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COMPRESSIVE SENSING PETROV-GALERKIN APPROXIMATION
OF HIGH-DIMENSIONAL PARAMETRIC OPERATOR EQUATIONS

HOLGER RAUHUT AND CHRISTOPH SCHWAB

ABSTRACT. We analyze the convergence of compressive sensing based sampling techniques for the efficient evaluation
of functionals of solutions for a class of high-dimensional, affine-parametric, linear operator equations which depend
on possibly infinitely many parameters. The proposed algorithms are based on so-called “non-intrusive” sampling of
the high-dimensional parameter space, reminiscent of Monte-Carlo sampling. In contrast to Monte-Carlo, however,
the parametric solution is then computed via compressive sensing methods from samples of (a functional of) the
solution. A key ingredient in our analysis of independent interest consists in a generalization of recent results on the
approximate sparsity of generalized polynomial chaos representations (gpc) of the parametric solution families, in terms
of the gpc series with respect to tensorized Chebyshev polynomials. In particular, we establish sufficient conditions on
the parametric inputs to the parametric operator equation such that the Chebyshev coefficients of gpc expansion are
contained in certain weighted £p-spaces for 0 < p < 1. Based on this we show that reconstructions of the parametric
solutions computed from the sampled problems converge, with high probability, at the L2, resp. Loo convergence rates
afforded by best s-term approximations of the parametric solution up to logarithmic factors.

Key Words: Compressive sensing, affine-parametric operator equations, parametric diffusion equation, s-term ap-
proximation, high-dimensional approximation, Tensorized Chebyshev polynomial chaos approximation.

1. INTRODUCTION

The numerical solution of parametric operator equations on high-dimensional parameter spaces has recently at-
tracted substantial interest, in particular in uncertainty quantification. There, one often models uncertainty in input
parameters probabilistically: randomness in the coefficients of a partial differential equation may account for the fact
that the true model, i.e., the true coefficient, is in practice not known exactly. Having a full parametric solution of
the equation at hand, it is straightforward to (re)insert the probabilistic model and to compute quantities such as
the expected solution, covariances and higher moments. Unfortunately, the parameter domain is often high- or even
infinite-dimensional, making it computationally hard to approximate the solution well with classical approaches due
to the curse of dimension. On the other hand, the classical Monte Carlo method for estimating the expected solution,
say, of a PDE with random input converges at best at a rate of m~/2 for m sample evaluations (with constants that
are independent of the dimension).

Due to the importance of this problem class, a number of constructive computational approaches have emerged in
recent years which alleviate the curse of dimensionality. A first class of methods can be described as “greedy”, adaptive
deterministic approximations. By this, we mean that a sequence of parametric approximations of the parametric
operator equation is computed sequentially by successive numerical solution of instances of the parametric operator
equation. We mention here adaptive stochastic Galerkin methods [22, 21, 26], reduced basis approaches (see, eg., [2, 5]),
abstract greedy approximation in Banach spaces and adaptive Smolyak discretizations [53, 51] as well as adaptive
interpolation methods (see [13] and the references there). While adaptive Galerkin discretizations as in [22, 21, 26] are
intrusive, the other approaches are not; all of these are, however, sequential in the sense that they rely on successive
numerical solution of the operator equation on parameter instances. This is in contrast to, say, (multilevel) Monte-
Carlo [35], or Quasi-Monte Carlo approaches [18] which likewise offer dimension-independent convergence rates for
statistical moments of the solution, and which allow to access the parametric solution simultaneously at a set of
samples. These methods do not, however, allow recovery of the parametric solution, but only compute statistical
quantities such as the mean solution. Further methods include sparse, anisotropic collocation methods [37], sparse
grids [6, 25, 38], low rank tensor methods [32] and least squares approximation methods based on sample evaluation
at randomly chosen parameters [14, 34].

In this article, we introduce and analyze a method for approximating functionals of the solution of affine parametric
elliptic operator equations based on ideas from compressive sensing [24] by exploiting that the solution can be shown
to be well-approximated by a sparse expansion in terms of tensorized Chebyshev polynomials under certain natural
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assumptions [12, 15, 16, 28, 33, 52]. Samples of the solutions for specific parameter choices are computed via Petrov-
Galerkin methods. Recent work related to compressive sensing approaches for parametric PDEs includes [20, 40, 49, 57]
where also rather detailed numerical experiments were performed. They indicate that CS-based sampling of the
parameter space (such as developed here) does, indeed, capture rather closely near optimal s-term polynomial chaos
approximations of the parametric solution. However, in contrast to these earlier contributions where only a partial
analysis was performed, we provide rigorous convergence rate bounds which equal, up to log-terms, the best s-term
bounds for the full discretization, i.e., with compressed sensing in parameter space and with a stable Petrov-Galerkin
discretization of the operator. We use the acronym CSPG for this compressed-sensing Petrov-Galerkin discretization
of parametric operator equations.

Specifically, the idea of the method is to exploit (approximate) sparsity of the coefficient sequence in the polynomial
chaos expansion of the parametric solution in terms of Chebyshev polynomials. Suppose we have a numerical evaluation
of (a functional of) the solution at m parameter points. Reducing to a finite polynomial chaos expansion (on some
possibly large index set), the (unknown) Chebyshev coefficient sequence satisfies an underdetermined linear system
of equations. Compressive sensing methods are able to solve such underdetermined systems under certain conditions
knowing that the solution is (approximately) sparse. This paper aims at providing a detailed analysis of this idea.

Advantages of compressive sensing approaches in comparison to other strategies are the following:

e Parallelizable. The samples of the parameter are taken at random and in advance. For this reason, solutions
corresponding to these parameter samples can be easily computed in parallel, unlike, for example, strategies
which adaptively (“greedily”) determine subsequent sampling points based on previous computations, see e.g.
[3].

e Nonintrusive. As just said, the method works with solution samples, and for computing these any standard
method can be applied (that guarantees a certain error bound). No additional implementation is required
on the level of the operator equation. One only has to add the compressive sensing part which operates
independently of the PDE solver. In particular, the CSPG approach is potentially very efficient if the PDE
solves are significantly more expensive in comparison to a compressive sensing reconstruction.

e Rigorous error bounds. We derive error bounds for the CSPG discretization which provide near-optimal
convergence rates in terms of the number of computed samples.

Working with random parameter choices, the method analyzed here is reminiscent of Monte Carlo methods at first
sight. However, once the samples are computed, they are combined very differently as in Monte Carlo methods in
order to compute the full parametric solution. Moreover, Monte Carlo methods usually only compute expectations
or moments rather than full parametric solutions. The convergence rate of MC methods is, intrinsically, limited to
1/2 by the central limit theorem, however with constants that are independent of the dimension of the parameter
domains where the MC sampling takes place. Higher order convergence rates have been shown recently for certain
types of quasi Monte-Carlo Galerkin methods in [17], but such methods only aim at computing the mean solution
rather than the full parametric solution. As we show in the present work, convergence rates which are limited only
by best s-term approximation rates of polynomial chaos expansions of solutions to countably-parametric operator
equations are achieveable by compressed sensing with random sampling from the probability measure induced by the
weight function of the polynomial chaos — in our case, the product Chebyshev measure.

Ahead, we consider linear, affine parametric operator equations of the form A(y)u(y) = f with
Aly) = Ao + ZyjAja
Jj=1
where the A; are bounded, linear operators and y = (y;);>1 with y; € [-1,1], j = 1,2,..., is a countable sequence of
parameters. For the sake of concreteness, we will now illustrate our ideas and findings for the example of a parametric

diffusion equation on a bounded Lipschitz domain D C R™ (where one should think of n = 1,2,3). For a diffusion
coefficient that depends affinely on a parameter sequence y, such as

(1.1) a(r,y) = a(r) + Zyﬂ/}j(m)7 reD,

we consider the parametric, elliptic problem

(1.2) AlYu:=—-V - (a(,y)Vu)=f in D, wulgp =0.

The expansion (1.1) may, for instance, arise from a Karhunen-Loeve decomposition of a random field. The weak
formulation of (1.2) in the Sobolev space V' := H}(D) reads: Given f € V*, for every y € U := [~1, 1]V, find u(y) € V
such that

(1.3) /D a(z,y)Vu(z) - Vo(z)dr = /D f(z)v(x)dx forallveV.
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We require the uniform ellipticity assumption: there exist constants 0 < r < R < oo such that
(1.4) r<a(z,y) <R for almost all z € D, for all y € U.

The Lax-Milgram Lemma then ensures that for every y € U, (1.3) has a unique solution u(-,y) € V, which satisfies
the a priori estimate

sup [[u(y)lly <7
yeu

Given a bounded linear functional G : V' — R, we are interested in a numerical approximation of the function
F(y):=Gu(y), yeU=[-11"

To this end, we consider a high-dimensional Chebyshev expansion of u(y). We introduce the L2-normalized univariate
Chebyshev polynomials

(1.5) Tj(t) = V2cos(jarccost), j€N, and Ty(t)=1
These functions are orthonormal with respect to the probability measure o on [—1, 1], defined as
1
do(t) = ———dt,

/1 —12
that is, f_ll T;(t)Tk(t)do(t) = d;k, j, k € Ng. Let F be the infinite-dimensional set of multi-indices with finite support
(1.6) F:={v = (v1,vs,...),v; € Ng and v; # 0 for at most finitely many j}.
For v € F, the tensorized Chebyshev polynomial 7,, is defined as

(1.7) HTVJ vi)= II T,w), =) eU=[-1,1]"

JjEsupp v

where the product has only ﬁmtely many nontrivial factors due to (1.5) and the definition of 7. With the product
probability measure

dy;
(1.8) =R ———~——. yeU,
=1 ™ /1 =42

the functions 7, are orthonormal, i.e., for every v, u € F,

(1.9) /U T, (y)Tu(y)dn(y) =y p = { (1) if v=up,

else.

