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Abstract

Wave propagation problems have many applications in physics and engineering, and the
stochastic effects are important in accurately modeling them due to the uncertainty of the
media. This paper considers and analyzes a fully discrete finite element method for a class
of nonlinear stochastic wave equations, where the diffusion term is globally Lipschitz con-
tinuous while the drift term is only assumed to satisfy weaker conditions as in Chow (Ann
Appl Probab 12(1):361-381, 2002). The novelties of this paper are threefold. First, the error
estimates cannot be directly obtained if the numerical scheme in primal form is used. An
equivalent numerical scheme in mixed form is therefore utilized and several Holder continu-
ity results of the strong solution are proved, which are used to establish the error estimates in
both L? norm and energy norms. Second, two types of discretization of the nonlinear term
are proposed to establish the L? stability and energy stability results of the discrete solutions.
These two types of discretization and proper test functions are designed to overcome the
challenges arising from the stochastic scaling in time issues and the nonlinear interaction.
These stability results play key roles in proving the probability of the set on which the error
estimates hold approaches one. Third, higher moment stability results of the discrete solu-
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tions are proved based on an energy argument and the underlying energy decaying property
of the method. Numerical experiments are also presented to show the stability results of the
discrete solutions and the convergence rates in various norms.

Keywords Stochastic wave equation - Multiplicative noise - Finite element method - Higher
moment - Error estimate - Stability analysis

Mathematics Subject Classification 65N12 - 65N15 - 65N30

1 Introduction

In this paper, we consider the nonlinear stochastic wave equation with Neumann boundary
condition and functional-type multiplicative noise, taking the form of

du; = Audt + f(u)dt + g(u)dW (1), in D x (0, T], (1.1)
al =0 in 0D x (0, T], (1.2)
on

u(0) = hi(x) u(0) = ho(x). in D. (1.3)

Here, D C R4 (d = 1,2,3) is a bounded domain, W : £ x (0,T] — R is a standard
Wiener process on the filtered probability space (2, F, {F; : t > 0}, P), hi(x) and h2(x)
are the initial data whose regularity assumptions will be given later. The nonlinear drift term
f (u) is assumed to satisfy the conditions specified in [12], which discusses the existence and
uniqueness for local and global solutions of (1.1) in Sobolev space. More specifically, we
assume

q
fa)y =Y a;jxu, (1.4)
=1

where ¢ is an odd integer with 1 < g < 3ford =3andg > 1ford =1, 2, a;(x) are
bounded and continuous for any j, and there exist positive constants ¢ > 0 and A > 0 such
that

u q
Fu):= —/0 f(s)ds = —; ; Jlr 1aj(x)uf“ > (% + %M*‘) u>. (1.5)

One example that satisfies these conditions is f(u) = —u — u3. Furthermore, we assume
that g(«) is continuously differentiable, globally Lipschitz continuous, |g”(«)| is bounded,
and satisfies the growth condition, i.e., there exists a constant C such that

geC' (1.6)
lg(a) — g(b)| < Cla —bl, (1.7)
lg(@)* < C(1 +a?), (1.8)
18" ()| < C. (1.9)

Throughout this paper, C denotes a generic positive constant, which may have different
values at different occasions. Under these assumptions on the drift term and the diffusion
term, it is proved in [12] that, for a bounded domain D with C 2 boundary, there exists a
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unique continuous solution u(t, -) € HY(D) and u, (¢, -) € L*(D) in [0, T] such that

E [sup [ e 012, + 190G, 013 + it 01, ]] <oo.  (LI0)
t<T

Wave propagation problem arises in many fields of scientific and engineering applications
[25], with examples including the geoscience, petroleum engineering, telecommunication,
and the defense industry etc. The deterministic wave equations have been extensively investi-
gated in the last few decades. For the second-order wave equation with nonlinear drift terms,
we refer the readers to some partial differential equation (PDE) papers in [32, 45], which
discuss their well-posedness or blow-up properties based on different polynomial nonlin-
ear drift terms. A large variety of numerical methods have been proposed for the numerical
approximations of the second-order wave equation, including finite difference, finite element,
finite volume, spectral methods and integral equation based methods. We refer to [1, 3,4, 11,
15, 16, 24, 26, 33, 34, 42, 4648, 50, 51], and the references therein for various numerical
methods based on the Galerkin approach.

In the wave propagation applications, the stochastic effects are important in accurately
modeling them due to the uncertainty of the media. The stochastic wave equation is a hyper-
bolic type stochastic partial differential equation (SPDE), and its solution behavior is very
different from that of the stochastic heat equation. Numerical methods for the wave equation
with various forms of stochasticity have been studied in the literature. For example, the wave
equations with random coefficients or random initial/boundary conditions were studied in
[10, 31, 43], and numerical methods for the stochastic wave equation with additive noise
were presented in [18, 20, 35, 37, 39]. For the multiplicative noise, the well-posedness or
the regularity of the solutions of the stochastic wave equation was considered in [21, 22,
40, 41], where the nonlinear drift term is Lipschitz continuous, and the noise is white in
time and correlated in space. Later, in [12, 14], some blow-up solutions were presented for
a class of nonlinear stochastic wave equations with white in time and correlated in space
noise. In [12], the theorems on well-posedness of the local and global solutions were given
for the stochastic wave equation with nonlinear drift term in the form of (1.4). The long-time
asymptotic bounds of the solutions were proved in [13]. There have also been some studies
on numerical methods for the stochastic wave equation with multiplicative noise. For exam-
ple, in [49], a difference scheme was presented for the model when both the nonlinear drift
term f and diffusion term g are Lipschitz continuous, and the optimal rates of convergence
were established for such method. The stochastic wave equations with Lipschitz continuous
nonlinear drift term and diffusion term were studied using the semi-group approach in [2, 17,
19, 38, 44]. As a comparison, the multiplicative noise is considered in this paper based on the
variational approach (see [27-30]), and the nonlinear drift term is not Lipschitz continuous.

In this paper, we present the fully discrete methods for the stochastic wave equation with
multiplicative noise, by utilizing the finite element approximation in space, and the implicit
Euler/modified Crank—Nicolson approximation in time. There are two main objectives in this
paper. First, we want to establish the second moment and higher moment stability results
of the discrete solutions in L? norm and various energy norms. This is motivated by the
conjecture that the numerical solutions will inherit the stability properties of the strong
solutions. The goal is achieved by designing the proper numerical scheme, choosing the
test function, and using an energy argument. Second, we want to provide the convergence
rates of the error estimates in both L? and energy norms for the proposed method when
the nonlinear drift term is not Lipschitz continuous and the diffusion term is multiplicative
noise, and this would be the first work using the variational approach, to our best knowledge.
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To achieve this objective, we rewrite the numerical scheme in the mixed form, utilize the
above stability results, establish several Holder continuity results, and construct a subset with
nearly probability one, to handle complex interaction between the multiplicative noise and
super-linear nonlinear term, such that the error estimates hold on this subset. This concept is
proposed based on the bounds of the solutions and is motivated by the idea in [9].

