then denoted by T' = I'g U T'j, U Tyt where I'g = Tg(pper). For all
p € D, the physical domain Q = Q(u) is decomposed into S € N subdomains Q° = Q%(u),
1<s<5,

- S o -~ ~
Q= UQS, such that Q°*NQ" =0, V1i<s<r<S§;
s=1
for our model problem, this is demonstrated in Fig. 3.2. We in particular obtain
S
Q=P where 9° = Qi) and @ NQ" =0, V1i<s<r<S, (36
s=1

and for any p € D, 1 < s < 5, the subdomain Q° may be traced back to Q° by an affine
coordinate transformation ®° = ®5(;pu) : Q° — QF, ®%(F;p) = A%(u)Z + b°(u), where
A%(u) € R?*2 nonsingular and b°(11) € R2. A more detailed discussion of affine geometry
transformations can be found in [95].

We then apply standard techniques to transform the problem statement (3.5) to an equiv-
alent problem statement formulated over the reference domain 2. We denote the function
spaces associated with 2 by X, and Y5, respectively. On these spaces, we consider the inner
products and norms

aui Ovi
(’U,,’U)XC = dCE, VU,U € Xe, H : ||Xc =V (" ')Xm

- Q 8£Uj al'j

<p,q>ycz/ﬂpqda:, Vo aeYe |I-lv. = V(v

By setting v(z) = 9(Z) and g(x) = ¢(%) for all z € €2, we particularly obtain isomorphisms
Xe = Xe, 0=~ v, and Yo — Yo, ¢ — q (see, e.g., [1]). For any u € D, the problem (3.5) is
thus equivalent to: Find ue(p) € Xe and pe(p) € Ye such that

a(ue(p), v; ) + 0(v, pe(p); 1) = f(vsp), Voe X,

b(ue(p), ;1) = g(q; 1), VqeYe, (5.7)
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where the bilinear and linear forms are given by

5 AS ) A7 (1) ou; Ov;
J tZ2td Xe .
a(u,v; p) Z |det )] S 0 0 r, Vu,ve X, (3.8)
S
A (1) v,
TH) = —r — Xe Ye :
b(’[},q,ﬂ) Zl |det(As( ))‘ s qax] dfl:, \V/ RS , q S y (3 9)
au 7 81)1'
flo;p) = flv)=— A (9; B dr, Yve X, (3.10)
L J J
ou i
9(a; 1) = 9(q) =/ q aL, dr, VgqeYe. (3.11)
QL xl

The bilinear forms a(-, -; u) and b(-, -; u) now satisfy all the assumptions (2.1), (2.2), (2.3),
(2.4), and (2.7) (see, e.g., [13, 36, 101]), and we find ourselves exactly in the setting intro-
duced in §2.2.1. We particularly have Q, = 10, @, = 6, and Q5 = Q4 = 1 in the respective
p-affine expansions (2.7).

We choose the truth approximation spaces X and Y in §2.2.2 as the standard conforming
Py-P; (quadratic-linear) Taylor-Hood finite element approximation subspaces [100] over a
regular triangulation 7q of Q. It is a well-known result (see, e.g., [13, 27, 36, 89]) that in
this case, X and Y indeed satisfy the LBB inf-sup condition (2.11).

3.3 Numerical Results

We now apply the reduced basis methodology developed in §2.3-§2.7 to our model problem.
In this section, all numerical results are attained using the open source software rb00mit [65],
an implementation of the reduced basis framework within the C++ parallel finite element
library 1ibMesh [62].

3.3.1 Truth Approximation

Based on a fine mesh with 16,602 elements, the truth system (2.13) has a dimension of
N = 72,076. Figure 3.3 shows the velocity streamlines for three different parameter values

Figure 3.3.: Velocity streamlines for ¢ = (0.1,0.1) (dashed), © = (0.3,0.3) (solid), and
= (0.5,0.5) (dotted) plotted on the reference domain €.
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pw=(0.1,0.1), p = (0.3,0.3), and u = (0.5,0.5). We observe that the p-dependence over our
parameter domain is clearly nontrivial.

3.3.2 Reduced Basis Approximation Spaces

We here present numerical results for the different options introduced in §2.5 to construct the
reduced basis approximation spaces Xy and Y. For this purpose, the parameter samples
Dy and DYy (see §2.5) here have been chosen randomly.

First, we demonstrate in practice that a reduced basis approximation space constructed
by using Option 0 (see (2.70)) may indeed not provide useful approximations. For our model
problem, we obtain values for the inf-sup constants Sy () that are small but still positive (see
Fig. 3.4(a)); the system (2.14) is uniquely solvable, and we obtain approximations uy(u) and
pn(w) for u(p) and p(u), respectively. We thus find ourselves in the situation (ii) described in
§2.5 and indeed observe the predicted locking phenomenon: There exists only one solution,
Bn(u) tgn(p), satisfying the constraints (2.16) (see Fig. 3.4(b)). Consequently, as we
increase N, values of the residual dual norm |73 (-; p)||y+ associated with the constraints
become relatively small and negligible in comparison to large values of ||rk (:; )|l x: (see
Fig. 3.5(a)); our approximations uy(u) do not converge satisfactorily, and thus, as suggested
by (2.46), neither does py(u) (see Fig. 3.5(b)).

Constructing the reduced basis approximation spaces Xy, Yy via Option 1 (see (2.77)),
Table 3.1(a) contains values of the inf-sup constants Sy (i) for several parameter values
u € D: We clearly see that they are essentially constant with respect to N and indeed
satisfy (2.75). Table 3.1(b) contains the same data when using Option 2 (see (2.78)): We
observe that the values of the inf-sup constants Sy (u) here differ only insignificantly from
the values obtained by using Option 1; they are also essentially constant in N and satisfy
(2.75). In practice, Option 2 thus provides stable approximation spaces satisfying (2.75) at
a fraction of the computational cost of Option 1 (see Fig. 3.6).

(a) Option 1

7 B (1) Bs (1) Bio(p) Bao(1) Bso (1) Bao(p)
1) | 1.073-107* | 1.138-107" | 1.137-107" | 1.135-107" | 1.135-107" | 1.135-107"
1) | 1.070-107" | 1.134-107" | 1.133-107" | 1.132-107" | 1.132-107" | 1.131-107!
)
)

9.583-1072 | 9.964-1072 | 9.963-1072 | 9.961-102 | 9.961-10"2 | 9.961-1072
) 7.881-1072 | 8.097-1072 | 8.088-1072 | 8.085-1072 | 8.084-1072 | 8.083 1072
.5,0.5) | 7.684-1072 | 7.905-1072 | 7.896-1072 | 7.875-1072 | 7.872-107% | 7.871-1072

(b) Option 2
I B (1) Bs (1) Bro(p) B2o (1) Bzo(1) Bao ()
1.073-10"* | 1.137-107* | 1.136-107% | 1.135-107! | 1.134-107! | 1.134-107!

(0.1,0.1)

(0.5,0.1) | 1.070-10"* | 1.134-107"' | 1.133-107% | 1.132-107* | 1.131-107' | 1.131-107}
(0.3,0.3) | 9.583-1072 | 9.946-1072 | 9.951-1072 | 9.953-1072 | 9.955-1072 | 9.957-107>
(0.1,0.5)
(0.5,0.5)

7.881-1072 | 8.034-1072 | 8.040-1072 | 8.049-10"2 | 8.059-1072 | 8.072 1072
7.684-1072 | 7.862-1072 | 7.862-1072 | 7.848-1072 | 7.858-1072 | 7.858 - 1072

Table 3.1.: Values for the inf-sup constants Sy (p) (see (2.17)) for several parameter val-
ues u € D = [0.1,0.5]> and N evaluated using (a) Option 1 (see (2.77)) and
(b) Option 2 (see (2.78)) based on a random sample Dy of parameter snapshots.
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Figure 3.4.: Numerical results for p = (0.1,0.5) using Option 0 (see (2.70)) based on a
random sample Dy of parameter snapshots: (a) the inf-sup constant Sy (i) (see
(2.17)) shown as a function of N together with the truth inf-sup constant Sg,(u)

(see (2.11)); (b) the (absolute) distance |Jun (1) — Bn(p) " tgn ()| x shown as a
function of the total dimension Nyz.
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Figure 3.5.: Numerical results for p = (0.1,0.5) using Option 0 (see (2.70)) based
on a random sample Dy of parameter snapshots: (a) the residual dual
norms ||ry (5 p)llxrs 7% G u)llyr (see (2.31)) and (b) the relative errors

e ()l x/lu(p)llx, lleh ()l /lp()lly (see (2.18)) shown as functions of the
total dimension Nyz.
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Figure 3.6.: Maximum relative errors (a) || (w)|lx/|lu(p)|x and (b) [leX (w)lly/|lp(k)|ly
(see (2.18)) shown as functions of the total dimension Nz computed using Op-

tion 1, Option 2, and Option 3 (see Table 3.2) based on random samples Dy and
D'y of parameter snapshots; the maximum is taken over 25 parameter values.
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Figure 3.7.: Maximum relative distance djﬂv(,u) (see (2.101)) shown as a function of N com-
puted using Option 0, Option 1, Option 2, and Option 3 (see Table 3.2) based
on random samples Dy and D'y of parameter snapshots; the maximum is taken

over 25 parameter values.
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Figure 3.7 shows the relative distance d']BV(,u) (see (2.101)) between By (u) and the truth
constant Bp, (). We recall that a relative distance d]ﬁ\,(u) < 1 implies that S (p) is positive;
djﬁv(u) > 0 indicates that Sy (u) < Bpr(p). In case of Option 1 or Option 2, we thus obtain
d’?\,(u) =0 for all p € D, N € Npax, due to (2.75). Option 3 (see (2.79)) provides in practice
inf-sup constants Sy (u) that are clearly positive but generally do not satisfy (2.75).

Figure 3.6 then verifies in practice what has been predicted by a priori and a posteriori
error estimates (see §2.5): Small inf-sup constants S (p) have more dramatic effects on
lleR (1)]]y than on |le% (1)]|x. The error ||e% (n)| x profits from a large space ker(By (x)) but
does not explicitly depend on Sy (p). Therefore, it is not surprising that adding supremizers
as in Options 1 and 2, providing through (2.75) comparatively large values for the inf-sup
constants Sy (i), particularly favors the approximations for the Lagrange multiplier. Here,
the reduced basis approximations py(u) for p(u) converge much more rapidly than the
approximations uy(u) for the primal variable u(u) (see Fig. 3.6). Compared to Options 1
and 2, approximations for the primal variable improve considerably when constructing the
reduced basis approximation spaces by using Option 3 (see Fig. 3.6(a)). Moreover, in (2.46)
and (2.20), the smaller errors |e};(1)||x seem to essentially compensate for the effects of
the smaller inf-sup constants Sy (u): Approximations for the Lagrange multiplier are not
significantly worse (see Fig. 3.6(b)).

Table 3.2 summarizes all options to construct the reduced basis approximation spaces
together with their main respective properties.

Option XN Special properties

B (1) > 0 with d () large

0 X% =span{u(pn) | 1 <n < N} (2.70) dim(Xy) = dim(Yy)

> B
1 XL =XY @span{TFe, | 1<n<N,1<k<Qy} (2.77) (in tilgéfy) ;}ngf:C)tice)

Bn () > Ber(p) (in practice)

2 X% = XX @span{ Ty, &, |1 <n< N} (2.78) dim(X2) < dim(X 1)

B (1) > 0 with d (i) small

3 — yO /
3 Xy =Xy ®span{u(p,) |1 <n <N} (2.79) good space ker(Buy (1))

Table 3.2.: Options to construct the reduced basis approximation space Xy for the pri-
mal variable, where the reduced basis approximation space Yy for the Lagrange
multiplier is given as in (2.69).

3.3.3 Adaptive Sampling Procedures

We now discuss numerical results for the adaptive sampling procedures developed in §2.7.
First, we note that our Stokes model problem is clearly symmetric and therefore, AG™"™ (1),
AR (1), and AG™™ (1) represent valid upper bounds for the errors in our reduced basis
approximations (see §2.4). All sampling procedures presented in this chapter are now based
on an exhaustive random sample ¥ C D of size |X| = 4,900 and the relative error bound

An(p) = A" (W)/lun (1) x (see (2.67)).
Figure 3.8 shows results for Algorithm 2 using different values for (55)1 € (0,1); a direct
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Figure 3.8.: Numerical results for Algorithm 2 (see §2.7) using 5501 € {0.9,0.5,0.1}: Max-

imum relative errors (a) |l ()] x/llu(i)lx and (b) [lek (w)lly /llp(u)lly (see
(2.18)) are shown as functions of Nz; the maximum is taken over 25 parameter

values.
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Figure 3.9.: Comparison of Algorithm 2 and Algorithm 3 (both using 5501 = 0.1) to the
standard greedy procedure in Algorithm 1 (see §2.7): Maximum relative errors

(a) llex (w)llx/llu(p)llx and (b) [lef ()lly/Ip()lly (see (2.18)) are shown as
functions of Nz; the maximum is taken over 25 parameter values.
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Figure 3.10.: Comparison of Algorithm 2 and Algorithm 3 (both using (55)1 = 0.1) to the

standard greedy procedure in Algorithm 1 (see §2.7): Maximum relative er-

rors |len ()] z/]l(w(p), p(p))||z (see (2.18)) are shown as functions of Nz; the
maximum is taken over 25 parameter values.

comparison with Algorithm 3 is then given in Fig. 3.9 and Fig. 3.10. Again, it is verified
in practice what a priori and a posteriori error bounds in §2.3.3 and Remark 2.4.4 indicate:
Small inf-sup constants Sy (x) have much stronger effects on ||eR(11)[|y than on ||e% (w)| x-
Even for fairly large tolerances 5501, we obtain approximation spaces Xy, Yy providing very
accurate approximations uy(u) that do not necessarily further improve for lower values
of 5501 (see Fig. 3.8(a)). In contrast, accurate approximations for the Lagrange multiplier
require a smaller tolerance 5501 and improve considerably in the dependence of decreasing

values of 55)1 (see Fig. 3.8(b)). The errors ||eX (1)|| x benefit primarily from a good testing
space ker(B(u)) N Xy C ker(By(u)) (see §2.5) as achieved in Algorithm 3 (see Fig. 3.9(a)).

Figure 3.9 and Figure 3.10 moreover demonstrate that the standard greedy procedure
(see Algorithm 1) may indeed generally be inefficient: For our model problem, Algorithm 2
provides accurate approximations for the primal variable at much less computational cost;
using Algorithm 3, we obtain even greater computational savings compared to Algorithm 1
of up to 35%.

3.3.4 A Postertori Error Bounds

We have thus seen how different constructions of the reduced basis approximation spaces
affect the convergence of the reduced basis approximations. However, as the associated
truth solutions are usually not computed, the errors in our reduced basis approximations
are unknown quantities that may only be estimated by a posteriori error bounds. We now
comment on the sharpness and computational efficiency of the rigorous a posteriori error
bounds developed in §2.4.

We first compare the proposed a posteriori error bounds with respect to sharpness. Fig-
ure 3.11 and Figure 3.12 show the maximum errors in the reduced basis approximations for
the primal variable and the Lagrange multiplier, respectively, together with the respective
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Figure 3.11.: Maximum relative error |ef (u)|x/|lu(p)||x and maximum relative error
bounds ALY () /u()llx, A% (0)/u()llx, and AR )/ Ju(wllx (see
(2.18), (2.55), (2.37), and (2.35)) shown as functions of Ny for (a) Algorithm 1,
(b) Algorithm 2 with 55)1 = 0.1, and (c) Algorithm 3 with 5501 = 0.1 (see §2.7);
the maximum is taken over 25 parameter values; the computation of the error
bounds is based on the exact constants o, (1), va(pt), Ber(1t), and Bpa(p).
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Figure 3.12.: Maximum relative error |eX (u)|ly/|lp(p)|ly and maximum relative error
bounds AZ™(u)/Ip()lly, AR ()/lp(wlly, and AB(w)/p(m)ly (see
(2.18), (2.56), (2.38), and (2.35)) shown as functions of Ny for (a) Algorithm 1,
(b) Algorithm 2 with 55)1 = 0.1, and (c) Algorithm 3 with 5501 = 0.1 (see §2.7);
the maximum is taken over 25 parameter values; the computation of the error
bounds is based on the exact constants o, (1), va(1t), Ber(1t), and Bpa(p).
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(a) Algorithm 1

N

u,sym u,Br u,Ba p,Sym p,Br p,Ba sym Br Ba

Nz | 9™ | nx Ul ny ny i ny 0N NN N

5
10
15
20
25
30
35
40

15 13.21 20.68 | 58.04 | 353.6 | 202.1 | 1534 | 296.4 | 148.0 | 1238 | 203.6
30 12.34 19.94 | 63.93 | 277.5 | 292.5 | 2268 | 326.5 | 168.6 | 1559 | 186.7
45 13.22 19.57 | 57.42 | 309.9 | 331.5 | 3223 | 417.2 | 201.2 | 1598 | 228.6
60 13.29 19.35 | 58.40 | 255.0 | 355.9 | 3240 | 415.7 | 208.1 | 1580 | 207.1
75 11.97 18.77 | 57.92 | 242.9 | 405.8 | 3513 | 476.3 | 198.4 | 1560 | 216.4
90 13.55 19.93 | 54.23 | 282.3 | 399.2 | 3423 | 453.6 | 227.0 | 1678 | 232.6
105 | 13.62 20.44 | 53.93 | 281.7 | 432.1 | 2502 | 519.8 | 235.2 | 1535 | 234.9
120 | 14.28 21.53 | 57.49 | 295.4 | 482.6 | 3317 | 495.2 | 253.0 | 1526 | 253.1

(b) Algorithm 2

N

Br Ba

~u,Sym u,sym u,Br u,Ba p,Sym p,Br p,Ba sym
Nz | ny N N N "IN N "IN N N n~N

5
10
15
20
25
30
35
40

12 16.11 23.89 | 55.18 | 715.1 | 98.47 | 756.3 | 142.5 | 88.04 | 673.4 | 139.7
23 22.45 32.53 | 62.65 | 1894 | 121.8 | 799.9 | 234.8 | 99.72 | 700.7 | 233.0
34 13.57 25.31 | 68.15 | 425.1 | 152.8 | 766.6 | 253.9 | 130.7 | 660.6 | 216.6
46 13.17 20.31 | 61.41 | 505.3 | 224.0 | 1268 | 307.0 | 172.7 | 1081 | 236.1
56 16.44 27.51 | 63.04 | 1013 | 97.71 | 550.1 | 258.9 | 94.87 | 523.1 | 250.8
68 14.63 23.48 | 61.14 | 583.5 | 237.9 1287 | 294.2 | 189.6 | 1023 | 233.8
78 14.80 22.35 | 59.63 | 707.3 | 126.3 | 843.6 | 269.0 | 118.3 | 778.2 | 251.5
89 14.13 23.70 | 61.52 | 613.1 | 162.4 | 800.6 | 285.4 | 139.3 | 685.6 | 244.3

(c) Algorithm 3

N | Nz | g™ | o™ [ o™ | o™ | o™ | oR™ | ok | o™ | ax | uR®
5 13 18.36 32.56 | 68.23 | 1146 | 85.38 | 793.3 | 162.2 | 79.09 | 755.4 | 157.9
10 | 29 22.08 33.22 | 72.73 | 717.1 | 183.0 | 996.8 | 219.0 | 152.9 | 830.9 | 182.5
15 | 39 15.56 26.58 | 63.64 | 446.0 | 1374 | 721.9 | 195.0 | 123.8 | 649.1 | 173.1
20 | 49 15.13 24.88 | 69.96 | 699.3 | 118.1 | 807.8 | 1749 | 104.2 | 753.7 | 162.0
25 | 60 19.45 33.86 | 71.13 | 1034 130.3 | 577.4 | 206.5 | 115.1 | 509.1 | 195.4
30 | 73 20.00 40.18 | 97.51 | 976.6 | 102.5 | 582.7 | 187.7 | 94.86 | 538.1 | 179.6
35 | 83 16.90 28.72 | 71.93 | 821.5 | 136.3 | 692.0 | 2174 | 124.6 | 631.3 | 198.3
40 | 93 17.87 33.31 | 82.45 | 973.4 | 196.7 1012 | 301.9 | 165.4 | 849.5 | 288.4
Table 3.3.: Maximum effectivities 7" (n) = AV (w)/lle%(@)lx, (see (2.68)),

N () = AR () /e (mllx, my
AN 1)/ llen (w2 (see (2.57) and (2 66

My () = AR/ eR v, R

), and " (1) = A () /|| ()1 x,

() = AR (w)/ ey (Wlly, my™ (1) =
) = AR (u )/HeN( Mz, ™ () =

AR () /et (1) x. miy > () = A%a( )/l (mlly, k() = AR w)/llen (w)llz
(se (2.39), (2.36), and (2.48)) for (a ) Algorithm 17 (b) Algorithm 2 with
5tol = 0.1, and (c) Algorithm 3 with 5t01 0.1 (see §2.7); the maximum is

taken over 25 parameter values; the computation of the error bounds is based on
the exact constants aq (1), Yo (), Ber(1t), and Spa(p).
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Figure 3.13.: Maximum relative error |len(u)|z/[|(u(p),p(p))]lz and maximum rela-
tive error bounds AF™(u)/|[(u(p), p(m)llz, AR (1)/[(u(p), p(p))lz, and
AR (1) /||(w(p), p(1))] z (see (2.18), (2.65), (2.47), and (2.35)) shown as func-
tions of Nz for (a) Algorithm 1, (b) Algorithm 2 with 55)1 = 0.1, and (c) Al-
gorithm 3 with 55)1 = 0.1 (see §2.7); the maximum is taken over 25 parameter
values; the computation of the error bounds is based on the exact constants

(1), Ya(pr), Ber(p), and Bpa(u).

error bounds A%S™ (1), A%P (1), AR (1), ARP (1), and AR (1) (see §2.4); Figure 3.13
shows the maximum total error in the reduced basis approximation and associated error
bounds AY™ (1), ARF (1), and AR (1) (see §2.4). The maximum is computed over a sample
of 25 parameter values. For this sample, to analyze only the effects of the a posteriori er-
ror bound formulations and eliminate contributions of the SCM, the exact constants o (i),
Ya(t), Ber(pt), and Bpa () rather than the lower /upper bounds (2.29), (2.30) are used. Effec-
tivities associated with the error bounds are given in Table 3.3. With maximum effectivities
essentially ranging from 50 to 80, A?\}Br(,u) represents a reasonably sharp bound for the
error in the reduced basis approximation uy(u) (see Fig. 3.11 and Table 3.3). However,
exploiting the symmetry of the problem, AY™"(u) provides a sharper bound not only in
theory (see §2.4) but also in practice: Here, effectivities essentially vary between 20 and
40. Furthermore, it is not surprising to observe that the best results are achieved by the
bound Aqf\}sym(,u) that overestimates the error in the reduced basis approximations for the
primal variable measured in the energy norm (see (2.68)) only by a factor of approximately
15 (see Table 3.3). In contrast, Ag’\}Br(u) and AR™™ () estimate the error in py(u) rather
pessimistically (see Fig. 3.12). For ARP(1), exact effectivities strongly depend on how
the underlying reduced basis approximation spaces are constructed: Using Algorithm 1, we
obtain effectivity values of order 3 - 10 (see Table 3.3(a)); in this case, AR (1) clearly rep-
resents a much sharper bound. Yet, using Algorithm 2 or Algorithm 3, the difference is not
as large (see Table 3.3(b) and (c)). For AR™™ (), we still obtain rather large effectivities
with average values 362, 161, and 127 in case of Algorithm 1, Algorithm 2, and Algorithm 3,
respectively. However, in neither case, do AY™"(u) and AR™"(u) perform worse than
A%a(,u) but generally provide bounds for the errors in the primal and Lagrange multiplier
variables that are much more accurate (see Table 3.3).

