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1 | INTRODUCTION
This article is devoted to the space-time approximation of the following semilinear parabolic stochastic PDEs (SPDEs)
dX(t) = [AX()) + f(x, X(@)]dt +dW(t), t € (0, T], x €A, (1)

with initial value X(0) = X, and Dirichlet boundary conditions or Robin boundary conditions. In (1), A is a bounded
domain of R¢ (d € {1, 2, 3}) with smooth boundary or is a convex polygon. T > 0 is a fixed final time. The linear
operator A is given by

d d
=V (0002 -Vl
A=) ™ (ql,(x) ax,> ;qxx) ot )

ij=1
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where g;;, g; € L*(A), and g; ; satisfy the following ellipticity condition:

d
Y qij(0&&; > clé?, x € A, ©)

ij=1

where ¢ > 0is a uniform constant. Precise conditions on the nonlinear fwill be given in the next section. Let us introduce
the Nemytskij operator F : L?>(A) — L*(A) associated to fin (1), defined by

Fu)(x) = f(x,u(x)), x € A, u e L*(A). 4)

We denote by (Q, F,P) a probability space with a filtration (F;)cj0,;jy C F that fulfills the usual conditions; see, for
example, Prévot and Réckner.! Pefinition 2111 The noise term W(t) in (1) is assumed to be a Q-Wiener process defined on
the filtered probability space (Q, F, P, {F;}ie(0,1)), With covariance operator Q : L*(A) — L?*(A), which is assumed to
be linear, self-adjoint, and positive definite. It is well-known (see, e.g., Prévot and Riockner!) that the noise W(t) can be
represented as follows:

W(t,x) = Y \/qe@pi), (5)
ieNd

where (q;, €;);cne are the eigenvalues and eigenfunctions of the covariance operator Q and (f;);cne are independent and
identically distributed standard Brownian motions. It is well-known that the linear operator A generates an analytic
semi-group S(t) =: e, t > 0; see, for example, previous studies.!* SPDEs of type (1) are used to model many real
world phenomena such as convection-reaction-diffusion processes. Since explicit solutions of many SPDEs are usually
unknown, numerical approaches are good alternatives to provide their realistic approximations. Having a numerical
approximation in hand, one main question is whether it converges toward the mild solution or not. Another interesting
information is to know the rate with which it converges to the true solution. There are mainly two types of convergence:
namely, strong convergence and weak convergence. Our interest here is on strong convergence. There are numerous
numerical methods designed to approximate (1) with linear self-adjoint operator; see, for example, previous studies.>8 To
classify a numerical method, one also takes in consideration the rate of convergence. In Jentzen and Kloeden,® an expo-
nential Euler scheme achieving higher convergence order by exploiting the linear functional of the noise was introduced
for semilinear SPDEs driven by space-time white noise. However, assumptions made in Jentzen and Kloeden® to achieve
higher convergence order are too restrictive and exclude many nonlinear operators such as F(v) = 1-v/1+v}, vE H :=
L?(A); see the introduction of Jentzen et al.” for more details. In Jentzen et al.,” a modified version of the abovementioned
exponential Euler scheme which achieves higher convergence order under more relaxed conditions on F was introduced.
In Wang and Ruisheng,’ an accelerated exponential integrator was investigated and proved to achieve convergence order
1 for trace class noise under more relaxed assumptions than in Jentzen et al.” Note that the works in other studies®”° are
only for stochastic diffusion-reaction equations and heavily use the fact that the linear operator A is self-adjoint. Also,
such schemes are numerically implementable only if the linear operator is self-adjoint. Here, we are interested in the case
of stochastic convection-reaction-diffusion equations, which are more realistic and play a key role in subsurface pro-
cesses. For such SPDEs, we are interested on building alternative stable numerical schemes achieving higher convergence
order. Recently in Lord and Tambue,'®!! some exponential integrators and implicit schemes achieving convergence order
1 in time were introduced for stochastic convection-reaction-diffusion equations. The idea behind such schemes consists
of keeping the convection term in the nonlinear part F. As a consequence, these schemes may lose their stability if the
velocity field is very high. Moreover, the convergence results in Lord and Tambue!®!! exclude the space-time white noise
case. Here, we propose novel numerical schemes for stochastic convection-diffusion-reaction equations with general
noise (including space-time white noise), which achieve higher convergence order. The idea behind our novel numeri-
cal schemes consists of splitting the semi-group appearing in the noise component in two semi-groups, one semi-group
generated by the self adjoint part, and another semi-group generated by the advection part (see Section 2 for details). For
the convergence proofs of our numerical schemes toward the mild solution, one key argument consists of using an argu-
ment based on Miyadera-Voigt perturbation theorem.? Chapter IIL, Corollary 316 T addition, we use relaxed conditions on the
nonlinear function F than the ones used in Lord and Tambue!®!! and in the literature for stochastic reaction diffusion
equations.

The rest of this paper is structured as follows. In Section 2, the well posedness and the numerical schemes are intro-
duced. In Section 3, we prove the strong convergence of our fully discrete schemes toward the mild solution. In Section 4,
we provide some numerical experiments to illustrate our results.
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2 | MATHEMATICAL SETTINGS AND NUMERICAL SCHEMES

2.1 | Notations and main assumptions

We denote by (., .) the inner product in the Hilbert space H = L?(A,R) =: L*(A). We denote by ||.|| the norm associated
to the inner product (., .). For all p > 2, LP(Q, H) stands for the Banach space of all equivalence classes of p integrable
H-valued random variables. Let £(H) be the space of bounded linear mappings on H endowed with the usual operator
norm ||.||zz. The space of Hilbert-Schmidt operators from H to H is denoted by L,(H) := HS(H) and is equipped

with the norm ||| i= 2||lei||2, l € Ly(H), where (e)2, is an orthonormal basis of H. Let E‘Z’ be the space of
i=1

Hilbert-Schmidt operator from Qi (H)to H.For an Eg—valued predictable stochastic process ¢ : [0, T]XQ — £g such that

2
Ly(H)

t

JEIDOQ R s <o, t (0.7

0

the following relation called Itd isometry holds:!*

t t

t
E| / PSAWS)I* = / Ellp(s)lI7ds = / Ell¢(s)Q: |12, ds. t & [0, T], (6)
0

0 0

For the seek of the convergence analysis of our numerical schemes, we make the following assumptions.