The rest of the paper is organized as follows. In Sect. 2, we prove the Holder continuity
results and some technical lemmas that can be used to establish the error estimates. In Sect.
3, we present the fully discrete finite element methods for the stochastic wave equation, and
prove the discrete stability in L? norm, discrete stability in various energy norm, as well
as the discrete higher moment stability in L? norm and energy norms. In Sect. 4, the error
estimates in L2 norm and energy norms are established on a subset of which the probability
approaches 1 as spatial mesh size decreases to 0. Numerical experiments are provided in
Sect. 5 to validate the theoretical results, including discrete stability results and convergence
rates in different norms.

2 Preliminaries and Properties of SPDE Solution

In this section, we first present some basic lemmas that will be used in the stability and error
estimate analysis in Sects. 3 and 4. We then present some more useful lemmas about the
Holder continuity in time for the strong solution u in various norms, whose proofs are given
in Appendix.

The standard Sobolev notations are adopted in the paper. We use || - [|Lr and || - || g«
to denote the L? and H* norms in the whole domain D, respectively. The notation (-, -)
represents the standard inner product on D.

Lemma 1 In the 1D and 2D settings, for each individual term u? of the nonlinear function
f () defined in (1.4), we have for any integer 0 < j < g,

lu/ vl — ﬁjﬁqu ||22
2 2(g—1 2 2 ~112 ~02
= C (Bl + Mol -+ g™ + 0I5 ) (e = @l + o = 302,1)

where g > 0 is an integer, and u, v, it, U are real value functions belonging to H'(2). The
same result holds for ¢ = 1, 2, 3 in the 3D setting.

Proof A direct calculation shows that
w vt — G517 = v Wl — ad) il (T — 1),
whence by applying Young’s inequality and the embedding theorem,
v~ @/ — a7, = v @/~ P+ @ = D17,
< C (I @ — D72 + ™ = D72 + @ = D))7.)
o (e 1 e Tl el N TP A
and
i (vi~7 — 5q—j)||i2 = T T T (0 — 77)”%2

<C (I =) + @ =D, + 1179 v —9)]2,)
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2 1 2 1 2 1 ~
= o (e st e o e R AP )
Combining (2.1) and (2.2) leads to the desired result. ]

The following lemma on the discrete summation-by-parts property is also provided. The
proof is straightforward and skipped here.

Lemma 2 (summation-by-parts) Suppose {an}f;zo and {b, }flzo are two sequences of func-
tions. Then

14
Z(an _ an—l’ bn) — (af,b[ (ll bO Z(an 1 bn bn 1)

Next, we present some results on the Holder continuity in time for the strong solution
u in various norms, which are useful in the error estimates. Note that the regularity of the
solution is given in (1.10), and the requirements of the spatial regularity of the solution in
these Lemmas are more stringent. The proofs of these Lemmas are postponed to Appendix
for the reader’s convenience.

Define a new variable v as v:=u,. We first give the Holder continuity in time for the strong
solution u and v with respect to the spatial LZ norm.

Lemma 3 (Holder continuity in time for u in L? norm) Let u be the strong solution to
problem (1.1)—(1.3). Then for any s, t € [0, T] with s < t, we have

E[llu(t) — u@)[7.] < Ct — )7, (2.3)
where

C =CE[|lha|?,] + CE[ / 1Au(©)]1?,d¢ ] + CE[ / lu@)I3%,dc] +C

Lemma 4 (Holder continuity in time for v in L? norm) Foranys,t € [0, T] withs < t, we
have

E[llv() — v)]12.] < Ct - 5), (2.4)

where

C = CE[ f | Au@)|?dz] + CE[ / lu(@)124,dc] +C sup E[Ju(@)]2:]+C

s<E<t

Next, we give the Holder continuity in time for the strong solution # and v with respect
to the spatial H!-seminorm.

Lemma5 (Holder continuity in time for  in H _seminorm) Let u be the strong solution to
problem (1.1)—(1.3). Under the assumptions (1.6)—(1.8), for any s,t € [0, T] withs < t, we
have

E[IV@@) — u)I] < Ct - 5)7, 2.5)

where

C = CE[|Vha|%,] + CE] / IV Au()I2,dz ] + CE[ / @144 de)

+ CIE[/O IVu(@)lipede] + €
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Lemma 6 (Holder continuity in time for v in H'-seminorm) Let u be the strong solution to
problem (1.1)—(1.3). Under the assumptions (1.6)—(1.8), for any s,t € [0, T] with s < t, we
have

E[IV((1) = v()7.] < Ct - ), (2.6)

where

C =CH] / IV Au(@)|2,dc] + CE f )14 de]

+C sup E[IVu(@)li}s] +C.

S<E<t

At the end of this section, we give the Holder continuity in time for the strong solution u
with respect to the spatial H>2-seminorm.

Lemma 7 (Holder continuity in time for u in H?-seminorm) Let u be the strong solution to
problem (1.1)—(1.3). Under the assumptions (1.6)—(1.9), for any s,t € [0, T] with s < t, we
have

E[IV2(u(t) — u@s)7.] < Ct — )7, 2.7)

where
t t
C = CE[IV2hs]12,] + CE[ /0 IV24u(0)|12,d¢ ] + CE[ /0 @144 e
t t
+CIE[/O IV2u()l3.d¢] +C]E[/0 IVu@)|3sde] + C.

Remark 1T We note that the constants in the above Lemmas hinge only on the regularity of u
in space. More precisely, under the regularity assumption that

T
E[ 212, +/0 I Au(@) 72 + IV 74 + V(@5

+ @34, + lu @134 e (2.8)
+ sup E[IVu(@)lde + u@)2.] < oo,

0=<¢=T
all the constants in Lemmas 3—7 are bounded.
Remark 2 Following the proofs of Lemmas 3-7, we could derive the Holder continutiy in

time for u in H° norm and for v in H° ! norm (0 > 2), namely, for any s, t € [0, T] with
s <t,

E[[lu(r) — u(s)|1 301 < C(o, u)(s — 1)%,

(2.9)
E[v(t) = v(s)[1370-11 < C(o, u)(s — 1),

where the constant C (o, 1) depends on the proper spatial derivatives of the solutions for the
space-smooth noise. In particular, the explicit dependence when ¢ = 2 is given in (2.8).
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3 Fully Discrete Finite Element Methods and Stability Estimates

In this section, we start by presenting the fully discrete finite element methods for the stochas-
tic wave equations (1.1)—(1.4), and then establish several stability estimates of the numerical
solutions. In addition to the second moment stability in L? norm and energy norms of the
discrete numerical solutions, the stability of higher moments is also provided.

3.1 Notations and the Finite Element Methods

Let 7; be a quasi-uniform triangulation of the domain D. We consider the P.-Lagrangian
finite element space

Vi = {vn € C(D) : vplx € Pr(K), VK € T}, (3.1

where D is the closure of the domain D, P, (K) denotes the space of all polynomials of
degrees up to r on K, and » > 1 is an integer. Consider a uniform partition of the time
domain [0, T] witht = T /N, and denote t,, = nt forn =0, 1,--- N.