We now turn to the computational efficiency of the a posteriori error bounds. The SCM
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Figure 3.14.: SCM lower and upper bounds o2B(y) and aJB () for the coercivity constants
aq(p) (see (2.10), (2.29)) where |Z| = 4,225, M, = oo, oM = 0.01, and

tol
Kiax = 35.
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Figure 3.15.: SCM lower and upper bounds v-B () and 4B (p) for the continuity constants
Ya(p) (see (2.8), (2.29)) where |Z| = 4,225, M, = oo, 655M = 0.01, and
Knax = 12.
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Figure 3.16.: SCM lower and upper bounds B5B(u) and BB (1) for the Brezzi inf-sup con-
stants Bp, (1) (see (2.11), (2.30)) where |Z| = 4,225, M, = oo, 6>5M = 0.05,
and Ka.x = 163.

(see §2.6.2) enables the (Online-)efficient estimation of the constants aq (i), v.(p), and
Ber(1). We here apply the method for M, = oo and an exhaustive sample = C D of size
|Z| = 4,225. We set the SCM tolerance 65¢™M = 0.01 (resp., 0.5) and obtain Kax = 35
(resp., 6) for the coercivity constants a,(p) and Kpax = 12 (resp., 5) for the continuity
constants v, (u). For the Brezzi inf-sup constants Bp, (1), we set 5™ = 0.5 (resp., 0.75) and
obtain Kyax = 163 (resp., 111). We receive very accurate (Online-)efficient bounds a2 (1),
YIB (1), and BEB(u) (see Fig. 3.14, Fig. 3.15, and Fig. 3.16), providing a posteriori error
bounds A%Br(u), AR (), AR () and Aﬁj\}Br(u), ARPY™ (1) that essentially coincide
with their values based on the evaluation of the exact constants; associated effectivities thus
remain the same as shown in Table 3.3.

Using a 2.66 GHz Intel Core 2 Duo processor, Offline computations necessary for the
SCM applied to the Babuska inf-sup constants g, (u) are infeasible. The difficulty here lies
in the computations required for the SCM bounding box B (see (2.95)): The differential
operator associated with the Babuska inf-sup constants exhibits a p-affine decomposition
(2.7) that involves @ terms where max{Q,, @} < Q < @ + Qp; the SCM bounding box
then requires the solution of Q(1 4 @) generalized eigenvalue problems. (Recall that in our
model problem, we have Q, = 10 and Q, = 6; here, @) = 15.) However, even the solution
of a single generalized eigenvalue problem associated with B is a computational challenge:
System matrices on the left-hand side are dense, symmetric, not necessarily positive definite,
and of a very low rank due to the geometric transformations involved. Consequently, even for
our model problem where geometric variations are still relatively simple, we would have to
resort to one of the other approaches discussed in Remark 2.6.1 to obtain (Online-)efficient
lower bounds to the inf-sup constants g, (1) (see (2.30)). No matter which of the currently
existing methods is used, though, the (Online-)efficient evaluation of AR8(u) requires either
Offline costs that are prohibitively expensive compared to the ones needed for AK;Br(,u),

A (1), AN (1) and A?\}Br(u), AR (), or a significant loss in terms of accuracy
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causing associated effectivities to be much worse than in Table 3.3.

Remark 3.3.1. In case of our model problem, the error bounds introduced in Remark 2.4.5
in fact essentially coincide with A}‘\}Br(,u) and A}]’\}Br(,u), respectively, and we therefore do
not discuss them separately at this point. O

3.3.5 Computation Times

We may now discuss the Online computation times for the proposed methods. For com-
parison, once the p-independent parts in (2.7) have been formed, direct computation of
the truth approximation (u(u),p(u)) (i.e., assembly and solution of (2.13)) takes on aver-
age 6.5 seconds. The rigorous and efficient error bounds AY™"(u) and AR (u) allow
us to choose the reduced basis system dimension Nz just large enough to obtain a desired
accuracy. In case of Algorithm 1, we need Nz = 51 to achieve a prescribed accuracy of
roughly 1% or better in the reduced basis approximations uy(u) (see Fig. 3.11(a)). Once
the database has been loaded, the Online calculation of (un(u),pn (1)) (i-e., assembly and
solution of (2.14)) and AY™™(n), AR™" () for any new value of i € D takes on average
0.31 and 20.99 milliseconds, respectively, which is in total roughly 300 times faster than di-
rect computation of the truth approximation. In the case of Algorithm 3, the same accuracy
is achieved for Nz = 35 (see Fig. 3.11(c)); the Online calculation of (un(u), pn(p)) and
AT (), AR (1) then takes on average 0.14 and 13.29 milliseconds, respectively, and is
thus roughly 480 times faster than direct computation of the truth approximation. Detailed
computation times, also for Algorithm 2, are given in Table 3.4.

(a) Accuracy of at least 1% (resp., 0.1%) for the reduced basis approximations un (1)

Method Nz N (un(p),pn () | AN (), A" (1) Total
Algorithm 1 | 51 (78) | 17 (26) | 0.31 (0.79) 20.99 (39.60) 21.20 (40.38)
Algorithm 2 | 44 (61) | 19 (27) | 0.21 (0.42) 16.25 (24.73) 16.46 (25.15)
Algorithm 3 | 35 (55) | 13 (23) | 0.14 (0.32) 13.29 (21.59) 13.43 (21.92)

(b) Accuracy of at least 1% (resp., 0.1%) for the reduced basis approximations pn (1)

Method | Nz | N | (uw(oon(e) | A7), AR (u) | Total
Algorithm 1 | 54 (84) | 18 (28) |  0.35 (0.91) 22.75 (44.70) 23.10 (45.61)
Algorithm 2 | 44 (72) | 19 (32) | 0.21 (0.58) 16.25 (31.54) 16.46 (32.12)
Algorithm 3 | 37 (62) | 14 (26) | 0.16 (0.44) 13.94 (25.77) 14.09 (26.21)

Table 3.4.: Average computation times in milliseconds for the Online evaluation of
(un (1), pn(p)) (assembly and solution of (2.14)) and the error bounds AY™™ (u),
ARPY™ (1) (see (2.55), (2.56)); times are measured using either Algorithm 1, Al-
gorithm 2 with (55)1 = 0.1, or Algorithm 3 with 5501 = 0.1, with a prescribed
accuracy of 1% (resp., 0.1%) for the reduced basis approximations (a) uy(u)

and (b) py()-
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3.4 Concluding Remarks

We present in this chapter numerical results for the reduced basis approach proposed in
Chapter 2 applied to a Stokes flow model problem. Compared to earlier approaches, the
resulting methods allow us to consider flow problems in parametrized domains with notably
greater ease.

The rigorous reduced basis a posteriori error bounds developed in §2.4 based on Brezzi’s
theory for saddle point problems are not only computationally more efficient than earlier
error estimates based on Babugka’s theory for general noncoercive problems, but numerical
results demonstrate their superiority also in terms of sharpness; in particular, the bounds
provided for the errors in the approximations for the primal variable are reasonably sharp.

Furthermore, numerical results underline theoretical observations in §2.5 that an enrich-
ment of the reduced basis approximation space with supremizer functions is not necessarily
optimal. Adaptively recognizing the need for stabilization, the new sampling procedures
for saddle point problems developed in §2.7 construct reduced basis approximation spaces
that provide accurate approximations at much less computational cost: Depending on the
employed enrichment strategy, we obtain for our Stokes model problem savings compared
to the standard greedy approach of up to 31%. This promises even more significant savings
when extending the method to nonlinear problems such as the Navier—Stokes equations.

Considering that our Stokes flow model problem belongs to the symmetric case discussed
in Chapter 2, future work may be concerned with a more detailed investigation also of the
nonsymmetric case. The exact performance of the adaptive sampling procedures as well
as the a posteriori error bounds (with respect to both computational cost and sharpness)
are here neither obvious nor precisely predictable; a clarification through further numerical
results may thus be of interest. Also, for simplification, our model problem only involves
affine geometry variations. As already mentioned in §2.8, the proposed methods are yet
not limited to this case: Techniques as proposed in [7, 40| can be applied, making the
proposed approach feasible also, e.g., in the context of nonaffine geometric transformations
(see [19, 94)).



Chapter 4

Approximation of Saddle Point Problems by
Regularization or Penalty

4.1 Introduction

In the previous Chapters 2 and 3, we discussed the particular difficulties that appear for
reduced basis approximations to saddle point problems: Special care must be taken in the
construction of stable reduced basis approximation spaces (see §2.5, §2.7, §3.3.2, and §3.3.3),
and rigorous reduced basis a posteriori error bounds (more specifically, the required lower
bounds to inf-sup stability constants) become increasingly expensive and complicated as
geometric variations become more complex (see §2.6.2 and §3.3.4); the latter becomes even
more prominent in nonlinear problems such as the Navier—Stokes equations.

This chapter now focuses on the development of rapidly convergent reduced basis ap-
proximations and associated rigorous a posterior: error bounds for saddle point problems
that arise from a penalty method applied to a constraint problem such as the Stokes or
Navier—Stokes equations (see, e.g., [9, 51, 52| and the references therein). In contrast to
reduced basis approaches presented in [19, 63, 70, 76, 88, 92, 94, 104] and the methods
discussed in Chapter 2, the penalty formulation not only allows us to approximate the pri-
mal system variable as well as the Lagrange multiplier but also enables the development of
rigorous error bounds for the reduced basis approximation that do not depend on inf-sup
stability constants. The expensive evaluation of (lower bounds to) inf-sup constants is thus
avoided and more general parametric variations can therefore be considered with relative
ease. However, these benefits do not come without expense: The penalty term introduces an
O(g)-error in the “truth” approximations for the primal and Lagrange multiplier variables,
where € denotes the penalty parameter.

We shall employ the developed methodology in the setting of a perturbed Stokes flow
(see Chapter 5). However, we emphasize that saddle point problems as considered in this
chapter may appear also in other applications such as nearly incompressible materials (see,
e.g., |9, 13, 36]) where they have a physical interpretation.

The chapter is organized as follows: In §4.2, we introduce the penalty formulation. In §4.3,
we define the reduced basis approximation as the Galerkin projection onto a low-dimensional
reduced basis approximation space; we shall also state main properties of the reduced basis
system including a prior: convergence results. We then develop rigorous a posterior:i error

55
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bounds in §4.4, and discuss how to construct the low-dimensional reduced basis approxima-
tion space in §4.5; computational efficiency is achieved by the Offline-Online computational
strategy summarized in §4.6. A posteriori error bounds derived in §4.4 and observations in
§4.5 are again combined within an adaptive sampling procedure briefly explained in §4.7.
Finally, in §4.8, we provide some concluding remarks.

4.2 General Problem Statement

4.2.1 Formulation

We assume the setting of a parametrized saddle point problem as introduced in §2.2.1.
Furthermore, for any parameter p € D, let ¢(-,-;u) : Yo X Yo — R be a bilinear form that is
continuous and coercive,

c(p, ¢; 1)

~ve(p) = sup sup ——-—— < o0, Yue€D, (4.1)
peve geve [Pllvellally.
aS(p) = inf cla. ¢ 1) >0, VwpeD, (4.2)

ac¥e gl

and which exhibits a p-affine representation analogous to (2.7). We note that by (4.1) and
(4.2), c(-,-; p) provides with || - ||y, = \/¢(-,-; 1) an energy norm on Y, that is equivalent
to || - ||y, for any u € D.

For a penalty parameter € > 0 that will tend to zero, we now replace the problem (2.6)
considered in §2.2.1 by a slightly more regular one: Given any p € D, we find ui(u) € Xe
and pg(u) € Y such that

a(ug(p), v; p) + b(v, pe(1); 1)
blug(p), g3 ) — € c(pe(p), g; 1)

(
By the assumptions (2.1), (2.2), (2.3), (4.1), and (4.2), the problem is well-posed and has a
unique solution for any f(-;u) € X, and g(-; u) € Y (see, e.g., [13]).

Moreover, as we also assumed (2.4), the penalty solution (u§(p), pS(p)) of (4.3) converges
to the solution (ue(pt), pe(pt)) of the nonpenalized problem (2.6) as e approaches zero. For
details, we refer to [9, 101] and to the standard texts [13, 36]. For our specific situation, the
following proposition states the main result in this context.

flosp), Yove X,

4.3
glg;p), Vgeve. (4.3)

Proposition 4.2.1. Fore > 0 and p € D, let (ue(p), pe(pt)) and (us(w),ps(p)) denote the
solutions to (2.6) and (4.3), respectively. Then, for any u € D, we have

[ue(p) = ue()llx. < C3(w)e,  llpe(p) = pe(p)lly. <

where the constant CS(p) > 0 depends only on f(-;p), g u), va(w), aS(w), vS(p), and
ﬂgr(lu’)7

ey = _ Yal)re(p) Ya (k) . L Nalw) ,
O30 = M UEU (10 800 (1 il + S50 o e ).
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Proof. Take € > 0 and let u be any parameter in D. It follows from (2.6) and (4.3) that

a(ue(p) — ug(p), vs ) + b(v, pe(pt) — pa(p); p) =0, VoeXe, (44)
blue(p) — ue(p), q; 1) — € c(pe(pt) — Pa(p), @ p) = —€c(pe(p), s 1), ¥V q € Ye. (4.5)

First, combining the inf-sup condition (2.4) with (4.4) and (2.1), we obtain that

B3 — B2l < sup PP PRI gy (el Z e, i)
vEXe Ul Xe vEXe Ul Xe
< 2500 o) — ). (4.6)

Second, setting v = wue(p) — us(p), ¢ = pe(pr) — pi(p) in (4.4), (4.5) and subtracting the
second from the first equation yields

e (1) = ue ()% + € IPe (1) — PE()IS, o = € c(pe(p), pe(pr) — DE(); 1), (4.7)
which provides by (2.3), (4.2), and (4.1) that

af (1) |Jue (1) — ug ()%, < evs(w)llpe () [ly, pe (i) — P2 (1) Iy,

We may then apply (4.6) and divide by o (u)|lue(p) — us(p)| x, such that

e JelihE().
lue(k) = wel)llx < e 33e ()

The statement then follows from (4.6), (4.8), and the stability estimate (see [13], cf. (2.38))

Ipe(1)llv. € (4.8)

1 78 (1) } L dalw) g ,
el < s (14 899 (1l + 290 ol ).

O]

In the special case that a(-,-; 1) is symmetric for all u € D, the e-independent constants
given in Proposition 4.2.1 can be sharpened.

Proposition 4.2.2. Let a(-,-;u) be symmetric for all p € D. Fore > 0 and p € D, let
(ue(p), pe(p)) and (us(p), ps(p)) denote the solutions to (2.6) and (4.3), respectively. Then,
for any u € D, we have

||Ue(M)—U§(M)||Xc§%& pe(i) — 50y, < ﬁg(%)c;’symww,

where the constant Cy™™ () > 0 may be expressed as

06 Y .. o dalw) o
<1+ ag(ﬂ)>"f( 7M)HX9 + ﬂ%r(ﬂ)ug( 7M)HY9 :

e, sym Vs ()ve ()
G0 = e (e
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Proof. We recall that, as a continuous, symmetric, and coercive bilinear form, a(-,-; u)
defines an inner product on X, for any u € D. Therefore, following the steps presented in
the previous proof, we now obtain that

B () lIpe(p) = pe(llye < VA6 () llue(p) — ug(p)l X p (4.9)

from the Cauchy-Schwarz inequality for the inner product a(-,-; u). Using (4.7), (4.2), (4.1),
and (4.9) then yields

lJue (k) — ue ()Xo < Va1 ﬁ
Br

and the statement follows from combining (4.10) and the stability estimate (cf. (2.56))

1 ) \ e e |
||pe(u)||né/8%r(ﬂ)[<1+ ag(m>uf<,u>||xe 5 Gllaimlh,

with either (2.3) or (4.9). O

H pe()ly. €, (4.10)

4.2.2 Truth Approximation

As in §2.2.2, we denote by X and Y finite-dimensional subspaces of X, and Y, satisfying
(2.8), (2.9), (2.10), and (2.11). These in particular also inherit the continuity and coercivity
properties of ¢(-, -; i),

Ye(1t) = sup sup M <oo, VwpueD, (4.11)
pev gev [Pl llally
o) = inf LLEH oy e, (4.12)
0y lqlly
for any € D, || - |lv,u = || - ||ve,n thus defines a norm on Y that is equivalent to || -||y. Again,

we denote by N the large dimension of the approximation space Z = X x Y.
We now define the “truth” approximation as follows: For a sufficiently small penalty
parameter € > 0 and any given p € D, we look for u®(u) € X and p®(u) € Y such that

a(u®(p), v; ) +b(v,p*(u); 1) = f(vsp), VoveX,
b(u (), q; ) —ec(p(1), ¢ 1) = g(qs 1), VqeyY.

As for the exact problem in §4.2.1, it follows from (2.8), (2.9), (2.10), (4.11), and (4.12) that
the “truth” problem (4.13) is well-posed and has a unique solution for any f(-;u) € X/ and
g(+; ) € Y.. The system (4.13) may be equivalently written as

A(p)uf () + B(p)' p*(p) = f(p) in X',
B(p)u(u) — e C(p) p* () = g(p) inY’,

where A(u), B(u), B(n)t, f(u), and g(u) are defined as in §2.2.2, and the bounded linear
operator C(p) : Y — Y’ is given by

(4.13)

(C(n)p,q) =cp,q; ), Yp,geY.
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Since X and Y are moreover assumed to satisfy the LBB inf-sup condition (2.11), the
penalty solution (u®(u),p®(n)) of (4.13) converges to the solution (u(w),p(p)) of the non-
penalized problem (2.13) as € approaches zero; more precisely, corresponding to Proposi-
tion 4.2.1 and Proposition 4.2.2, the following results hold true.

Proposition 4.2.3. For ¢ > 0 and p € D, let (u(p),p(p)) and (u®(p),p*(p)) denote the
solutions to (2.13) and (4.13), respectively. Then, for any p € D, we have

lu(n) — w () lx < Co) e, Ip() — P )y < g;f(’ﬁ) Calu)e,

where the constant Ca(p) > 0 depends only on f(-51), g5 1), Ya(it), aa(p), ve(p), and
6]31”(,“’);

_ Ya(p)ye(p) Ya(p) Al 4 el
Catp) = WP (14 200 (sl + 9 sl ).