Assumption 2.1. The initial data X, : Q — H is assumed to be measurable and X, € L? <Q D <(—A)§ ) ) 0 <
B <2,pe€ (24}
We assume the covariance operator Q to satisfy the following estimate:

||(—A)%Q%||£2(H> < oo. 7

The nonlinear function F is assumed to be differentiable, and there exist C > Oand y € (%, 1) such that

IE @pll < Clvl. ||A)" (F@ = Fo)|,, < Clu=vi, wve .

As a consequence, F satisfies the following Lipschitz condition:
IF@) = FMI < Cllu=vlI, [[F@)|l < CA + |lul), u,veH.

Remark 1. Let A; and A, be, respectively, the self-adjoint and the nonself-adjoint parts of A. Using the equivalence of
norms (see, e.g., Fujita and Suzuki and Larsson®'? or Lions'> @), ||[(=A)V|| = ||(=A)"V| forally € [-1, 1] and
v € D((—A)"), it follows that (7) remains true if A is replaced by A;. The following equivalence of norms holds:

(=A)2v]| & (=AY, ¥ € [-1,1], v € D((-A)?).

Proposition 1. Under the hypothesis that the function fin (1) is differentiable and there exists a constant C > 0 such
that

If'@zx) - '@y <Clx—yl, x,y €R, z€A, (8)

the Nemystkii operator F satisfies the desired properties in Assumption 2.1. Note the the derivation in (8) is respect to that
second variable.
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Proof. 'We only prove that ”(—A)"’ (F’(u) - F’(v)) ”[:(H) < Cllu = ||, u,v € H, since proofs of other estimates are

similar. The derivative of F is given by
F W@ = '@ u@)v@), z€A, u,veH.

Hence, for w € H, from the definition of the norm ||.||1s ), using (8), Holder's inequality, and the fact that A is
bounded, it follows that

| (F'(w) — F'(v)) WIIL1<A,R>=/|((F’(u)—F’(V)) w) (x)|dx=/If’(x,u(X))—f’(x,V(x))IIW(x)Idx
A A

< [ tuew —veollweoias < cf [ fue - | [ woopas
A A A
= Cllu —vll[[wl|.
Using Holder's inequality, the Sobolev embedding D (A™") < L*(A,R) for n > d/4 yields

“A—" (F'(w) - F'(v)) w” = sup

(A7 (F'(w) - F'(v)) w, w1>’ = sup

((F'@) = F'm)) w, (4" "wy )|

[lwy[|=1 [lwy]|<1
<[ (Fw-roepw], s @l 10)
< K1H (F'(w) - F'()) WH sup [JAT(AY)"wy .

LHAR) <1
Using (9) and Tambue and Ngnotchouye,!> Lemma 3.1 jt follows from (10) that

la™" (F'w) = F'w)) w]| < Cllu=villiwl sup iyl < flu = viliwi.

[lw, <1

Therefore,

”(—A)—'? (Ff(u) _F’(v))“w_l) <Cllu=v|, u,ve H. .

Theorem 1 (Prévdt and Rickner and Prato and Zabczyk*). Under Assumption 2.1, the SPDE (1) has a unique mild
solution X : [0, T] X Q — H, satisfying

t

t
X)) =SHXo + /S(t — S)F(X(s))ds + /S(t —8)dW(s), P—a.s. (11)
0

0

Moreover, the following hold:

IXOlle@ry £ C, IFX ()o@ £ C, t€[0,T]. (12)

2.2 | Fully discrete schemes and main results

Let 7, be a set of disjoint intervals of A (for d = 1), a triangulation of A (for d = 2), or a set of tetrahedra (for d = 3)
satisfying the standard regularity assumptions (see Fujita and Suzuki®). Let V}, C V denotes the space of continuous
functions that are piecewise linear over the triangulation 7. To discretize in space, we introduce two projections. Our
first projection operator Py, is the L*(A) projection onto V}, defined for u € L*(A) by

(Pru, y) ={uU, ), ¥ € Vy.
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Then A;, : Vi, — Vj is the discrete analog of A defined by

(Anp, x) =al@, 1), . x €V, (13)

where a(., .) is the corresponding bilinear form associated to the operator A. We denote by S, the semi-group generated by
Ay. The second projection Py, N € N is the projection onto a finite number of spectral modes e;" defined for u € L3(A) by

Pyu = Z(ei,u)ei, where Iy = {1,2, ... ,N}d.

i€ely
The semi-discrete version of the problem (1) consists of finding Xj,(t) = Xj,(., t) € Vj, such that for t € [0, T,
dX, = (ApXy, + PLF(Xy))dt + P, PnydW, Xn(0) = PpXp. (14)

The mild solution of (14) is given by

t t

Xn(t) = Sp(H)Xn(0) + /Sh(t — S)F(Xy(s))ds + /Sh(t — S)P,PndW. (15)
0 0

Let S;(t) =: e** the semi-group generated by A; and S,(f) =: e%' the semi-group generated by A4,. Let Ay, and Ay, be
the semi-discrete versions of A; and A,, respectively, defined as in (13). We denote by Sy, () and S, (t) the semi-groups
generated A;, and Ay, respectively. The semi-groups S1(t), S2(t), Sin(f), and Sy, (¢) satisfy the smoothing properties of
Mukam and Tambue!® Proposition 22. gee a]so Fujita and Suzuki and Larsson.>? We introduce the following stochastic
convolutions:

) ) [79%)
Oy 1= [ Siltws = SPAPXAWS. O = [ Sltms =)W, O} = S (@0PuPy [ Si(tcs = 9aW(s). 16)
by Ly I

To build our numerical schemes, we use the following approximation of the noise: O}, ~ O;,’,;N . To build our first

numerical scheme, we use the approximation F(X"(s)) ~ F(X"(ty)),fors € [tm, tm+1). This yields the following scheme,
called accelerated SETD1 (ASETD1): Xé’ = P, X, and recursively by

[m tm

X" = S(ADPp X1 + / Sh(tm — )PRF(X"_)ds + Syn(ADP,Py / Si(tm — $)AW(s), m > 1. (17)

t t

m—1 m—1

Note that the numerical method (17) can be written in the following form, efficient for simulation:

Xh =X+ Atgi(AtAR) (ARX!_ + PiFXE D) + 0N m > 1, (18)
where the linear operator ¢; is given by (21). To obtain our second numerical scheme, we use the approximation
etn=94 P (X (5)) ~ eA4n P, F(X™(ty_1)) for s € [tm_1, tw). This yields the following scheme, called accelerated SETDO
(ASETDO) Y} = Pp.Xo.

tm tm

Y = Sp(ADP, Yoy + / Sw(ADPRF(Y"_)ds + Sy (AL)P,Py / S1(tm — $)AW(s), m > 1. (19)

[m—l [m—l

"Eigenfunctions of the operator A, in our case.
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The numerical method (19) can be written in the following equivalent form, efficient for simulation:

YR = go(AtA) (XE_ + AtF(Y! ) + O, m> 1. (20)

m—1°
The linear operators ¢, and ¢, are given, respectively, by

At

@o(AtAy) 1= A @(AtAy) = Ait / A9y, (21)
0

Note that ASETD1 and ASETDO are the analog schemes in Lord and Tambue!® that we are improving their stability in
this paper.
The following theorem is the main result of this paper.

Theorem 2 (Main results). Let X(t,,) be the mild solution given by (11) and &" the numerical approximation (with
&h = X for ASETDI and &, = Y!. for ASETDO). If Assumption 2.1 is fulfilled, the following strong convergence estimate
holds:

—Lye
2 .
1X(tm) = ERNl2rn < C |WP€+ inf 4 + Apminmeb
JjENN\Iy
where f is given in Assumption 2.1 and ¢ € (0, f) is any positive number, small enough.
Remark 2. Remember that as in Lord and Tambue,'° to simulate our accelerated schemes, the eigenfunctions of the
linear operator A should be the same as that of the covariance operator Q *, if not, the projection of the eigenfunctions

of Q onto the eigenfunction of A should be done. This is indeed the drawback of the accelerated schemes as in general
the projection is costly.

3 | PROOF OF THE MAIN RESULTS

The proofs of the main results need some preliminaries results.

3.1 | Preparatory results
Lemmal. Let0 < p < 1andu € H. Then the following sharp integral estimates hold:

t t

/II(—A)’E’S(tz = DI} gpdr < Clt — 1), ||(—A)"/S(t2 —Pudr|| < Ct, — 1) llull, 0<t < < T.
L

1 L
Proof. The proof of the first estimate can be found in Mukam and Tambue.!”> Lémma 2.1 The proof of the second estimate

is similar to Kruse and Larsson,!® kemma 3.2(¥) gince this is general and does not use the fact that A is self-adjoint. [

Lemma 2. The following sharp time and space regularities hold:

in(12 s
IX(t2) = XD r a1y < CEr — fl)mm<2’2>, [(=A): X)) |eey £ C, 0t 6L LT, p € {2,4}. (22)

. 1
Proof. Firstofall, as in Lord and Tambue,'® 1emma 2.7 it holds that || X(t,) — X (t1)||e@.10) < C(t2 — tl)mm(ﬂ/ >3 €>

e is any positive number. Similarly to Lord and Tambue,'% Theorem 2.6 ywe have ||(—A)§X Ol < Cfor g € [0, 2).
For f = 2, we have

, Where

“This helps in the computation of Oi‘"l_v 1
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t

t t
AX(t) = S(HAX, + /AS(t —S)FX(t)ds + /AS(t —8) (F(X(s) — F(X(t))ds + /AS(t — 8)dW(s). (23)
0 0

0

Taking the norm in both sides of (23), using Assumption 2.1 and the stability properties of the semi-group yields

t

AX Ol < ISOAKo [l + | / AS( = FXO)sller
0

t t
+ /||A5(t = eaollFXE$) = FX@) |l r@m)ds + ||/AS(t = )AW )| r .
0 0

, (24)
< CliAXoll@rn + CIFXO)ll@ + C/(t =) HIX(®) = Xl 70ds
0

t
+ / AS(t = $)dW ()|l Lr@.0)-
0

Using the Burkhélder-Davis-Gundy inequality (Kruse> Lemma 1) Assumption 2.1, and Lemma 1, it follows that

t

t p Zl; t 3
1112
/ AS(t — $)dW(s) =|E / AS¢t-sdws)| | <c¢ / ”AS(t -9Q3, , ds
2
0 LP(Q.,H) 0 0
, 1
1 2 1 12
e Aol 25)

=€ / “( A28 S)”E(H) ”( A2 Q £,(H) ds

0

: :

1 2

<C / “(—A)zS(t - s)||£(H) ds| <c.