The fully discretized numerical methods for (1.1) is to seek an F; adapted Vj,-valued
process {u}, }rllv=o such that it holds P-almost surely that:

n+1 n n—1
u, " = 2up +uy,
T

,wh> + T (Vul ™, Vwy)

= t(fy " wn) + (), wi) AWarr Ywy € Vi, (3.2)
where the notation AW,,4; is defined by
AWy 1:=W (tn 1) = W(ty) ~ N(0, 7), (3.3)
and there are two choices for the discretization of the nonlinear drift term:

1. Fully implicit discretization:

fitl=r . (3:4)
2. Modified Crank—Nicolson discretization:

Fy™D=Fay) o ntl 4 on
1.7 1 - ) if u #ul,
frrt=fet iy =1 TG N

(3.5)
Fapt™ if uf ™ = ul,

where F(-) is defined in (1.5).

The finite element method (3.2) involves a two-step implicit temporal discretization, and
would need two initial conditions u2 and u;] to start. The initial condition ug:zPhu(x, 0)
is obtained via a standard L2-projection operator defined as P, : L?(D) —> V), satisfying

(Ppu, wp) = (u, wy) Ywp € Vj,

and u;1 = “2 — T Pyu;(x, 0), namely, the backward Euler method is used for the initial
step. The discrete Laplace operator Ay, : Vi +— Vj, is defined as follows: given z; € Vj,

Apzp € Vy is chosen such that

(Apzn, wp) = —(Vzp, Vwy) Ywy, € V. 3.6)
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3.2 Stability in L2 Norm and Energy Norms

For the deterministic wave equation (i.e., g = 0 in (1.1)), it is well-known that this model
preserves the Hamiltonian, defined as

1 1
H(wy=3 w7 + S IVl + (F@), D,

where F(u) satisfies the condition (1.5). The discrete analogue of the Hamiltonian is defined
as

H(ujy):= ||d,uh 172+ 5 ||wh||L2 + (Fp, D), 3.7)
where d; denotes the temporal difference operator defined by
u — " 1
dlt = 1 (3.8)

T

Before starting the stability estimate, we summarize the assumption on the nonlinear drift
term below.

Assumption 1 The nonlinear drift term f («) given in (1.4) satisfies (1.5). Furthermore, F'(-)
is convex if the fully implicit discretization (3.4) of the nonlinear term is utilized.

Theorem 1 (stability of discrete Hamiltonian) Let {ufl}évzo denote the numerical solutions
of the finite element methods (3.2). Under the Assumption 1, the following inequality holds
for any integer £ € [1, N],

1 1
SE [Idiuf2:] + SE [19uf 3 | + (Faf. v

£—1
1
+ 7 2B [Ida ! - dug 2] + ZE[HV(u”“ ul?.)
n=0
K 1

=[]+ ZE[nd,u,, — il ] + ZE[MV(u"*‘—uz)uiz]sc.

nO

Proof Taking the test function w;, = d,u”Jrl in (3.2), we have

un+1 —ou" un
( h h h d,u”“ +1<Vu’;l“ deunJrl)
T

— <f ntl d,u"+‘) + (g(uZ), d[uZ“) AWpi1. (3.9)

The two terms on the left can be rewritten as:

un+1 — oyl -y 1
( h h h dou! ntl) _ (dzuh —dzuh,dzu”ﬂ)

T
1 n+1 1 ny2 n+l1 ny2
= §||dt ||L2 - *||dzuh||Lz + = ”dt — diuylly 2, (3.10)
T (VuZ'H, thuZ'H) (VuZ'H Vu”'H VuZ)

1
= EHVMZH”%} - Enwz 12, + = ||V(u"+1 —u)|?,. (3.11)
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Taking the expectation on the last term yields
E[ (g, da ') AW | =B [ (s, dady™ = dyu) AW, |

1
< CrB[1+ 3] + ZE [Ida ! = du 2] 312)

where the first equality comes from the fact that
E[(stuf). ) AW,.e1] = E[(s0u). duf)] E[4W, 1] =0,

and the second inequality is a result of the Cauchy-Schwarz inequality, the growth condition
of g(u) in (1.8) and the property of AW,,;1 in (3.3).
The bound of the first term on the right-hand side is discussed case by case:

1. For the fully implicit discretization (3.4), use Taylor’s formula to derive
1
Fu) = Fay™) + fa @™ —up) + S F/@ 6" = u))?,

where & locates between uj, and u;’lH. Notice that %F”(S)(uz+1 - uZ)2 > 0 under the
Assumption 1.
2. For the modified Crank—Nicolson discretization (3.5),

FGul) = FOY) + @t uly @' — ).

Therefore, one can conclude that, for both fully implicit (3.4) and modified Crank—Nicolson
(3.5) discretizations,

(= da T > (FltY) — Fu), 1). (3.13)

Summing the Eq. (3.9) over n from O to £ — 1, taking the expectation on both sides and using
the results (3.10)—(3.13), we have

-1 =1
- 1 1
B[ Al |+ 3 Y[ lduy ™ = duili} ] + 5 YE[IVGGT = w2
n=0 n=0

-1
<E[Hup]+Ct Y E[lujl?.]+C. (3.14)
n=0

Applying the Gronwall’s inequality yields
= =
vy 1 2 1 2
B[ A |+ 3 D E[lduy™ — 2] + 3 Y E[IVaq —upi:] < €.
n=0 n=0
This gives the desired stability in L? norm and energy norms. O

3.3 Stability of the Higher Moments

The following stability of the higher moments can be established based on the stability results
in Theorem 1.

Theorem 2 (higher monent stability) Let {ull; }éV:O denote the numerical solutions of the finite
element methods (3.2). Under the Assumption 1, for any integer p > 2, it holds for any integer
£ € [1, N] that

E[IVuffs + Iduf |17, + (Fuf), DP] < €. (3.15)
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Proof To ease the presentation, the proof is divided into three steps.
Step 1 Following the results (3.9)—(3.13) in the proof of Theorem 1, we have

1 1
1 2 1 2
Elldr w7, — *lldzuﬁlle +5 ||dt”n+ — dyuylly»

+12 +1 2
+*||Vu” IILz—*IIV hlle+*||Vu" = Vupllz»

+ <F<u”+‘) Fu), 1) < (gup). dul ™) AW,y (3.16)
which can be recast as follows thanks to the definition (3.7),
1
Ay ™) — ) + —||d,u"“ dit |72 + S IVt = Vg,
(g(u ), dyul* ) AWt (3.17)

Utilizing the following identity
A + %ﬂ(uz) = % (Pt + Awp) + (H(u"“) —Hwp),
and multiplying (3.17) by the term H(u”“) + %7:{(142), we obtain
(H( n+l)2 —7:((14;[')2) (H(unJrl) ﬁ(uﬁ))z
(||d,u"+1 A%, + | Vu - w;niz) (H(u"“) + %ﬁ(ﬁ))

< (g(u;:), d,u;“) AWyt (H(u"“) + %7%(4’,)) . (3.18)

The right-hand side of (3.18) can be rewritten as

(g(u;), dtu;“) AWpi1 (H(u”‘) + %ﬁ(uﬁ))
= (g(u;), dpu ™ — dtuZ) AW,i1 <H(u”+1) + %7:((142))
+ (g(up), dyuly) AW ( Hl ™) + %7%@;;))
< Gud,uz“ —d |7, + C (lufl72 + 1) (AW,g1)?