In fact, they form an orthonormal basis for Lo(U,n). Here, as usual, L,(U,n), denotes the Lebesgue space of all

p-integrable functions on U endowed with the norm [|F||1, ., = ([, |F(y)[Pdn(y ))1/p for 0 < p < oo, with the usual
modification for p = co. We write the solution u = u(y) of (1.3) as a so-called polynomial chaos expansion

(1.10) u(y) =Y d,T,(y)
veF

with d, € V = H{(D). Generalizing initial contributions in [15, 16, 33, 52, where Taylor and Legendre expansions
were considered, it was shown in [28] that

1/p
(1.11) [(lde Dverllp = (Z dulﬁ’/) < oo

veF
for some 0 < p < 1 provided that
1/p
(1.12) I(lsllo0)szlls = | D llws 1% <0
jz1

holds in addition to (1.4). In order to simplify the discussion, we now consider a bounded linear functional G : V. — R
applied to the solution,

Fly) == Glu(y), yeU

= Z 9T (y)

veF

By linearity and boundedness, we can write
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with g, = G(d,) € R and |g,| < |G| ||du|lv so that (gu)ver € £p(F) under condition (1.12). A bound due to
Stechkin, see e.g. [24, Theorems 2.3 & 2.5], then implies that the map y — F(y) can be well-approximated by a
sparse Chebyshev expansion with s terms, see also [15, 16]. More precisely, for 0 < p < 2 and for every s € N there
exists a finite index set S C F with #S = s such that

(1.13) IF =3 0Tl < 5277 gl.

ves
In particular, for p close to 0, the approximation error tends to 0 with increasing s at a rate which is determined only
by p (the “compressibility” of the input data), independent of the number of “active” variables in the approximation
and, therefore, free from the curse of dimensionality.

The fact that F(y) is well-approximated by a sparse expansion suggests to use compressive sensing for the recon-
struction of F' from a small number of samples F(u(y,)),...,F(u(y,,)). Assume that we know a priori a finite set
Jo C F for which we are sure that it contains the support set S corresponding to the best approximation. We allow
Jo to be significantly larger than the optimal set S C Jy. Ideally, its size scales polynomially (or at least subexpo-
nentially) in s. We will provide explicit descriptions of possible sets Jp = J§ later on, see (5.2), and estimate their
size in Corollary 5.4. Then the map y — F(y) can be well-approximated by a tensorized Chebyshev expansion with
coefficients from Jy, i.e.,

(1.14) Fy) = Z 9 Tu(y).

veJdo
Given parameter choices y,...,¥,,, the samples by := F(y,) = G(u(y,)), £ = 1,...,m, can be computed (at least
approximately) via numerically solving the associated diffusion equation and applying the functional G. With the
sampling matrix ® € R™*N_ N = #7,, which is defined component-wise as

q)zvl’:TV(yf)? 6217"'7m; V6j07
we can write the vector b of samples as

b=®g, whereg=(9u)ves,-

Since computing a sample by = G(u(y,)) involves the costly task of numerically solving a PDE, we prefer to work
with a minimal number m of samples so that m < N and the above system becomes underdetermined. Therefore, we
propose the use of compressive sensing methods for the reconstruction such as ¢;-minimization, greedy algorithms or
iterative hard thresholding, say, see e.g. [24]. Rigorous recovery bounds in compressive sensing are usually achieved for
random matrices [24] which suggests to choose the sampling points y,,...,vy,, independently at random according to
the orthogonalization measure 7 in (1.8). In fact, results in [24, 44, 45, 48, 10] based on the so-called restricted isometry
property [24, Chapter 6], see also below, state that an (approximately) s-sparse vector g can then be (approximately)
recovered from b = ®g via ¢;-minimization (and other algorithms) with high probability provided that

(1.15) m > CK?slog*(s) log(N),

where K = max,c 7, || Ty|loo- By the definition of tensor product of Chebyshev-polonomials, ||T, |« = 21”10/, where
lv|lo counts the number of nonzero entries of the index v € F, and hence, K = max, ¢ 7, 21*10/2. Tf max, ¢ 7, ||[v|lo = d,
then (1.15) reads
(1.16) m > C2%s1og®(s)log(N) .
For small n we can indeed conclude that compressive sensing approaches approximately recover F' from a small number
of samples. However, it can often be expected that [Jy contains indices v with a significant number of nonzero entries
(corresponding to many non-trivial factors in the tensor product (1.7)), so that the above estimate obeys exponential
scaling in d. In other words, we face the curse of dimension.

In order to avoid the exponential scaling in d in (1.16), we propose passing to weighted sparsity and weighted ¢1-
minimization, as introduced in [46]. This requires stronger conditions on the expansion coefficients than just plain

¢p-summability, namely
D lgulPwl P < oo

veF
for a weight sequence (w,, ), cr that satisfies wy, > ||T)[|o = 2/10/2.

A contribution of our paper that chould be of independent interest shows weighted summability under a strengthened
version of condition (1.4). Suppose that for some weight sequence (v;);>1 with v; > 1 and suitable constants 0 < 7 <
R < o0, we have, for some 0 < p <1,

(1.17) 3" 0P P/P |y ()| < min {a(m) A R- (_z(sc)} for all z € D
i>1
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and additionally

(1.18) D llgl1Bew; ™" < e,

j>1
then the expansion coefficients d,, € V' in (1.10) satisfy

(1.19) S ldullfw? P < oo, where w, = 21710/ T vt.
v i>1

Consequently, also the coefficients g, = G(d,) satisfy >, » |gu[Pw2™P < oo. In particular, these weights satisfy
wy > [Ty ]| as desired.

A weighted version of compressive sensing has recently been introduced in [46], which exactly fits our needs. For
instance, Stechkin’s bound extends to the weighted case, see Section 3 and (3.5) below for details. Consequently, a finite
weighted £p-norm of (g )ver with p < 1 as in (1.19) implies corresponding convergence rates for (weighted) sparse
approximation. As recovery method one may use weighted ¢;-minimization (3.6) or a weighted version of iterative hard
thresholding, for instance [31, 23]. If the sampling points y,, ..., y,, are chosen independently at random according to
the orthogonalization measure 7 in (1.8) and the weights satisfy w, > ||, ||ec — as valid for the choice in (1.19) — then
recovery guarantees for weighted ¢;-minimization were shown in [46]. These require that the number m of samples
satisfies

m > Cslog®(s)log(N).

In contrast to (1.16), this bound is free from the curse of dimensionality in the sense that it does not scale with
2¢ anymore. Based on these ingredients, we introduce an algorithm (see Section 5) that numerically computes an
approximation of F(y) = G(u(y)) using (a relatively small number m of) sample evaluations F(y,), { =1,...,m. We
show that the approximation F* computed by our algorithm satisfies

3 1/p=1/2
(1.20) IF = Pl < 0 (R0

3 1/p—1
(1:21) IF = F¥llp < C (W)

under the conditions (1.17) and (1.18), where N = #J is the cardinality of the initial finite index set (depending on
the desired sparsity level s). The constant C in (1.20), (1.21) only depends on F' and p through the weighted £,-norm
of the expansion coefficients (g, ). Comparing to the rate (1.13) for the best s-term approximation reveals that (1.20)
and (1.21) are optimal up to logarithmic factors. It may be surprising at first sight that we also obtain an L.-bound,
which for other methods is usually obtained only under additional regularity assumptions on the functions ;.

In the important case that the weights grow polynomially, i.e., v; = 85 for some 8 > 1, > 0, then our proposed
choice of Jy = J§ satisfies N = #J5 < cq ps%#198(5) and (1.20), (1.21) imply then
log” (m) bﬁmv”“l

1/p—1/2
) ) | F —Fn”L&(U,n) < Cap ( -

1P = Pl < Cap (21

Comparing to the best s-term approximation rate (1.13), we achieve an optimal convergence rate up to logarithmic
factors, using m sample evaluations. We refer to Theorem 5.1, Remark 4.4, Corollary 5.2 and Remark 5.5 for precise
statements.

Our algorithm requires that the sample solutions are computed up to a certain accuracy. We propose to use a
Petrov-Galerkin (PG) approach for this task. As usual, convergence rate estimates for the PG discretization errors
require additional smoothness.

In the remainder of the paper, we work in an abstract setting which includes the case of the parametric diffusion
equation, but applies to a significantly larger range of problems. The reader may keep in mind the specific setup
outlined in this introduction as a guiding example.

The outline of this paper is as follows. In Section 2 we introduce the class of affine-parametric operator equations
which will be considered in the sequel and provide background on previous results. Section 3 is devoted to the
background on compressive sensing and in particular to its recent extension in [46] to weighted sparsity. Section 4
provides the new weighted ¢,-bounds on the solution coefficients in the polynomial chaos expansion in terms of
tensorized Chebyshev polynomials. The compressive sensing algorithm for approximating the functional applied to
the solution of an affine parametric operator equation is introduced and analyzed in Section 5.
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2. BACKGROUND ON AFFINE-PARAMETRIC OPERATOR EQUATIONS

Generalizing the parametric diffusion equation from above we introduce a class of affine-parametric operator equa-
tions which depends, at least formally, on a possibly countable set of parameters. We aim at numerical methods for
the approximate, numerical solution of these equations. To this end, we propose a combined strategy which is based
on (Petrov-)Galerkin projection in the physical variables, and compressive sensing techniques in the high-dimensional
parameter domain. Approaches of this type have attracted interested in recent years in the area of computational
uncertainty quantification for partial differential equations [20, 27, 29, 40, 49, 57]. In this section, we will provide the
necessary background information concerning affine-parametric operator equations and Petrov-Galerkin projections.

2.1. Affine-Parametric operator equations. Consider X and ), two separable and reflexive Banach spaces. Unless
explicitly stated otherwise, we assume X and ) to have coefficient field R. The (topological) duals are denoted by X’
and ), respectively. As usual, £(X,)) is the set of bounded linear operators A : X — ).

We aim at solving, for given f € )’ and for a parameter sequence y € U = [—1,1]N, the parametric operator
equation

(2.1) A(y) uly) = f,
where we assume that A(y) depends in an affine manner on y, i.e.,
(2.2) Aly) = A0+ > vy 4

i>1
with a sequence {A4;};>0 C £(X,)") which we assume to be summable in the sense that >_ -, [[A;llcx,y) < oo. We
shall in particular do this by collocation of (2.1), i.e., by (approximately) solving (2.1) for particular instances of the
parameter sequence y; hence, conditions are needed which ensure that the sum in (2.2) converges pointwise, i.e., for

every y € U, in the sense of L(X,)).
We associate with the operators A; the bilinear forms 20;(-,-) : X x Y — R via

Ai(v,w) = y(Ajv,w)y forveX, we), j=01,2,...,

where y(u,w)y = u(w) for w € Y and u € Y’ as usual. Similarly, for every parameter instance y € U, we associate
with A(y) the parametric bilinear form 2(y;-,) : X x Y — R via

(2.3) A(y;v,w) = y{A(y)v,w)y forve X, we.
We work under the following conditions on {4,},>0 (cp. [33]).