Proof. Replacing the spaces X, and Y, with X and Y, respectively, this is a direct application
of Proposition 4.2.1. O

Proposition 4.2.4. Let a(-,-;u) be symmetric for all p € D. Fore > 0 and p € D, let
(u(p),p(p)) and (u®(p),p® (1)) denote the solutions to (2.13) and (4.13), respectively. Then,
for any p € D, we have

) = < e o)~ 7l < S,

5" (1) > 0 may be expressed as

<1+ 7“(“)>||f< Wl + 2 1) 1)l

where the constant C

o3 = Yo T

aa(p) Ber (1)

Proof. Replacing the spaces X, and Y, with X and Y, respectively, this is a direct application
of Proposition 4.2.2. O

We shall build our reduced basis approximation upon the “truth” discretization (4.13),
and we shall measure the error in our reduced basis prediction relative to (u®(u),p®(u)).
4.3 Reduced Basis Approximation

We now turn to the reduced basis method, discussing the approximation procedure, rigorous
a posteriori error estimators, and the effects of the penalty parameter e.
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4.3.1 Formulation

Suppose that we are given a set of nested, low-dimensional reduced basis approximation
subspaces Xy C Xy11 C X and Yy C Yn41 C Y, N € Npax = {1,..., Npax}, then the
reduced basis approximation is again defined as the Galerkin projection with respect to the
truth problem (4.13) onto these low-dimensional subspaces: For ¢ > 0 sufficiently small and
any given p € D, we find uf (1) € Xy and pf (1) € Y such that

G(U?\[(,U,),’UN,,U,) + b(UNap}EV(:u')hu> = f(vau)a v UN € XNv

(4.14)
b(uy (1), ans 1) — e c(py(w), ans ) = glani ), YV an € Y.
Written in operator notation, the discrete system reads
AN () ufy (1) + By () piv(p) = fn(p)  in Xy, (4.15)
By () uy(p) — e Cn () piv (1) = gn(p) in Y, (4.16)

where Ay (p), By(p), By (1), fn(i), and gy (1) are defined as in §2.3.1, and the operator
Cn(p) : YN — Y, is given by

(Cn(p) pnygn) = c(pN, g 1), VYV pNn.gn € Y.

4.3.2 Properties of the Discrete System

The introduction of the penalty term regularizes the reduced basis problem such that no
further requirements for the reduced basis approximation spaces X and Yy are needed for
(4.14) to be well-posed. Let ¢ > 0 and pu € D. As the bilinear form ¢(-, -; 1) satisfies (4.11)
and (4.12), the operator Cy () is nonsingular and (4.16) is equivalent to

Prc(i) = L O () (B () uie (i) — gn (1)) (4.17)

Inserting this in (4.15), uf (1) is given as the unique solution to the coercive problem

(An () + LB () Cn (1) Buv () Juy () = fiv(e) + LB ()" () gn () in Xy,

and p%(u) is clearly obtained through (4.17). In contrast to our observations for (2.14) in
§2.3.2 where the inf-sup condition (2.17) represents an additional requirement for Xy, Yy
that needs to be satisfied, the system (4.14) is thus uniquely solvable for any parameter
u € D for any choice of Xy, Yn.

4.3.3 A Priori Error Estimation

We here consider a priori estimates for the errors in our reduced basis approximations.

For any ¢ > 0 and pu € D, we denote the errors in the reduced basis approximations
uy(p) € Xn, piv(p) € Y, and (ufy(p),py (1)) € Zny = Xn X Y with respect to the truth
penalty approximations by

en (1) =u () — ujy () € X,
e (1) =p° (1) — () €, (4.18)
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The total error e% (i) shall be measured in the e-dependent energy norm || - ||z, given on
the combined space Z = X x Y by

1/2 5 5 \1/2
1 Dlzen = (aw,vim) +eclaaim) T = (ol +ellal},) s V(0.0 € 2 (419)

From (2.8), (2.10), (4.11), and (4.12), this norm is clearly equivalent to || - || z; however, we
note that this relationship depends on the penalty parameter €,

vmin{aq(p),cac(} |-z < || l|zep < vVmax{ya(w),ere(w)} | -z, VneD.

Proposition 4.3.1. Fore >0, p € D, and N € Npax, we have

° <CO(Lx inf € € — 4.20
leN (il zepn < (\/g,u) (vN,éfvl)ezN [ (u® (), p° (1)) — (N, )l Z2 05 (4.20)

where the constant C(%,u) > 0 may be expressed as

) = 1 e J e 7e(w) 76 (H)
O(Jeon) = 14 ] f+ aalmacE

Proof. Let € > 0, u € D, and N € Nyax. (We suppress the argument g in this proof for
clarity of exposition.) For any vy € Xy and gy € Yy, it follows from (4.13) and (4.14) that
a(vy — uy, wN) +b(wn, gy — Piv) = alvy — v, wN) + blwn, gy —p°), YVwn € Xn,
b(vy —ufy,rN) —eclgn — Py, rn) = bloy —u®,rn) —ec(gy —p°,rN), YV ry € Ya.
Setting here wy = vy —ufyy € Xy, *v = qnv — py € Y and subtracting the second from

the first equation yields
I(on = ufys v = D) e = llow = ui % + € lav — 5113,
= a(voy —u’, vy — uy) +b(uy — Uy, qn — p°) (4.21)
—b(vy — v, qn — Py) +eclany — P, qv — Py),
which, from (2.8), (2.9), (2.10), (4.11), and (4.12), can be estimated by
b
V&gl

7
low = w¥llxallay = Pvllvn + =2 lay — o llvallan — pillve (422)
(&

5
< low = wllxpullon —uivllx, + lon = uillxullan =Py
a

Mo

NGIR

Written in matrix-vector notation, this reads
vy — ufy, anv — P3| e < < lon — ufyllx )t e Vo= ( lon — vl x )
N> NI Ze,p = b e \/EHQN _pEHY,u ’

Vellay —pxllvie) \ Gz ac

+

which is further bounded by

b
< (max {’”‘, ’V} n ”) (o — v @y — 550z 1 0n — 2 ax — 57| Ze

Qg O N
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from the same techniques as used in the proof of Corollary 2.4.3. We finally have

Ya e /b e B
Z < | maxq{—,— p + —— — — 4.23
VE5lh ( a { S C} ’ c€>H(u UN, P QN)”Z,E,M ( )

for all vy € X, qv € Y, and (4.20) follows from the triangle inequality

[(vn —uly, qv — Py

levllzepn = [[(u® = uiy, 07 = P) | 22 1

< |[(w® —on,p° =)l zep + (v — Uiy av — PN )| Ze s
and (4.23). O

In the case of a symmetric problem (4.3), the constant given in (4.20) can be improved;
we may then derive the following a priori error estimate.

Proposition 4.3.2. Let a(-,-;u) and c(-,-; u) be symmetric for all p € D. Fore >0, p € D,
and N € Npax, we then have

Z,g,p

c Vo) . . -
len ()l zen < <2+ W) (UN;%EZN [ (u® (1), p* (1)) — (v, )|

Proof. As continuous and symmetric bilinear forms satisfying (2.10) and (4.12), a(-, -; ) and
(-, +; ) define inner products on X and Y, respectively, for any parameter u € D. Therefore,
proceeding as in the previous proof, we may now apply the Cauchy—Schwarz inequality in
(4.21) that yields

l(on — Sy, an = P3| 5e

Vo
— lon —uyllxpllany — 2%y,

Vv &aCc

lon = w*llxpllan = Pivlly + e llay = llvullan = pillve

< llow = @ llx pllon = uivllx. +

+ b
/OOl

instead of (4.22). The statement then follows from analogous steps as presented above. [

Through the introduction of the penalty term, we thus obtain a priori error estimates
that do not depend on inf-sup constants. However, we note that they depend on the penalty
parameter ¢: The rate at which the reduced basis approximation (uy (@), p% (1)) converges
to the truth solution (u®(u),p®(n)) behaves as O(%) and thus may be poor for € small if
no further precautions are taken. Sufficient precautions are, for example, to construct the
reduced basis approximation spaces Xy, Yn such that they are stable as defined in §2.3.2;
in this case, there moreover holds the following result.

Proposition 4.3.3. If the spaces Xn,Yn are stable (see §2.3.2), we have for ¢ € (0,1),
uw €D, and N € Nyax,

le)llz < Clu) im0 (0).07() = (om0l (4.24)

where the constant C(u) > 0 depends only on va(1), (), ve(p), (), w(p), and Sy (p).
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Proof. We here essentially combine the approach in the proof of Proposition 4.3.1 with
techniques used for Proposition 2.3.2. Let ¢ > 0, u € D, and N € Ny, (We suppress all
p-dependence in this proof for clarity of exposition.)

Take any vy € Xy and gy € Yy. We start as in the proof of Proposition 4.3.1 and obtain
(4.21). From (2.8), (2.10), (4.11), (4.12), and (2.9), it then follows that

aallon — i[5 + eacllan — Pyl
< Yallow — v |xllon — uyllx + evellay — P llyllav — pvlly
+wllon —uylxllay = p°lly + wlony — (I xllay = pylly. (4.25)
We now proceed as in the proof of Proposition 2.3.2: As the Galerkin projection (4.14)

to (4.13) onto the low-dimensional reduced basis approximation spaces Xy, Yy, the errors
ey’ and el satisfy

alen”,vn) + b(uw,e’) =0, Voye Xn. (4.26)
Since X, Yn are stable, the inf-sup condition (2.17) and (4.26) provide that
b(vn, gn — Py b(un, gn — p°) + blon, ey
Anllany —pilly < sup blow.an —pv) _ ( )+ bow, o)
wwexy  llonllx vnEXN lowllx
b ) -p°) — u£7
— sup (vv, gy —p°) —aley ;o)
uvNEXN lonllx
< lav —plly +valleyllx, (4.27)

where the last inequality follows from (2.8) and (2.9).
Combining (4.25) and (4.27) now yields

aallon = uillx +eacllay — Pyl

<allon = wlixllon = uillx +evellany = p7lIvllgy = Pivlly
Vb bl
G len = llx (wllan = 27l + e lLx )
from the triangle inequality [lex"|x < [[u® — vn|lx + |lon — uSy|lx, the above is further
bounded by

+wllon —uyllxllay —plly +

8
< [% (1 ; ) low = wlx + oy — pfny] lox — wilx

BN
2
i Ya Vb
+evellay — llyllay — Py lly + 2= llow — vl xllay — p°lly + 2 llox — u®[ %
BN BN
We apply Young’s inequality with pi, po > 0 such that
(200 — p1)[low — uiv |5 + (2e0c — €2p2)llan — P[5
1 b 292
< (14 22 Yow = ol alay = 7l |+ 2w = 7R
p1 BN P2

2
#2285 lox —llxllay — plly +2

s

YaVb
BN

low = w1
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choosing p; = a, and py = 20, we obtain 2ca. — £2py = 2¢(1 — &) > 0 for € € (0,1) and
therefore,

low = uivllx < € (11w = vnllx + Ip° = avlly ), (4.28)

where C' > 0 depends only on v, a4, Ve, Qc, Vb, and By. The statement thus follows from
the triangle inequality, (4.27), and (4.28). O

4.4 A Posteriort Error Estimation

Using the penalty formulation, we may now develop rigorous a posteriori error bounds that
do not require the computation of lower bounds to inf-sup stability constants.

4.4.1 Ingredients

Before we are able to formulate our a posteriori error bounds, we again need to introduce
two sets of ingredients. The first set of ingredients consists of lower (and upper bounds) to
the truth coercivity constants (2.10) and (4.12),

agB (1) < aa(p) < ogP(u),
EB( UB(

W) < acl) < alP(), HED 429

(67

The second set of ingredients consists of the dual norms of the residuals associated with the
reduced basis approximation (uf (1), p% (1)),

Le o (vi ) 2 (g5 1)
lry Cim)llxr = sup ———=, |lry (5 p)|lyr = sup ———, (4.30)
vex  lvllx ey llally
where, for all 4 € D, rjl\}a(-; w) € X’ and r]?\}a(‘;u) € Y’ are defined as
(v ) = fo; ) — a(uly (), v; 1) — b(o,piy (1) ), Yo e X, (4.31)
(g ) = g(q; ) — b(uly (1), 4 1) + e c(piv (), g5 1), Y qev. (4.32)

4.4.2 FError Bound Formulation

We can now state the following result.

Proposition 4.4.1. For e > 0, u € D, N € Ny, and oXB(pn), oLB(n) satisfying (4.29),
we define

e 2 2,/ . 2\ 1/2
C)llx HTN(HU)HY’> ‘ (4.33)

€ _ HT 3
A“”:<1@Wm ~alB ()

Then, A5 (p) is an upper bound for the error ef () measured in the e-dependent energy
norm (4.19),

lev (Wl zep < Ai(n), V€D, VN € Npax. (4.34)
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Proof. We follow the proof of Proposition 4.1 in [35]. Let € > 0, u € D, and N € Nyux.
From (4.31), (4.32), and (4.13), the errors ex" () and ef () satisfy the equations
a(ey” (1), vs i) +b(v, ey (u); p) = TN “(vip), YweX, (4.35)
ben (1), ¢ 1) — e c(eh (1), a;p) = v (@), Vg €eY. (4.36)
Setting v = e\ (1), ¢ = el (1) and subtracting the second from the first equation yields

» , 1 s 2
len" (% + e leRs (3, = i (eN (m); 1) — vy (R (1) )

1, 2, )
< lry Gl len™ (wllx + Iy Gl lley (v
from (2.10) and (4.12), this is then further bounded by

N G )l e 1735 (5 )y e
BN AT e ()| + N2 RE (1) [y
aa(/j’) ac(ﬂ)

V2 (e Gl | ey GwlE o\ 2
< (Iehe B+ eIl ) (et I il )
N on N o (i) eac(p)

where the second estimate is obtained from the Cauchy—Schwarz inequality for the Euclidean
distance. The statement then directly follows from (4.29). O

<

Again, as a measure of the quality of the proposed error estimators, we consider the
effectivities

AR (1)
lefv ()| 2,6,
We recall that effectivities > 1 indicate that the error estimate is rigorous; effectivities close
to unity indicate that the error estimate is sharp. The following corollary specifies this
behavior for the error bounds derived above.

ny(p) = , €>0, weD, N€ENpax. (4.37)

Corollary 4.4.2. For ¢ € (0,1], p € D, and N € Ny, the effectivity 5 (p) associated
with the error bound (4.33) satisfies

Cs(p)
e

1 <ny(n) < (4.38)

where the constant Cs(p) > 0 may be expressed as

[ (n(w)? ()2 (Ya(1))? (ve(m)? \"?
Oslw) = (a&Bw)acw) T B (u)aa(n) T alB(uan(n) T a%B(u)ac(u)> '

Proof. Let € > 0, p € D, and N € Npax. (Again, we suppress the argument p for clarity
of exposition.) The first inequality in (4.38) immediately follows from (4.34) in Proposi-
tion 4.4.1. In order to derive the upper bound for the effectivity, we note from (4.35) and
(4.36) that the dual norms of the residuals satisfy

1, i , Vb ,
Izl < vallenlx + wllelflly < el + 2= llek?
Iy < el + evellehlly < —2llenf o + ek v
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by (2.8), (2.9), (2.10), (4.11), and (4.12). Using the Cauchy-Schwarz inequality for the
Euclidean distance, we obtain

72 ’Yg 1/2 ) 7 ~ 1/2
a € C
w02 (20 20 ez 3y < () Rz (039

a C

17
HTNE

Applying this to (4.33), we have

1 % L (%, %
A& 2 < b lc b 2
(A%)" < [aLB <aa+€ac +6a%B o +aa enlZe,p
_ 1 ’713 + 71? + ’72 + ’702 Hes ||2
e\aBa,  alBa, alBa, ' alBq, | NZew
which finally yields the statement for £ € (0, 1]. O

In the special case of a symmetric problem, the constant given in Corollary 4.4.2 can be
sharpened as follows.

Corollary 4.4.3. Let a(-,-;u) and c(-,-;u) be symmetric for all p € D. For e € (0,1],
€ D, and N € Nyax, the effectivity n3, (1) associated with the error bound (4.33) satisfies

C53™ (1)
BV

1) > 0 may be expressed as

1 <ny(p) <

where the constant C3™ (

9 2 1/2
O™ = (et * e a0y * afsy) SO (@0

Proof. Proceeding as in the previous proof, the dual norms of the residuals may now be
estimated by

Iy e < vAallen g+ lleh? Ya ﬁlle N v,
I llyr < lle? Yellen i = ﬁHe s+ evrelley llvm

from (4.35), (4.36), the Cauchy—Schwarz inequalities for the inner products a(-;-;u) and
c(+, ), (2.8), (2.9), (4.11), and (2.10), (4.12). Therefore, (4.39) now becomes

2 2

le < ’Vl? Y € ’Yb Y €

Iyl < (v + - ez Il < ~ e len 1z,
Cc

and applying this to (4.33) again yields the desired result. Note that the constant C3*™
dlffers from C3 in the last two terms; the inequality in (4.40) then follows as we clearly have
Jo e > 1 from the definitions in (2.8), (2.10) and (4.11), (4.12). O

aa’cx
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4.5 Construction of Reduced Basis Approximation Spaces

We introduced several options to construct the low-dimensional reduced basis approximation
space in §2.5. Accordingly, the reduced basis approximation space Yy for the Lagrange
multiplier is defined as the span of several truth solutions p°(u,), 1 < n < N, associated
with chosen parameter snapshots p1,...,un € D (see (2.69)),

Yy =span{p“(un) | 1 <n < N} =span{&, |1 <n < N}, (4.41)

where £, € Y, 1 < n < N, are (-,-)y-orthonormal basis functions. The reduced basis
approximation space Xy for the primal variable may then be constructed by using either
Option 0, Option 1, Option 2, or Option 3; for the reader’s convenience, we restate their
definitions in Table 4.1 but refer to §2.5 for details on their respective properties. Again, for
algebraic stability reasons, also X is in particular expressed by orthonormal basis functions,
ie, Xy =span{ ¢, | 1 < m < Nx }, where ¢, € X, 1 <m < Ny, are (-, ) x-orthonormal.

Option ‘ XN
0 X% =span{u®(in) |1 <n < N} (see (2.70))
1 Xy =Xy @span{TF¢, |1<n< N, 1<k<Qy} (see (2.77))
2 X% =X @span{ Ty, & |1 <n < N} (see (2.78))
3 X% = XY @span{u(u,) |1 <n <N} (see (2.79))

Table 4.1.: Options to construct of the reduced basis approximation space Xy for the pri-
mal variable, where the reduced basis approximation space Yy for the Lagrange
multiplier is given as in (4.41).

We recall (see §4.3.2) that for all options considered in Table 4.1, the problem (4.14) is
uniquely solvable and we obtain valid approximations u3; (1) and p%, (p) for u®(u) and p®(u),
respectively. In contrast to the situation described in §2.5, we emphasize that also Option 0
no longer disqualifies itself a priori but may possibly provide useful results.

4.6 Offline-Online Computational Procedure

Again, we exploit the parameter-affine dependence (2.7) of the problem to invoke an efficient
Offline-Online computational strategy.
4.6.1 Reduced Basis Approximation

Noting that for € > 0 and p € D, we can expand uy (¢) € Xn and p(n) € Yy as

Z UN (W) Py P (1 ZpNn n,s (4.42)

the reduced basis system (4.14) may be written as

Nx Qa Ny Q@ Qy

Z Z@k szuNm + ZZ@k BNm (}:Vn('u) = Zgl;(ﬂ)fkfza

m=1 k=1 n=1k=1 k=1
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forall 1 <7 < Ny, and

Nx Qp Ny Qc Qg
DD OFWBY it () — > Y OFWCE () = OF(u)gh ;.
m=1 k=1 n=1 k=1 k=1

for all 1 < j < Ny here, the p-independent quantities Aﬂ“\”m, B]’i[m-, f]]f”, and g}“\,j are given
as in §2.6.1 and
Chiy=cM(€,&), 1<6,j <Ny, 1<k <Q.

Again, the expensive Offline stage where we form and store all parameter-independent
quantities enables the highly efficient Online evaluation of the reduced basis approximation
for any parameter query; computational costs essentially remain the same as listed in §2.6.1.

4.6.2 A Posteriori Error Bounds

The computation of the a posteriori error bounds A%, (4) again consists of two components:
the calculation of the residual dual norms (4.30), and the calculation of the required lower
(and upper) bounds (4.29) to the coercivity constants o, (p) and ae(p).

Asin §2.6.2, we use the p-affine expansions (2.7) and (4.42) to express the residual 7“]1\}6(-; )
defined in (4.31) as

Qr Nx Qa
ey (o) =3 05 () () = 30D Uk (1) OF (1) ¥ (6, v)
k=1 m=1 k=1
Ny Qb

SN ) OF (1) b (v, &), Vv e X,

n=1k=1

and the residual 7"12\’,‘5(-; ) defined in (4.32) as

Qg Nx Q@
2o @) =S 0 wg @) = 3> (1) OF (1) V¥ (61m. )
k=1 m=1 k=1
Ny Qc
+e) Y Pia() OF(w) F(6n,q), VgeY.
n=1k=1

Setting Q1 = Qf + NxQq + NyQp and Q5 = Q4 + NxQp + Ny Q., this can be written
succinctly as

Q1
ry (i) =Y O () ry ), VveXx, (4.43)
k=1
Q
2./ . o > 2,e,k 2,e,k
k=1

where the coefficient functions Oy (1), 1 < k < Qy, and ©57F(u), 1 < k < @5, depend
on g explicitly through the coefficient functions ©%(u), 1 < k < Qz, T = a,b,¢c, f, g, but
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also implicitly through u5, (x) and p5,(u); levsk() € X', 1 <k<@, and r2€k() ey’
1 <k < @5, are parameter-independent linear functionals.
We denote by &} N " e X and é26 ¥ € Y the Riesz representers associated with 7“1 . k( )

and 7'2 & k( ), respectwely, which are obtained as the solutions to the p-independent linear
problems

(et o)x =ryt ), YveX, V1<k<Q, (4.45)
@ * gy =ri*@), Yaey, V1<k<Q; (4.46)

By (4.43) and (4.44), the Riesz representers éjl\} (1) € X and é?\f( ) € Y associated with
the residuals 7"]1\}8(-; w) and 7']2\}5(-; ) are then given by

Zglek Alek A2 2625.% A2€k

and it finally follows that

1 A, 1 k oled ek Alel
Iy G )3 = (@37 (), ey (1) x = Z Cha N () (e ey (4.47)
k=1
2, .2 2 k 2l 2.6k 22l
1Py G )3 = (37 (), €87 (1)y = Z Cha N () (e ey )y (4.48)
k=1

We may now summarize the Offline-Online decomposition.
In the Offline stage, we find the Riesz representers é el 5 ok , 1<k <@, and é2 &k 1<k <

5, and form the associated inner products (é }VE ok “]1\,5 l) 1 <k, 1 <Qq,and (éy 2 < k, é?\’f’l)y,
1 < k,l < Q5 Again (see §2.6.2), these computations clearly depend on N: We have to
solve @1 and @5 linear problems of type (4.45) and (4.46), respectively, and to compute
(Q1)? and (Q5)? inner products in X and Y. In the Online stage, given the reduced basis
coefficients u%,, (1), 1 < m < Ny, and pfy (1), 1 < n < Ny, we then compute the
coefficient functions Oy (1), 1 < k < @1, and ©3"(u), 1 < k < Q5, and assemble
the sums (4.47) and (4.48) at O((Q1)?) = O((Qf + NxQ, + NyQp)?) and O((Q5)?) =
O((Qg + NxQp + NyQ.)?) operations, respectively. As desired, the operation count for the
Online stage is thus independent of N

We obtain (Online-)efficient lower and upper bounds (4.29) to the coercivity constants
aq(p) and ae(p) by the SCM methodology described in §2.6.2.