0

Substituting (25) in (24) and using (12), Assumption 2.1, and the estimate || X(t;,) — X))@ <
in(£,1-¢ .
C(t, — tl)mln(5’5 >, yields
t
in(2.1_
IAX ()|l p0) < C+ C/(t -5t - s)mm<2’2 e)ds <C.
0
. B 1—6
Using the second estimate of (22), one can readily prove that || X(tz) — X(t1)||e.n) < C(t2 — tl)mln(5’5 ) O
3.2 | Proof of Theorem 2
We only give the proof for ASETD1, since the case of ASETDO is similar. Iterating the mild solution (11) yields
m_1[k+1 m_ltk-ﬂ
X(tm) = Stm)Xo + Y / S(tm — HFX(s)ds + Y| / S(tm — AW (). (26)

k=0

k=0 t

b k
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Iterating the numerical scheme (17) yields
m—1%+1 m—1
Xin = Su(tm)PuXo + D [ Sultm = SPAFX)ds + 3 Sultm-k-1)0} ™ 27)
k=0 i k=0
k
Subtracting (27) from (26) yields
!
X(tm) = X, = S(tm)Xo = Su(tm)PhXo + D, [ [S(tm = YF(X(8)) = Sn(tm — $)PRF(X})] ds
k=0 3
m—1%+1 m—1 (28)
+2 / S(tm ~ )AW () = " Shltm—k-1)0;"
k=0 3 k=0

=: 1L + 11, + 1I;.

Using Lemma 7 in Mukam and Tambue!® with r = « = $, it holds that

20 < N (S(t) — Su(tm)Pr) Xollrz@0 < ChﬂllXolle(gﬁﬂ) < CH. (29)

We can split II, in three terms as follows:

m_ltk+1 m_ltk+1
L=y / [S(tm — IFX(8)) = S(tm = HFX ()] ds + Y | [S(tm = HFX (1)) = Sultm — HPRF(X ()] ds
k=0 e k=0 f
m_1[k+1 (3())
+ 2 [ [Sultm — YPRFX(4)) = Sn(tm — HPRF(Y})] ds
k=0 4

=111y + 11 + I153.

We start with the estimates of II;; and II,3, since they are easier than that of IT,;. Using triangle inequality, Lemma 7 in
Mukam and Tambue!® with r = min(g, 2 — ¢) and a = 0, and Assumption 2.1, it holds that

tk+1
m-1
L2l < ) [ 1(SCm = 9) = Su(tm — $)Pr) FX G 120,70
k=0 t
1kt . , )
< Chpmint=0 N [ (g, — 9P 5 P ) ds GD
k=0 f
k
1+l

tm
< Chmin(ﬂ,2—€)2/(tm _ S)min<—§,—1+§>ds — Chmin(ﬂ,Z—e)/(tm _ S)min<_§_1+§)ds < Ch™in(s.2—¢)
k=0
0

b
Using Assumption 2.1 and the smoothing properties of the semi-group yields

t
m—1 k+1

sl < Y, / |Sitem = 9Pw (FCX(00) — FYD) |
k=0

174

m—1

h
Lz(QYH)ds < CAt}; 1X(t) — Y 2.0 (32)
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Let us now estimate II,;. Using Taylor's formula in Banach space yields

1

F(X(s)) = F(X(t) = /F' X () + 7 (X(s) — X(1))) dr [ (X(5) — X () -
0

From the mild solution, we have

N N

X(S) — X(t) = (S(s — 1) = D) X(t) + /S(S — N FX(r)dr + /S(S —dW(r).

74 74

Substituting (34) in (33) yields

N N

F(X(s)) = F(X(tr)) = Iies (S(s — i) = D X(te) + Im,k,s/S(s — NFX(r)dr + Ik,s/S(S —ndw(n),

172 172

where I  is given by

1

Iis 1= /F' X(t) + 7 (X(s) = X)) dz, tke <5 < g
0

Note that using Assumption 2.1, one easily checks that

iksllean < C, tk €8 < e, k€ {0,1, ... ,M]}.

Substituting (35) in the expression of II,; yields

m—1%+1 m—1%+1 §
Iy =) / Stm = s (S(s — te) — D X(t)ds + Y / S(tm — s / S(s — HFX(r))drds
k=0 3 k=0 e f
m—1%+1 §
+) / S(tm — S)Iis / S(s — r)dW(r)ds
k=0

172 I

—- 7 2 (3)
= 1) + 11D + 1Y)

Using Lemma 2, (37), Assumption 2.1, and the stability of the semi-group yields

7%}
m—1
_s b
M z@an < ) [ 11S(m = 9)Iis (S(s — i) = D) (=A) 2 (=A) 2 X (1)l 120 ds

k=0 e
m—1

_f s b

< CYUIIS(s = i) = D(=A) "2 [l anl(=A) 2 X (1)l 2@ ds < CAL:.
k=0

In view of Assumption 2.1, one can easily get

2
L2 |20 < CAL.

(33)

(34)

(35)

(36)

(37)

(38)

(39)

(40)



TAMBUE AND MUKAM Wl L EY 12869

To estimate H;l), we recast it as follows:

_qlken s s
) = / St — )iy, / S(s — dW (r)ds + Z / S(tm =) (Iis — Iis, ) / S(s — r)dW (r)ds i
\ A (41)
=: 11531“ +1157.
Let us start with the estimate of HSZ). Using the triangle inequality and the Holder inequality twice yields
1 {795} s
15w < 3| [ Stm =9 (fee= Tes) [ 506 = nawirds
= b LAQH)
m—l_ Lt s 2 2
=Y |E / S(tm = ) (Is — Iies,) / S(s — AW ()| ds
k=1
e I
m—1 _lk+1 S 2 E
< CAt2 Z / E(\S(tm = ) (Ies — Iy, ) / S(s — r)dw(r)|| ds
=1 I f
m—1 [ 1 s 4)2 ’
1 2
< CAL / (B [|Sttm =9 (fs = Iy |£(H)> E / Sis—ndw)|| | ds
k=1 I 174
Using Burkholder-Davis-Gundy inequality,’ it holds
m—1 [79%) 1 s %
(32) 3
M5 < CAF 3| [ (B[S =9 (s =10, ) [ |
k=1 k I
Using Assumption 2.1 and the stability properties of the semi-group yields
_ oS _ _ amin(0,4-1)
”S(S r)QZ ’ L) “S(S N=A)> L(H) H( ) ’ Qz £,(0) <6-=n )
Using Assumption 2.1 and the stability properties of the semi-group yields
E|[Stm =) (Tks = s, )| 15, < 15m = AV N0 | AT (Tes = Tes) |,
< 1Skt = 9 llegn 1 = )= eoB| A (Tes = Tea )| @9

< Ct;n"_k_l]E”(—A)_'7 (Iis — Iy,

|£(H)'
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Using the definition of I :‘1 s’ Assumption 2.1, and Lemma 2, we arrive at

1
=AY (Tes = g, o < / A (7 (X)) + = X 6) X)) - F X)), d7
0

1
< / A (F &) + 7 (x) = X @) - F K@) |, (45)
0
1
< ¢ [ #Ix© - X(wlldr < CIX©) - X
0
Substituting (45) in (44) and using Lemma 2 yield
4 —4n 4 —2n in(2,2)
B[St =) (Inis = I, )|| ) < CE7% G BIXG) = X@II* < I (5= ™02, (46)
Substituting (46) in (42) yields
m—1 [ te1 s %
IS N0 < CAL: Y, / / £y (s = PMOI(s — gD drds
k=14 %
m—1 [ 1 s 2 m—1 b1 %
< CAf: Z /t;zz—”k—l/(s — )2V g | < CAL 2 /tr—nz_'ik_l(s — f)min@.29) g 47
=1 L G I k=1 I
m-1 fice1 2 m-1
< CAMRODAL Y / £ ds| < CAMPID N Are" < CArmntD),
k=1 k=1
74
Along the same lines as the estimate of ng) above, we obtain
T N2y < CAERED, (48)
Substituting (47) and (48) in (41) yields
I |20 < CAF™RED, (49)
Substituting (49), (40), and (39) in (38) yields
”IIZIHLZ(Q,H) < CAtmin(l’ﬂ). (50)
Substituting (50), (32), and (31) in (30) yields
m-1
ML 2@ < C (R™F270) 4 Apmin@DY 4 CAtZ X (t) — X llr2@.0)- (51)

k=0
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Using triangle inequality, we split IT3 as follows:

11 !

L=y / Stn = AW (5) = Y / Si(tm = i1)PuS(bss = HAW(S)
k=0 3 k=0 f
m_ltkﬂ

+ Z/Sh(tm — bier1)Pr [S(rr — 8) — S1(fier — 1AW (s)
k=0,
m_1[k+1 (52)

+Y / Sh(tm = tis)P (L = Py) S1(tisa — $)AW (s)

k=0 t
L !

+ Z/Sh(tm = tr1) A = Sop(AD) PpPNS1(ter — S)AW(s)

k=0 f

=: I3 + 135 + 1135 + I134.

Note that the term II3; can be written as follows:

11

Iy =Y / [S(tm = tier1) = Sn(tm = tes1)Pa] S(tisr — S)AW(s)
k=0
(53)
m_ztk+1
/ (L= P)S(ty — )AW(s) + Y / [S(tm = ties1) = Skt = tis1)Pr] S(lir — AW (s) = Iy + 1157
k=0
Let us recall that for any y € [0, 1], the following estimate holds; see, for example, Fujita H, Suzuki:3
(X = Pr)(—=A) 7 || vy < Ch?. (54)
Using the It0 isometry, (54), Assumption 2.1, and Lemma 1 yields
L1 000 / 1T = P)S(tn = $)Q2 |12 5, ds < / ICT = Pa)(=A) 2 S(tm = )=A)? 25 l~A) T Q|12 5, d
/ G = Pr)(=A) 2 12, [1Ctm = $)X=A)2 |2, (=A) T Q3112 d (55)

m 1

< Ch¥ / 1S(tm = $)(=A)3 I,y ds < Ch*.

tm—l

Using the It6 isometry, Assumption 2.1, the stability properties of the semi-group, and Mukam and Tambue!6- Lemma 7
with r = f — € and @ = max(0, § — 1) yields
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lk+1
m -2
212, [S(tm — tker) = Shltm — ter1)Pr] S(ticr ds
L2(Q, H) L,(H)
k_ f
m—2 k+1
2p-2¢ —1+€ —
<Ch 2 / |A > St 904" 0 ds (56)
m_2tk+1 m—2
<cpey / G IS = 9l2gn |4 Qz o A5 S CHI N A < CnPe,
k=0 e k=0
Substituting (56) and (55) in (53) yields
I || 2200 < ChPE. (57)

Using the It6 isometry and the stability properties of the semi-group, it holds that

m— 1k+1

IL; = / it = )P SCtsr = 5) = S1(tian =91 Q3
k=0

L,(H)
t,
‘ (58)

1l

< CZ / ”[S(tkﬂ — ) = Silter - N Q3

E(H)

Using the perturbation theorem of Miyadera-Voigt (Engel and Nagel? Theorem 3.14, Chapter I1I, (3.22))

tk+1

S(teg1 — 8) — S1(beg1 — 8) = /S(V)A2sl(tk+1 - rdr. (59)