Assumption 2.1. (i) Ag € L(X,)') is boundedly invertible: there exists g > 0 s.t.
2 2
(2.4) in sup M > 1o, inf sup M > lo-
veX\{0} wey\{o} V]l xllwlly weN\{0} vex\{o} V]lxllwlly

(ii) there exists a constant 0 < k < 1 such that
(2.5) Zﬁo’j <k, where Po; = |‘A61Aj“£(X,X) , i=1,2,....
Jj=1
The parametric diffusion equation (1.2) falls into this setup with Agu := —V - (aVu) and Aju := -V - (¢;Vu). A
symmetric variational form results with the choice X =Y = H}(D) and &’ =)’ = H~1(D). Note that

Bo; = 1A Ajllcex.z) < 1A llce,an 145 a2y < 93]l 0 ( inf la(a))) ™,

so that (2.5) is implied by

3l < jnf ).
This condition is slightly stronger than the uniform ellipticity assumption (1.4). This slight drawback of the described
general setup is compensated by the fact that the results to be developed will hold for operator equations beyond
the model parametric diffusion equation (1.2) such as linear elasticity, Helmholtz and Maxwell equations with affine-
parametric operators. The possibility of choosing X # ) will, moreover, accommodate saddle point formulations of
parabolic evolution equations. The next result states existence and boundedness of solutions u(y).

Proposition 2.2 (cp. [52, Theorem 2]). Under Assumption 2.1, for every realisation y € U of the parameter vector,
the affine parametric operator A(y) given by (2.2) is boundedly invertible. In particular, for every f € V' and for
every y € U, the parametric operator equation

(2.6) find u(y) e X: Wy;u(y),w) = y(f,w)y forallwe)
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admits a unique solution u(y) which satisfies with p = (1 — K)o the uniform a-priori estimate
1
(2.7) sup [[u(y)llx < —[Iflly -
yeU H

2.2. Parametric and spatial regularity of solutions. To obtain convergence rates of (Petrov-)Galerkin discretiza-
tions, we introduce scales of smoothness spaces {X}i>0, {Vi}i>0, {X }i>0, {Vi}i>0 with

X=X%DXDX%D -, Y=WDIINDID-, and

X=X 2oX DX, V=YV DV5D-.

For noninteger values of ¢, we define the scales {X;};>0 and {Y;};>0 by interpolation. In the particular case of scalar,
elliptic self-adjoint operators, X; = ;. We formalize the parametric regularity hypothesis below.

(2.8)

Assumption 2.3. There exists t > 0 such that the following conditions hold:
(i) For every t satisfying 0 < t < ¥, we have uniform parametric reqularity

(2.9) sup |A(y) "l eya < oo and  sup [[(A% () e < oo
yelU yeU
(i1) For 0 <t <t there exists 0 < p; < 1 such that
(2.10) Z 1Az ey < 00
Jj21

and 0 < po < py < pg < 1.
(i11) We assume that the operators A; are enumerated such that the sequence B in (2.5) satisfies

(2.11) Bo1 > Pog > >Po; > -

Remark 2.4. Under condition (2.4), Ay : X — Y’ is boundedly invertible, so that for every y € U we may write
A(y) = Ao+ 3,54 y; Ayt A;). Then, for (2.9) to hold it is sufficient that Ay* € LV}, X;), A; € L(X;,Y]) and that

(2.12) > Bij<1, where B ;= [A; Ajll o, x) -
Jj=1
Furthermore, (2.10) is equivalent to

1B 1%:, =~ B < oo,

j>1
since, for every j > 1,
_ 145" Ajll £ 20 -
2.13 Aol 7ty v < o) < AT 2oy ay -
(2.13) Mol vp < 145l 9p) = o oo

Remark 2.5. Assumption 2.3(i) on the uniform (w.r.t. y € U) boundedness of the inverse (A(y))~! has the following
uniform regularity implication. For 0 < t < ¢, y € U, f € Y/ and H € X/ define u(y) = (A(y))~'f and w(y) =
(A*(y))"'H. Then there exist constants C;, C{ > 0, independent of f and H, such that
(2.14) sup [lu(y)|lx, < Cellflly; and  sup [lw(y)lly, < CillH|; -
yeU yeU

In [36], for the smoothness scales {X;}i>0 and {)]}+>0 being weighted Sobolev spaces or Besov spaces in certain
bounded Lipschitz polyhedra D C R3, the regularity (2.14) was established for second order parametric, elliptic
systems. For these spaces, simplicial finite elements in D on meshes with proper refinement towards corners and edges
of the Lipschitz polyhedron D will yield best possible convergence rates for 0 < t < t where ¢ depends on the regularity
of the data and on the degree of the elements.

2.3. Petrov-Galerkin discretization. For a given parameter value y € U we solve the operator equation (2.1)
approximately by Petrov-Galerkin discretization (“PG discretization” for short). This will be one building block of
the compressive-sensing Petrov-Galerkin discretization of (2.1) to be developed below.

Specifically, we consider {X"},~0 C X and {J"}1~0 C Y, two one-parameter families of nested, finite dimensional
subspaces which are dense in X' and in ), respectively, as h | 0. We assume that the subspace families {X"},+o C X
and {)"},~0 C Y have the approzimation properties: for 0 < t < t, there exist constants C;, C/ > 0 such that for all
0<h<1,allu e X; and all w € Y; holds

inf |lu—u” < Ciht|u
2.15) L | lx < Cihllullx,,
. inf ”w wh”y < Céht”w”yf .
wheyh )
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We will also assume that the subspace sequences {X"},~0 C X and {)"},~0 C Y are uniformly inf-sup stable. This
is to say that there exist i > 0 and hg > 0 such that for every 0 < h < hg, the uniform discrete inf-sup conditions

A
(2.16) inf s M >p>0 forallyel,
vheXM\{0} heyh\{0} [[v™ ]| flw™ ]|y
A
(2.17) inf Ay; v, w") >n>0 forallyeU

wheVM\{0} yrexm qoy 1V [aflwh|ly —

hold.

Proposition 2.6. Assume the approximation property (2.15), the uniform stability (2.16), (2.17), and uniform para-
metric reqularity (2.9) in Assumption 2.3(i) hold. This implies existence, uniqueness and asymptotic quasioptimality
of Petrov-Galerkin approximations: there exists hg > 0 such that for every 0 < h < hg and for every y € U, the
Galerkin approzimations u"(y) € X", given by

(2.18) find u"(y) € X" satisfying  A(y;u"(y), w") =y (f,w")y  for all w" € Y",

are well defined, and stable, i.e., they satisfy the uniform a-priori estimate

1
(2.19) [u"(y)]x < o Iflly forally € U.

Moreover, for 0 < t <t there exists a constant Cy > 0 such that
(2.20) u(y) —u" ()2 < Cohlu(y)|lx,  for ally € U.

Remark 2.7. Under Assumption 2.1, items (i) and (iii), the validity of the discrete inf-sup conditions for the nominal
bilinear form (-, ), see (2.4), with constant fip > 0 independent of h, implies the uniform discrete inf-sup conditions
for the bilinear form A(y;-,-) with & = (1 — k)fip > 0, as assumed in Proposition 2.6.

For proving superconvergence of continuous, linear functionals G € X}, we also assume uniform inf-sup stability of
the pairs X" x Y" for the adjoint problem. This assumption implies that for every 0 < t < f there exists a constant
C; > 0 such that, for all 0 < h < hg and all y € U,

(2.21) lw(y) = w" @)y < Ceh'[lw(y)lly,-

Proposition 2.8 (cp. [17, Theorems 2.4 and 2.5]). Under Assumption 2.1 and Condition (2.9), for every f € V' and
for every y € U, the approzimations u”(y) are stable, i.e., (2.19) holds. For every f € Y} with 0 <t <, there exists
a constant C > 0 such that as h — 0 there holds

(2.22) Sup luly) —u"()llx < Ch | flly;.

Moreover, for a functional G € X/, with 0 <t <t, for every f € Y] with 0 <t <t, for everyy € U, as h — 0, there
exists a constant C > 0 independent of h > 0 and of y € U such that the Galerkin approzimations G(u"(y)) satisfy
the asymptotic error bound

(2.23) |Gu(y)) = G ()| < ChH | flly; Gl

2.4. Dimension truncation. It will be convenient below to truncate the infinite sum in (2.2) to B terms and solve
the corresponding operator equation (2.1) approximately using Galerkin discretization from two dense, one-parameter
families {X"} Cc X, {Y"} C Y of subspaces of X and V. For B € N and y € U, we define

B
(2.24) U (y;0,w) =y (AP (Yo, w)y, with AP (y) = Ao+ y,A;.
j=1
Then, for every 0 < h < hg and every y € U, the dimension-truncated Galerkin solution u/%(y) is the solution of
(2.25) find uly(y) € X" As(y;ulh(y), wh) =y (f,w)y Yl e Y

By choosing y = (y1,...,¥5,0,0,...), Proposition 2.6 and Remark 2.7 remain valid for the dimensionally truncated
problem (2.25), and hence (2.19) holds with u/(y) in place of u”(y), that is

1
(2.26) sup [|uj; (y) |2 < ﬁllflly' :
Y
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Theorem 2.9. ([33, Theorem 5.1]) Under Assumption 2.1, for every f € Y, G € X', y € U, B€ N and h > 0, the

variational problem (2.25) admits a unique solution us(y) which satisfies

2
(2.27) G) ~ Gyl < Ul 16l (3 60
j>B+1
for some constant C > 0 independent of f, G and of B where 3y ; is defined in (2.5). In addition, if (2.11) and
Assumption 2.1 hold with some 0 < py < 1, then

. 1 P o —(1/po—1)
(228) Z 607j S min (:[/po—l’l> <Zﬂo7ﬂ]> B Po .

j=2B+1 Jj=1

Analogous bounds, with constants which do not depend on the discretization parameter h also hold for the parametric
PG solutions u"(y) in (2.18).

2.5. Tensor Product Chebyshev Expansion. It has been shown in several contributions that the solution u(y)
can be represented via polynomial chaos expansions in terms of multivariate monomials [15, 16], tensorized Legendre
polynomials [12, 15, 16] and tensorized Chebyshev polynomials [28]. The coefficient sequence in these expansions is
contained in an /,-space with 0 < p < 1. This fact enables to show sparse approximation rates, in particular, the
solution can be well approximated via a finitely truncated polynomial expansion with only a few terms. We will extend
such estimates below to the weighted case.