4.7 Adaptive Sampling Procedures

We discussed adaptive sampling procedures constructing reduced basis approximation spaces
(XN, YN), N € Npax, that are computationally efficient in §2.7. Again, we consider the
standard greedy sampling process combined with Option 2 (see §2.7, Algorithm 1) and
the sampling procedures Algorithm 2 and Algorithm 3 where the need for stabilization is
recognized adaptively. In addition, according to our observations in §4.5, a standard greedy
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approach (see §2.7) based on Option 0 (see Table 4.1) cannot categorically be excluded
from further considerations but may provide useful results; the exact sampling procedure is
therefore summarized in Algorithm 4. In contrast to the other sampling processes, we here
do not pursue additional stabilization techniques but construct Xy and Yy based solely
on the respective truth solutions associated with the greedily selected parameter snapshots.
However, we bear in mind that for penalty parameters € tending to zero, a priori error
estimates in §4.3.3 suggest poor convergence for approximation spaces Xy, Yy that exhibit
small inf-sup constants Sy (u) (see (2.17)).

Algorithm 4 Standard Greedy Algorithm (using Option 0)
1: Choose ¥ C D, 0401 € (0,1), and p; € X
2: Set N <0, Dy < {}, Ny < 0, Yy < {}, Nx < 0, Xy < {}
3: repeat
4: N+ N+1, 'DN<—'DN,1U{,MN}
5 Ny < Ny +1, Yy < Yy_1 ®span{ p*(un) } (see (4.41))
6: )
7
8
9

Nx < Nx +1, Xy < Xn_1 ®span{u®(un) } (see §4.5, Table 4.1)
for all 4 € ¥ do
Compute (u (1), piy (1)) and A (1)
end for
10:  pn+1 = argmaxuex An(p)
11: until AN(MN+1) < ol
12: Npax < N

Remark 4.7.1. We here note that Algorithm 2 and Algorithm 3 involve the (Online-)effi-
cient estimation of the truth Brezzi inf-sup constants Op; (1) and are therefore not optimally
suited to the penalty context where we aim to avoid such computations. However, the
estimated truth Brezzi inf-sup constants are only used as reference values for the reduced
basis inf-sup constants Sy (u) (see (2.101)). In the penalty context, such a reference could
for example also be given by Sp;(ef) for a chosen reference parameter p.or € D.

4.8 Concluding Remarks

We present in this chapter the abstract framework of a new reduced basis method for saddle
point problems based on a penalty formulation. At the expense of a less accurate truth
approximation, the proposed approach enables the circumvention of the inf-sup condition.
The analysis demonstrates how this affects the construction of reduced basis approximation
spaces as well as the development of a posteriori error bounds.

Through the introduction of the penalty term, fulfillment of the inf-sup condition (2.17)
is no longer a compulsory requirement for the reduced basis approximation spaces. In case
of small inf-sup constants, a priori error estimates predict poor convergence for penalty pa-
rameters tending to zero; however, computationally efficient construction techniques where
we do not enrich the reduced basis approximation space for the primal variable cannot cat-
egorically be excluded from further considerations but may possibly provide useful results.
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The developed rigorous a posteriori error bounds are independent of inf-sup stability
constants and can therefore be computed very easily. However, they do depend on the
penalty parameter €: As ¢ decreases and we approach the nonpenalized problem, the error
bounds become increasingly pessimistic. Nevertheless, with associated effectivities growing

by an order of O(\%), these effects are relatively benign.






Chapter 5

Approximation of the Stokes Equations by
Regularization or Penalty

5.1 Introduction

First introduced in the context of constrained optimization, the penalty method gained
popularity as a numerical solution method for the Stokes and Navier—Stokes equations in
the 1980s and 1990s (see, for example, [9, 20, 52, 81, 82| and the review papers [51, 91]).
Combined with reduced integration techniques [112], it allows the elimination of the pressure
and circumvention of the Babuska—Brezzi inf-sup condition [9, 13].

In the previous chapter, we presented an abstract framework of how the penalty formula-
tion may be employed in the reduced basis context. With the increase in speed and memory
capacity of computing devices, the penalty approach lost popularity in the finite element
community after the 1990s; in the parametric reduced basis setting, it still provides a re-
duction of computational effort that is significant. In this chapter, we apply the method
developed in Chapter 4 to a perturbed Stokes flow in a parametrized domain. Consider-
ing the model problem introduced in §3.2, numerical results demonstrate the effects of the
penalty term in practice.

The chapter is organized as follows: In §5.2, we derive the penalty formulation for the
Stokes model problem introduced in §3.2. In §5.3, we then apply the reduced basis approach
discussed in §4: Numerical results illustrate the effects of the penalty term on (i) the per-
turbed truth velocity and pressure approximations, (ii) convergence of the reduced basis
approximations, (iii) computational efficiency, and (iv) error bound effectivity.

5.2 Model Problem

We again consider a Stokes flow through a two-dimensional microchannel with a parametrized
rectangular obstacle as described in §3.2. We now introduce a penalty term to the continuity
equation (3.2),

V-l —epS inQ, (5.1)

e,inh —

for some small penalty parameter ¢ > 0. We recall that (5.1) essentially approximates the
fluid as nearly incompressible. From (3.1), (5.1), and (3.3), the governing equations for the

73
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£

velocity @ ; , and the pressure pg are then

e,in
—AGE, +VAE=0 inQ, (5.2)
V@, +epe=0 inQ, (5.3)
with boundary conditions
~ ~6 M ~
@ =h onTy, @,,=0 only, 5;‘“1’ = P on Doug; (5.4)
k) b n

here, A and V again denote the Laplacian and gradient operator over the physical domain
Q (see Appendix A), respectively, 7 is the unit outward normal, and h : R? — R? is given
by h(z) = h(z1,22) = (422(1 — 22),0) for all z = (21, 22) € R2.

Following the steps discussed in §3.2.2 and §3.2.3, the problem (5.2)—(5.4) may be written
as a parametrized saddle point problem of the form (4.3). Here, for any u € D, the bilinear
forms a(-,-; ), b(-, -; 1) and the linear functionals f(-;u), g(+; ) are given as in (3.8)—(3.11);
accordingly, the bilinear form c(-, ;) : Yo X Yo — R represents the L?-inner product over
the physical domain Q formulated on the reference domain Q (see §3.2.3),

S
1
; :5 — d Ye. .
C(p7q’l’l’) port |det(As(,U/)) Qqu x) \V/pvqe (5 5)

The bilinear forms a(-,-; ), b(-,-; 1), and c(+,-; p) then satisfy the assumptions (2.1)—(2.4),
(4.1), and (4.2), and we thus find ourselves in the setting introduced in §4.2.1. We particu-
larly have Qq = 10, @, =6, Q5 = Q4 = 1, and (). = 5 in the respective p-affine expansions
(2.7). Choosing again the truth approximation spaces X and Y as the standard conforming
Py-P; Taylor-Hood finite element approximation subspaces [100] over the regular triangula-
tion 7q, we ensure that also (2.11) is satisfied and therefore recover the situation described
in §4.2.2.

5.3 Numerical Results

We now apply the reduced basis methodology developed in §4.3-§4.7 to our model problem.
In this section, all numerical results are attained using the open source software rb00mit [65],
an implementation of the reduced basis framework within the C++ parallel finite element
library 1ibMesh [62].

5.3.1 Truth Approximation

First, we compare our perturbed truth approximations u®(u) and p®(u) with the solutions
u(p) and p(p) of the nonpenalized Stokes equations (e = 0).

Again based on a fine mesh with 16,602 elements, the truth system (4.13) has a di-
mension of N' = 72,076. Figure 5.1 shows the velocity streamlines computed using & =
1072,1073,107%, and 107?; for comparison, they are also plotted for ¢ = 0. We observe
that our penalized truth approximation is certainly less-than-perfect, but for most engineer-
ing applications, the approximation is sufficiently accurate even for reasonably large values
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Figure 5.1.: Velocity streamlines computed using (a) ¢ = 1072, (b) ¢ = 1073, (¢) ¢ = 1074,

and (d) e = 107

; comparison with the solution for ¢ = 0 (solid).
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Figure 5.2.: Errors in the penalized truth approximations and associated upper bounds (see
Proposition 4.2.4) as functions of the penalty parameter € for different param-

eter values p: (a) [lu(p) — u®(p)||x (solid) and (C3¥™(n)/v/a(p)) € (dashed),
(b) [Ip(p) = p*(w)lly (solid) and (v/va(u)/Be:(1))C5"™ (k) € (dashed).

of the penalty parameter . This is further illustrated in Fig. 5.2, which presents the er-
ror introduced by the penalty term as a function of €. Moreover, the results in Fig. 5.2
clearly manifest the O(g)-dependence of the error predicted by Proposition 4.2.3 and Propo-
sition 4.2.4.

5.3.2 Reduced Basis Approximation Spaces

We now turn to the reduced basis approximation. We here present numerical results for the
different options to construct the reduced basis approximation spaces Xy and Yy. As dis-
cussed in §4.5 and §4.7, we now build X and Yy by using either Algorithm 1, Algorithm 2,
Algorithm 3, or Algorithm 4. All sampling procedures are based on an exhaustive random
sample 3 C D of size |X| = 4,900 and the relative error bound An(p) = A5 (1) /] €5 (1)
(see (4.33)); in Algorithm 2 and Algorithm 3, we further set (55)1 = 0.1 (see §2.7).

We first compare the resulting reduced basis approximation spaces Xy, Yy with respect
to stability. We recall that in Algorithm 1, Algorithm 2, and Algorithm 3, the spaces are
stabilized through an additional enrichment of the reduced basis approximation space Xy
for the primal variable; in Algorithm 4, we abandon any special stabilization techniques. Ta-
ble 5.1 now provides minimum values of the inf-sup constants S () (see (2.17)) for different
values of the penalty parameter €. In case of Algorithm 1, Algorithm 2, and Algorithm 3, the
inf-sup constants By (u) are essentially constant in N with values of approximately 8- 1072
(see Table 5.1(a), (b), and (c)); using Algorithm 4, we obtain much lower values that range
from 1.5-1072 to 7-1075 (see Table 5.1(d)). Furthermore, we note that the constants Sy (u)
show in neither case a noticeable dependence on the penalty parameter €.

sE 1
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(a) Algorithm 1

€ Bs (1) Bro(p) B2o (1) B30 (1) Bao(p)
1072 | 8.574-1072 | 8.529-1072 | 8.471-107% | 8.370-1072 | 8.283-1072
1073 | 7.894-1072 | 7.899-1072 | 7.897-1072 | 7.901-1072 | 7.899-1072
107* | 7.850-1072 | 7.853-1072 | 7.848-1072 | 7.856-10"2 | 7.860-1072
107° | 7.846-1072 | 7.848-1072 | 7.844-107% | 7.851-10"2 | 7.855-1072

(b) Algorithm 2

€ Bs (1) Bro(p) Bao(p) Bz0(p) Bao(p)
1072 | 7.846-1072 | 8.061-1072 | 7.941-107% | 7.848-10"2 | 7.732-1072
1073 | 7.781-1072 | 7.772-1072 | 7.773-1072 | 7.705-1072 | 7.771-1072
107* | 7.757-1072 | 7.747-1072 | 7.738-1072 | 7.755-1072 | 7.764-1072
1075 | 7.754-1072 | 7.745-1072 | 7.735-1072 | 7.752-1072 | 7.761-1072

(c) Algorithm 3

€ Bs (1) Bro(p) Bao(p) Bz0(p) Bao(p)
1072 | 8.089-1072 | 8.059-1072 | 7.960-10"2 | 7.801-10"2 | 7.786-1072
1073 | 7.610-1072 | 7.793-1072 | 7.715-10"2 | 7.688-1072 | 7.606- 1072
107* | 7.656-1072 | 7.761-1072 | 7.699-102 | 7.723-1072 | 7.644-1072
107 | 7.682-1072 | 7.767-1072 | 7.742-1072 | 7.739-1072 | 7.725-1072

(d) Algorithm 4

€ Bs (1) Bro(p) Bao(p) Bz0(p) Bao(p)
1072 | 2.605-1073 | 2.733-107% | 9.048 - 10~* | 2.456-10* | 7.420-107°
1072 | 3.315-107* | 1.569-1072 | 4.616-10"2 | 3.591-102 | 1.072-1073
107* | 7.513-107% | 2.369-1072 | 1.571-1072 | 9.581-107° | 1.722-107*
107% | 8.031-10%* | 1.478-1072 | 1.076-1072 | 2.061-10"* | 6.661-10~*

Table 5.1.: Minimum inf-sup constants Sy (u) (see (2.17)) evaluated using (a) Algorithm 1,

(b) Algorithm 2, (¢) Algorithm 3, and (d) Algorithm 4 (see §2.7 and §4.7) for
different values of N and ¢; the minimum is taken over 25 parameter values.
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Figure 5.3.: Maximum condition number x5 (1) (see (5.6)) of the reduced basis system ma-
trix as a function of Nz for different values of ¢ evaluated using Algorithm 1,
Algorithm 2, Algorithm 3, and Algorithm 4 (see §2.7 and §4.7); the maximum
is taken over 25 parameter values.
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In addition to the inf-sup constants Sy (i), we also consider the condition number

(>4 ax
e () = 2 W o v 4 €D, N € Npax, (5.6)

,m
o 1)

associated with the reduced basis system (4.15), (4.16); here, o3 (1) and Ji’,min(,u) de-
note the maximum and minimum singular values of the corresponding system matrix (see
also Appendix A). Figure 5.3 presents maximum values of k3,(x) as a function of Ny for
different values of €. We observe that the penalty term has a significant impact on the
condition number of the reduced basis system matrix: As e decreases and we approach the
nonpenalized problem, values of x5 (1) increase. In case of Algorithm 1, Algorithm 2, and
Algorithm 3, this correlation is fairly weak and condition numbers seem to level off at a max-
imum of roughly 700. In case of Algorithm 4, the situation is different: Here, values of x5, (1)
explode and the reduced basis system becomes ill-conditioned as the penalty parameter
tends towards zero.

Accordingly reflected in our reduced basis approximations, this behavior manifests in
practice what has been predicted by a prior: stability estimates in §4.3.3. We present in
Fig. 5.4 the maximum relative errors [ex(p) | x/||u®(w)]x and [|eX (p)|ly/|lp%(1)|ly (see
(4.18)) in the reduced basis velocity and pressure approximations using Algorithm 4 for
different values of the penalty parameter ¢; a direct comparison with the other sampling
procedures is then given in Fig. 5.5 and Fig. 5.6. In case of Algorithm 1, Algorithm 2, and
Algorithm 3, the velocity approximation spaces are rich enough to ensure stable reduced
basis approximations whose convergence is not affected by the penalty parameter e; for
different values of €, we obtain approximations u3 (u) for u®(p) (see Fig. 5.5) and p3,(u) for
p° (1) (see Fig. 5.6) that are equally accurate and rapidly convergent. In case of Algorithm 4

——g=10"

2 15 30 45 GON 75 90 105 120 135 2 15 30 45 60N 75 90 105 120 135
4 z

(a) (b)

Figure 5.4.: Numerical results for Algorithm 4 (see §4.7) for different values of e: Maxi-
mum relative errors (a) [lex”(1)[x /Ilu*(1)llx and (b) el (1)l /Ilp° ()]l (see
(4.18)) are shown as functions of Nz; the maximum is taken over 25 parameter
values.
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Figure 5.5.: Maximum relative error |l (u)||x/|lu®(i)]|x (see (4.18)) as a function of Ny
for different values of € evaluated using Algorithm 1, Algorithm 2, Algorithm 3,
and Algorithm 4 (see §2.7 and §4.7); the maximum is taken over 25 parameter

values.
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Figure 5.6.: Maximum relative error |e (u) |y /[[pf(1)|ly (see (4.18)) as a function of Ny
for different values of € evaluated using Algorithm 1, Algorithm 2, Algorithm 3,
and Algorithm 4 (see §2.7 and §4.7); the maximum is taken over 25 parameter

values.
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where the inf-sup constants [y (u) associated with Xy and Yy are comparatively small,
convergence of the reduced basis approximations is remarkably good in the case of ¢ > 1072
but deteriorates for penalty parameters approaching zero (see Fig. 5.4). However, we note
that this behavior is in practice much more prominent for the pressure than for the velocity
approximations: For e < 1073, errors in the approximations Py (p) are much larger than in
case of the other sampling procedures (see Fig. 5.6) whereas the approximations u (u) are
still very accurate (see Fig. 5.4(a) and Fig. 5.5).

Again, we observe that stabilizing adaptively pays off: Compared to the standard greedy
procedure in Algorithm 1, Algorithm 2 and Algorithm 3 achieve reduced basis approxima-
tions that are for the pressure equally well (see Fig. 5.6) but for the velocity noticeably
better (see Fig. 5.5).

5.3.3 A Posteriori Error Bounds

We now investigate how the error bounds A%;(p) developed in §4.4 perform in practice.
The SCM (see §4.6.2 and §2.6.2) enables the (Online-)efficient estimation of the coercivity
constants aq(p) and a.(p) (see (2.10) and (4.12)). We here apply the method for M, = oo
and an exhaustive sample = C D of size |E|= 4,225. Setting further 65¢™ = 0.01, we obtain
Kax = 35 for the coercivity constants o, (i), and Kpax = 4 for the coercivity constants
ac(p). We receive very accurate (Online-)efficient lower bounds olB(u) and B (1) (see
Fig. 3.14 in §3.3.4 and Fig. 5.7), providing a posteriori error bounds A% (p) that essentially
coincide with their values based on the evaluation of the exact constants o () and . (p).
In Fig. 5.8, Fig. 5.9, and Fig. 5.10, we now show the error ||e5;(1t)|| z,c,u (see (4.18), (4.19))
and the associated reduced basis a posteriori error bound A% (1) (see (4.33)) normalized
relative to ||(u®(u),p*(1))|| 2., evaluated using Algorithm 1, Algorithm 2, and Algorithm 3,
respectively, for different values of the penalty parameter . We see that for € = 1072, the
error bounds are tight and the effectivities are relatively small; however, the associated truth
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Figure 5.7.: SCM lower and upper bounds aB(u) and aYB(u) for the coercivity constants
ac(p) (see (4.12), (4.29)) where |Z| = 4,225, M, = oo, 5™ = 0.01, and
Kpax = 4.
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Figure 5.8.: Maximum relative error |5 (1)||z.eu/|l(u® (1), p°(1))|| z,e,pn (see (4.18), (4.19))
and maximum relative error bound A% (u)/[|(u® (1), p*(1))]| z,c,0 (see (4.33)) as
functions of Ny for different values of € evaluated using Algorithm 1 (see §2.7);
the maximum is taken over 25 parameter values.
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and maximum relative error bound A% (1) /[|(u® (1), p°(1))| z,e,n (see (4.33)) as
functions of Ny for different values of € evaluated using Algorithm 2 (see §2.7);

the maximum is taken over 25 parameter values.
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Figure 5.10.: Maximum relative error ||e% (10)|| ze.u/ || (v (1), p° (1)) || z,c,n (s€€ (4.18), (4.19))
and maximum relative error bound A% (1) /(v (1), p° (1)) z,e,u (se€ (4.33)) as
functions of Ny for different values of £ evaluated using Algorithm 3 (see §2.7);
the maximum is taken over 25 parameter values.
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(a) Algorithm 1

N | e=10"2 e=10"°% | e=10"* | e=10""°
5 | 1.163-10' | 3.357-10' | 1.035-10% | 3.273- 102
10 | 1.149-10' | 3.407-10' | 1.065-10% | 3.368 - 10°
15 | 1.150-10' | 3.353-10' | 1.027-10% | 3.248-10?
20 | 1.030-10! | 3.515-10' | 1.111-10% | 3.511 102
25 | 1.300-10 | 3.224-10" | 1.108-10% | 3.504 - 10°
30 | 1.171-10' | 3.145-10' | 9.657-10" | 3.053 - 10>
35 | 1.041-10% | 3.435-10% | 1.129-10% | 3.572-102
40 | 1.068 -10' | 3.456-10' | 1.017-10% | 3.217- 102

(b) Algorithm 2

N | e=10"2 e=10"°% | e=10"* | e=10"°
5 | 1.167-10" | 3.277-10' | 1.040-10% | 3.288-102
10 | 9.699-10° | 3.176-10% | 9.979-10' | 3.153-10°
15 | 9.903-10° | 3.259-10' | 1.046 - 10%> | 3.308 - 10°
20 | 9.982-10° | 3.076-10' | 9.646 - 10* | 3.049 - 102
25 | 9.710-10° | 3.110-10' | 9.811-10' | 3.107 - 102
30 | 9.771-10° | 3.727-10' | 1.260-10% | 3.977 - 10>
35 | 1.070-10* | 2.899-10! | 8.831-10' | 2.790 - 102
40 | 1.072-10% | 2.911-10" | 9.391- 10" | 2.964 - 10?