+ (g}), duly) A'w,,+,> (H(u"“) + %ﬂ(uﬁ)) : (3.19)

by applying the Cauchy-Schwarz inequality and the growth condition of g(u) in (1.8). The
last two terms can be bounded as
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<C(||uz||iz + D(AW,g)® + (g(up). druf) A‘Wn+1>
1 -
(mwl) + EH(u;D)
- 2 _
< ¢ (A = AG) + CAu I+ D AW
+ Clda 17 (g 135 + DAW ) + CHD (I} ll7 2 + D(AW,1)?
3 . _
+ SR @), di) AWy (3.20)
Combining the Eq. (3.18) with the results in (3.19)—(3.20) yields

> (a2 —A?) + 5 (R —Aap)
+ Gud,u;;“ —dul|3, + 5||w;;+1 - VuZ||iz> (H(u”+1) + %ﬂ(u;))
< C(lupll}2 + DAW ) + Clldu 172 (72 + DAW,1)
+ CH@) (luj 172 + DAW,1)* + %ﬂ(uzxg(uz), du}) AW, 1. (3.21)

Summing the Eq. (3.21) over n from 0 to £ — 1 and taking expectation on both sides, we
obtain

“E[Rwp?]+ ZE[[H(u"“ ﬁ(uZ)]z]—i—ZXl:E[( ldyu !
n=0

1 -~
—dull|3, + f||w"“ wzniz) (H(u"“) + 5H<uz>>]

£—1

3
< JE[HE)’]+C7? Y E[( 17 + 1]
n=0
=1 -1
+Ct Y E[ldup 12, (lupl2, + D]+ Ct Y E[H@Hupli, + D] (3.22)
n=0 n=0

Following the definition of H(u ) in (3.7), one has H(uh) > 5 max <||uh||L2, ||d,u2||iz),
which implies that

luflls, + 1 < CH@? + 1,
Iduy 13, (lupll3 2 + 1) < Clldaug 5, + (lufll}z +1) < CH@;)? + 1,
HUD(ufl2, + 1) < CH@? + (lup s, +1) < CHu* + 1.

Therefore, the followmg result can be obtained by applying Gronwall’s inequality:

E[A))? ]+ZE[(H(»¢"+1) ) ]

s E (1™ = s+ 19 = Va2, ) (Pt + 7)) |
<c, (3.23)
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which gives us the fourth moment stability (i.e., (3.15) when p = 4).

Step 2 Next, the higher moment stability (3.15) can be established for p = 2™ with any

positive integer m. Similar to the derivation in Step 1, we start from the equation (3.21) and

multiply it by 7—~£(uz+l)2 + %ﬁ(uﬁ)z. After some simple algebra, we can obtain the fourth

moment stability of the numerical solution ufl below

—1
E[Awp]+ Yk [((’Ffutz*‘))2 - (ﬂm'h’))z)z] <c. (3.24)
n=0

Applying this process repeatedly, the 2" -th moment stability of the numerical solution uﬁ

can be obtained for any positive integer m.

Step 3 For arbitrary positive integer p, suppose 2"~ < p < 2 for some m, and one can
apply the Young’s inequality to obtain

E[Aw))’] < E[Hwp™ | +c=c, (3.25)
where the second inequality follows from the results in Step 2. The proof is therefore complete.
O

4 Error Estimates

In this section, we present the error estimates of the proposed finite element methods. The
stability estimates studied in the previous section are crucial in the analysis.

4.1 Error Equations in Mixed Form

Denoting v = u,, we can rewrite the SPDE (1.1) as

du = vdt, @0
dv = Audt + fw)dt + gu)dW(t). '
n_ n—l
Define vj by vZ::uh :” , and define the numerical errors by e} :=u(t,) — uj:=n} + &,

ey:=v(ty) — v :=n} + &', where
ny:=u(ty) — Pyu(ty) and &) :=Puu(ty) —uy, n=0,1,2,.., N,
ny:=v(ty) — Pyv(ty) and & :=Pyv(t,) —vj,, n=0,1,2,.., N,

represent the errors of the L2-projection and the errors between the numerical solution and
projected strong solution, respectively.
It follows from (4.1) that for all 7,,, there holds P-almost surely

th+1
(u(tyy1) — u(ty), wp) :/ : (v(s), wp)ds Ywy € Vp, 4.2)
tn
In+1
Wltns1) — V). 21) + / (Vu(s), Van)ds
th

th+1 th+1
Z/ ' (f (u(s)), zn)ds +/ ' (g(u(s)), zp)dW(s) Vzp € V). (4.3)
1, 1,

n n
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Also, the numerical scheme (3.2) can be rewritten in the equivalent mixed form as
(™! " ) Ywy € Vi, (4.4)
Wt = v zn) + T(Vul T V)

=(ffth ) + (g, z1) AWns1 Yzi € Vi 4.5)

— uh, wy) = t(v),

From the properties of the L2-projection, we have (ny, wyp) = 0and (1}, zp) = 0. Combining
with the equations (4.2)—(4.5) leads to

Iht1
G =gl = [ 06— wds ay € Vi, *+6)
In
Int1
€ =glan+ [ (Tu) - upt Vads
th

In41
= f (fu(s) — fi zp)ds
1,

n

Int1
+/ (8(u(s)) — guy), zn)dW(s) Vzp € Vj. 4.7
n

4.2 Error Estimates

To handle the nonlinearity, we define a sequence of subsets as
S ny2 2
= : <
$i¢m [w € R: 11;21sxm llaey, 1171 +Isnse},): lu(s)ll7 < K}. 4.8)

Here u(s) is the strong solution of (1.1)-(1.3), u} is the numerical solution of (3.2), and

Kk > ko > 0 will be specified. Clearly, it holds that .QK 0D .QK 1 D--+D .QK ‘.
The following lemma about the nonlinear term is needed in the proof of the error estimates.

Lemma 8 (Holder continuity in time for nonlinear term on subsets) Let u be the strong
solution to problem (1.1)—(1.3). Under the assumptions (1.6)—(1.8), for any s, t,t" € [0, T]
witht' <s <t < tyt1, we have

E[lg, If @) = f@m)li.] < €t —s)?, 4.9)
E[lg  If@) = fu@),u@Ni.] < '@ =)+ =97, (4.10)

where f is defined in (3.5), and
T
C =CE[|Ih2113,] +c1E[fO Il Au()17,1d¢] +cuz[/ ()15, d¢]

T T
+ CE[ /O ()13, ) de ] + CE[ /0 IVu@)l1%.d¢] + €

Proof By Lemma 1, we obtain

B[l If ()~ f@@)l?.]
q

< CE[1g,,., 20 (@™ + @I ™" + 1) hus) =),
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= CkITE[ g, lu(s) = w3 . @.11)
In addition, for any integer ¢ that satisfies the condition of Lemma 1,
q

1 4 .
— q _ J q—1J (4
no () . 1 u (Hud=/(t")

1wty —utti@y |
q+1 u(t) —u(t')

ul (s) —

L2
= € (I IR+l + 5"

x (lluts) = w11 + lluts) — u@) ) .
which implies that
B[l If () = f@), u@)I;,]
= Ot E[1g () = I + luls) = u@)l3) |

Utilizing the conclusions in Lemma 3 (H6lder continuity for « in L? norm) and Lemma 5
(Holder continuity for u in H _seminorm) yields (4.9) and (4.10), with the dependence of
the constant as stated. O

Applying Lemma 1 directly, we can obtain the following lemma.