To precise our notion of sparsity, as in [28] we consider an expansion of the parametric solution u = u(y) € X into
formal series with respect to tensorized Chebyshev polynomials, i.e.,

(2.29) u(y) =Y dTo(y).

veF

Note that the coefficients d,, are elements of X', and in the specific case of the parametric diffusion equation they
are functions in V' = H}(D), The convergence of the (formal, at this stage) infinite sum in (2.29) is, in general,
unconditional (see, eg., [15, 16] for analogous assertions for tensorized Taylor- and Legendre polynomials, and [28] for
Chebyshev polynomials). Also, as developed in [15, 16] initially for Legendre polynomials, it has been shown in [28]
(for a more general version of the parametric diffusion equation) that the sequence (||dy||v)vex is contained in £7(F)
for 0 < p <1 provided that (||¢;]|s)jen is contained in P(N). We will generalize this sparsity result for Chebyshev
coefficients to the weighted case (and in the general abstract context of affine parametric operator equations). As a
consequence of a well-known estimate (going back to Stechkin, see also [24, Theorems 2.3 and 2.5]) it follows that u
can be well-approximated by finitely truncated expansions (2.29), that is, by

ua(y) =Y dT(y),
veA
where A C F has small cardinality, say #A = s. We refer to [15, 16, 28] for details.

This observation is the motivation for our method based on compressive sensing for numerically approximating
the solution v = u(y), or at least functionals G : X — R of the parametric solution F(y) = G(u(y)) described and
analyzed in this paper. We refer to Remark 4.6 below for reasons why we have chosen Chebyshev polynomials in our
context.

3. COMPRESSIVE SENSING

Compressive sensing allows to solve underdetermined systems of linear equations under certain conditions. Our goal
is to apply this principle for recovering an approximation to the parametric solution u(y) of (1.3) from (approximate)
samples u(y,), £ = 1,...,m. For the sake of simplicity, however, we consider here the recovery of a functional G(u(y))
of the parametric solution from samples G(u(y,)), and postpone the reconstruction of the full solution u(y) to a
later contribution. Since computing a sample corresponds to a numerical solution of a PDE, which is usually a costly
procedure, we would like to take only a small number m of samples. Before going into details on this, we first review
basic results from compressive sensing.

Given a matrix ® € R™*N with m < N the general aim of compressive sensing is to reconstruct a vector & € RN
from

b= Px.

(Later & will be replaced by (g,,) = (G(d,)) for the coefficients d,, in (2.29).) Since this is an underdetermined linear
system of equations, additional assumptions are required in order to be able to (approximately) reconstruct . Here
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we work with the assumption that x is s-sparse, i.e., |[x|lo = #{¢ : ¢ # 0} < s for sufficiently small s < m or that at
least the error of best s-term approximation
os(x); == inf Jx—=z
s(Th e | ll1
is small (decays quickly in s). The naive approach of recovering x from b = ®x via {yp-minimization is unfortunately
NP hard [24], but several tractable alternatives have been developed. Most notably among these is ¢;-minimization
which consists in finding the minimizer of

min||z||; subject to Pz =1b.

For a number of random matrix constructions of @, it can be shown that recovery of s-sparse vectors via £1-minimization
(and other algorithms) is successful and stable with high probability provided that m =< slog®(N) (where a = 1 or
a = 4 for certain constructions).

A particular setup of interest to us arises from random sampling of sparse expansions: consider functions on a set
U of the form

(3.1) u(y) =Y z;0;(y), yeU,

JjE€T
where the ¢; : U — R, j € J, form a finite orthonormal system (later we extend to infinite orthonormal systems)
with respect to a probability measure i on U, i.e.,

(3.2) /Uq’)j(t)qﬁk(t)dn(t) =4k, JkeJT.

(Below, we will choose U = [~1, 1]V, 7 to be the product probability measure (1.8), the set J to be F defined in (1.6)
and the ¢; to be the tensorized Chebyshev polynomials 7},.) The function u is called s-sparse if the coefficient vector

x in (3.1) is s-sparse. Given samples u(y,),...,u(y,,) at locations y, € U we would like to reconstruct u. Introducing
the sampling matrix
(33) (P&j :qﬁj(ye), Ezl,...,m, jej,

the vector b of samples by = u(y,) can be written as
b= Px,

and for (approximately) sparse & and small m < N we obtain a compressive sensing problem with this particular
type of matrix. If the samples y,...,y,, are chosen independently at random according to the probability measure v,
reconstruction results are available if the sequence of norms (||@;||) satisfies certain boundedness assumptions. We
will describe this in the slightly more general context of weighted sparsity [46].

For a weight sequence w = (w;) e satisfying w; > 1, we introduce the weighted £, ,-space endowed with the norm

1/p
2—
(3.4) e lwp = | D lajlPwi™?
JjeT
The exponent 2 — p at the weight w may seem unfamiliar, but is most convenient in our context, see also [46]. Of

course, one can pass to standard definitions of weighted £,-norms via a change of the weight.
Note that ||z [|w,2 = [|z[|2 reduces to the unweighted £ norm, while || 2 [|w,1 = >_;c 7 wj|2j|. Moreover, formally

passing with p — 0, we obtain
lellwo:= > wf.

jEsupp x

We shall say that € R is weighted s-sparse if ||z ||, 0 < s. The weighted s-sparse approximation error in £, , is
defined as

= i f — .
US(w)w,p = zlﬁlw,pgs |z — = |||w,p

A weighted version of Stechkin’s estimate was shown in [46], which states that
(3.5) 05(@)ig < Cpgs /TP Nwpy P<a<2, 52 2wlleo, Cpg =210

Choosing for instance ¢ = 1, the s-term approximation error decreases quickly with increasing s if p is close to 0 and
if || ||w,p is small (or at least finite). In order to reconstruct a weighted sparse vector  from b = ®x, we use the
weighted ¢;-minimization program

(3.6) min [|z[|,1 subject to ®z = b.
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This convex optimization program can be solved efficiently with a number of algorithms [24, Chapter 15|, [4, 11, 39].
Weighted versions of iterative hard thresholding algorithms [24, 31, 23] or CoSaMP [55, 24] may be used alternatively
for the reconstruction.

Weighted ¢;-minimization is guaranteed to reconstruct weighted s-sparse vectors under a variant of the (by-now
classical) restricted isometry property (RIP) of the matrix ®. The weighted restricted isometry constant d,, s = d,, s(®)
is defined to be the smallest number such that

(1= dus)llz]3 < |23 < (1+dus)llzl3  for all @ with [0 < 5.

Informally, we say that @ satisfies the w-RIP if §,, s is small for sufficiently large s. The following result has been
shown in [46, Theorem 4.5 and Corollary 4.3] generalizing the unweighted case [9, 8, 7, 24].

Theorem 3.1. Let ® € R™N with 6, < 1/3 for s > 2||w|lec. Then for x € RY and b= ®x + & with ||€|s < 7, the
minimizer ¥ of

min ||z ||w1  subject to | Pz —b|ls <7

satisfies
(3.7) |l — @ ||y < cr05()w1 + div/sT,
(38) ||w - a:ﬁ||2 <co US(m)wJ + daT.

NG

No effort has been made in optimizing the constant 1/3. If 7 = 0 and «x satisfies ||z||,, 0 < s, then the reconstruction
is exact.

We are particularly interested in the situation when the measurements are (random) samples of a function having
an (approximately) sparse expansion in an orthonormal system {¢,},cs satisfying (3.2) with respect to a probability
measure v on U. We further assume that the samples y,, £ = 1,...,m, are chosen independently at random according to
the measure 7. Then the sampling matrix ® defined in (3.3) is a structured random matrix. In [46], the following bound
for the weighted restricted isometry property has been proven, generalizing the unweighted case in [10, 48, 43, 44].

Theorem 3.2. Let w = (w;) e be a weight sequence and {¢;}jes be an orthonormal system on (U,n) such that

(3.9) 165lloc = sup [¢;(y)| <w;  forallj € J.
yeU

Let ® ¢ R™*N N = #7, be a random draw of the sampling matriz in (3.3) generated from independent samples
Yiy--s Y,y distributed according to n. Given s > 2||w||%, and €, € (0,1), if

(3.10) m > C6~2s max{log®(s) log(N), log(¢ 1)},

then the weighted restricted isometry constant of \/%Q satisfies 8, s < & with probability at least 1 —e. The constant
C > 0 in (3.10) is universal.

The important difference to the unweighted case is the weaker condition (3.9), which allows the L..-norms of the
¢; to grow with j. By (3.9) such growth requires to adapt the weights accordingly. As we will see below, the above
generalization of the previous results in [10, 48, 43, 44] is crucial for our application in the setting of tensorized
Chebyshev polynomials. A combination of the weighted RIP bound of Theorem (3.2) gives an approximation result
in the finite-dimensional setting (finite index set 7). We refer to [46, Theorem 1.1].

For our purposes, we need to extend to infinite-dimensional index sets 7. As already mentioned in the introduction,
the idea is to use a weighted ¢,-assumption in order to first determine a suitable finite dimensional subset Jy C J
(where Jy may still be large) and then work on Jy in order to apply sparse reconstruction via compressive sensing.
Here, the samples of u can be interpreted as perturbed samples of the finite-dimensional approximation of u with
elements of the orthonormal system indexed by [Jy. Two approximation results of slightly different nature have been
proven in [46, Theorems 6.1 and 6.4]. Both work with the index set

(3.11) Tg ={j:wj <s/2}.

We will use arguments of their proofs for showing our main result, Theorem 5.1 below, and refer to [46] for details
about the original results.
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4. WEIGHTED {,-ESTIMATES FOR CHEBYSHEV EXPANSIONS

We now return to the parametric operator equation (2.1), i.e.,

(4.1) Aly)u(y) =f with A(y) = Ay + ZyjAj, yeU.

Jj=1
We will use the expansion (2.29) of the solution u(y) in terms of tensorized Chebyshev polynomials. The previous
section, and in particular (3.5), motivates to study whether the expansion coefficients d, € X in (2.29) satisfy
(ldullx)ver € lw p(F) for a suitable choice of the weight sequence (w, )y under certain assumptions on the sequence

(15llo)jen-

4.1. Analytic continuation of parametric solutions to the complex domain. In order to develop weighted
¢,-bounds we rely on analytic continuation of the parametric solution map y — u(y) as in [15, 16, 28]. To this end
we consider complex parameter sequences z = (z;);>1 where z; = y; + tw;, ¢ := /=1 € C. For a radius r > 0, we
denote by D, = {z € C: |z| < r} the (closed) disc of radius r in C centered at the origin. We denote, for a sequence
p=(pj)j>1, by Dp := HjeN D, C CN the corresponding polydisc. All function spaces X', ), etc. are now understood
as their “complexifications”, i.e., as spaces over the coefficient field C.