(c) Algorithm 3

N | e=10"2 e=10"3 e=10"" e=10"°
5 | 1.209-10' | 3.486-10' | 1.051-10% | 3.313-10?
10 | 1.249-10' | 4.018-10' | 1.215-10% | 3.155- 102
15 | 1.191-10% | 3.548-10' | 9.780 - 10! | 3.327-10°
20 | 1.207-10' | 3.281-10' | 1.121-10% | 3.229 - 102
25 | 1.083-10' | 3.473-10" | 1.094-10% | 3.539 - 10°
30 | 1.160-10' | 3.322-10' | 1.102-10% | 3.623 - 102
35 | 1.146- 10" | 3.073-10% | 1.061-10% | 4.799 - 10?
40 | 1.056 - 10" | 3.629-10' | 9.906 - 10" | 3.742 10>

Table 5.2.: Maximum effectivities n3, (1) (see (4.37)) for several values of N and ¢ evaluated
using (a) Algorithm 1, (b) Algorithm 2, and (c) Algorithm 3 (see §2.7); the
maximum is taken over 25 parameter values.

3 3 3
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——N=40 —~—N=40 ——N=40

Figure 5.11.: Maximum effectivities 3, (1) (see (4.37)) as a function of € for different values
of N evaluated using (a) Algorithm 1, (b) Algorithm 2, and (c) Algorithm 3
(see §2.7); the maximum is taken over 25 parameter values.
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finite element approximation may not be sufficiently accurate (see Fig. 5.2). As we decrease
€, we obtain a more accurate truth approximation, but the reduced basis error bounds
become less sharp. Nevertheless, these results show that even for relatively small values of
the penalty parameter, the effectivities remain reasonably small, and the dependence on € is
relatively weak as predicted by Corollary 4.4.2 and Corollary 4.4.3. To further quantify this
statement, we present in Table 5.2(a), (b), and (c) the effectivities associated with A% (u)
for several values of IV and ¢ evaluated using Algorithm 1, Algorithm 2, and Algorithm 3,
respectively. We note that for all three methods, the effectivities remain more or less constant
with N. Furthermore, we show in Fig. 5.11 the dependence of the effectivities on the
penalty parameter; we clearly observe the O(%)—dependence predicted by Corollary 4.4.2
and Corollary 4.4.3. The effects of the penalty parameter on the effectivities are thus
relatively benign, and we obtain meaningful bounds for reasonably small values of €. In
particular, even at larger effectivities, the error bounds reflect the behavior of the actual
error (see Fig. 5.8, Fig. 5.9, and Fig. 5.10), and our greedy sampling processes perform
successfully as they are able to choose the parameter snapshots properly (i.e., where the
error is largest).

5.3.4 Computation Times

We now discuss the Online computation times. The following timing tests were performed
on a 2.66 GHz Intel Core 2 Duo processor. For comparison, once the p-independent parts
in (2.7) have been formed, direct computation of the truth approximation (u®(u),p®(1))
(i.e., assembly and solution of (2.13)) takes on average 5.7 seconds. Again, the rigorous and
efficient error bounds A% () allow us to choose the reduced basis system dimension Ny just
large enough to obtain a desired accuracy.

For the penalty parameter ¢ = 1072, the error bounds are sharp with effectivities of
approximately 11 (see Table 5.2). If we construct the reduced basis approximations spaces
by using the standard greedy procedure given in Algorithm 1, we then need Nz = 42 basis
functions to achieve a prescribed accuracy of roughly 1% or better in the reduced basis
approximations (u%(u),p5 (1)) (see Fig. 5.8). Once the database has been loaded, the
Online calculation of (uf (1), p% (1)) (i-e., assembly and solution of (4.14)) and A% () for
any new value of p € D takes on average 0.21 and 8.94 milliseconds, respectively, which is
in total roughly 600 times faster than direct computation of the truth approximation. In
case of Algorithm 3, the same accuracy is achieved for Nz = 27 (see Fig. 5.10); the Online
calculation of (u% (1), p5y (1)) and Af;(u) then takes on average 0.1 and 3.87 milliseconds,
respectively, and is thus roughly 1,400 times faster than direct computation of the truth
approximation.

We now set € = 107°. As they become more pessimistic with decreasing values of &,
the error bounds here dictate larger system dimensions at which they guarantee the same
order of accuracy. Using Algorithm 1, we need Nz = 93 to achieve an accuracy of roughly
1% or better in the reduced basis approximations (u3(4), p5(1)); the Online calculation
of (ufy(p),py (1)) and A% (p) for any new value of p € D then takes on average 1.12
and 42.1 milliseconds, respectively, which is in total roughly 130 times faster than direct
computation of the truth approximation. Using Algorithm 3, we need Nz = 60; the Online
calculation of (uf(x),p% (1)) and A% (1) then takes on average 0.4 and 16.76 milliseconds,
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respectively, which is in total roughly 330 times faster than direct computation of the truth
approximation. Therefore, even for small penalty parameters e, accurate approximations
are guaranteed at significant Online savings.

Detailed computation times for different values of € are given in Table 5.3.

(a) e =1072

Method Nz N (ui (1), P (1)) Ay (w) Total
Algorithm 1 | 42 (66) | 14 (22) 0.21 (0.54) 8.94 (21.53) | 9.14 (22.07)
Algorithm 2 | 34 (53) | 15 (23) 0.13 (0.30) 5.43 (12.67) | 5.56 (12.97)
Algorithm 3 | 27 (47) | 10 (19) 0.10 (0.24) 3.87 (10.36) | 3.97 (10.59)

(b)ye=10"3

Method Nz N (ui (1), Piv (1)) Ay (w) Total
Algorithm 1 | 60 (78) | 20 (26) 0.42 (0.78) 17.84 (29.90) | 18.26 (30.69)
Algorithm 2 | 43 (65) | 19 (29) 0.19 (0.47) 8.39 (18.77) | 8.58 (19.25)
Algorithm 3 | 35 (56) | 14 (23) 0.14 (0.35) 5.96 (14.39) | 6.09 (14.74)

(c)e=10"*

Method Nz N (ui (1), Piv (1)) AN (w) Total
Algorithm 1 | 63 (102) | 21 (34) 0.48 (1.38) 19.60 (50.55) | 20.08 (51.92)
Algorithm 2 | 53 (79) | 23 (35) 0.30 (0.74) 12.68 (27.54) | 12.98 (28.28)
Algorithm 3 | 51 (66) | 22 (27) 0.28 (0.50) 11.81 (20.04) | 12.09 (20.54)

(d) e =105

Method Nz N (uv (1), P (1)) A (p) Total
Algorithm 1 | 93 (117) | 31 (39) 1.12 (1.79) 42.10 (66.10) | 43.22 (67.89)
Algorithm 2 | 66 (97) | 29 (44) 0.48 (1.12) 19.44 (40.69) | 19.92 (41.80)
Algorithm 3 | 60 (86) | 24 (35) 0.40 (0.91) 16.76 (33.63) | 17.16 (34.53)

Table 5.3.: Average computation times in milliseconds for the Online evaluation of
(ufy (1), p5v (1)) (assembly and solution of (4.14)) and the error bounds A% (u)
(see (4.33)): For (a) e = 1072, (b) e = 1073, (¢) e = 1074, and (d) ¢ = 107,
times are measured using either Algorithm 1, Algorithm 2, or Algorithm 3 (see
§2.7) with a prescribed accuracy of at least 1% (resp., 0.1%) for the reduced basis

approximations (ufy (1), Py (1))-

5.4 Concluding Remarks

We present in this chapter numerical results for the reduced basis approach based on a
penalty formulation proposed in Chapter 4. The method is applied to a perturbed Stokes
flow in a parametrized microchannel.

As the computation of (Online-)efficient lower bounds to inf-sup stability constants is
avoided, we obtain reduced basis approximations and rigorous a posteriori error bounds
that are computed very easily. Numerical results show that the approximations for both the
velocity and the pressure converge rapidly and that the error bounds are reasonably sharp.
While the computation of inf-sup constants may be manageable for the Stokes problem,
it becomes computationally even more intensive in case of the nonlinear Navier—Stokes
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equations. The penalty approach enables us to consider flow problems in parametrized
domains with significantly less effort and thus provides a convenient way to also handle
more complex geometric variations.

Clearly, the method also comes with several disadvantages. First, the introduced penalty
term causes an additional error in the truth velocity and pressure approximations. For
engineering problems of interest, these errors are generally acceptable but choosing an ap-
propriate value of the penalty parameter € is a nontrivial issue. Second, the penalty term’s
regularizing effect is manifested in a significant impact on the condition number of the
reduced basis system; yet, stable convergence cannot be guaranteed for reduced basis ap-
proximation spaces with small inf-sup constants (2.17). The problem can be resolved by an
additional enrichment of the reduced basis approximation space for the primal variable: In
this case, we obtain stable approximations whose convergence is not affected by the penalty
parameter. Third, our a posteriori error bounds become more pessimistic as the penalty
parameter € decreases and our truth approximations become more accurate. However, the-
oretical and numerical results show that these effects are relatively benign and we obtain
meaningful and useful error bounds even for reasonably small values of €.

Compared to former approaches, sampling procedures that recognize the need for stabi-
lization adaptively again construct reduced basis approximation spaces that are computa-
tionally much more efficient. Even though the procedures used are not optimally suited for
the penalty context (see Remark 4.7.1), they demonstrate the computational savings that
are generally achievable; in the case of our Stokes model problem, we obtain computational
savings of up to 40%. Numerical results show that in the penalty context, the reduced basis
inf-sup constants Sy () are not necessarily appropriate indicators for an ill-conditioned sys-
tem; well-suited adaptive sampling procedures should include the condition number x5 ().






Chapter 6

Approximation of the Instationary
Stokes Equations

6.1 Introduction

In this chapter, we provide an outlook on how the techniques presented in the previous part
of this thesis may be extended to the time-dependent setting. To this end, we consider
the instationary Stokes equations. We shall discuss both a method based on the standard
formulation as well as a method based on a penalty approach, which combine approaches
developed in §2, §3 and §4, §5 with current reduced basis techniques for parabolic problems
(see, e.g., [37, 41, 47] and also [63, 64]). The analysis then shows how time integration affects
the development of reduced basis a posteriori error bounds as well as the construction of
computationally efficient reduced basis approximation spaces.

Starting from the standard mixed formulation of the instationary Stokes equations, we
develop rigorous a posteriori error bounds for the reduced basis velocity approximations.
As in the stationary case presented in §2 and §3, they involve the (Online-)estimation of
coercivity, continuity, and inf-sup stability constants associated with the diffusion term and
incompressibility constraint; in addition, they now also depend on continuity constants
associated with the mass term. Employing a penalty formulation, we obtain rigorous upper
bounds for the errors in both the velocity and pressure approximations. As in the stationary
case presented in §4 and §5, they are computationally very efficient since they do not involve
the estimation of inf-sup constants but only depend on coercivity constants associated with
the diffusion and penalty terms; however, they again also depend on the penalty parameter
such that associated effectivities increase as we approach the nonpenalized problem. To
construct efficient reduced basis approximation spaces, we consider a POD greedy procedure
(see [37, 46, 47]) that is coupled with adaptive stabilization techniques developed in §2.7. To
demonstrate their performance in practice, the methods are then applied to a Stokes flow
in a parametrized domain where evolution in time is induced by a time-dependent velocity
profile on the inflow boundary.

The chapter is organized as follows: In §6.2, we introduce the general problem formulation
and its “truth” approximation. We start from a time-discrete framework already that allows
us to directly recover the settings discussed in §2.2 and §4.2; now, we have a saddle point
problem associated with each time step. The time discretization scheme is here given by a

91
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backward Euler method. Section 6.3 defines our reduced basis approximation as the Galerkin
projection onto a low-dimensional reduced basis approximation space. We develop rigorous
a posteriori error bounds in §6.4. Again, reduced basis approximations and error bounds can
be computed Online-efficiently as summarized in §6.5. This enables us to engage adaptive
sampling processes for constructing computationally efficient reduced basis approximation
spaces, which shall be discussed in §6.6. In §6.7, we introduce our instationary Stokes model
problem. Numerical results in §6.8 then illustrate (i) the rapid convergence of reduced basis
approximations, (ii) the performance of a posteriori error bounds with respect to sharpness,
and (iii) computational efficiency. Finally, in §6.9, we give some concluding remarks.

6.2 General Problem Statement

6.2.1 Formulation

We assume the setting as introduced in §2.2.1 and §4.2.1. Furthermore, for any parameter
w € D, let m(-, ;1) : Xe X Xe — R be a bilinear form that is symmetric, continuous, and
positive definite,

o (p) = sup sup _mu,vi ) <oo, YwueD, (6.1)
uEXe vE€Xe HuHXeHvHXe
m(v,v;u) >0, VO#£ve X, VYwueD, (6.2)

and which exhibits a p-affine representation analogous to (2.7). For any p € D, m(-,-; ) then
defines an inner product on X.; the associated norm shall be denoted by |- ||, = /m(-,-; ).

We further assume that we are given a time interval [0,7], 7' > 0, and linear func-
tionals f(-;u) € CY(0,T;X%) and g(-;p) € C°0,T;Y) for all u € D; for a vector space
V, C%0,T;V) here denotes the space of V-valued functions of class C° with respect to
t € [0,T]. Throughout this thesis, we directly consider a time-discrete framework: We
divide the time interval [0,7] into K subintervals of equal length At = T'/K, and define
tk = kAt for all k = 0, ..., K; for notational convenience, we also introduce K = {1,..., K}
and Ko = KU {0}. We then set f*(-;u) = f(t*;p) € X! and ¢*(-; ) = g(t*; u) € Y/ for all
ke Koy, ueD.

For ¢ > 0, we now consider the following “exact” — more precisely, semi-discrete —
problem resulting from a backward Euler method (see, e.g., |27, 42, 89, 102|): For any given
w € D, we find ugk(,u) € X, and pg’k(,u) € Ye, k € K, such that us” (1) = 0 and

ap m(ug® () = ug® " (u), v p)
+ a(ug® (), v; ) + b(v, p* (); ) = fFvip), Ve X,

. e i kK. (6.3)
b(ug® (1), q; 1) — e c(pe”™ (1), as 1) = 9" (g3 1), Y qeYe,

Even though we here use a common notation for simplicity in exposition, we point out that

(6.3) states very different problems for ¢ = 0 and £ > 0, respectively. For ¢ = 0, we also

denote u¥(u) = ug’k(u), k € Ko, and pk(u) = pg’k(,u), k € K, for all 4 € D. For € > 0,

We here assume zero initial conditions for simplicity; note that nonzero initial conditions can be handled
as well without much difficulty (see [41]).



6.2 GENERAL PROBLEM STATEMENT 93

corresponding to our discussions in Chapter 4, (6.3) can be considered as a perturbed or
regularized version of the problem associated with € = 0; in this case, we therefore call
(us* (1), p* (1)), k € K, also the penalty solution. Since these problems differ considerably
in their general nature (see §2 and §4), we shall often treat them separately in the following
analysis and explicitly distinguish between the two cases ¢ = 0 and € > 0. From (6.2) and
(2.3), the bilinear form ﬁm(, s p)+a(-, - p) is coercive on X, for any p € D. The problem

(6.3) is thus uniquely solvable for (u¥(u), p¥(n)), k € K, and (us* (), p* (), k € K, as a

e

saddle point problem according to §2.2.1 and §4.2.1, respectively.

6.2.2 Truth Approximation

As in §2.2.2 and §4.2.2, we denote by X and Y finite-dimensional subspaces of X, and Y,
satisfying the assumptions (2.8)—(2.11), (4.11), and (4.12). These in particular also inherit

the inner product m(-,-; 1) and associated norm || - ||,
m(u,v; 1) m(v, v; )
Ym(H) = SUp SUp " = SUp — ——o— < 00, (6.4)
ueX veX ‘UHXHUHX veX HUHX
m(v,v;u) >0, VO#veX, VwueD. (6.5)

Again, we denote by N the large dimension of the approximation space Z = X x Y.
Our high-fidelity “truth” discretization for (6.3) now reads as follows: For € > 0 and any
given u € D, we find u®*(u) € X and p>F(u) € Y, k € K, such that u*°(u) = 0 and

s () — 0 ), )
+ a(uF (), v; ) + b(v, pF (); p) = fH(oip), VweX,

keK.  (6.6)
b(u™* (), s p) — e c(p™ (), as ) = " (@), V€Y,
In case of ¢ = 0, we also denote u* (1) = u®*(u), k € Ko, and p*(u) = p¥F(u), k € K. As
the exact problem in §6.2.1, the problem (6.6) is uniquely solvable for (u*(u), p¥(u)), k € K,
and (uS* (1), p>% (), k € K, according to §2.2.2 and §4.2.2, respectively.
Let A(u), B(u), B(p)t, and C(u) be the linear operators associated with the bilinear
forms a(-,-; ), b(-, s 1), and c(+, -; u) as introduced in §2.2.2 and §4.2.2; accordingly, we also
define the bounded linear operator M (u) : X — X' by

(M (1) u,v) = m(u, vi 1), ¥ u,v € X.

The system (6.6) may then be equivalently written as

u® o us,kfl
() ) W) 4 4w () + Bt 57 () = F() in X,

At
B(p) u*(p) — e C(u) p™*(n) = ¢"(n) Y,

k ek,

where f¥(u) = f¥(;p)|x € X" and ¢F(p) = g¥(-; p)|y € Y’ for all k € K.
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6.3 Reduced Basis Approximation

We now turn to the reduced basis method, discussing the approximation procedure, rigor-
ous a posteriori error estimators, and the construction of stable approximation spaces that
capture the causality associated with the parameter dependence as well as with evolution
in time.

Suppose that we are given a set of nested, low-dimensional reduced basis approximation
subspaces Xy C Xy11 C X and Yy C Yn41 C Y, N € Nypax = {1,..., Npax}, then the
reduced basis approximation is defined as the Galerkin projection with respect to the truth
problem (6.6) onto these low-dimensional subspaces: For € > 0 and any given u € D, we
find u?vk(u) € Xy and pf\}k(u) € Yy, k € K, such that uf\}o(u) =0 and

k k-1 )
A muy (1) —uyy (), v )

+a(uF (), vns ) + b(on, b3 ()i 1) = fFons ), YV on € X,

keK. (6.7)
b(uSF (1), qns 1) — e (1), ans ) = 6 (aws i), Y an € Y,

Again, we denote u% (n) = u?\}k(u), k € Ko, and pk(n) = p(])\’,k(u), kE € K. Written in

operator notation, the discrete system (6.7) reads

S M) (w5 ) — 5 )
+ AN () ui (1) + By () 0 (1) = fR () in Xy,

k
N
e,k ek k . , keK, (6-8)
By(p)uy (1) —eCn(p) py (1) = gn(p)  in Yy,

where An(p), By(p), By(n)t, and Cn (i) are the linear operators defined in §2.3.1 and
§4.3.1, and My (p) : Xy — XY is given by

(Mn(p)un,vy) = m(un,vn; 1), Yun,ony € Xy, YVpeD;

moreover, fX(u) = fE(;u)|xy € Xiy and g5 (u) = g% (s 1)l € Yy for all k € K.

The discrete reduced basis system now essentially behaves as in the stationary case: In
case of ¢ = 0, (6.7) is uniquely solvable for (u%; (), pk (1)), k € K, if and only if the reduced
basis approximation spaces Xy, Yy are stable (as defined in §2.3.2); in case of £ > 0, (6.7)
is uniquely solvable for (ui\}k(u),pi\}k(u)), k € K, for any choice of Xy, Yn (see §4.3.2).

6.4 A Posteriort Error Estimation

We now develop upper bounds for the errors in our reduced basis approximations that
are rigorous, sharp, and computationally efficient. As before, the errors shall be measured
relative to the respective truth approximations.

In this section, we assume that the low-dimensional reduced basis spaces Xy, Yy are
constructed such that for any given parameter p € D, a solution (u?vk (1), pi}k (1) € XnxYn,
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k € K, to (6.7) exists. For p € D, we then consider the errors

e (1) = (ex"(1)kex, where ei () = u*(u) — uy' (1) € X, k €K,
e (1) = (R (1) ke, where i (1) = p™* () — p3 (1) €Y, k €K, (6.9)
exv (1) = (€57 (1)kek, where 3 (1) = (e (1), X" (1) € Z, k € K,

in the reduced basis approximations (uf(,k(u),pf\’,k(u)),k € K, with respect to the truth
solution (u®*(u),p"* (1)), k € K; we note that in particular 61;\}0(/1,) = us0(u) — u;’fo(u) =0
from our initial conditions.