Note that one can easily check that conditions on applying Miyadera—Voigt theorem are fulfilled. This is due to Engel
and Nagel.z’ Chapter III, Corollary 3.16

Inserting Q§ in (59) yields

tk+1

(S(tisr — 8) = S1(tp1 — 5)) Q3 = / S(NALS1(tre1 — PI(—A) 7 (-A) Qxdr. (60)

Taking the norm in both sides of (60) and using Assumption 2.1 and the stabilities properties of the semi-group, it
follows that

|Sttiss =9 = S1(ti1 - 99 @3
Iy
< / |st=a)2=

N

’Cz(H)

”A—§+EA1—6
L(H) 2

(-A)7 Q:

”AZA_e“c(H)”AESl(tk“ - r)(—A)¥ ”

L(H) L(H) H

CZ(H) (61)

Ik Ik

—1+p

mln(O ,— € mln( min(l % —e)

) dr < O (tar — )
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Substituting (61) in (58) yields

At by
m—1
“11-32”?‘2(9}[) < C/S—1+2€(At _ S)min(1+ﬂ—2€,2)ds + CZ/S—1+€(tk+1 _ S)min(2,1+ﬂ—2€)ds
0 k=17
k
m—1 b
< CAmInA+p-e2) | Czt;pre / (fhsy — §)MNC1HA=0) (62)
k=1 b
m-1
<C A2 1+0-€) +C Afmin(2.1+p-2€) Z At t;i;e <C A fmin2.26-2e)
k=0

Using the It6 isometry and splitting the sum in two parts yield

m— 1k+1
2
311 5, = / |t — o0 85
k=07,
m—2"1 (63)
/ [Pw = Py 1660 = 9003 |, s+ 2 / it = )P (@ = P S1Ct = 903,
= ||H“>||L2(Q 2o+ M g 0
We start with the estimate of || 1133 ||i2 QH) Using the stability properties of the semi-group yields
!
||II(2)||£(H) £ 0/ ”Sh(tm — ter1)Pp (I = Py) S1(tk —S)Q2 .00
St
< _ _ %—e _ —-+s _
Z / [t = teany=aw==| A0 Pu @ = P Sitr 9@ [,
B
m—2
<cy e |eara- P) Si(tirs — Q3 || o0
k=0
m-2
—1+e —-+e
<CRLN, A AP0 Sitn =9 [,
Using the fact that A;, S, and Q are self-adjoint and Assumption 2.1, it follows that
2k+1
®) _ “Lie|)?
N 0 CZ / WA (S SEICRERTCT N
Sl
< CZ fe ||(1 Py) (=45 “(—A VSt — 03 (=AD" ds
N 1 FTen) 1 1Uk+1 1 £,

(64)

—f+em 2kl .
< f (e H "
< C<Je§1d\l A > kZ:O/ v IS1(tiean = 91, ||€ NEaer o0

I

—p+em—2 —p+e
< c( inf A, ) Zm (e < inf  A; ) .
JENINIy jeNA\T,




12874 TAMBUE aND MUKAM
WILEY

2 .
Along the same lines as the estimate of ||II; ¢ )|| Lany Ve obtain
p+e
1)
11 gy < c(legfw 4 ) : (65)

Substituting (65) and (64) in (63) yields

—f+e
2
11331172 54y < C(,ell\%{zN Aj > . (66)

Using the It6 isometry and splitting the sum in two parts, it holds that

1k+1
T34l 000 = / [t = te0) (@ = S20080) PLPS 001 = 9003,
k=0 f
I — Son(AD)PLPNS1(tn — S

/ |- Su@opibysi@n 9103, “
m—l

me Sl
+ 2 / [t = t42) X = 20800 PiPiS1 0 = 903, s

tk

2
F M @) + TG 1 0

It is well-known (see, e.g., Larsson'?) that [|Apv|| < C'|v]l; < C||(—A1)§v|| for all v € V},. Hence, by interpolation
theory, it holds that

(=AY V]| < C'I(=ADV]l. =1 <y < 1, v € D(=A)?) N V. (68)

Using the latter estimate together with the smooth properties of the semi-group and Mukam and Tambue!6 Lemma 1
yields

ds
L,(H)

112, 00 = / @ = San(an) Az — AP P, Py S, (1, — 5)Q ||

m—l

| =A™ 0P PyS (i ~ )03 |

e L,(H)
m 1
< CAPminAD ”(—A1)mmm>PhPN51(t
m £,(H)
m 1
t
< CAR™INGD / |-a e
( 1 )(2 L,(H)
m—l
< CARmInGD / a0 s10m -90%|. a0 ™
2

m—l
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Using Assumption 2.1 and Lemma 1, it follows that

1-p 2
—5)(=A1) 2

1) < 2min(g,1) _ min(f,1) _ > 3
DI, g0, < CAC / - con I AD'T Q3 oo %
s (69)
2min(p,1) g i INTE min(f,1)
< CAt / H( A S1(tm S)Hum ds < CAt .
m—l
Using the stability properties of the semi-group yields
2 k+1
©) < - - - -
M1, g < Z / [vten = =0 =, A0 @ = Sua0) PPxSin 9@, ds
Ik+1
< CZ / G0 a0 = su@o Piysitn - 903,
Similarly to (68), the following estimate holds:
I=AR ™3Vl < Cll(=Aan) VI, -1 < ¥ <1, v E Vi, (70)
From the definition of Py, the following estimate obviously holds:
I=ADTPN(=AD [l < €, ¥ € [-1,1]. (71)

Inserting and appropriate power of Ay, using (68), the equivalence of norms!® emmal and the fact A, is self adjoint, it
follows that