The complex extension of the parametric problem (2.6) reads: given z € CV,

(4.2) find u(z) € X such that A(z;u(z),w) = y(f,w)y foralwe ).

Using Assumption 2.1, we may write, for every z € CN, A(z) = Ao(I + 221 szglAj). A Neumann series argument
then shows that A(z) is boundedly invertible for every z € D, under condition (2.5), provided that

(4.3) ijﬁo,j <1-¢§, forsome 0<0<1-—k.

Jj=1
A sequence p will be called d-admissible if this condition holds. Then, for z € D,, the complex-parametric problem
(4.2) admits a unique solution u(z) which satisfies with dug < = (1 — kK)o (cp. (2.7)) the uniform a-priori estimate

11y

(4.4) sup [Ju(z)lx < 152
z€D, Ho

To see this, we fix in z all components except zx, say. Then, the affine parameter dependence of A(z) implies that

for z € D, the parametric solution u(z) = (A(z))~'f is holomorphic with respect to z; € D, , being the image of f

under a resolvent operator since, with B; := Ay 1Aj, we have

-1

u(z)= | I+ 2B+ =By | Aj'f.

7k
Together with (2.4), this identity also implies the bound (4.4), since for every z € D,
—1 -1
_ 1 -1 ||f||y'
u(z)llx = ||| I+ ZZJ‘BJ‘ Ao f| < |I{1+ ZZJ‘BJ 14y " fllx < TSN
7j>1 j>1 H

Assumption 2.1 implies that the constant sequence p; = 1 is d-admissible for 0 < § < 1— & and that for 0 <6 <1 -,
there exist 6-admissible sequences with p; > 1 for every j > 1 so that U C D,, with strict inclusion, in each variable.

4.2. Bounds for Chebyshev coefficients. Let us now consider the tensorized Chebyshev expansion (2.29) of the
parametric solution u(y) € X of the affine parametric operator equation (2.1), i.e.,

(4.5) VyeU: u(y)=> dT,(y), yeU.
veF

Such an expansion is valid with unconditional convergence in Ls(U;n) where 1 denotes the countable product Cheby-
shev measure (1.8), see e.g., [28]. The following estimate on the norms of the coefficients d,, € X will be crucial for
us, see also [28, Proposition 5.2]. Below, we will use the usual notation p¥ =[] i>1 p?j with the understanding that

00 =1.
Proposition 4.1. Let p = (pj);>1 be a d-admissible sequence. Then

(4.6) ldy |20 < (p0) " L fllyr o™
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Proof. We proceed similarly to [47, Section 3] and [54]. By orthonormality (1.9) of the T,,

dy — /U u(y) T (y)dn(y) € X.

Let us assume first that v = ne; = (n,0,0,0,...). Then writing U = [-1,1] x U’ and u(y) = u(y1,y’) with
Yy = (y2,¥s,...), we have

dt
dn, w(Ou(t,y' ) ———=dn(y’).
. /U/ ) — ()
By a change of variables we obtain

/_1 T.(t)u(t,y )Wm / u(cos(),y') cos(ng)dp = % /_7T u(cos(¢),y’) cos(ng)de

_ (+¢! ,>C”+<"dc
2m/|<|1( 2 Y 2 ¢

! c+<1 ety C+¢t N na
o R G I ST R C ) Eals

where we have applied the transformation ¢ = e*. The Joukowsky map ¢ +— J(¢) = (¢ +¢~!)/2 maps the unit circle
{¢ € C: |{] = 1} onto the interval [—1, 1] (traversed twice) and more generally, both circles S, = {¢ € C: |{| = o}
and S,-1 for ¢ > 1 onto the Bernstein ellipse B, = {(¢ + (71)/2 : |¢| = o}. Furthermore, for ¢ > 1, it maps the
annulus A, = {¢ € C: 07! < |¢| < o} onto the region E, bounded by the Bernstein ellipse B,. As outlined in the
previous section, the function z; — wu(z1,¥y’) is analytic on the disc D,, = {21 € C: |21] < p1} and since E,, C D,, it
is in particular analytic on E, . Therefore, by the previous remarks, the functions

C — U (C +2<_1 ,yl> <—n—1 and C — U <C +2C_17y/) C—n—l

are analytic on the annulus A,,. Hence, by Cauchy’s theorem, we have, for any 1 < o < py,

/ T utt ) —2
—1 " ’ 7T\/1—t2

1 c+c1 ety ) P
47”|<—a—1u< 2 >C “r 47”/4—ou( 2 ’y>< “

Employing the a priori bound (4.4) we obtain

-1
< 2mo T M llyr g 270 |l
T Spo 4 S

_ Al -

dpo

Since this holds for any o < p; and since 7 is a probability measure we obtain by another integration
[ dne, llv < (820) | fllyrpr ™

For general d,,, with v € F, we reason analogously: given v € F, Cauchy’s integral theorem is iterated in the (finitely
many) variables {z; € C: v; # 0}. O

| momesn ],
(4.7)

With these tools at hand we can now consider weighted ¢, estimates of the coefficients d,,. We introduce a weight
sequence v = (v;);>n with v; > 1 on the natural numbers. We strengthen Assumption 2.1 by requiring that there
exists a constant 0 < x,;, < 1 such that

(4.8) Zﬁqﬂ}fﬂwp < Kyp, where fo; = HAo_lAjH[:(X,X)7 ji=12,...,
jz1
and that
(4.9) > BE TP < oo,
7j>1

Since v; > 1, these assumptions imply (2.5) and (2.10) for ¢t = 0. Associated to the weight v and a number 6 > 1, we
introduce a weight sequence w = (w,),cr on F via

(4.10) wo= [ o =0l lowr,

jEsupp v
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We have the following bound on the weighted ¢,-summability of the coefficient sequence (d,),cr, extending main
results from [15, 16, 28].

Theorem 4.2. Let 0 < p < 1. Assume that (4.8) and (4.9) hold for some weight sequence v > 1. For 8 > 1 construct
a weight sequence w on F via (4.10). Then the sequence of norms of the coefficients (||d,||x)ver of the parametric
solution u(y) in the tensorized Chebyshev expansion (4.5) is contained in Ly, ,(F), i.e., 3. c r w2 P|dy | < c0.

The proof is based on the following observation in [15], where we use the convention that for v € F we define

V! = [Licsuppw ¥i! and |v| =37, v;. Note that [v|! > !,

Theorem 4.3. For 0 < p <1 and a sequence (a;);>1, we have (tj—,“a”) € U,(F) if and only if Zj>1 a; <1 and
- : veF =

(@5)521 € £p(N).

Proof of Theorem 4.2. We proceed similarly as in [16]. The idea is to construct, for each v € F, a suitable d-admissible
sequence p = (p;) (depending, in general, on v) with p; > 1, where we choose § = (1 — k,, ,)/2 so that by (4.1)

2 —u;
(4.11) ldull2 < =1 f [l IIe
Ho S
For convenience we introduce v; = v§-27p)/p and § = 92-P)/P_ For given v € F, we construct the sequence p by first
choosing a finite index set £ C N such that, for FF =N\ F,
- )
(4'12) Z Ujﬂoﬂ* S —.
‘ 60
JEF

Such a set E exists by Assumption (4.8). We further choose a > 1 such that
(o — l)éﬁjﬂo,j < g
Then we define the sequence p via
ov; if jeE,
pj:{ max{f}j,gl#%} ifjeF.

where [vp| =3 cpvj. The sequence p is d-admissible since

) B ov;
> pibos =D abifo;+ ) max {vj’ 2|VF|JBOJ} o

j>1 jEE jEF
B _ ~ )
<(a=-1) Zvjﬁo,j + Z 00,5 + Z UjBo + D)
JEE JEE JjeEF
) )
<gthretg=retd=1-4

Here, we have used that v; > 1 together with (4.8), and furthermore that x, = 1 — 26 by the choice of §. Therefore,
the bound (4.11) is valid and implies

~ \—U; . ~—UVj v g v
e < & ey~ Tmin{z (#72) '}

jEE jeF
with Cs = 2(0p0) Y| f||v+ and
95 =26""5o,5.
Above we adopt the convention that a factor equals 1 if v; = 0.
Now we estimate the weighted /,-norm with the weight w,. For convenience we introduce w, = w,(,2_p )z

glivllo I i>1 ﬁ;j . We let Fr be the finitely supported sequences of natural numbers (including 0) indexed by F' and
likewise define Fg. We obtain

pv;
~ ) DU 174 1
> w2 Pl = 3 < xS | T] o0 om) 7 | TL o0 min {7, (222 )
J

veF veF v JjeEE JEF
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» il —pv; Al llo vel09,\"
(4.13) <P Z 6 H a Z 0 H -
J

VvVEFER JEE VEFFR JEF
Let us continue with the first factor above,
) fo—p #E
gl —pvj _ 7] —pn | _ -
S v [La - ] <1+eza . ) - <1+1_a_p>
veFg JjEE JEE n=1
For the second factor in (4.13), it follows as in [16, Section 3.2] (via Stirling’s formula) that
nllv ‘VF‘U‘Q' P |VF|' ~ vj n ‘VF“ v
ol 1T (Vﬁ : S T 1 @595)" max{1, e/} < e
JEF J JjEF
where
hj = eéngj = 26(5_19~’l~)j60)j.

Zh]§§<1

JjEF

By (4.12) we have

Since h = (h;)j>1 € £,(N) by Assumption (4.9), it follows from Theorem 4.3 that the sequence (%hw)uez«ﬂ €
¢,(Fr) so that also the second factor in (4.13) is finite and, hence, (||dy||x@v)ver € ¢p(F) which means that
dver [ |[Rw ™ < oo ]

Remark 4.4. In case of the parametric diffusion equation (1.3), assumption (4.8) may be relaxed to a weighted version
of the uniform ellipticity assumption, i.e.,

Zv§2_p)/p|1/)j(:r)\ <min{a(z) —r,R—a(x)} forall z € D,

j>1
while (4.9) is replaced by

va—_prngo < oo for some 0 <p<1.

Jj=1
Under these conditions, the coefficients d,, € X = H}(D) in the Chebyshev expansion (1.10) of the solution of the
parametric equation satisfy Y, ||d,|lvw2 P < co with the weights w, given by (4.10). This fact is shown analogously
to the above proof, see also [16] for unweighted ¢,-summability in the diffusion equation context.