To formulate our reduced basis a posteriori error bounds, we again rely on the residuals
associated with the reduced basis approximation (uf\’,k (1), pi\}k(u)), keK,

ek B us,kfl
PG = £ - ) LI ) — B ) € X7, (610
PG ) = 08 (1) — B(p) ui(w) + 2 Clu) () € Y, (6.11)

for k € K and p € D.

In the following analysis, we distinguish between the cases € = 0 and € > 0.

641 =0

We here derive rigorous upper bounds for the error ef; (1) measured in the “spatio-temporal”
energy norm

k 1/2
[(v7)jexllez0,k;x) = <Ilv’“lli +ALY ijllg(,p) , (W)jek € X, kekK (6.12)
j=1

As before, our reduced basis a posterior: error bounds shall be formulated in terms of the
dual norms of the residuals (6.10) and (6.11), and (Online-)efficient lower and upper bounds
to the truth continuity, coercivity, and inf-sup stability constants (2.8), (2.10), and (2.11).
In addition to (2.29) and (2.30), we also introduce computationally (Online-)efficient (lower
and) upper bounds to the truth continuity constants (6.4),

B (1) < A () < AB(u), Y peD. (6.13)

We can now state the following result.

Proposition 6.4.1. For any given 1 € D, N € Nyax, k € K, and LB (n), 798 (1), B5E (),
YUB(u) satisfying (2.29), (2.30), and (6.13), we define

Sl Gl 2 00 Y ~
A = [ae S NG 14 28 U N 2 )y
" ; o) B\ el ) .

UB UB(, N2\ (1127 (- )12, 1/2
. <vaiu) . (’ZLgB(&))) ) u (NI];? ,( Z; ;rZY ] (6.1
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Then, AI}’V (u) represents an upper bound for the error %, (1) measured in the “spatio-temporal”
energy norm (6.12),

et ()l rx) < A(), VEkeEK, p€D, N € Nyax. (6.15)

Proof. Let pu be any parameter in D, N € Ny, and k € K. For clarity of exposition, we
suppress the argument p in this proof.

Take any 1 < j < k. From (6.10), (6.11), and (6.6), the errors ey J ¢ X and e]\’,j ey
satisfy the equations

Aim(e]\;j — eA}j Lo) + a(ey’ ' 0) + b(v, 6‘5)\}]) = r]l\}j(v), VoeX, (6.16)
b(ey’ ,q) —r]?\}](q), Vgev. (6.17)
By the LBB inf-sup condition (2.11) and (6.16), we have
: bv,ep’j (v —ae’],v Lom(ed — e’j_l,v
ﬂBr”e?\’[J”Y S sup ( N) — N( ) ( N ) At ( N N )
vex lvllx veX [[vllx
17 s \/’Y , 1

< lIrillxr + vallen’ mHe — e s (6.18)

where the last inequality follows from the Cauchy Schwarz inequality for the inner product
m(-,-), (2.8), and (6.4). We then set v = e/, ¢ = €}/ in (6.16), (6.17) and subtract the
second from the first equation such that

9. 9. 1 1’ 9, 2? 7.
ﬁ m(eN] eN] N’ ) + He HXu = TN](GNJ) TNJ( N])
< lr lx e llx + I3 v llebd Ny -

Applying now (6.18) and (2.10) yields

9. 9. 1
a7 m(eNJ eNj en’ )—i—He HXM

< oo IR el + (I + W||y*%W
BBr A/ Qg

1 Vvm , J—1

+N;rw e = 52l
which can be further bounded from Young’s inequality by
1
1,5
< e+ g (e + 2213 )+ B

1 Tm 1 u,j—1

+ s R+ gl — e

Rearranging terms, the inequality now reads

Alt <”e

J—1
el + e

Ity 2 (3 0) (4 28R
< AR (1 2 ) e Ry + (e :
L I e I3 e+ (5 + 0 ) P8

eN =0, and (2.29), (2.30), (6.13). O

and the result follows from applying the sum Z =11
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Again, in the special case of a symmetric problem, the error bounds given in Proposi-
tion 6.4.1 can be improved. We may then derive the following result.

Proposition 6.4.2. Let a(-,-;u) be symmetric for all pw € D. For any given p € D, N €
Nimax; k € K, and o8 (), vJB(1), BEE (1), vOB (1) satisfying (2.29), (2.30), and (6.13),
we define

=y (s )13 2 VB ) 1 ~
Ay = |ary IV GOl L2 ) ok 30 )
" ; ag® (1) B (1) ofB(p) )N N

UB 2290 2,12
+C%@+ﬁmeg§£kl . (6.19)

Then, Ai\};m’k(u) represents an upper bound for the error ey (u) measured in the “spatio-
temporal” energy norm (6.12),

le% () llezopxy < AY™ (1), V€K, p€D, N € Nyax. (6.20)

Proof. Following the lines of the previous proof, we may now apply the Cauchy—Schwarz
inequality for the inner product a(-,-) to obtain

9 j 9 1
el = e s

Boellet Iy < NI llxr + vAallen’ llxu +

instead of (6.18). Proceeding as before, this yields

9, 9. 1
ﬁm(exﬂ eNj u)+||€ HXM

1
< —[Irllxe[Iry’

~ Ber

)

1
HTNJ”X V’YGH
VA7

v et

173 Iy llei’ —

L1 Vm
At By

Jl

e

and the statement again follows from applying Young’s inequality, the sum Z =15 e’ N =0,
and (2.29), (2.30), (6.13). O

6.4.2 >0

We here derive rigorous upper bounds for the error e3;() measured in the “spatio-temporal”
energy norm

k 1/2
(w7, ¢")jexlle2(0.1:2) <Hka2 ALY [k, e lld Hyu> : (6.21)
7j=1

where (v/,¢’)jex C Z, k € K.

In addition to the dual norms of the residuals (6.10) and (6.11), we again also rely on
(Online-)efficient lower (and upper) bounds (4.29) to the truth coercivity constants (2.10)
and (4.12) to formulate our reduced basis a posteriori error bounds.

We can then formulate the following result.
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Proposition 6.4.3. For any given i € D, N € Nyax, k € K, and o2B (1), a8 (p) satisfying
(4.29), we define

. 1/2
F e Gl I3 G )l
ASK( <Atz B T alB : (6.22)

Then, Af\}k(u) represents an upper bound for the error ef;(p) measured in the “spatio-
temporal” energy norm (6.21),

lesy ()l eopz) < A (1), VEEK, p €D, N € Ny (6.23)

Proof. Let p be any parameter in D, N € Ny, and k € K. For clarity of exposition, we
suppress the argument g in this proof.

Take any 1 < j < k. From (6.10), (6.11), and (6.6), the errors e?\}J € X and e]\}j ey
satisfy the equations

1 7]

A7 m(ey’ — e]\}j_l,v)+a(e}'§}, v) + b(v, eN) r]l\}j(v), VoveX,

2?
b(eNaQ)_ec(equ)_’rNJ(Q)v VQGY
Setting here v = ey N ,q=¢eh N 7 and subtracting the second from the first equation, we obtain

) ) 1 Ly u, 2,J(,P:J
ﬁm(euNJ eNj ) + [ley HXM + e [lefy Hyu = rN](eNj) T’N](ef/)v])

< i e I+ Iy v 1R - (6.24)

On the right-hand side, we now use (2.10), (4.12), and Young’s inequality so that

I - I3 Ny
I I llen? [l + 3 v ek Iy < %H [ %Ile |
1
< 5 (” ||X’ + || H2 H ”Y +5H€ ||2 ) .
Qg g

on the left-hand side, we use the Cauchy—Schwarz inequality for the inner product m(-, )
followed by Young’s inequality so that

1
J—1 J-1
2=l ulle e = 5 (eI = e 12)

b 71
m(ey’ — ey’ ey) 2 ey’

Rearranging terms, the inequality (6.24) finally reads

1 2 j—1 ) D.J HT‘ ”X’ HT HY’
) e ) ,
A (He 15 = llew’ 1) + llen? 1 + € ek 1, < T ca,
and the statement follows from applying the sum Z =1 en N =0, and (4.29). O
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6.5 Offline-Online Computational Procedure

Again, the basic strategy lies in the p-affine dependence of the involved operators. All u-
independent quantities in (2.7) can be formed and stored within a computationally expensive
Offline stage, which is performed only once and the cost of which depends on the large finite
element dimension N. For any given parameter u € D, the reduced basis approximation
(uf\}k(u), p‘;’,k(u)), k € K, is then computed within a highly efficient Online stage; the cost
does not depend on A but only on the much smaller dimension of the reduced basis ap-
proximation space. The computation of the a posteriori error bounds again consists of two
components: the calculation of the residual dual norms ||r]1\}k(, wllx, ||r]2\}k(, Wiy, k €K,
and the calculation of the required lower and upper bounds (2.29), (2.30), (6.13) and (4.29),
respectively, to the involved constants. Except for the additional mass term, the exact com-
putational procedure does not significantly differ from the stationary case; therefore, we do
not give further explanations at this point but refer the reader to §2.6, §4.6, and [37].

6.6 Construction of Reduced Basis Approximation Spaces

We now turn to the construction of the reduced basis approximation spaces Xy, Yy, N €
Nmax. According to the reduced basis idea (see §2.5), the low-dimensional spaces Xy, Yy
are again constructed by exploiting the parametric structure of the problem: Basis functions
are essentially given by truth solutions associated with several chosen parameter snapshots.
To provide accurate approximations (u?vk(u),pﬁvk(u)) for (us*(u),p"*(pn)), k € K, for any
parameter query, Xy and Yy here not only have to appropriately represent the manifold
M induced by the parametric dependence (see §2.5), but also need to capture the causality
associated with evolution in time. Again, keeping computational cost to a minimum, we
aim to achieve this with as few basis functions as possible.

The POD greedy procedure represents an adaptive sampling process for parabolic prob-
lems that properly accounts for temporal and parametric causality: It combines the proper
orthogonal decomposition (POD) method in & (see [68, 69]) and also §1.2) with the greedy
procedure in p (see §2.7, [10, 15]). To begin with, we briefly recall the optimality property
of the POD as described in [68, 69]. For a given finite set Xz = {x1,...,xz} € X and
Mx < dim(span(Xz)), the POD basis of rank Mx consists of Mx (-, -)x-orthonormal basis
functions that approximate X7 best in the sense that

X Cspan(Xr)
dim(X)=My

1/2

span(PODx (X7, Mx)) = arg inf (1 zz: inf ||x; — XHQ > ;

’ A — xeX X ’
analogously, we denote by PODy ()7, My ) the POD basis of rank My~ for a finite set Yz C Y,
My < dim(span()z)). Assuming that we are given a current pair (Xy_1,Yn_1) of reduced
basis approximation spaces, the POD greedy algorithm now proceeds as follows: In compli-
ance with the greedy approach, it detects the parameter py for which the (Online-)efficient
reduced basis error bound attains its maximum over an exhaustive sample > C D. For a
prescribed AN € K, we then compute the POD bases of rank AN associated with the truth
solutions u* () and p**(un), k € K; more specifically, we compute POD x(E%, AN) and
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PODy (EP, AN) for

E" = {u™* () = xy_,u™*(un) | k €K},
EP = {p"*(un) — Ty, ™" () | k € K},

where ITx,_, and Ily,,_, refer to the (-,-)x- and (-, -)y-orthogonal projections on the current
reduced basis approximation spaces Xny_1 and Yy _1, respectively. Finally, the AN POD
basis functions are appended to Xy_; and Yy_1, and we obtain a subsequent pair (Xy, Yy ).
As before, this process is then repeated until a prescribed error tolerance is satisfied. We
refer the reader to [37, 46, 47| for a detailed discussion of the POD greedy procedure, and
to [63, 64] for an application to the Boussinesq and Fokker—Planck equations.

Algorithm 5 Adaptive Sampling Procedure for e =0

1: Choose X C D, (5t01,5ﬁ)1 €(0,1), AN €K, and py € &

2: Set N+ 0, Dy« {}, D'+ {}, Ny <0, Yy < {}, Ny < 0, Xy + {}

3: repeat
4: N%N-i—l,’DN%'DN_lU{,U,N}

5. EP = {p"(un) — Ty, o (un) | k€ K}

6: Ny < Ny + AN, Yy < Yn_1 @ span(PODy (EP, AN))

7 if HN ¢ D/, then

8: Eu:{uk(:uN)_HXN71uk(:uN) ‘ kGK}

9: Nx < Nx + AN, XN%XN,l@Span(PODX(E“,AN))
10:  end if

11:  while (true) do

12: for all 4 € ¥ do

13: Compute (uk;(n), pk (1)), k € K, Ay(p), and

14: 4R () = max { W 0} (cf. (2.101))

15: end for X

16: Wy = argmax,ey, An(p), p* = argmax,ey, djﬁv(u)

17: if dY(u*) < oL, then

18: BN1 = fy

19: break

20: end if ,

21: if min,cpupy ‘“?’J“' > 0.1%, then

22: D'+ D' U{uy}

23: B = {u*(uy) - Txyu"(uy) | k € K}

24: Nx < Nx + AN, XN%XNEBSpaH(PODx(Eu,AN))
25: else

26: Nx < Nx +1, Xy < Xn @ span{ Tj-on(p*) } (see (2.71), (2.100))
27 end if

28:  end while
29: until AN(MN—H) < Otol
30: Npax < N
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For our saddle point problems, we now couple the above procedure with stabilization
techniques developed in §2.7. In §3.3.3 and §5.3.2, best convergence results were achieved
by Algorithm 3 where we aim to stabilize through an enrichment of the primal reduced basis
approximation space with additional truth solutions. According to these observations, we
here apply the sampling procedures presented in Algorithm 5 and Algorithm 6. In case of
e = 0, we again use the distance dﬁ,(u) (see (2.101)) of the inf-sup constants Sy () to the
truth Brezzi inf-sup constants 8p, (1) as an indicator whether a current pair of reduced basis
approximation spaces needs to be stabilized; the exact procedure is given in Algorithm 5.
In case of € > 0, numerical results in §5.3.2 showed that the inf-sup constants Sy (u) may
not be appropriate indicators for an ill-conditioned system but an adaptive sampling process
should be based rather on the condition number x5 (1) (see (5.6)); Algorithm 6 now presents
a possibility how this could be realized.

Algorithm 6 Adaptive Sampling Procedure for € > 0

1: Choose ¥ C D, dio1 € (0,1), 05, >0, AN €K, and py € ¥

2: Set N+ 0, Dy + {}, D'+ {}, Ny «+ 0, Yy + {}, Ny < 0, Xy + {}
3: repeat

4: N(—NJrl,DN(f'DN,lU{,U,N}

5: EP = {pg’k(:U'N) - HYNAPEJC(:UN) | ke K}

6: Ny <« Ny + AN, Yy < YN_1 D SpaD(PODy(Ep, AN))

7. if uy ¢ D', then

8: B = {uM(un) — Mxy_u*(uy) | k € K}

9: Nx + Nx + AN, Xy + Xn_1 ® span(PODx (E*, AN))
10:  end if

11:  while (true) do

12: for all u € ¥ do

13: Compute (ui\}k(u),pf\}k(u)), ke K, Ax(p), and k5 (1) (see (5.6))
14: end for

15: Wy = argmax,ey, Ay (p), p* = argmax,ex; K5 (1)

16: if K5 (1*) < 0f,, then

17: UN41 = ply

18: break

19: end if )
20: if min,cpupy w?’l;'“' > 0.1%, then
21: D'+ D u{uy\}
2 B = {u () — T u () | ke K)
23: Nx < Nx + AN, XN%XN@SpaD(PODx(Eu,AN))
24: else
25: Nx <~ Nx + 1, Xn Xy @ span{ Tj-on (1) } (see (2.71), (2.100))
26: end if

27 end while
28: until Ay (pun+1) < Otol
29: Npax < N
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6.7 Model Problem

We again consider a Stokes flow in a two-dimensional microchannel with an obstacle as
introduced in §3.2; evolution in time is now induced by a time-dependent velocity profile on
the inflow boundary.

Let p be any parameter in D. For the physical domain Q and a given time interval [0, 77,
T > 0, we now seek to find the (inhomogeneous) velocity e nn @ Q x (0,7) — R? and the
pressure P : 2 x (0,T) — R satisfying

8ﬂe,inh

T Afiginn + Ve =0 in Q x (0,7), (6.25)

V - llginn =0 in Q x (0,7), (6.26)
subject to initial conditions e jnn(-,0) = 0 and with boundary conditions

Goinn (Z,1) = H(t)h(Z) on Tiy x (0,T), dieinn =0 on Ly x (0,7),

Otlein (6.27)
Yeinh _ 57 on Tous x (0,7);
on

here, A and V again denote the Laplacian and gradient operator over the physical domain
Q (see Appendix A), 7 is the unit outward normal, h : R? — R? is given as in §3.2.1 by
h(z) = (4a2(1 — 22),0) for all = (x1,22) € R% and we choose H : [0,7] — R with
H(t) = t(sin(2nt) + 1) for all ¢t € [0,T]. According to the setting introduced in §5.2, we also
consider the following perturbation of the problem (6.25)—(6.27): For a sufficiently small
e > 0, we again introduce a penalty term to the continuity equation (6.26) such that

Vil —epS inQx(0,7). (6.28)

e,inh —

We now follow the steps discussed in §3.2.2, §3.2.3, and §5.2: We choose the lifting function

@ff = Hiy, where 4y, is defined as in (3.4), and transform the problem statement for the

homogeneous velocity ug = ;.
domain 2. Furthermore, as réquired for the time-discrete setting introduced in §6.2, we
divide the time interval [0, 7] into K subintervals of equal length At = T/ K, and consider a
backward Euler method for time integration. The problems (6.25)—(6.27) and (6.25), (6.28),
(6.27) may thus be written as a parametrized saddle point problem of the form (6.3). Here,
for any p € D, the bilinear forms a(-, -; ), b(+, -; ), and ¢(+,-; ) are given as in (3.8), (3.9),
and (5.5), respectively; accordingly, the bilinear form m(-,-;u) : Xe X Xeo — R represents
the L2-inner product for vector functions over the physical domain Q formulated on the

reference domain € (see §3.2.3),

— ﬂff to an equivalent problem posed over the reference

S
1
m(u,v;p) = Sz:; m . u-vdx, Yu,ve X, (6.29)

and the linear functionals f(-; ) and g(+; u) are given by

flo,tsu) = fu,t) = —H’(t)/ ug, -vdr — H(t)

Q Q 8:1:]- al‘j

@uu 8112-

de, VveX.tel0,T],

8’LLLZ'

glq,t; ) = g(q,t) = H(t) /

d v Ye, t €10,T).
QL 83}, x) qe [SB] 6[7]
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We recall that the bilinear forms a(-, -; u), b(-, -; 1), and ¢(+, -; ) then satisfy the assumptions
(2.1)—(2.4), (4.1), and (4.2). For all u € D, m(-,; u) defines an inner product on X, such that
(6.2) holds true; moreover, there exists a constant C§(u) > 0 from the Poincaré inequality
(see, e.g., [89]) such that

m(v,vip) < C5(u)alv,vip), Vv € Xey V€D,

and thus (6.1) is satisfied with

m(u, v; 1)
1) = sup sup TTALiA)

< Ci(p)va(p) <oo, VpeD.
u€eXe v€Xe ||u”XeHUHXe

We particularly have @, = 10, @, =6, Qy = @4 = 1, and ), = Q. = 5 in the respective
p-affine expansions (2.7). Choosing again the truth approximation spaces X and Y as the
standard conforming Ps-IP; Taylor-Hood finite element approximation subspaces [100] over
the regular triangulation 7q, we ensure that also (2.11) is satisfied and therefore recover the
situation described in §6.2.2.

6.8 Numerical Results

We now apply the reduced basis methodology developed in §6.3-§6.6 to our model problem.
We set T' = 1 and consider a constant time step size At corresponding to K = 100 time
levels. The truth discretization is based on a fine mesh with a total of N' = 72,076 velocity
and pressure degrees of freedom. In this section, all numerical results are attained using
the open source software rb00mit [65|, an implementation of the reduced basis framework
within the C++ parallel finite element library 1ibMesh [62].

6.81 =0

We first turn to the coercivity, continuity, and inf-sup constants required for our reduced
basis procedure. We again obtain (Online-)efficient lower and upper bounds to a (), Ve (1),
and fBp;(p) by using the SCM (see §2.6.2) with the configurations specified in §3.3.4. To
estimate the continuity constants 7., (u), we apply the method for M, = co, an exhaustive
sample = C D of size |E| = 4,225, and 5§O?M = 0.01. We then obtain Kn.x = 5, and
Fig. 6.1 presents the resulting accurate (Online-)efficient lower and upper bounds 7~ (u)
and ;% ().