_olen

I 1) < € Z / 4[| (A2 (X = San(AD) PP S1 (bt — 903

L,(H)

tk+1

< CZ / 65 =A™ A= 500 (A [ [ =An PP i ~ 903

S
L(H) L,(H)

(72)

[k+1

<CZ / G5 [ Amr e a-su@o] A0S Pibsitn - 908,

Ly(H)

t
m—2 k+1

< capmne-en’y / gl ||(—A1) + PN Sy (fer — Q2
k=0

m—k—1 £,(H)

174
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Using (71), Assumption 2.1, and the smoothing properties of the semi-group, it follows from (72) that

L
m—2 k+1

5 (G _ =] =02
N2, 50 < CARIE=ED N / e [l ean T Pv-an ||
k=0
b

=A0F 810t — 903

L(H) L,(H)
ol 5
2min(2f—e,1) ~1+e a2 _anE AL
< Cat kz / LSS Cen =9y [[—ADT Q3 ds
=0 b
m-—2
< CAR™MING=eD N App1te ds < CARMIRP=eD),
k=0

Substituting (73) and (69) in (67) yields
T34l 2000y < CAfRINE=ED),

Substituting (74), (66), (62), and (57) in (52) yields

s

) _E+€
MLl < CAL™™ =6V 4 [ inf  4; + ChP~<.
jeENANT,

Substituting (75), (51), and (29) in (28) yields

—§+€ m-1
IX(tm) = Xnllzz@r < C lChﬁ_e + < inf '11‘> + Atmin(ﬂ_e’l)] + CAL Y IX (1) — Xl 2@

jeNN\Iy oo

Applying the discrete Gronwall lemma to (76) completes the proof of Theorem 2.

4 | NUMERICAL EXPERIMENTS

As in Lord and Tambue,!'® we consider the following stochastic transport equation:

dX=<DAX—V'(qX)— )dt+dW,

X
IX|+1

(73)

(74)

(75)

(76)

(77)

where D > 0 is the diffusion coefficient, q is the Darcy's velocity field as in Lord and Tambue,'° and D = 1072, We

consider two types of boundary conditions:

(a) Homogenous Neumann boundary everywhere in the domain

(b) Mixed Neumann-Dirichlet boundary conditions on A = [0, 1] X [0, 1]. The Dirichlet boundary condition is X = 1
atI' = {(x,y) : x = 0}, and we use the homogeneous Neumann boundary conditions elsewhere. This is a typical

engineering problem indeed.

For boundary condition (a), our function fused in (1) to define the Nemystkii operator F is given by

X ’ 1
9 = - s ) = - ) GA, ER.
[z, x) T+ Sz, x) e z b
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One can easily check that (8) holds. In fact, simple estimates yields

(Ix] = lyD@ + x| + |y])
A+ |xD2(1 + [y])?

If'(z.x)— f'z. y)| = <2Ix—y|, z€A, x,yeR.

Therefore, from Proposition 1, it follows that the estimates regarding F in Assumption 2.1 are satisfied. For mixed bound-
ary condition, the Nemystkii operator F also included the trace operator as we can observe in Lord and Tambue.'? In this
case, Assumption 2.1 is not satisfied as the domain of the trace operator is H?(A). Remember that as in Lord and Tambue,°
to simulate our accelerated schemes, the eigenfunctions of the linear operator A should be the same as that of the covari-
ance operator Q, if not the projection of the eigenfunctions of Q onto the eigenfunction of A should be done. As in Lord
and Tambue,'? our linear operator in all our simulations is the Laplace operator 4 with Neumann boundary everywhere
in the domain as the eigenvalues and eigenfunctions are well-known in rectangular domain. In the decomposition (5),

we have used

—(p+6)

qi; = (i +j°) (78)

for some small 6 > 0and § > 0. Since the eigenvalues of the Laplace operator with Neumann boundary are given by
{Aij}ij=o0 given by 4i; = (A2 + (A)2, A = iz, we obviously have

_ . 2\ —(1+6
Z /lfjlqi,j<ﬂ2 Z (12+12)(+)<oo, 0<p <2
(i,j)eN2 (i,j)eN2

thus, Assumption 7 is satisfied. Details on simulation/implementation of the accelerated schemes can be found in Lord
and Tambue.'%!! In the legends of all of our graphs, we use the following notation:

« ASETDI is used for graphs from scheme (18) where the boundary condition (b) is used, while ASETD1 = N is used
when Neumann boundary condition (a) is used.

« ASETDO is used for graphs from scheme (19) where the boundary condition (b) is used, while ASETDO = N is used
when Neumann boundary condition (a) is used.

« SETD1 is used for graphs from the analog of ASETD1 scheme in Lord and Tambue!® where the boundary condition
(b) is used, while ASETD1 = N is used when Neumann boundary condition (a) is used.

« ASETDO is used for graphs from the analog of ASETDO scheme in Lord and Tambue!® where the boundary condition
(b) is used, while ASETDO = N is used when Neumann boundary condition (a) is used.

« In Figure 3, ASETD1 = N1 and ASETD1 = N2 are used for graphs from scheme (18) where Neumann boundary
condition (a) is used with the diffusion coefficient D = 10~! and D = 1072, respectively.

We study the convergence for the both the small time steps and large time steps in order to show the weak stability
of the schemes SETD1 and SETDO presented in Lord and Tambue!® and the good stability properties of our accelerated
schemes ASETD1 and ASETDO that we have proposed in this work. In all our graphs, the exact sample solutions are
unknown, and the reference sample solutions in each scheme in our error computations are taken to be the numerical
solution samples with that scheme with smallest time step size (1/15360 for graphs with small time steps in Figure 1 and
1/240 for graphs with large time steps in Figure 2).