Remark 4.5. We comment on possible choices for the weights.

e With the trivial weight v; = 1, the above result generalizes the one from [16] in the sense that (5 ;) € £,(N)
(or (|¥jllso) € £p(N) in case of the diffusion equation) implies that (||dy||v)ver is contained in the weighted
space £, ,(F) with w, = @I?lo for any § > 1. As this weight grows exponentially with the number of
nontrivial components in v, the coefficients of 7T,, with many factors in the tensor product are unlikely to
contribute much to the expansion.

e The unweighted condition (2.5) for some k < 1 already implies a weighted version. In fact, we may “squeeze
in” weights of the form v; = (14 7) with 7 > 0 sufficiently small so that the weighted summability condition
(4.8) holds with some &, , satisfying x < k, < 1. For this weight, if (8o ;) € £,(N), then (8o ;) € £p.(N) so
that Theorem 4.2 states that (||dy||v)ver € €u p(F) for the weight

Wy, = gl\l’Hu(l + 7—)”"”1.

e Polynomial decay of the sequence (8 ;) allows to “squeeze in” a polynomially growing sequence of weights
vj > 1. Suppose that |5 ;| < ¢j~" for some ¢ > 1 and sufficiently small ¢ > 0 so that

Zﬂo,j < Cijt <ct) <1,
Jj=1 Jj=1

which means that the unweighted condition (2.5) is satisfied. Now let v; = ;7 for some 0 < 7 < ¢ —1 and
v > 1. Then

> viBos <evY i = ex((t — 7).

Jj=21 Jj=21
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If 7 and 7 are such that ((t — 7) < (c¢y)~! (which is possible by ((¢) < ¢~! and continuity of the ¢-function)
then the weight sequence (v;) is a valid choice as ijl Bo,jv; < Ky < 1. The resulting weight w on F, i.e.,

wp =Wl T o =l ] 5™

J€supp v J€supp v

growths polynomially with respect to the dimension j and exponentially with respect to each v;.

e Similarly, exponential decay of the sequence (8p ;) allows to choose an exponentially growing sequence of
weights v; > 1. Assume that By ; < ca? for some 0 < a < 1 and that 2]21 Bo,j < Cijl al = et =R <1
implying the unweighted condition (2.5). Choosing v; := ¢/ for some o > 1 with ca < 1, we have

: o
> vibos S (oo =eq——

i>1 j>1

If o is sufficiently close to 1, then } ., v;B80,; < £y < 1 so that the weighted condition (4.8) is satisfied. The
corresponding weight w is defined as
w, = gl H alvi, veF.
JjEsupp v
Remark 4.6. Here is a good point to discuss why we prefer to work with tensorized Chebyshev polynomials rather
than other polynomial systems. Clearly, Taylor monomials are immediately ruled out because they do not form an
orthonormal system (with respect to any measure), so that the setup described above does not apply. One-dimensional

Legendre polynomials L; have the disadvantage that their Lo,-norms grow as || L;||c = v/27 + 1, see e.g. [45], so that
the tensorized Legendre polynomials Ly (y) = [[;cqupp, Lv; (¥;) vield

Lol = [I V2L

jEsupp v

In principle, we can compensate for that by using weights v;, j > 1, such that

(4.14) wy =02 T o > ||Lu e,

jEsupp v
see Theorem 3.2 (it seems that an analog of Theorem 4.2 introducing these weights w, also holds for tensorized
Legendre polynomials, but details are not worked out yet). However, (4.14) puts stronger conditions on the set of
admissible weight sequences (v;);>1 and thereby on the operators A; than required for Chebyshev polynomials.

In the one-dimensional (or low dimensional) case, one may alternatively apply the preconditioning trick from
[45] to overcome the problem of growing L.,-norms of the Legendre polynomials. This demands to work with the
premultiplied functions Q;(y) = /7/2(1 — y*)}/4L;(y) which satisfy the nice uniform bound [Q;|l. < V3 for all
J € Ny, see [45]. However, in the d-dimensional case the functions Q,(y) = H?Zl Qu, (y;) satisfy |Qjlec ~ ¢ for

some vy > 1, essentially because ||Qollco = v/7/2, and in particular in the case d = oo, the infinite product defining @,
for v € F does not even converge, which prohibits the preconditioning trick in the high or infinite-dimensional case.

5. COMPRESSIVE SENSING PETROV-GALERKIN DISCRETIZATION

Let us now return to our main goal of approximating the solution of the affine parametric equation (2.1), A(y) u(y) =
f, with A(y) = Ao + Zj>1 y;A;, via compressive sensing techniques. Consider the Chebyshev expansion (2.29). In

view of Condition (3.9), we need to choose weights w satisfying w; > [Ty || = 2/¥l0/2. Given a weight sequence
v = (v;)jen with v; > 1, the previous section suggests to use weights of the form

(5.1) w, = glvle H v with 6 = V2.
jEsupp v

For the sake of simplicity, we consider a functional evaluation of the solution u(y) in this paper, i.e., given a bounded
linear functional G : X — R, we are interested in numerically computing an approximation of

Fly)=G(u(y)), F:U—-R.

Then, the tensorized Chebyshev approximation to F(y) is given by the (unconditionally convergent) expansion

F(y) = Z guTu(y)7

veF
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where g, = G(d,) with d, € X as in (4.5). By boundedness of G, the sequence g of coefficients g, = G(d,) € R
satisfies g € £, ,(F) if (||du||x)ver € £y p(F). Sufficient conditions for this inclusion were obtained in Theorem 4.2.
For the choice (5.1) and for s > 0, the index set (3.11), i.e., J§ = {v € F : w2 < s/2}, can be written as

(5.2) Jo={veF: [[ 6% <s/2}.
jEsupp v

This set is always finite if the weight sequence satisfies v; > 1 and monotonically grows to infinity as j — oo.
Let us now formulate the compressive sensing Petrov-Galerkin (CSPG) algorithm for numerically computing an
approximation to a functional of the solution of an affine-parametric operator equation of the form (2.1).

Algorithm for the Approximation of a functional G(u(y)) of the solution of a parametric equation
via compressive sensing

Input:
o Weights (v;);>1 with v; > 1 satistying (4.8) and (4.9) for some 0 < p < 1.
e Accuracy € and sparsity parameter s
e Index set J5 = {v € F: 2l¥lo Hj@uppyvfyj < s/2} such that N := #J5 < o0
e Number of samples m =< sIn®(s) In(NV).
Algorithm

1: Choose samples yq,...,vy,, € U independently at random according to the Chebyshev product measure (1.8).
2: For given ¢ > 0, choose h = h(e) > 0 and truncation level B = B(e) € N such that the dimension-truncated
Galerkin approximations u.(y,) := u}];((?) (y,) € X, defined in (2.25) to the solution samples u(y,) € X of the
parametric operator equation A(y,)u(y,) = f admit the following bound of the approximation error at y, for

by = Gue(y,)):

(5.3) be — G(u(y,)| = |G(u(y,) — ue(y,))| < e

3: With the sampling matrix

(5.4) Dy =Tu(y,), (=1,....m, veJJs,
and the weights w, = 2l¥llo/2 HjESuppuv;j, compute the solution gf € R70 of the weighted ¢;-minimization
program

(5.5) min ||gll,1  subject to ||®g — blla < 2¢/me.

Here, ||g||w,1 = EVEJ; Wy |gu |-
4: Output approximation Fy(y) to F(y) = G(u(y)):

(5.6) F.(y)= Y ¢ T.(y).
veJy

If the sparsity and accuracy parameters are set accordingly, we obtain the following error estimates.

Theorem 5.1. Consider u(y), the parametric solution to the affine parametric equation A(y)u(y) = f with A(y) =
Ao + ijl y;A;, satisfying Assumption 2.1 and 2.3 with some p =pg € (0,1). Let v = (v;);>1 be a weight satisfying
(4.8) and (4.9) and let G : X — R be a bounded linear functional. Then the expansion coefficients g = (gu)ver of
F(y) = G(u(y)) = > cr 9. Tu(y) satisfy g € Ly, ,(F) with weight

v;
=22 T[ o9, ver
jEsupp v

Let € > 0 be an accuracy parameter and assume that the sparsity parameter s satisfies the condition
(5.7) VB4V 2R gy | < e < Cos PP gy e

where Cy > /5 -471/P js q constant that is independent of s. Let further J§ := {v € F : 2I¥lo [Lcsuppr vfyj < s/2}
be such that N := #J5 < oo. Draw m sampling points independently, identically distributed according to the product

measure n, where

(5.8) m = Cslog®(s)log(N),



18 HOLGER RAUHUT AND CHRISTOPH SCHWAB

for a universal constant C > 0. Let F. : U — R denote the function computed via (5.5) and (5.6). Then there exists a
universal constant C' > 0 such that with probability at least 1 — 2N_1°g3(s), the computed function F, : U — R satisfies

ol _ log®(m) log(N L/p=1/2
(5.9) |E: = Flla < C || g || wps/>/7 < CV (W) ,

o _ log®(m) log(N 1/p=1
(5.10) IF. = Flloo < C' [l gl wps' /7 < C¥ (g(r)ng()> .

The constant C" only depends on Cy, while Cg depends on C' and ||g||y p-

Remark 5.2. (a) The dimension-truncated Petrov-Galerkin approximation is computed using the B-term trun-
cated expansion A(y,)p = Ao + Zle y;Aj. Moreover, the entries in the matrix ® only require to eval-
uate T, (Ye) = [Licouppo Li((ye);) for v € Jg, so that only components (y,); with j € {1,..., B’} for
B’ = max{j : 3u € J5 with p; # 0} are needed. This means that in practice it is enough to sample
independently from the finite product measure

B
J=1 T4/ 1 - y]
with B := max{B, B'}.

(b) The required error estimate |G(u") — G(u(y,))| < € can be guaranteed via Proposition 2.8 and Theorem 2.9
by choosing the parameters h(c) > 0 and B(e) € N in the Petrov-Galerkin approximation in terms of the
parameters t,t’, pg in Assumptions 2.1, 2.3 as

h(e) = /) - B(e) > gpo/(1=po),

Note that this demands for higher regularity assumptions than (4.8). If A(y) operates nicely also on X; for
some ¢ > 0 in the sense that (2.9) holds, then |G(u"(y)) — G(u(y))| < C/ht. For instance, (2.9) is implied by
(2.12) which is similar to (4.8) but works with the operator norms on &X; rather than the one on X.