We now turn to the reduced basis approximation. To build our low-dimensional reduced
basis approximation spaces Xy, Yn, N € Npax, we apply the POD greedy procedure de-
scribed in Algorithm 5 (see §6.6). The sampling process is based on an exhaustive random
sample ¥ C D of size |X| = 4,900, AN = 2, and 5501 = 0.1; since our Stokes model prob-
lem is clearly symmetric, we here in particular use the relative reduced basis a posteriori
error bound Ay () = Ai\};m’K(H)/”(va(ﬂ))jeKHﬁ(o,K;X) (see (6.12), (6.19)). Figure 6.2 now
shows the maximum error [[e};(1)[2(0,x;x) (see (6.9)) in the reduced basis velocity approx-

imations and associated error bounds A?\};m’K (1) and AK(u) (see (6.14)) as functions of the
dimension Nz; Figure 6.3 presents the maximum error |[ef;(u)[¢2(0,1:x) and associated error

bounds Asj\y,m’k (1), Ak (1) as functions of k € K for several values of Nz. First, we observe



104 6 APPROXIMATION OF THE INSTATIONARY STOKES EQUATIONS
pt=0.3
0.098 0.098
0.097 0.097
0.096 0.096
0.095 0.095
0.094f 1 0.094
0.093F 1 0.093+

0.1 0.15 0.2 0.25 0.;3 0.35 04 045 05

w

0.1 0.15 0.2 0.25 0.13 035 0.4 045 05
w

Figure 6.1.: SCM lower and upper bounds 7-B(u) and vYB () for the continuity constants
Ym (1) (see (6.4), (6.13)) where |Z| = 4,225, M, = oo, 6o¢M = 0.01, and

Knax = 5.
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4

Figure 6.2.: Maximum error [leX (1) |le2(0,:x) (see (6.9), (6.12)) and maximum error bounds

A?\};m’K(,u) and AK(u) (see (6.19) and (6.14)) normalized with respect to
1(u? (1)) jexle2(0,k,x) shown as functions of Nz; the maximum is taken over

25 parameter values.
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Figure 6.3.: Maximum error |[ef;(1)][e2(0,1:x) (see (6.9), (6.12)) and maximum error bounds

A?,’m’k(,u) and AKX (1) (see (6.19) and (6.14)) normalized with respect to
”(U‘j(ﬂ))jeKHEQ(o,k;X) shown as functions of £ € K for several values of N; the

maximum is taken over 25 parameter values.

(a) Effectivities n3™" (1) associated with A%™" (1)
N | Nz | k=10 | k=20 | k=30 | k=40 | k=50 | k=60 | k=70 | k=80 | k=90 | k=100
5 36 28.90 30.38 30.96 31.30 31.51 31.61 31.63 31.63 31.52 31.13
10 | 63 30.41 31.35 31.82 32.20 32.35 32.37 32.29 32.16 32.01 31.91
15 | 93 25.83 28.05 29.12 29.39 29.48 29.51 29.49 29.44 29.40 29.38
20 | 109 23.31 24.25 26.10 26.79 27.08 27.23 27.22 27.08 27.00 27.21
25 | 142 25.29 28.15 29.20 29.54 29.68 29.73 29.72 29.66 29.60 29.64
30 | 177 | 26.28 26.05 27.18 28.77 30.06 30.58 30.72 30.70 30.59 30.60
35 | 201 24.77 24.86 25.70 26.68 27.18 27.36 27.45 27.51 27.50 27.81
40 | 222 24.18 23.96 24.04 24.19 24.65 25.03 25.37 25.51 25.50 25.54
(b) Effectivities n% (i) associated with A% (1)

N | Nz | k=10 | k=20 | k=30 | k=40 | k=50 | k=60 | k=70 | k=80 | k=90 | k=100
5 36 39.58 41.51 42.30 42.76 43.05 43.20 43.22 43.22 43.06 42.53
10 63 39.90 41.66 42.46 42.82 43.08 43.21 43.16 43.00 42.91 42.90
15 | 93 38.58 43.21 44.23 44.64 44.93 45.13 45.17 45.14 45.18 45.07
20 | 109 | 32.59 34.10 35.30 37.11 37.61 37.60 37.34 37.17 36.88 37.19
25 | 142 | 35.52 39.26 42.22 42.93 42.87 42.73 42.71 42.63 42.67 43.55
30 | 177 | 34.31 34.27 34.61 36.41 37.23 37.31 38.27 39.67 40.42 40.64
35 | 201 | 32.86 33.59 35.05 36.52 37.33 37.39 36.98 36.65 36.77 37.54
40 | 222 | 33.67 33.76 34.45 35.25 35.59 35.42 35.01 34.78 34.87 35.17
Table 6.1.: Maximum effectivities (a) 7™ (u) = AY™ (u)/le% (1) le20,k;x) (see (6.20))

N

and (b) nk (n) = A?\/(M)/He?\f(/ﬂ”ﬁ(o,k;x) (see (6.15)) for several values of k € K
and N; the maximum is taken over 25 parameter values.
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that the reduced basis error and error bounds are roughly uniform in time (see Fig. 6.3) and
decrease rapidly as Nz increases (see Fig. 6.2). We obtain stable, rapidly convergent reduced
basis approximations, and rigorous a posteriori error bounds that reflect the behavior of the
error very accurately. Second, the error bounds are tight. To quantify this statement, we
present in Table 6.1 maximum effectivities associated with A%™" () and A%, (1) for several
values of k and N. We notice that their values remain more or less constant with k. More-
over, as in the stationary case (see §3.3.4), we again benefit from exploiting the symmetry
of the problem: Effectivities range from 33 to 45 in case of AX (u) (see Table 6.1(b)) and
improve in case of A?\},’m’k(,u) by roughly 10 (see Table 6.1(a)). We emphasize at this point
that the error bound formulations in (6.14) and (6.19) in fact suggest a growth in time. In
practice, this behavior seems rather weak (see Table 6.1) but may be investigated in greater
detail within future work.

We now discuss the Online computation times for the proposed method. For comparison,
once the p-independent parts in (2.7) have been formed, direct computation of the truth
approximation (u*(u),p*(u)),k € K, (i.e., assembly and solution of (6.6)) requires roughly
30 seconds on a 2.66 GHz Intel Core 2 Duo processor. We initially take a total reduced
basis dimension of Nz = 226. Once the database has been loaded, the Online calculation of
(uk, (), P (1)), k € K, (i.e., assembly and solution of (6.7)) and AY™F(u), k € K, for any
new value of y € D takes on average 27.97 and 80.76 milliseconds, respectively, which is in
total roughly 270 times faster than direct computation of the truth approximation. Thus,
even for this large value of Nz, we obtain significant Online savings. In practice, however,
we quite often need not take such a large value of Nz — our rigorous and inexpensive
error bounds AY™F (), k € K, allow us to choose the reduced basis dimension just large
enough to obtain a desired accuracy. To achieve a prescribed accuracy of at least 1%
(resp., 0.1%) in the reduced basis approximations u% (1), k € K, we need Nz = 76 (resp.,
Nz =109) (see Fig. 6.2). Again, once the database has been loaded, the Online calculation
of (uk (1), p% (1)), k € K, and A?,’m’k(,u)7 k € K, for any new value of u € D takes on average
4.41 (resp., 7.62) and 24.47 (resp., 33.75) milliseconds, respectively, which is in total roughly
1,000 times (resp., 700 times) faster than direct computation of the truth approximation.

6.8.2 >0

Again, the SCM (see §2.6.2) enables the (Online-)efficient estimation of the coercivity con-
stants o, (@) and a.(p); as we here use the same configurations, we refer to §3.3.4 and §5.3.3
for details in this context.

To build our low-dimensional reduced basis approximation spaces Xy, Yy, N € Npax, we
apply the POD greedy procedure described in Algorithm 6 (see §6.6). The sampling process
is based on an exhaustive random sample ¥ C D of size |X| = 4,900, AN = 2, 0, = 103, and
the relative reduced basis a posteriori error bound Ay () = Af\}K (w)/|] (u?vj (1) jexlle2(0,K:2)
(see (6.21), (6.22)). Figure 6.4 now shows the maximum error |le%(1)|le2(0,x:2) (see (6.9))
in the reduced basis velocity and pressure approximations together with the associated
error bound Af\}K(,u) as functions of the dimension Nz for different values of e. Figure 6.5
then presents the maximum error ||efy (14)|¢2(0,5;2) and associated error bound Af\}k(u) as
functions of k£ € K for several values of N; note that the latter are chosen as the values
for which the error bounds Ai\}K(u) guarantee a prescribed accuracy of at least 1% and
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Figure 6.4.: Maximum error [le%;(1)|le2(0,x:2) (see (6.9), (6.21)) and maximum error bound

A;’,K(,u) (see (6.22)) normalized with respect to H(us’j(u),pa’j(u))jeKHp(o,K;Z)
shown as functions of Nz for different values of &; the maximum is taken over
25 parameter values.
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Figure 6.5.: Maximum error |[ef (12)[|¢2(0,;2) (see (6.9), (6.21)) and maximum error bound
Af\}k(u) (see (6.22)) normalized with respect to ||(Ua’j(,u),pg’j(/J,))jeK”gQ(O,k;Z)
shown as functions of k € K for several values of N for (a) ¢ = 1072, (b) € =
1073, (c) e = 1074, and (d) € = 10~?; the maximum is taken over 25 parameter
values.
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(a) e =102

N | Ng k=10 k=20 k=40 k=60 k=80 k=100

5 | 20 | 1.145-10% | 1.282-10' | 1.297-10* | 1.296-10' | 1.295-10* | 1.293- 10"
10 | 40 | 1.154-10' | 1.373-10' | 1.480-10' | 1.479-10" | 1.476-10" | 1.466 - 10!
15 | 60 | 1.202-10' | 1.251-10' | 1.292-10' | 1.284-10" | 1.281-10" | 1.289- 10!
20 | 80 | 1.119-10' | 1.129-10% | 1.281-10' | 1.314-10* | 1.268-10' | 1.268 - 10*
25 | 100 | 1.154-10' | 1.154-10" | 1.235-10% | 1.248-10' | 1.239-10' | 1.227- 10"
30 | 120 | 1.256-10' | 1.272-10" | 1.256-10" | 1.269-10' | 1.268 - 10' | 1.254 - 101
35 | 140 | 1.132-10' | 1.126-10% | 1.163-10' | 1.171-10* | 1.159-10' | 1.159-10*
40 | 160 | 1.252-10' | 1.240-10" | 1.223-10% | 1.222-10' | 1.202-10' | 1.212- 10"
45 | 180 | 1.241-10' | 1.235-10" | 1.226-10" | 1.206-10' | 1.201-10' | 1.194-10*
(b)y e =1073
N [ Nz k=10 k=20 k=40 k=60 k=80 k=100

4 | 22 | 2.691-10" | 3.139-10' | 3.273-10' | 3.293-10' | 3.275-10" | 3.227- 10!
8 | 39 | 2.326-10% | 2.499-10' | 2.545-10* | 2.560- 10! | 2.535-10' | 2.486 - 10"
12 | 66 | 2.725-10% | 2.969-10' | 3.071-10' | 3.166-10" | 3.155-10" | 3.101- 10!
16 | 83 | 2.176-10' | 2.759-10' | 2.949-10' | 3.005-10" | 3.007-10' | 2.991 - 10"
19 | 103 | 2.358-10% | 2.367-10' | 2.593-10* | 2.641-10' | 2.645-10' | 2.710- 10"
23 | 121 | 2.499-10' | 2.530- 10" | 2.746- 10" | 2.814-10' | 2.833-10' | 2.947 - 10*
26 | 145 | 2.965-10' | 2.933-10 | 2.945-10" | 2.973-10' | 2.960- 10" | 2.983- 10"
30 | 162 | 2.663-10' | 2.648-10% | 2.654 - 10! | 2.759 -10* | 2.790- 10! | 2.792 - 10"
34 | 183 | 2.983-10' | 2.902-10" | 2.903-10" | 2.900- 10! | 2.850- 10 | 2.826 - 10*
(c)e=10"*
N [ Ny k=10 k=20 k=40 k=60 k=80 k=100

3 | 18 | 8.804-10* | 8.882-10' | 8.986-10" | 9.150-10* | 9.159-10" | 9.113- 10"
7 | 37 | 7.081-10* | 7.651-10' | 7.921-10" | 8.026-10' | 8.014-10" | 7.921- 10"
10 | 60 | 6.726-10' | 8.104-10" | 9.668-10* | 9.737-10' | 9.639- 10" | 9.608 - 10*
14 | 79 | 7.970-10" | 9.903-10' | 1.165-10% | 1.166-10% | 1.142-10% | 1.145-10?
17 | 101 | 9.326-10" | 1.010-10% | 1.074-10% | 1.055-10% | 1.053 - 10% | 1.072 - 102
21 | 121 | 1.123-10% | 1.117-10% | 1.106-10? | 1.107-10% | 1.071-10% | 1.076 - 102
24 | 141 | 1.058-10% | 1.055-10% | 1.043-10% | 1.033-10% | 9.825-10' | 9.822- 10"
28 | 160 | 9.951-10' | 9.855-10" | 9.974-10' | 9.988-10" | 9.868-10' | 9.903 - 10"
33 | 181 | 8.304-10" | 8.290-10' | 8.592- 10" | 8.635-10" | 8.573-10' | 8.706 - 10"
(d) e =107°
N | Ng k=10 k=20 =40 k=60 k=80 k=100

3 | 18 | 2.706-10% | 2.919-10% | 3.311-10% | 3.365-10% | 3.199 - 10* | 3.198 - 10?
7 | 41 | 2.736-10% | 2.899-10% | 2.965-10% | 2.984-10% | 2.984-10% | 2.952 - 102
10 | 55 | 2.240-10% | 2.510-10% | 2.684-10% | 2.699-10% | 2.698 - 10% | 2.701 - 102
13 | 81 | 3.073-10% | 3.524-10% | 3.603-10% | 3.615-10% | 3.609-10% | 3.617- 102
17 | 99 | 2.696-10% | 2.860-10% | 3.103-10% | 3.115-10% | 3.107-10% | 3.129- 102
21 | 121 | 3.355-10% | 3.347-10% | 3.391-10% | 3.415-10% | 3.396-10% | 3.371-102
24 | 138 | 2.563-10% | 2.950-10% | 3.214-10% | 3.206-10% | 3.147-10% | 3.210-10?
28 | 159 | 2.690-10% | 2.698-10% | 2.935-10% | 2.993-10% | 2.893-10% | 3.020 - 10?
32 | 183 | 2.786-10% | 2.765-10% | 3.206 -10% | 3.324-10% | 3.306-10% | 3.368 - 102

e,k

Table 6.2.: Maximum effectivities 7" (1) = A;’,k(u)/He?\,(u)ng(o,k;z) (see (6.23)) for several
values of k € K and N for (a) ¢ = 1072, (b) ¢ = 1073, (c) ¢ = 1074, and

(d) e = 107°; the maximum is taken over 25 parameter values.
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B Nz N WF (), (W), k €K | A (n),k €K Total
1072 | 68 (112) | 17 (28) 3.71 (7.65) 14.53 (26.95) | 18.25 (34.60)
1072 | 70 (107) | 13 (20) 3.99 (7.43) 17.19 (28.25) | 21.18 (35.67)
1074 | 79 (150) | 14 (25) 4.73 (13.59) 20.28 (44.70) | 25.01 (58.29)
1075 | 121 (174) | 21 (31) 9.19 (17.47) 33.81 (54.08) | 43.01 (71.55)

Table 6.3.: Average computation times in milliseconds for the Online evaluation of
(ui\}k(ﬂ),pf\’,’g(u)), k € K, (assembly and solution of (6.7)) and the error bounds
A;}k(u),k € K, (see (6.22)) for different values of ¢ with a prescribed ac-
curacy of at least 1% (resp., 0.1%) for the reduced basis approximations

(WS (1), T (1)), K € K.

0.1% in the reduced basis approximations. First, we again observe that the reduced basis
error and error bounds are roughly uniform in time (see Fig. 6.5) and decrease rapidly as
Ny increases (see Fig. 6.4). We obtain stable reduced basis approximations whose rapid
convergence is not affected by the penalty parameter, and a posteriori error bounds that
are meaningful and rigorous. Second, using the condition numbers % (¢) as an indicator
for an ill-conditioned system, Algorithm 6 guarantees stability by properly accounting for
the effects of the penalty term: For ¢ = 1072, the sampling process recognizes that the
reduced basis approximation spaces X, Yy do not have to be stabilized to provide accurate
approximations; taking smaller values of € and thus approaching the nonpenalized problem,
an additional enrichment of the reduced basis approximation space for the velocity then
becomes more and more necessary. Third, we see that the error bounds are tight for ¢ = 1072
but become less sharp as we decrease € and our perturbed truth approximation becomes
more accurate. However, effectivities exhibit a similar O(%)—dependence on the penalty

parameter as observed in the stationary case (see §5.3.3) and remain reasonably small for
relatively small values of €. To further quantify this statement, we present in Table 6.2 the
effectivities associated with A;’]k(,u) for different values of k, NV, and €. We note that their
values are fairly constant with k and N and confirm the O(%)—dependence indicated by
Fig. 6.4 and Fig. 6.5. As before, the effects of the penalty parameter on the effectivities are
thus relatively benign and we obtain useful bounds for reasonably small values of ¢.

We close this section by discussing the Online computation times. For comparison, once
the p-independent parts in (2.7) have been formed, direct computation of the truth approx-
imation (u*(u), p** (1)), k € K, (i.e., assembly and solution of (6.6)) requires roughly 23
seconds on a 2.66 GHz Intel Core 2 Duo processor. Again, our rigorous and inexpensive
reduced basis a posteriori error bounds enable us to choose the reduced basis dimension just
large enough to obtain a desired accuracy. Choosing ¢ = 1072, the error bounds A;}k(,u)
are sharp with effectivities of approximately 12 (see Table 6.2(a)) and prescribe a dimen-
sion of Nz = 68 to achieve an accuracy of at least 1% in the reduced basis approximations
(u?vk (u),p;’,k (1)), k € K (see Fig. 6.4). Once the database has been loaded, the Online calcu-
lation of (uf\}k(u),pf\}k(u)), k € K, (i.e., assembly and solution of (6.7)) and Ai}k(,u), k€ K,
for any new value of u € D then takes on average 3.71 and 14.53 milliseconds, respectively,
which is in total roughly 1,200 times faster than direct computation of the truth approxi-
mation. Choosing smaller values for e, the error bounds become more pessimistic and thus
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dictate a larger system dimension at which they guarantee the same order of accuracy. For
e =105, we need Nz = 121 to achieve a prescribed accuracy of at least 1% in the reduced
basis approximations (see Fig. 6.4); the Online calculation of (ug’k(ﬂ),pf\’,k(u)), k € K, and
Af\}k (1), k € K, then takes on average 9.19 and 33.81 milliseconds, respectively, which is in
total roughly 500 times faster than direct computation of the truth approximation. Thus,
even for small penalty parameters e, accurate approximations are guaranteed at significant
Online savings. Detailed computation times for different values of € are given in Table 6.3.

6.9 Concluding Remarks

In this chapter, we present new reduced basis methods for the instationary Stokes equations.

Combining techniques developed in Chapter 2 with current reduced basis approaches
for parabolic problems, we derive new rigorous a posteriori bounds for the errors in the
reduced basis velocity approximations and a POD greedy procedure that properly accounts
for temporal and parametric causality as well as stability. The method provides rapidly
convergent reduced basis approximations that are highly efficient and whose accuracy is
certified by sharp and inexpensive a posteriori error bounds.

An approximation by penalty or regularization again allows for significant Offline savings
at the expense of a less accurate truth approximation. Due to the introduced penalty
term, an additional enrichment of the reduced basis velocity approximation space is not
always necessary to obtain stable approximations; moreover, we obtain a posteriori error
bounds that do not involve the expensive computation of inf-sup stability constants. As in
the stationary case (see Chapter 5), the method provides reduced basis approximations and
meaningful a posteriori error bounds that are computed very easily; nevertheless, drawbacks
such as the disadvantageous dependence of the error bounds on the penalty parameter
remain.

Time integration is achieved through a backward Euler method. Clearly, also other time
integration schemes may be used. Using a Crank—Nicolson method, often preferred in prac-
tice due to its second-order accuracy, we may develop a penalty approach that is very similar
to the one presented in this chapter and which is therefore included in Appendix C; in case
of ¢ = 0, useful reduced basis a posteriori error bounds could not yet been derived and
may therefore be — as well as a posteriori error bounds for the reduced basis pressure
approximations — part of future work.
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Appendix A

Notations

In this section, we collect some basic notation that is used throughout this work.

Vectors and Matrices

The standard sets of numbers are denoted by N, Ng = NU {0}, and R. Let n,m € N. For a
vector € R", || = /2 -  denotes the Euclidean norm. For a matrix A = (4;;) € R™*",
det(A) refers to the determinant and o™ (A), c™"(A) to the maximum and minimum

singular values, respectively. The matrix norms || - ||2, || - |1, and || - || are defined as
m n
[Az]
|All2 = sup =" (A), ||A]L1 = max Z |Aijl,  ||Allcc = max ZAij;
zERP |:C| Jj=1,...,n ] zzl,...,mjzl

here and throughout this thesis, we suppress the obvious requirement of nonzero elements
in the denominators for clarity of exposition. Note that in particular ||Al2 < /|| A1 ]| A|lco
holds true. For a nonsingular matrix, we also consider the condition number x(A),

) = JALalA~ = T

Functions

Let @ C R% d € N, be a bounded domain. Then, its boundary is denoted by I' = 9Q and
Q = QUT refers to the closure of 2. For a scalar function p : Q — R, 68—;:_ denotes the partial
derivative with respect to the variable x;, i = 1,...,d. The gradient, normal derivative, and
Laplacian are then given by

d 2
VP:<6P> ’ @EVP‘”, Ap = Op
=1

0x; on dx;i0x;’
respectively, where n denotes the unit outward normal to I'; here and throughout this thesis,
repeated indices imply summation. For a vector function u = (uq,...,uq) : Q@ — R?, partial

derivatives are defined componentwise, i.e.,

ou 8’U,j d . ou an d .
= —1,....d, 4=(2Y Au = (Auj)d
Oz (3% )j:l b on ( on >j:1 ’ u = (Ayy)jog,
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122 A NOTATIONS

and we further consider the divergence operator

_Ouy
= O

div(u) =V -

In this work, Q = Q(p) typically refers to a domain whose exact geometric configuration is
specified by a parameter ; € R", n € N; its boundary is then denoted by T' = 8Q with unit
outward normal 1. According to the above notations, Vv, 2 35, and A refer to the gradient,

normal derivative, and Laplace operator over (2,

~ ~\ d ~ 5 _ 2>
Vﬁz(6p> L P _Gpn Ap= 2P

o (9u;\° C e S

— = At = (Auy)5_ SU =

on ( on. > o u ( u])]_lv V-u 85\7;@‘7
for scalar and vector functions p: Q — R and @ = (@, ..., ) : Q — R%.