Lemma 9 (error representation for nonlinear term on subsets) Let u be the strong solution
to problem (1.1)—(1.3). Under the assumptions (1.6)—(1.8), we have

E[lg, I/ @) = £ HI2]

< Cii B[ uttnen) —uy ], 4.12)
E[Lg IF GG, u(a)) = Fai ™ uih ]
<Cl'E[Lg, Multme) —uy ™G + 1, Muln) —ufI5:], &13)

where the constant C is independent of u and uy,.
Now we are ready to state the following main theorem on the error estimates.

Theorem 3 (error estimates) Let {ufl }}]zvzo denote the numerical solutions of the finite element
methods (3.2). Under the Assumption 1 and the Holder continuity assumption (2.9), i.e., for
o >2,

Elllu(t) — u(s)la1 < Co, u)(s — 1)?,

N Vs,t € [0, T]withs <t,
E[llv(®) — v($)ll501] < Clo, u)(s — 1),

the following error estimate holds for any integer £ € [1, N]:
E[tg, lebl?: |+ E[1g, IVeliZads |+ E[1g, b2 ]
< C(o,u)(t +h*™0ro=1 4 22/ Inp))p P, (4.14)
where r is the polynomial order defined in (3.1), B > 0 can be chosen to be small enough,

« satisfies k971 = Cln(h™P) so that P [QK’[] — 1 as h — 0. Moreover, the explicit
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dependence of C (o, u) when o = 2 is given in (2.8), i.e.,

T
CQ.u)= CE[nhzni,z + /0 1Au@) 172 + Va4 + 1 Vu(@)ll} s

+ I3, + @) 13475 de |

+ CosupTE[IIVu(§)||L4 +lu@l7.]+C
<{=

Proof For the sake of simplicity of the exposition, we suppress the dependence of o and u
for the generic constant C. By taking w;, = é,j"” in(4.6) and z;, = E{,"H in (4.7), multiplying
(4.6) and (4.7) by 1 Senir? and then taking the expectation, we obtain

El1 = n+1 n+1 E ]1~ 1 n+1 n+1 d 415
[, G - eih] =E|1g,,, e —gtathds | @)
Ellg,,, @ =l 6th]

In+1
#E [T, [ ) - v s |
t’l

s
=E[HQM+I [ ey - "“)ds}

n

+E|1g f " (g(u(s))—g(uzxss“)dW(s)}. (4.16)
In

The left-hand side of (4.15) can be bounded by

E[]l~ G ;',f,-‘”“)]

QK n+l

1 1

= 3B [1g, 0] - 5B [1g,, 6005+ 5B [1a,, 060 — 112 ]
1 1
= 3E[1g,,. I8 | - 5[ omllf"llm]+2E[ P A A T

1
+3E[g, —1g, DIEN3:]

z%E[ o IEXTHI2 ]— E[1g, 16012 ] E[1g,,, l6t - &%),
“4.17)

By Lemma 4 (Holder continuity in time for v in L? norm) and the definition of the L2-
projection, the right-hand side of (4.15) is bounded as

In+1
E[némﬂft (v(s) — v §”+1)ds]

tn+1
=F []1 . (v(s) — v(e™th, E,f“)dsj|
t

2, n+1

tn+l

4+ E |:]1f2)( " n+1 g_.n+1 én-‘rl)dsil

<tE[1, ||5"“||L2]+rE[119 JEt g+ et s

Kn+l
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Following the derivation of the inequality (4.17), the first term on the left-hand side of
(4.16) can be bounded by

E[lg,,, @ =g 6th]

1 1 1
> >E (10, I60H12] - SE (15, I6012,] + SE (16, 10— £012.].
(4.19)
The second term on the left-hand side of (4.16) is
! 11 1
E [IL Gener /t (Vu(s) — Vu)*', VeI )ds]
In41 1
=E []1 Gener / (Vu(s) — Vu(tys1), VEIT )ds]
tn
Ml gentl
+E [11 Gemer /, (Ve't! ve" )ds] . (4.20)
Notice that
VEM! = V(Pyu(tys1)) — Vot
= V(Pyo(tys1)) — V(dru(tys1) + (V(dru(tygr)) — V(diuf ™). 4.21)

For the first term on the right-hand side of (4.20), we can move it to the right-hand side of
(4.16) by adding a negative sign, and then bound it by

In+t1
“E []1@ N / (Vu(s) — Vtuz1), vg;'“)ds]
n '

1 In4+1
< cm[n%ﬂ; / IVuls) - w(rnmnizds}
2 2 2
+ 721, (VP )3 + IV @ut))Es) ]
1
+ 17 Lo, IV@utte) = VI

, 1
<Ct +ZIE[]1~

i n+1

IVe+! — Veﬁ”iz] , (4.22)
where the triangle inequality, the H! stability of the L2-projection [5], Lemma 5 (Holder
continuity in time for u in H'-seminorm), and the stability of IE[IIVUIIZLZ] (see the proof
of Lemma 5) are used in the derivation of the last inequality. For the second term on the

right-hand side of (4.20), we move the first term in (4.21) to the right-hand side of (4.16) by
adding a negative sign, and obtain (o > 2)

tnt1
—E [119 / (Ve V(Pyo(tnen) — v<d,u(rn+1>>ds]
< CeE[1g,, IV 12
+7E 1, IV = V(Prdiuttas)Is |

+7E L, IV(PuditeCtrs1)) = V@l |
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< CeR[1g IVt ] +Cr?