(c) Instead of the Petrov-Galerkin method, any other stable and consistent discretization scheme for numerically
approximating the functional of the parametric solution of A(y)u = f for fixed parameter y can be applied
in step 2 as long as the accuracy is good enough. We have proposed the Petrov-Galerkin method here to
cover all standard, as well as certain conforming mixed finite element discretizations, for elliptic as well as
space-time discretizations of parabolic problems.

(d) The computations in step 2 are easily parallelized: the sampling points y,, ¢,...,m, are drawn in a prepro-
cessing step, and the approximate evaluations G(u(y,)), £ = 1,...,m, are mutually independent. Only step
3 requires the combination of the samples.

(e) For the solution of the weighted ¢;-minimization problem in step 3, various algorithms may be used, see
for instance [24, Chapter 15] or [39] for overviews. Preferably, one uses a method that operates only by
multiplications with A and its transpose A* and does not require more complicated operations such as solving
linear systems. In this case, one can exploit fast (approximate) matrix vector multiplication routines that are
available for Chebyshev-structured matrices [30, 19, 42, 41]. Extending these routines to high-dimensional
problems with favourable scaling is, however, not straightforward.

(f) In order to implement the algorithm as stated, an a-priori estimate of || hy || ,p is required. Such an estimate
may in principle be computed. In fact, tracing the proof of Theorem 4.2 and of the auxiliary results required
therein, may provide an estimate in terms of the weighted ¢,-norm of (||¢);|/);>1. However, this bound may
be very crude. In practice, one may as well work rather with the equality constraint &g = b in (5.5) with
the sampling matrix ® defined in (5.4). Although there are no rigorous bounds available for this strategy,
there are theoretical results [24, Chapter 11], [56] suggesting that similar estimates should be possible.

(g) Alternatively to weighted ¢;-minimization, one may use a variant of iterative hard thresholding as recovery
method [31, 23]. This may have the advantage that no a-priori estimate of the accuracy parameter ¢ as in
(5.7) is required. Only the weighted sparsity parameter s needs to be chosen. If the sample solutions G(u(y,))
are computed with some accuracy €, then the final error estimates take the form

||F — FsHLz(U,n) S 0151/271/10 + 0257
|F — Fellpoy < Cis'™YP + Ca/se.
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If the number m of samples is given then s should be chosen such that m ~ slog®(s)log(N). Alternatively,
if a prescribed accuracy level is given, Stechkin’s estimate (3.5) provides a guideline for chosing s, which in
turn determines the number m of sample evaluations. Details will be presented elsewhere.

Proof of Theorem 5.1. The fact that g € £,, ,(F) follows from Theorem 4.2. With F; := F \ J5, we write

F(y) =G(u(y)) = Y _ 9. T (y) = Fo(y) + Fi(y)
veF

with

Fy(y)= Y, oLy, F)=>Y oTL(y),

veJy veFi
We interpret the computed samples by as perturbed samples of F. Then, the corresponding sample error can be
bounded by
be — Fo(y,)| < [be — F(y,)| + [Fi(y,)] < e+ [F1(y,)l, -

where we used (5.3). It is shown via Bernstein’s inequality in the proof of [46, Theorem 6.1] that

S IR@IE = Yl <2 Y laka
l=1

veF, veFi

with probability at least 1 — e=3™/(25). Here, also the definition of J§ is used. Furthermore, w2 > 5/2 for v ¢ Jg

implies that
1/2
2
(S wr) <25 ke

veF veF
see [46, proof of Theorem 6.1]. Altogether, with probability at least 1 — exp(—3m/(2s)) > 1 — N=108°() (by (5.8))

T 1/2 5 3
2
(m ; |F1(y,)| ) < \/; Z 9w |wy < \/;Us/g(g)uhl

veF;
since the support of the weighted best (s/2)-sparse approximation to g is contained in J§ because no index v with
w2 < s/2 is contained outside J§. Furthermore, the weighted Stechkin estimate (3.5) together with g € £, , implies
1/p—1 1-1 1/p—1
0o2(8)wa <277 (5/2) T P I gllwp = 4V g llwp
so that

m 1/2
1 5 _ -
<m§ ilﬂ(y«)f) <\ 2ou(@)er < VBt g <o
(=1

with probability at least 1 — N~ log®(s) by Assumption (5.7). This implies that on this event

| 1/2
<Z|be—F0(y€)|2> < 2.
m =1

It follows from Theorem 3.2 that the weighted restricted isometry property of order s of the sampling matrix ® € R™*V
in (5.4) holds with probability at least 1 — N~ 1og’(s) (precisely, 0,25 < 1/3, say) since m > Cslog®(s)log(N) by
assumption. Then Theorem 3.1 implies that the reconstructed vector g supported on J§ satisfies
1/2
olgw—gilP | < c%®t i,
veJs \/g

Z |90 — g.ﬁ,|wu < Coy(g)wa +C'Vse.
veJy

Since the T, form an orthonormal system we obtain for the L2-error

1/2

1/2
IF = Fellzoway < 1Fo = Fell2qwm + 1P llz2om = | D lov — gi I + <Z |9u|2>
veJs veFy

s w 5 s N
< C%l’l +C'e+ \/;fs(g)w,l < (CH+VB)R2VPsT 25 P g |, + Cle
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< "2 gl pe

Here, we have applied the weighted Stechkin estimate (3.5) as well as the upper bound of (5.7). Finally, since
Tolleo < 2llvllo/2 < w;, the L>-error can be bounded as follows:
3

[ £ = Felloo < [[Fo = Felloo + || Filloo = |l Z (90 _gi)TuHoo + Z 9Ty

veJs veF
<D g =Gl Tlloe + D Mool Tullee < D g — glww + D lgulws
veJs veF, veJs veF;

< Cos(@)u + C'Vse+042(8)ua < C"s' Pl gl

For the bound }°, .7 |gu|wy < 04/2(9)w,1 we have used again that by the definition of Jg the support of the
weighted best s/2-term approximation is contained in J§. The second inequalities in (5.9) and (5.10) follow from
m = slog*(s)log(N). This completes the proof. O

In order make the estimate m > C'slog®(s) log(N) on the number of sample evaluations precise, we also need a bound
on N = #7J¢ (depending on s). The size of J§ will also determine the complexity of the weighted ¢;-minimization
step. If the weight sequence v; grows to infinity as j — oo, then the number of active indices j which are relevant
for Jg, i.e., the number d := max{j : v € J§ with v; # 0} is finite. In fact, if the sequence v; is monotonically
increasing, then d = max{j : v; < \/5/74} Therefore, setting ¢t = s/2, it suffices to bound the size of

Ja(t,v) = {v e Nd : 2ll“llo H v?yj <t}.

jEsupp v
Theorem 5.3. For a finite weight sequence v = (v1,...,vq) with v; > 1, a; := 2logy(v;) and A :=logy(t), we have
min{d,| A} (A _ k)k
(5.11) #Tat,v) <1+ > — > JJa
k=1 ScCld] Les
#5=k

EjES llj SA—k}
Proof. Taking the base-2 logarithm, the defining condition of the set J;(¢, v) becomes
Illo+ Y 2logy(v))y; < logy(t),
jEsupp v
which by the definition of a; and A is equivalent to
(5.12) > (4am) <A
jEsupp v

In order to estimate the number of points v with nonnegative integer coordinates satisfying this inequality, we intro-
duce, for L > 0 and b = (by,...,b;) with by > 0, the cardinality of a set of multi-indices for which all components of
its members v are at least 1:

2
I'y(L,b) :=#{v e NF: ijz/j <L}
j=1
Observe that T'y (L, b) = 0 if Z?Zl b; > L. Moreover, for v with |v|jo = k, condition (5.12) becomes ZjGSUppu

A — k. Considering all possible support sets S = suppv C [d] of cardinality k& and summing over all possible k& we
obtain

a;jv; <

min{d,|A]}

(5.13) #Tat,v) =14+ > > Tw(A—Fk, (a))jes)-
=

If k > [A] then I'y(A — k, (a;)jes) = 0, which is why the first sum above runs only up to |A] if |[A]| < d. We claim
that
Lk
(5.14) [r(L,b) < ——p.
k! Hj:l bj
We show this by induction on k. For k = 1, we have

Fl(L,bl) = #{1/1 eN: blyl S L} = LL/le S L/b1
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Next, assume the claim holds for £ € N. Then

[L/b+1] [L/b+1]

L — bpp1pq1)"
Fk+1(Lab17"~7bkvbk+1): Z ]-—‘k(L_bk+1Vk+17b17,,,’bk) < Z %
KT, b;
Vkt1=1 vgt1=1 j=1%J
1 /L/bk+1 . 1 Ja!
<— (L = bysr)rda =
k' H?:l bj 0 i k" H?:l bj (k + 1)b}€+1
LE+1
T VTR
(k+ )T b,

Here, we have applied a simple comparison of a sum and an integral. This shows the claimed inequality (5.14).
Recalling that 'y (A —Fk, (a;)jes) = 0 for #£5 =k if °, g a; > A—k, Equation (5.13) yields the claimed estimate. [J]

With the same technique a lower bound can be shown as well. We illustrate the estimate of the theorem with some
important examples of weights. The proofs of these estimates will be provided in the appendix.
Corollary 5.4. Assume s > 1.

(a) Letv; =B, j=1,...,d, for some § > 1 and v; = oo for j > d (so that the sum in (2.2) representing A(y)
involves only d nonzero terms). Then

d .
. (logg=(8%s/2)) if d <logyge(s/2),
#Jy < . log, 52 (/2) ,
((1 + W) ed) otherwise.
(b) Let v; = ¢j®, 7 =1,2,..., grow polynomially for some ¢ > 1 and oo > 0. Then there are constants Cy,c > 0

and Yo, > 0 such that
#jos < Coz,csfya’CIOg(s)-
(c) Letwv; =37 for some 8> 1. Then

\/1ogs(s/2)
(5.15) Je<lp— (63, /1og5(s/2)) R

2, [logg(s/2)

Remark 5.5. We briefly illustrate consequences for the number m > C'slog®(s)log(N) of samples required in Theo-
rem 5.1.

(a) For constant weights v; = 8> 1, j =1,...,d, the resulting bound becomes
s Cs log(d)s log*(s) if s < (28)%
= | Csdslog®(s)log(log(s)) if s > (28)%".

(b) For polynomially growing weights v; = ¢j* with ¢ > 1 and a > 0 we need
m > Cy.cslog”(s).