Figure 1 shows the convergence graphs with very small time steps with § = 1 and f = 2. The Peclet number which
measures the rate of advection over the diffusion is 24. Although we have used very small time steps, we can observe that
the well-known SETD1 and SETDO schemes developed in Lord and Tambue'? are unstable at the biggest time step in the
graphs.

The convergence rate of all the schemes is close to 1 for § = 1 (1.04 in Figure 1A and 1.01 in Figure 1B) and § = 2
(1.08 in Figure 1C and 1.05 in Figure 1D). This is in agreement to our theoretical result in Theorem 2. Since for boundary
condition (b), Assumption 2.1 is not satisfied for F, we can also conclude that Theorem 2 even holds for large class of
nonlinear function F than what we have considered.

In some graphs, we can also observe that the schemes SETD0 and ASETDO are less accurate comparing to the schemes
SETD1 and ASETD1. Indeed, this is normal as the deterministic term on F is approximated accurately in SETD1 (ASETD1)
than in ASETDO (ASETDO) scheme. Figure 2 shows the convergence graphs with large time steps with § = 1and g = 2.
We can observe that the schemes ASETD1 and SETDO are still stable for large time steps and that the convergence rate is
still called to the theoretical result in Theorem 2 as we have about 0.95 in Figure 2 for # = 1 and 1.05 for g = 2.
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: : : : : : FIGURE 1 (A) Convergence with the root
=% SETD1=N =# SETD1=N | 2 .
—-{A\gggm( mean square L” norm at T = 1 as a function of
- 1o’ i =10 /1 At with 50 realizations and Ax = Ay = 1/120,
S . ! g ! Xy = 0. The noise is white in time and in H" in
< 10" 4 c
§ 'I 21072 I} space f € {1, 2} (with 6 = 0.05 in 78). The
R ;| o l temporal order of convergence in time is close to
o o
< ! 2 I 1in all the graphs. Graphs in (A) and (B) are for
102 = ol 10° - 1 B =1, while graphs in (C) and (D) are for f = 2.
!—/—/ = ‘ The reference solution used in the error
e 2 log(A t)z‘s N 3'310.4 e z log(A t)z's ¢ 3'510-4 computation of each scheme is the numerical
(A) (B) sample solution from that scheme with 1/15360
[Colour figure can be viewed at
=# SETD1 =% SETD1
‘—-ASETm o= ASETD! wileyonlinelibrary.com|
1o |—e—ASETDO | —e— ASETDO
= =107
g 1 e !
[0 [}
§ 10° 1 § 1
E 1 E 102 I
= 107! ] =
g & /
] 1
102 = 107 - = T
) —§=/= o

1.5 2 25 3 3.5 1.5 2 25 3 3.5
log(A 1) x107* log(A 1) x107
©) D)
‘ ‘ = 041 FIGURE 2 (A) Convergence with the root
0.16 | — ASETDO P! 0.09 =» ASETDO 2 .
B 0.08 o ASETDO-N mean square L> norm at T = 1 as a function of
0.14 —a—ASETD1 7 1 0.07 - == ASETD1 . . .
= —e—ASETDI=N 006 - ——ASETDI=N At with 50 realizations and Ax = Ay = 1/120,
go.12 : 1 s ° . s . .
5 " 5% -7 X, = 0. The noise is white in time and in H" in
& ] S 0.04 - . .
g o Phd g space f € {1, 2} (with 6 = 0.05in 78). The
N ’, ~, 008 o .
Foos , 1 ¥ temporal order of convergence in time is close to
- P s ~ 02 1 in all the graphs. Graphs in (A) are for f =1,
s ] while graphs in (B) are for g = 2. The reference
oot oois 002 ouss Yy YT oo ooss solution used in the errors computation of each
log(A 1) log(A 1)

scheme is the numerical sample solution from
(A) (B) that scheme with 1/240. A sample of reference
solution is in (C), while the streamline of the
Darcy's velocity q is given in (D) [Colour figure
can be viewed at wileyonlinelibrary.com]

In Figure 3, we compare the errors and the orders of convergence for § = 2 with two diffusion coefficients D = 107*
and D = 1072. As we can observe, the errors for D = 1072 are smaller than the errors for D = 10~1. We have also observed
that the order of convergence has reduced but still close to 1 as the orders of convergence are 0.93 for D = 107! and 1.05
for D = 1072. But we believe that using many samples or small time steps can yield orders of convergence close in the two
cases. So, the diffusion coefficient may play an important role in the order of convergence; that is, ¢ in Theorem 2 may
depend on the diffusion coefficient D.
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FIGURE 3 Comparison of the errors and the orders of convergence for f = 2

with two diffusion coefficients D = 10~! and D = 1072. The errors for D = 1072 ot
(ASETD1 = N2) are smaller than the errors for D = 10"'(ASETD1 = N1). The g:gg
order of convergence has also reduced but still close to 1 as the orders of 006"
convergence are 0.93 for D = 107! and 1.05 for D = 10~2 [Colour figure can be Z‘;} 0.05¢ _._ﬁgggtmf
viewed at wileyonlinelibrary.com| g 0.04 )
L 0.03 1
g
0.02f

0.01 0.015 0.02 0.025
log(A 1)

5 | CONCLUSION

In this paper, we have proposed two stable explicit exponential integrators to approximate semilinear parabolic partial
differential equations driven by additive noise, with a linear operator not necessary self-adjoint. Such equations are
also called stochastic convection-recation—diffusion equations. This generalizes the known results in the literature for
reaction—diffusion equation. Moreover, our analysis is done under less regularity assumptions of the nonlinear drift
function. Our schemes are accelerated and achieve higher convergence rate. For instance, for additive trace class noise,
converge rate approximately 1 is recovered. We have provided numerical experiment to illustrate our findings.
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