+ Crh2min{r,a—l}E I:]]-_(}

K,n+1 |

ot ) e |
< CtE []1@ vt ||iz] + C2 + Crp2mintro=1), (4.23)

where the mean value theorem, the H'! stability of the L?-projection [5], and Lemma 6
(Holder continuity in time for v in H '-seminorm) are used in the second last inequality, and
the Holder continuity in time for # in H° norm are used in the last inequality. The second
term in (4.21) is bounded by

In1
E [11 G / (Ve theﬁ"'])ds]
In

1 1
= E [nékvm ver! ||i2] - SE []1%+1 Ve ||iz]

1
+ 5B (15, Vet = Vel ]

u

! 1
= EE [1S§K,n+1 ||Ve;‘+l||iz] B EE [1fzk,n||VeZ||2LZ]

1
+5E []1(2 Vet — Ve{j”iz] . 4.24)

K.n+1

Next, we estimate the nonlinear terms on the right-hand side of (4.16). We split the first
term on the right-hand side of (4.16) as follows:

1. For fully implicit discretization (3.4),
o n+l gntl
E[ng / PGy — £+, € )ds}
In41
=E [119 f (f (u(s)) — f(u(rnm),ss“)ds}

Int1
+E[]1(}M+, / (f(u(tn+1)—f(uZ“),Ef“)dS]- (4.25)

2. For modified Crank—Nicolson discretization (3.5),

g1
E |:]1r}”,+, /, (fu(s) — f1H, s{j“)ds]

n

In+1 ~
=E [19 / (f () = f Ut ultn), s:}“)ds]
’ 1

41 ~ ~
+E[ﬂgml / (f(u(rn+1>,u(tn)>—f(uz“,uz),s;'“>ds]. (4.26)
I

By Lemma 8 (Holder continuity in time for nonlinear term on subsets), the first term on
the right-hand side of (4.25) or (4.26) is bounded (taking fully implicit discretization as an
example, the modified Crank-Nicolson discretizatin has the same estimate) as

Int1
E[ﬂg ft (f(u(S))—f(u(tn+1)),$£‘+l)dS]

n

< CtE [HQWI 1&n+! ||iz] + 153, (4.27)
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By Lemma 9 (error representation for nonlinear term on subsets), the second term on the
right-hand side of (4.25) or (4.26) is bounded as

In41
E[ng / (f(u(tn+1)—f"+l,$3+l)ds}
< etV g ) — 1+ L ) — w13
+7E (g, 16012 ]
< Ck? 1R [11@ e, + 1 IISLZ'IIiz]

 Cri-Lpp2mintr+1.0) SuI;E[ 5 +1||u(s)||Hg]
§<

+ xR [1 [ 6o, IVE 2, + 15 (Ve ||§2] +1E []1“@“[ gyt Iliz] :
(4.28)
where the standard approximation theory of the L? projection is applied.
By It6 isometry, the second term on the right-hand side of (4.16) is bounded as
In+1 11
E [n G / (g(u(s)) — g(u}). & )dW(s)]
: 0
Ing1 |
=E [11 P / ((u(s)) — glu(ty), &' — s:de(s)}
In41 1
+E [11 - / ((u(t)) — g(up). E1+" — s,:’>dW<s)}
|
< ZE [HQK,H_] ”%.n—H g" ”LZ] + C13 + Crh2mintr+l, O}fggE[ || (T)HH(T:I
+CtE [11 P 7 ||2Lz] . (4.29)

Combining (4.15)—(4.29), we obtain the estimate
1 1
SE[1a, 0] - 2B 1, 005+ 5B [1a,,, 1607 — 112]

1 1 1
+3E Lo, 062 - SE[Lg, N2 ] + 5B 1, 60 — 2122

ic,n+1

1 1
+5E (16, 1VeL  12.d5] - SE [15,, 1V€l12.ds]

+ ZE[ L Iventt — Veﬁ”izds]
< CtE [né g, + 19K_n||s:}||iz]
+CeE[1g N6 ]+ CoB 1 IVertI2, ]

B[, M6 2]+ B[ Vel - veli.]
+CxTTITE [T TS + g, 16D ]

+ kiR [néwl IV, + 1 ||Ve;||L2]

Kn+]

Kk,n+1
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+ CT2 + Cthmin{r,Gfl} + CKq71T3 + CKq71Th2min{r+l’U}.

By choosing k97! = CIn(h=#), where B > 0 is small enough, taking the summation over
n from 0 to £ — 1, and applying Gronwall’s inequality, we obtain

E[1g, 6013, ] +E[1s IVeli%ds| +E[14 g2,
-1 -1
+ ZE I:]lf}f(,rH»l ||§:;l+l - S;’”iz] + ZE I:]lf}l(,rH»l ||§un+l - 53”22]
n=0 n=0

-1
+YE [nfzkw Vel — ven ||ist]
< Cn(jo—i- prmintro =1} 4 eq=122 4 q=1p2min{r+loly, =
< C(r+ ™ol 4 22 h)h=F, (4.30)
By combining (4.30) with the properties of the L2-projection, we get (4.14).

Using the Markov’s inequality, discrete Burkholder—Davis—Gundy inequalities [6-8, 23],
Eq. (1.10), and Theorem 1 (stability of discrete Hamiltonian), we have the following property

E| max [[u”|? max |[u(s) ||
ngnﬂwdxﬁn(wm

P[]z 1- .
(CIn(h=FP))a-T
1—;—>lash—>0. (4.31)

1

1
BT (—Inh)TT
This finishes the proof. O

v

Remark 3 We make the following remarks:

1. We focus on the nonlinear case when g > 1 since it is much easier to analyze the linear
case when g = 1.

2. Under the assumption on the Holder continuity in time (2.9), the H' error order is nearly
optimal in space. Due to the limited Holder continuity of v, only half error order in time
can be proved, which seems to be sharp according to the numerical experiments (see the
last column in Table 6).

3. The original form (3.2) and the mixed form (4.4)—(4.5) are mathematically equivalent, but
there exist some difficulties in analyzing the noise term that might be hardly circumvented
if the original form is used.

5 Numerical Tests

In this section, we provide various numerical tests to validate our theoretical results. We con-
sider the stability and error estimates of our proposed numerical schemes based on different
nonlinear drift terms f(u) and different diffusion terms g(u) in both one-dimensional and
two-dimensional cases.

The piecewise linear (r = 1) Lagrangian finite element space is used in all the numerical
experiments. The regular Monte-Carlo method is used to compute the stochastic term, and
5, 000 samples are used for all the tests below.
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Following the algorithmic introduction to the numerical simulation of SDE [36], we briefly
discuss the implementation issues. For any sample, we first generate a discretized Brownian
path with a sufficiently small time step size, which is used to compute the reference solution
for one sample. The same discretized Brownian path, but with (a large) time step size t, is
used to compute the numerical solution. The expectation is then computed by averaging all
the errors for the 5, 000 samples.

When computing the partial expectation, strictly speaking, we need to remove some sam-
ples whose continuous or discrete H' norm exceeds /x, due to the definition of £, ,, in
(4.8). An interesting observation is that, for a sufficiently large but fixed k > 0, we could
not find even one sample path such that the error blows up, i.e., all the sample paths in our
numerical experiments satisfy

max [+ max u()l3 < .
However, such a strong (discrete) H' bound is difficult to prove due to the nonlinearity of f
and g. Nevertheless, we take a large but fixed ¥ > 0 so that the partial expectation E[1 S -]
and the standard expectation E[-] coincide, at the numerical level (see Test 3 below). Y
Test 1 (Convergence Order Test) Consider the one-dimensional stochastic wave equations
(1.1)—(1.4) with the initial conditions

hi(x) = cos(mx), hy(x) =0,

and different nonlinear drift and diffusion terms outlined below.