Moreover, the resulting error bound (5.10) becomes ||F — F.||o < Co.cllgllwp(log® (m)/m)1/P=1 and likewise
for the error bound in L2

(c) For exponentially growing weights v; = 37 with 8 > 1 the upper bound (5.15) on #J; grows slowlier than s.
This means that m may actually be chosen smaller than N = #J; which leads to an overdetermined linear
system. In this scenario, the application of compressive sensing may not be required and it is likely good
enough to use least-squares methods [14, 34] to compute coefficients b from sample evaluations. We postpone
a detailed discussion to a later contribution.

6. CONCLUSIONS

In the present paper, we developed a convergence theory of compressed sensing based approximations of solution
functionals for high-dimensional, parametric operator equations. Such problems arise generically in numerical uncer-
tainty quantification, when laws of random field inputs are described by countably-parametric, deterministic functions,
and the response, i.e., the parametric solution of the PDE;, is to be approximated in terms of the countably many
parameters.
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As main contribution we showed that given m (approximate) sample evaluations at randomly chosen parameter
points, the computed parametric solution F' approximates the true function F(y) = G(u(y)) at rates

R 5\ 1/p—1/2 . 5\ 1/p—1
|F - F||,, <C log(m)” |F—F||,. <C log(m)”
2 m ’ oo m ?

under a weighted £,-summability assumption with 0 < p < 1 on the input parameters (for polynomially growing weights
vj, see Section 5 for details). Up to the logarithmic terms, this matches the rates of best s-term approximation and
for p < 1/2 outperforms the best possible rate for Monte-Carlo methods. As an important ingredient, potentially of
independent interest, we generalized available ¢,-estimates for polynomial chaos expansions [12, 15, 16, 28, 33, 52] to
the weighted case, which allowed to apply recent results on weighted sparsity and recovery via weighted ¢;-minimization
[46]. These weighted estimates also allow to determine good a-priori choices for a finite subset of F containing the
relevant Chebyshev coefficients — the set J35 defined in (5.2). The actual support set of the best s-term approximation
may be much smaller than J3, but such an initial choice is required in order to run weighted ¢;-minimization for
the reconstruction. We note that J3 may be a good choice also for other approaches such as least squares methods
[14, 34], see Remark 5.5(c).

Let us place the present results into perspective with other approximation methods for high-dimensional problems:
adaptive stochastic Galerkin methods [22, 21, 26], reduced basis approaches [2, 5] adaptive Smolyak discretizations
[53, 51] and adaptive interpolation methods [13] are all sequential in the sense that they rely on successive numerical
solution of the operator equation on parameter instances (adaptive Galerkin discretizations being intrusive on top).
This is in contrast to, say, Monte-Carlo or Quasi-Monte Carlo approaches which likewise offer dimension-independent
convergence rates for statistical moments of the solution, and which allow to access the parametric solution simulta-
neously at a set of samples. These methods do not, however, allow recovery of the parametric solution as does the
presently proposed approach. (Approximate sparse recovery of the entire, parametric solution wu(-,y), rather than
just functionals G(-) of it, will be addressed in future contributions.) Moreover, the convergence rates of MC are
well-known to be limited to 1/2.

In contrast to the above mentioned sequential and deterministic methods, our CS-based methods are similar in
nature to so-called least-squares projection methods, recently proposed in [14, 34], which also rely on sample evaluations
at randomly chosen parameter locations. These least squares approaches require a-priori knowledge of a near-optimal
set of active indices in the gpc expansions of the parametric solution and have complexity exceeding the cardinality of
that set. In contrast, the presently proposed CS approach requires only specification of a (conservative and possibly
large) superset J§ containing the optimal s-term approximation set. The complexity of the CS approach is, as we
showed in the present article, sublinear in the cardinality of this candidate set and will pinpoint the ‘essential’ gpc
coeflicients within this set, even if the set of these coefficients is “gappy” or lacunary. Expressed differently, given a
budget m of samples, least squares methods need a good guess for an index set of cardinality somewhat smaller than
m of relevant gpc coefficients, while compressive sensing methods need only a very rough estimate for this index set
which is allowed to be significantly larger than m.

In the present paper, we considered only affine parametric operator equations. We expect that extensions to
nonaffine, but still holomorphic, parameter dependence is possible analogously to [12], which will allow the application
to Bayesian inverse problems for parametric operator equations [50, 51]. These topics will be developed in detail
elsewhere.

7. APPENDIX: PROOF OF COROLLARY 5.4

(a) Set a; = 2log,(v;) = logy (%) and A = log,(s/2). Observe that condition > jes @ < A—k in the second sum
in (5.11) can be met for some S with #S = k if and only if k < A/(1 + log,(8?)). Let us first consider the case that
d < A/(1+1ogy(B?)) = A/logy(23%) = 1ogyz2(s/2). Then clearly d < A and (5.11) yields

d EAY d AY
RIEIED DEe =D DI | AR R D [ R
k=1 k=1

ScCld] jes
#S=k
2jesajSA—k
d
<D
k=

0

(1) 4/ o520 = (4/Tos() 4 1) = (e (52"
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On the other hand, if d > A/ log,(2/3?) then we have

LA/ logy(2582) 1A/ logy (25%))

4 < Y W(Z)aogm%ru S ()@ o)
k=0 ’ k=0
LA/ log,(287)] LA/ log,(287)]
oo (32)) LA/ 1085 (26 d o (32)) LA/ 1085(2687)] ed
< (4/10g,(6)) > (1) = (riomie) (o)

< (10g2(252)€d/ 1Og2(ﬂ))A/ log, (257%) — ((1 =+ 1/ logQ(ﬁZ))ed)logz(S/Q)/10%2(252)
((1 + 1/ 1ogy(8?))ed) 08252 (5/2)

Here, we have applied the inequality >"_, (¢) < (ed/n)", see e.g. [1, Theorem 3.7], and used the fact that = — (K/x)"
is monotonically increasing for 0 < z < K/ el/ K,
(b) We first note that the largest effective component of the indices in J§ is given by

d=max{j: v € Jy with v; # 0} = max{j : v; < /s/4} = [( (4c))1/ 2a)J
We set a; = 2log,y(v;) = 2alogy () + 21ogy(c), A =log,y(s/2). The estimate (5.11) gives then
LA]

TR ETES DL SR | PP

k=1 ’ Scld] jes
#S=k
ZjesajSAfk
[A] k
(A—k) 1
e R Y
|
— K et s 2alog,y (7) + 2log,(c)
#S=k
2alog, (k) <A—Ek(1421ogs(c))
<1+ Z MQ_k Z (o +logy ()~ = (log, (c))
— k' 2) 22
ke[lA]] Scld]
2a log, (k1) <A—k(142logy(c)) #S=k
A "1 d
<14 (14 a/logs(c)) Z () '( )
rellAll 20+ 2logy(c) /) k' \k

2alog, (k) <A—Ek(1421ogs(c))

Let K be the maximal number k such that 2alogy(k!) < A — k(1 + 2log,(c)). For k > 4 we have log,(k!) > k.
(The case K < 3 only occurs for s < D, which can be handled by potentially adjusting constants.) Therefore,

K< m Moreover, Stirling’s inequality gives k! < v/27ke!/(128)(k /e)* for k > 4 so that for such k we have

log, (K1) < logy (2me'/24k) /2 + klogy(k/e) < (W + 1og2(k/e)) k = log,(Dok)k with Dy = (8me'/24)1/8 J¢ ~
0.55. Therefore, K also satisfies the lower bound K > with D1 = 2Dy = 1.1067.

A > A
1+2a+alogy (Do K) = 1+alogy(D1A)

A

W) % takes the maximum for k¥ = K so

Furthermore, observe that, for k = 1,..., K, the sequence by = (
that, exploiting Stirling’s formula K! > /27K (K /e)X, we obtain

#75<(1+10gj(>>(2a+ﬁog2 ) K'ZO ( logj(C))<2@+2/i0g2(0)>K\/ﬁ(1K/e)K (cd/K)"

: (1 * 1ogj<c>> Vo <K2<2ae—idﬁog2<c>>>l(

<(1y 2@ \/ Lt alogy(DiA) (€d 1+ alogy(D,A)) M)
B log(c) 2mA A 2log, (2°¢) :

Inserting here A = log,(s/2) yields

o o atle
a ) \/1 + alogy (D1 logy(s/2)) ( e?ad log2(21/°‘D A))l Ea2(o/2)/ log; (%7 ")

#35% (14 g Irlogy(5/2)  \2ogy(5/2)  logy(270)
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Further using that d < (s/4c)'/® yields

s o 1 + alogy (D1 logy(s/2)) [ e2a(s/4c)t/ (2)
#%S(”logxc)w 2 logy(5/2) ( 2logy(5/2)

< C(x CS'YQ,C IOg(s)

: logzac(Ql/aDl log,(s/2))

) 1052a+1c(5/2)

for suitable constants Cy ¢, Va,c > 0 depending only on a and c.
(c) For exponentially growing weights v; = 57 we have

Joga(s/4)

d=max{j: v € J; with v; # 0} = max{j : v; < s/4} = log, ()
2

We set a; = 2log,(v;) = 2jlogy(5), A = logy(s/2). The estimate (5.11) now reads

min{d,|A]}

s < 1 (A 7 k)k —1
#Jo < 1+ Z k! Z H a;
k=1 Scld] JeSs
#5=k
ZjES a]’SAfk‘

min{d,|A]} k
(A—k) N &
<1+ Z - Z (21og, (B H] .

k=1 Sc[d] jeS
2log, (8) Yo5_, j<A-k #S=k

Note that since Z?le = k(k +1)/2 > k?/2, the condition 2log,(3) Z;?:lj < A —k is implied by k < 1/%% <d.
Therefore,

v/ A/ logs(8)] A koran 1
#I <1+ ) <2log2<5>) <k><k'>
NN ' WATED)
) e
2log,(B) (VA log,(B) )2 = k
3 ( | )/714/10:‘;2(3) ) ( y > 41085 (7)
- 21og,(8) 91\/A] Tog, (B)(A/ logy(8)/e2)V A/ oe2(8) \ \/A/log, (B

1 €3d A A/ Ing(B)
~ T e /AT om ) <¢A/ logm))

log,(s/2)/ logy (B)
N 1 e*logy(s/4)/log,(8) | ’
27T\/10g2(5/2)/1052(/3) \/10852(3/2)/10%2(5)
1 logs(s/2)
<1+ —————— (€% /logg(s/2)
2, /logs(s/2) ( )
This concludes the proof.
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