Function Spaces

The space of continuous functions on Q is given by C(Q); for j € N, C(Q) consists of
all functions that are j-times continuously differentiable on Q. We denote by L2(f) the
standard Lebesgue spaces of square integrable functions over Q, and H'(Q) = {v € L*(Q) |
Vou € (L?(Q))?} defines the associated Sobolev space of first order; for details on Sobolev
spaces, we refer the reader to [1].

For a Hilbert space V, the associated inner product and norm are denoted by (-, )y and
|- |lv =/ (-, -)v, respectively. A second norm ||| on V is called equivalent to || - ||y if there
exist constants ¢, C' > 0 such that

cl-llv <I-IF<Ci-lv

The dual space of V is given by V' and (-,-) = (-, -)yrxy denotes by default the associated
dual pairing. For an element f € V', we consider the dual norm

f
17l = sup T

vev [[vllv
For a bounded linear operator B : V. — V', ker(B) and im(B) refer to its kernel and range,
respectively,

ker(By={veV |Bv=0}, im(B)={feV'|IveV:Bv=Ff}

moreover, ker(B)t = {v € V | (v,v0)y = 0,
(-

V vy € ker(B)} denotes the orthogonal
complement with respect to the inner product (-, -)

V-

)



Appendix B

Supplementary Comments

In this section, we provide some additional comments on arguments from functional analysis
used in this thesis.

On the Reduced Basis System (2.14)

We here comment on the steps outlined in §2.3.2 in a little more detail. To this end, let
be any parameter in D.

We first show that the system (2.15), (2.16) is solvable if and only if gn(p) belongs to the
range of the operator By (u). It clearly follows from (2.16) that gn(p) € im(By(u)) is a
necessary condition for (2.15), (2.16) to be solvable. Furthermore, if we assume that gy (u) €
im(By(u)), we can without loss of generality find an element ux (1) € ker(By(u))* such
that By (p)up(p) = gy (@) in Y. Due to (2.8) and (2.10), it then follows from the classical
Lax-Milgram lemma (see, e.g., [89]) that there exists a unique solution uQ; (1) € ker(By(x))
such that

a(u (1), vn; ) = f(ons ) — aluy (@), ons ), ¥ on € ker(Bn(p)). (B.1)

We now define uy (1) = ul (1) +up (1) € Xn. Then, upy(p) satisfies (2.16) by construction,
and it follows from (B.1) that fy(u) — An(p)un (i) belongs to the annihilator

ker(By (1)) = { f € Xy | Flon) =0, V vy € ker(Bn (1)) }.

As Xy is a discrete space, ker(By(u))° corresponds to the range of the operator By (u)®

(see, e.g., [13, §I1.1, Proposition 1.2|); thus, we have fy(u) — An(p)un(p) € im(By(u)?)
and there exists py(¢) € Y such that (2.15) is satisfied.

It remains to show that the solution uyx(u) € Xy is unique. For this purpose, let
(un(p),pn(p)) € Xy x Yy denote a second solution to (2.15), (2.16). It then follows
from (2.15) that

a(un () —un(p),on;p) =0, Vo € ker(By(p)).

Moreover, (2.16) provides that un(p) — an(p) € ker(By(p)); inserting this above yields
lun () — an ()| x,, = 0 and we obtain the desired result.
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On the Residual Dual Norm (2.34)

We here comment on the dual norm of the combined residual ry(-; 1) given in (2.34). Let
1t be any parameter in D. As also used in §2.6, the Riesz representation theorem provides
unique elements ék (1) € X and é% (i) € Y such that

(ex(n),v)x =ry(vip), YveX, ((w),qy =r¥(ap), Yqey, (B.2)
for the residuals defined in (2.32) and (2.33); in particular, the respective dual norms can
then be represented as

Iy Gl = len(lixs Ik G m)llyr = 1€k () lly- (B.3)

Choosing now éy(u) = (é4(n), é% (1)) € Z, we obtain from (B.2) that

(en(p), (v,9))z = (en(1),v)x + (ex (1), @)y
= (s ) + 13 (g p) = rv((v,@); 1), V¥ (v.q) € Z,

and thus éx(p) € Z defines the Riesz representer associated with the combined residual
rn(;p) € Z'. Consequently,

lrn (s )llze = llen(wllz = \/Hé}v(u)lli +IEX Wl

and (2.34) follows from (B.3).



Appendix C

Re: Chapter 6 — A Crank—Nicolson Method

For time-integration, we may also employ a Crank—Nicolson method that is often used in
practice due to its second-order accuracy (see, e.g., [27, 42, 89, 102]). We here present the
corresponding reduced basis methodology for the perturbed problem.

General Problem Statement

Problem Formulation

We assume the setting introduced in §6.2.1. In addition, for a given 6 € [0, 1], we now
denote f§ (s p) = 0f*(5p) + (1 - )f’“ (5 ) and gg (-5 ) = 6g" () 4 (1= 0)g" " (s ) for
all k& € K; accordingly, we also set vg =60vF + (1 Q)Uk_l and q =0¢" + (1 — 0)¢g" ! for
finite sequences (v*)rex € Xe and (¢F)rex C Ye.

Using a Crank—Nicolson method, our “exact” problem now reads as follows: For € > 0 and
any given y € D, we find uS* (1) € Xe and pS*(n) € Ye, k € Ko, such that uS (1) = 0 and

ap m(ug® () — ug* (), v )

+a(uly (1), vi ) + b(v, pJ (s 1) = fi(vsp), Vv € Xe, k€K,
b(us™ (1), ¢ 1) — e c(p™ (1), ¢ ) = g% (q; 1), ¥ q € Yo, k € Ky,

PN
(C.1)

where 6 = % Again, as the bilinear form &m(-, ) + fa(-, -5 1) is coercive on X, for any
i € D from (6.2) and (2.3), the problem (C.1) is uniquely solvable for (uS™(u), pe* (1)),
k € Ky, as a saddle point problem according to §4.2.1.

Truth Approximation

Assuming the setting introduced in §6.2.2, our high-fidelity “truth” discretization for (C.1)
now reads as follows: For € > 0 and any given p € D, we find u®*(u) € X and p*F(u) € Y,
k € Ko, such that u*°(u) = 0 and

ap m(u* () — w7 (), v )
+ a(ug®(u),v; ) + b(v, py " (w); ) = ff (), Ve X, keK,

b(usF (1), g3 1) — e c(p™F (1), 43 1) = g% (g; Vgev, keK (©2)
(™" (), qs ) —ec(P™ (1), ;1) = g (q; 1), YqeY, kekKo,
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126 C RE: CHAPTER 6 — A CRANK-NICOLSON METHOD

where 0 = % Analogous to the exact problem, the problem (C.2) is uniquely solvable for
(uF (), p** (1)), k € Ko, according to §4.2.2. The system can again be equivalently written
in operator notation,
M) _ us,kfl(
At

) A s () + B(u)! p5* () = fEG) i X', k€K,
B(p)u*(p) —e C(w) p™* () = ¢"(n) inY’, k € K,

where fF(u) = fF(;p)|x € X' for all k € K.

Reduced Basis Approximation

Suppose that we are given a set of nested, low-dimensional reduced basis approximation
subspaces Xy C Xy11 C X and Yy C Yni1 C Y, N € Npax = {1,..., Njpax}, then the
reduced basis approximation is defined as the Galerkin projection with respect to the truth
problem (C.2) onto these low-dimensional subspaces: For ¢ > 0 and any given p € D, we
find u?vk(u) € Xy and pf\}k(u) € Yn, k € Ky, such that ui’,o(u) =0 and

k k—1
el () — i ) ow )

+ a(uiyy (1), vns ) + bon, 05 ()i 1) = ff (onip), Yon € X, k€K, ©.3)

b(uF (1), g i) — e e (), an; 1) = g*(ans 1), Y an € Y, k € Ko,

|—=

. The problem is uniquely solvable for (uf k(,u) Py (1)), k € Ko, for any choice
see §4.3.2). Written in operator notation, it also reads

where 6 =
of Xn,Yn

A~

M) (5 ) — o5 )

+ An () uify(w) + By (1) bRy (1) = fhp(p) in Xiv, k€K,

Noael o o (C.4)
By(p)u3 () — e On() 3T (1) = gk (n)  in Y, k € Ko,

where An(u), By(p), By(p)t, On(n), My(u), and gh(u) are defined as in §6.3 and
f]’ir,g(,u) = (i p)|xy € XYy for all k € K.

A Posteriori Error Estimation

We now develop upper bounds for the errors in our reduced basis approximations that
are rigorous, sharp, and computationally efficient. As before, the errors shall be measured
relative to the respective truth approximations.

For p € D, we consider the errors

efr(1) = (ex®(1)kex, where ei® () = u*(u) — uyf (1) € X, k € Ko,
R (1) = (X (1) rex, where R (1) = p™* (1) — p (1) € Y, k € Ky, (C.5)
exv (1) = (e (1) rex, where e (1) = (el (), ek (1)) € Z, k € Ko,
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in the reduced basis approximations (u?vk(u),pi’,k(u)),k € Ky, with respect to the truth

solution (u*(u), p>* (1)), k € Ko; we note that in particular 67\}0(/1) = 0 from our initial
conditions. The error in the reduced basis approximation shall then be measured in the
“spatio-temporal” energy norm

1/2
(v, @) jexlle20m:2) = <||’U'“H2 +At2‘ve||x,u+5”qe”}/u> : (C.6)
7j=1

where (v7,¢7)jex C Z, k € K.

To formulate our reduced basis a posteriori error bounds, we again need several ingredi-
ents: We rely on (Online-)efficient lower (and upper) bounds (4.29) to the truth coercivity
constants (2.10) and (4. 12) as well as on the residuals associated with the reduced basis

approximation (uN (), Py (), k € Ko,

e,k _uak 1
P ) = ) — M I U gy ) - B i () € X7, ()
(1) = 95 () = Bu) uyip () + e C(w) py(m) €Y', (C8)

where g (1) = ghi(-;p)|x € X' for all k € K and p € D.
We can now state the following result.

Proposition C.0.1. For any given u € D, N € Nyax, k € K, and otB (), aLB(u) satisfying
(4.29), we define

j 1/2
; HX/ [EcAGIIE=
N At ’ . .
( vy e ) ©9)

Then, A?\’,k(u) represents an upper bound for the error €% (n) measured in the “spatio-
temporal” energy norm (C.6),

e (Wlle20,2) < AR (1), Yk €K, €D, N € Nyay. (C.10)

Proof. Let p be any parameter in D, N € Ny, and k € K. For clarity of exposition, we
suppress the argument y in this proof.
Take any 1 < j < k. From (C.7), (C.8), and (C.2), the errors satisfy the equations

Aitm(eq](;j — et )+ a(eqf\}]g, v) + b(v, eNe) = 7‘]\’,]9(1)), VoveX,
b(eNy: @) — £ c(eRlg, q) = 13(q), V€Y.

Setting here v = e N 9, qg=¢€k N, 9 ' and subtracting the second from the first equation, we obtain

9, 9, 1 7‘ 9,
ﬁ m(elfvj €Nj 61&]9) + lley’ HXu +ellel H%/u = TNJ0<61\}J9) - rNe(eggvje)

<||7“ ollxllenllx + Irlly llefZglly-  (C.11)
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On the right-hand side, we may now apply (2.10), (4.12), and Young’s inequality such that

9. 9. 1 7‘
Ait m(euNj eNj euNje) + He HXM +e HeNe

H HX H Zolly

V. —|leWllxu + o

k% [
a || ||X,u EQ ” HY,M;

g ug-1 : Il Iraal3
Zimley’ — ey’ en) + llenyllk e eyl < + :

||ty llv.s

(VAN
N | —

rearranging terms then yields

Qg 5ac

As in particular 6 = %, the mass term on the left-hand side directly reads

! PR L1 N 1 [ O
Az e I = R 00) + ekl + e ekl < =+ =220, (Ca12)
and the statement follows from applying the sum Z] 1 eN =0, and (4.29). O

Numerical Results

We now apply the developed reduced basis methodology to the model problem described in
§6.7. We set T' = 1 and consider a constant time step size At corresponding to K = 100 time
levels. The truth discretization is based on a fine mesh with a total of AV = 72,076 velocity
and pressure degrees of freedom. In this section, all numerical results are attained using
the open source software rb00Omit [65], an implementation of the reduced basis framework
within the C-++ parallel finite element library 1ibMesh [62].

To build our low-dimensional reduced basis approximation spaces Xy, Yn, N € Npax,
we again apply the POD greedy procedure described in Algorithm 6 (see §6.6). The
sampling process is based on an exhaustive random sample ¥ C D of size |X| = 4,900,

AN = 2, 0f, = 103, and the relative reduced basis a posteriori error bound Ay (u) =

A )/ Wi () jexlle0,x:2) (see (C.6), (C.9)).

Using a Crank—Nicolson method, numerical results illustrate the same effects as observed
from a backward Euler method; we therefore present the following data without further
comments at this point and refer the reader to §6.8 and §6.9 for thelr evaluation.

Computation times for the reduced basis approximations (uy (), Py F(u),k € K, and
associated a posteriori error bounds A;’, (1), k € K, are given in Table C.1; for comparison,
once the pu-independent parts in (2.7) have been formed, direct computation of the truth ap-
proximation (u* (i), p>*(u)), k € K, (i.e., assembly and solution of (C.2)) requires roughly
23 seconds on a 2.66 GHz Intel Core 2 Duo processor.
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Figure C.1.: Maximum error [[ef;(¢)|l2(0,k;2) (see (C.5), (C.6)) and maximum error bound

A‘R’,K(,u) (see (C.9)) normalized with respect to [|(u=7 (), p*7 (1)) jexlle2(0,x:2)
shown as functions of Nz for different values of ¢; the maximum is taken over
25 parameter values.

€ Nz N WF (), " (), k € K | AYF (), k €K Total
10-2 | 68 (116) | 17 (29) 3.71 (8.11) 14.55 (28.39) | 18.26 (36.50)
1072 | 65 (124) | 12 (22) 3.60 (9.46) 15.64 (34.74) | 19.24 (44.20)
10-* | 904 (146) | 15 (25) 6.30 (13.03) 25.06 (43.07) | 31.37 (56.10)
1075 | 121 (202) | 21 (33) 9.19 (26.62) 33.94 (69.19) | 43.13 (95.81)

Table C.1.: Average computation times in milliseconds for the Online evaluation of
(ui\}k(u),p;’,k(u)), k € K, (assembly and solution of (C.3)) and the error bounds

A}s\}k(u),k € K, (see (C.9)) for different values of ¢ with a prescribed ac-
curacy of at least 1% (resp., 0.1%) for the reduced basis approximations

(W (1), 03 (1)), k € K.
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Figure C.2.: Maximum error [|e (1)l 2(0,1;2) (see (C.5), (C.6)) and maximum error bound
Af\}k(u) (see (C.9)) normalized with respect to ||(Ua’j(,u),pg’j(/J,))jeK”gQ(O,k;Z)
shown as functions of k € K for several values of N for (a) ¢ = 1072, (b) ¢ =
1073, (c) e = 107, and (d) € = 10~?; the maximum is taken over 25 parameter
values.
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(a) e =102

N | Ng k=10 k=20 k=40 k=60 k=80 k=100
5 | 20 | 1.131-10% | 1.211-10' | 1.259-10* | 1.268-10' | 1.267-10' | 1.252- 10"
10 | 40 | 1.115-10% | 1.111-10' | 1.133-10' | 1.131-10% | 1.126-10" | 1.128- 10!
15 | 60 | 1.123-10' | 1.168-10' | 1.247-10' | 1.253-10" | 1.250-10" | 1.248- 10!
20 | 80 | 1.025-10' | 1.056-10% | 1.152-10' | 1.193-10* | 1.186-10' | 1.180 - 10*
25 | 100 | 1.260-10' | 1.224-10" | 1.154-10% | 1.160-10' | 1.162-10' | 1.149- 10"
30 | 120 | 1.135-10' | 1.175-10" | 1.193-10' | 1.260-10' | 1.232-10' | 1.215-10*
35 | 140 | 1.139-10' | 1.193-10% | 1.248-10' | 1.274-10* | 1.283-10' | 1.294 - 10"
40 | 160 | 1.135-10' | 1.133-10 | 1.210-10% | 1.261-10' | 1.259-10' | 1.244 - 10*
45 | 180 | 1.137-10' | 1.145-10 | 1.150-10% | 1.190-10' | 1.203-10' | 1.224-10*
(b)y e =1073
N [ Ny k=10 k=20 k=40 k=60 k=80 k=100
3 | 16 | 2.432-10' | 3.144-10' | 3.393-10' | 3.479-10" | 3.442-10' | 3.365- 10!
7 | 41 | 3.403-10% | 3.606 - 10' | 3.809-10* | 4.015-10' | 3.835-10' | 3.970- 10"
11 | 57 | 2.316-10" | 2.354-10' | 2.715-10' | 2.868-10" | 2.881-10' | 2.810- 10!
15 | 80 | 2.243-10' | 2.583-10' | 3.045-10' | 3.177-10" | 3.209-10' | 3.186 - 10!
18 | 104 | 2.484-10% | 2.543-10' | 2.758 - 10* | 2.794-10' | 2.741-10* | 2.816- 10"
22 | 124 | 2.409-10' | 2.414-10" | 2.538-10" | 2.791-10' | 2.730-10' | 2.703 - 10*
26 | 140 | 2.526-10' | 2.538-10" | 2.589-10' | 2.587-10' | 2.542-10' | 2.591 - 10*
29 | 161 | 2.392-10' | 2.412-10% | 2.530- 10! | 2.562-10* | 2.548- 10! | 2.614 - 10*
33 | 184 | 2.574-10' | 2.580- 10" | 2.696- 10" | 2.790- 10! | 2.741-10' | 2.727 - 10*
(c)e=10"*
N [ Ny k=10 k=20 k=40 k=60 k=80 k=100
2 | 19 | 1.112-10% | 1.250-10% | 1.226-10% | 1.280-10% | 1.300-10% | 1.273 - 102
7 | 40 | 9.345-10" | 9.363-10' | 1.176-10% | 1.191-10% | 1.167- 107 | 1.123-10?
11 | 63 | 7.780-10' | 7.809-10" | 8.898-10" | 8.997-10' | 9.095- 10" | 9.200 - 10*
13 | 84 | 9.159-10% | 9.247-10' | 9.431-10" | 9.236-10* | 9.097-10" | 9.132- 10"
16 | 98 | 7.357-10 | 7.571-10' | 1.034-10% | 1.074-10% | 1.067-10% | 1.044 - 102
21 | 120 | 6.504-10* | 7.179-10' | 8.352-10" | 8.453-10" | 8.345-10' | 8.272- 10"
24 | 138 | 6.587-10' | 6.658 10" | 7.325-10' | 7.924-10" | 8.110-10' | 8.037 - 10"
28 | 161 | 6.715-10' | 6.829-10" | 7.325-10' | 8.367-10" | 8.448-10' | 8.577-10"
32 | 181 | 7.303-10" | 7.364-10' | 7.573-10" | 8.103-10" | 8.291-10' | 8.372- 10"
(d) e =107°

N | Ng k=10 k=20 k=40 k=60 k=80 k=100
2 | 19 | 3.584-10% | 4.002-10% | 3.782-10% | 3.938-10% | 4.090 - 10* | 4.029 - 10
7 | 37 | 2.557-10% | 3.281-10% | 3.393-10% | 3.369-10% | 3.348-10% | 3.335-102
10 | 62 | 2.730-10% | 2.891-10% | 3.212-10% | 3.096 - 10 | 3.087 - 10% | 3.165 - 10°
13 | 81 | 2.729-10% | 3.452-10% | 3.700-10% | 3.714-10% | 3.709-10% | 3.730- 102
16 | 102 | 2.616-10% | 3.130-10% | 3.189-10% | 3.135-10% | 3.124-10% | 3.202 - 102
21 | 121 | 2.092-10% | 2.249-10% | 2.791-10% | 2.969-10% | 2.976-10° | 3.033 - 10?
23 | 141 | 2.572-10% | 2.785-10% | 3.404-10% | 3.487-10% | 3.485-10% | 3.466 - 10*
26 | 158 | 2.168 107 | 2.240-10% | 2.477-10% | 2.531-10% | 2.594-10% | 2.657 - 102
31 | 181 | 2.479-10% | 2.476-10% | 2.641-10% | 2.757-10% | 2.739-10% | 2.951 - 10?

e,k

Table C.2.: Maximum effectivities " (1) = A?\’[k(u)/||€§\](u)||Z2(O,k;Z) (see (C.10)) for several
values of k € K and N for (a) ¢ = 1072, (b) ¢ = 1073, (c) ¢ = 1074, and

(d) e = 107°; the maximum is taken over 25 parameter values.
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