First, we consider the nonlinear drift and diffusion terms chosen to be f(u) = —u — u>

2
and g(u) = u. We evaluate the following errors, i sup E[1g |lef ||i2]} (L? error),
0<n<N K,n

1 1
2 2
{ sup E[1g5 [IVerll; ]} (H' error), and{ sup E[nék.’lndtegu;]} (d;L* error).

0<n<N 0<n<N
Thanks to Lemma 4 (Ho6lder continuity in time for v in L? norm), the d,L? error can be
estimated as

sup E[Lg Idte”IILz]<2 sup E[Ls  (lle) 172 + lldru(tn) — v(t)1172)]

0<n<N 0<n<N

<2 sup E[lg (leflZ+ sup o) —v)l3.)]

0<n<N Ee(th—1,tn)
<2 sup E[lg [l€}l7.]+Cr.
0<n<N ’

In view of Theorem 3 (error estimate), the theoretical bound for these errors should be nearly
O(x? +h).

Table 1 show these errors and their convergence rates with respect to space, when the time
stepis fixedtobe r = 1 x 1073, from which the spatial order of 2 (L? error), 1 (H! error),
2 (d;L? error) can be observed. Similarly, we fix the spatial step size and report the errors
and their convergence rates with respect to time in Table 2, where the temporal order of 1
are observed for all three errors.

Next, the nonlinear drift and diffusion terms are chosen to be f(u¥) = —u — u'' and
g(u) = u, and the corresponding results are demonstrated in Tables 3 and 4. The convergence
rates are consistent with those of the previous test where f(u) = —u — u3. Tables 1, 2, 3,
and 4 indicate that the H' error estimate in Theorem 3 is nearly sharp.

11
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Table 1 Test 1 (a): spatial errors and convergence rates when v = 1 x 10_3, T =0.01

L2 error Order H! error d[L2 error Order
h=1/4 7.902 x 1072 - 8.798 x 107! 1.488 x 1071 -
h=1/8 1.602 x 1072 2.302 4.178 x 107! 3.369 x 1072 2.143
h=1/16 3.792 x 103 2.079 2.063 x 107! 8.079 x 103 2.060
h=1/32 9.349 x 10~ 2.020 1.028 x 107! 1.999 x 1073 2.015
h=1/64 2329 x 1074 2.005 5.138 x 1072 4.984 x 1074 2.004

Table2 Test 1 (a): temporal errors and convergence rates when 7 = 1/128, T = 0.4

L2 error Order H! error d;L2 error Order
T=0.1 3.506 x 102 - 1.102 x 10! 2.630 x 107! -
1=0.1/2 1.495 x 1072 1.230 4708 x 1072 1.577 x 107! 0.738
T=0.1/4 6.379 x 103 1.229 2.017 x 1072 8.577 x 1072 0.879
T=0.1/8 2.860 x 1073 1.157 9.063 x 1073 4451 x 1072 0.946
1=0.1/16 1.341 x 1073 1.093 4253 x 1073 2.278 x 1072 0.966
T=0.1/32 6.572 x 1074 1.029 2.084 x 1073 1.164 x 1072 0.969

Table 3 Test 1 (b): spatial errors and convergence rates when 7 = 1 x 10*3, T =0.01

L2 error Order H! error d,L2 error Order
h=1/4 7.982 x 1072 - 8.828 x 107! 1.938 x 1071 -
h=1/8 1.614 x 1072 2.306 4207 x 107! 3.445 x 1072 2492
h=1/16 3.801 x 1073 2.086 2.068 x 107! 8.168 x 1073 2.076
h=1/32 9.369 x 1074 2.020 1.031 x 101 2.017 x 1073 2.018
h=1/64 2334 x 1074 2.005 5.149 x 1072 5.022 x 1074 2.006

Table4 Test 1 (b): temporal errors and convergence rates when 7 = 1/128, 7 = 0.4

L2 error Order H! error dth error Order
T=0.1 3.206 x 1072 - 1.008 x 101 2.526 x 107! -
1=0.1/2 1.342 x 102 1.256 4242 x 1072 1.504 x 107! 0.748
T=0.1/4 5.692 x 103 1.237 1.830 x 1072 8.125 x 1072 0.888
T=0.1/8 2.536 x 1073 1.166 8.338 x 1073 4236 x 1072 0.940
1=0.1/16 1.196 x 1073 1.084 3.996 x 1073 2.164 x 1072 0.969
T=0.1/32 5.938 x 1074 1.010 1.995 x 1073 1.106 x 1072 0.968
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Table5 Test 1 (c): spatial errors and convergence rates when v = 1 x 10_3, T =0.01

L2 error Order H! error Order d[L2 error Order
h=1/4 7.901 x 1072 - 8.798 x 107! - 1.469 x 1071 -
h=1/8 1.602 x 1072 2302 4.178 x 10~} 1.074 3.364 x 1072 2.127
h=1/16 3.792 x 103 2.079 2.063 x 107! 1.018 8.053 x 103 2.063
h=1/32 9.349 x 10~4 2.020 1.028 x 10~1 1.005 1.991 x 1073 2.016
h=1/64 2329 x 1074 2.005 5.138 x 1072 1.001 4.964 x 1074 2.004

Table 6 Test 1 (c): temporal errors and convergence rates when 7 = 1/128, T = 0.4

L2 error Order H! error Order d,L2 error Order
r=0.1 1.132 x 107! - 3.502 x 107! - 1.052 x 107! -
1=0.1/2 7.337 x 1072 0.626 2.292 x 107! 0.612 7.203 x 1072 0.546
T=0.1/4 4.198 x 1072 0.805 1.318 x 107! 0.798 4773 x 1072 0.594
1=0.1/8 2.242 x 1072 0.905 7.068 x 1072 0.899 3.184 x 1072 0.584
T=0.1/16 1.158 x 1072 0.953 3.666 x 1072 0.947 2.169 x 1072 0.554
T=0.1/32 5.890 x 1073 0.975 1.871 x 1072 0.970 1.495 x 1072 0.537

Table 7 Test 2: spatial errors and convergence rates when t = 5 x 1073, T =5x 1072

L2 error Order H! error Order dth error Order
h=1/16 2.565 x 1074 - 2335 x 1072 - 4.586 x 1073 -
h=1/32 6.355 x 107> 2.013 1.097 x 102 1.089 1.896 x 1073 1275
h=1/64 1.642 x 1075 1.952 5.500 x 1073 0.996 5391 x 1074 1.814
h=1/128 4.142 x 1070 1.987 2.746 x 1073 1.002 1.410 x 1074 1.935
h=1/256 1.038 x 107 1.997 1373 x 1073 1.001 3.565 x 107> 1.984

Lastly, the nonlinear drift and diffusion terms are chosen to be f(#) = —u — u> and

gw) = +/u?+0.01, and the corresponding results are included in Tables 5 and 6. We
observe that the convergence rates of the L2 and the H' errors are consistent with the above
cases. Significantly, Table 6 indicates the O(t %) convergence for the d; L error, which is in
agreement with the theoretical result.

Test 2 (Influence of Initial Conditions) Consider the one-dimensional stochastic wave equa-
tions (1.1)—(1.4) with the following initial conditions (with less regularity)

hi(x) =0, ha(x) =max{0, 1 —4|x —0.5]}.

The nonlinear drift and diffusion terms are chosen to be f(u) = —u — u> and g(u) = u.
Tables 7 and 8 show the L2 error, the H! error, the af,L2 error, and their convergence rates in
both space and time. The spatial convergence rates are the same as in the previous cases, and
the temporal convergence rates of the L, H!, and d,L? errors are approximately 1.0, 1.0,
and 0.75. This indicates that the regularity of data does affect the convergence behaviors,
which is also known for the discretizations of deterministic wave equations.
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Table 8 Test 2: temporal errors and convergence rates when h = 1/512, T = 1

L2 error Order H! error Order dsz error Order
T=0.1/8 1.324 x 1073 - 7.489 x 1073 - 4.653 x 1072 -
1=0.1/16 6.437 x 1074 1.040 3.963 x 1073 0918 3.130 x 1072 0.572
T=0.1/32 3.163 x 1074 1.025 1.935 x 1073 1.035 1.920 x 1072 0.705
T =0.1/64 1.549 x 10~4 1.030 9.583 x 10~ 1.014 1.152 x 1072 0.738

T=0.1/128 7.659 x 1075 1.016 4.974 x 1074 0.946 6.908 x 1073 0.737

EL?

B2

2
Ed L

0 01 02 03 0.4 05 06 0.7 08 0.9 1 0 01 0.2 03 0.4 05 06 0.7 08 0.9 1

Time Time

Fig. 1 Test 3: the stability in the stochastic case (left), and the stability in the deterministic case (right). Here
fw) =—u— u? and gw)y=u

Test 3 (Numerical Stability) Consider the two-dimensional stochastic wave equations (1.1)—
(1.4) with the following initial conditions

hi(x,y) =cos(wx)cos(2my), ha(x,y)=0.

We investigate the stability (in different norms) of the proposed methods with various nonlin-
ear drift and diffusion terms. For comparison, we also include the results of the deterministic
equations. Figures 1, 2, and 3 provide the time history of the stability in L2, H!, and d, L*
norms of the stochastic (left) and deterministic (right) solutions. The transparent shaded
regions in the left figures are possible trajectories of all sample points, and the solid lines
represent the average of all trajectories.

In Fig. 1, the nonlinear drift and diffusion terms are chosen to be f () = —u — u> and
g(u) = u. InFig. 2, the nonlinear drift and diffusion terms are chosen to be f (1) = —u — u’
and g(u) = u. In Fig. 3, the nonlinear drift and diffusion terms are chosen to be f(u) =
—u —u’ and g(u) = +/u? + 1. From these figures, we see that all the possible trajectories of
sample points are bounded in H' norm. We also observe that the expectation of stochastic
numerical solutions in various norms do not blow up, which is consistent with the theoretical
results provided in Sect. 3.
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14 14
2 12
10 10,
8 8
6 6
4 4
2 2
L 0
o 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 1 o 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 1
Time Time

Fig.2 Test 3: the stability in the stochastic case (left), and the stability in the deterministic case (right). Here
fu)=—u— u’ and gw)=u

14 14
EL?
EH'
12 12 EqL?|
10 10
8 8
6 6
4 4
2 2
0 0
o 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 1 o 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 1
Time Time

Fig.3 Test 3: the stability in the stochastic case (left), and the stability in the deterministic case (right). Here
fu)=—u— u3 and gu) =vu? +1
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A Proofs of Holder Continuity

In this Appendix, we prove the Holder continuity in time for the strong solution « in various
norms in Sect. 2.
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Proof of Lemma 3 The SPDE (1.1) leads to

t

t t
u,(t)—h2=/0 Audé’—i—](; f(u)d;“—i—/o gw)dW(t). (A1)

Taking the square, the spatial integral, and the expectation on both sides of (A.1), and then
using the triangle inequality, the Schwarz inequality, and It6 isometry, we obtain

E[llus ()13 ,]

t
< CE[lIh2]%:] + CE] /D ( /0 Au(t)ds) dx]
t t
4 CE] / ( / Fu())d¢)’dx] + CE] / ( / (@)W (0)) dx]
D JO D JO
t
< CE[IIha)12,] + CIE[/O | Au(©)]12,dz]
t t
+ CE[ /0 I fu@)I3.d¢] + CE[ /O g3, dt ]

t t
< CE[||hall7.] + CE[ /0 lAu()|17.d¢] + CE[ /0 lu(©l7%,dc]+C. (A2)

where (1.8) is used in the derivation of the last inequality. For any s, ¢ € [0, T] with s < t,
we have

E[llu(t) — u)7.] = E[llu:G)17.]¢t — )* < Ct — )%, (A3)
where £ € (s, t) and
t t
C = CE[lIh2l3,] + CE[fO Il Au(®)113,d¢] + CIE[/O (1175, dc] +C.
This finishes the proof of the lemma. O

Proof of Lemma 4 Note that v = u;. By (1.1), for any s, ¢ € [0, T] with s < 7, we have

t t t
v(t) — v(s) =/ Audg +/ f(u)d(—l—/ gw)dW (t). (A4)

Taking the square, the spatial integral, and the expectation on both sides of (A.4), and then
using the triangle inequality, the Schwarz inequality, and Itd isometry, we obtain

E[llv(t) — v()7,]
t
< CE[f | Au(@) ]t — 5)

1 t
+CE[/ I f @)3.dE]t —s) +CE[/ lg(©))7.d¢],
t
< CE[/ | Au©)I2,de ] — s)

t t
+CJE[/ ||u<¢>||i%qdc](t—s>+cza[/ @) I22de ]+ Ct - 5).
<C(-ys), (A.5)
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where

C = CE[ / | Au(@)|?2dz] + CE[ / lu(@)1134,dc] + C sup E[Ju()|2,]+C

s<e<t

and this finishes the proof of the lemma. O

Proof of Lemma 5 From the Eq. (1.1), we get

t t t
u;(t) — ha =/ Aua’;—{—/ fde +/ gw)dW(t). (A.6)
0 0 0
Taking the gradient, the square, the spatial integral, and the expectation on both sides of

(A.6), and then using the triangle inequality, the Schwarz inequality, and It6 isometry, we
obtain

E[IIVur (0)1172]
< CE[IVhal%] + C]E[/D(/Ot VAu(¢)de) dx)
+CE[/;)(/OIV_f(u(§))d§)2dx] +C]E[/D(/Ot Veu(@)dW () dx]
< CE[|IVha|%.] + CE[ fo IV AU P dt]
+ CE[[OI IV fu@))7.d¢] + CIE[/Ot IVgu(£))7.d¢]
< CE[[|Vhal|7.] + CE[ /0 t IV Au(@)117.d¢]
+ CEJ /0 @149 e + CE] /0 Va1 dc] + . (A7)

Therefore, for any s, ¢t € [0, T] with s < ¢, we have

E[IV@(@) = us)I72] = E[IVu, )7, — ) < Ct — 9)*, (A8)

where £ € (s, t) and
C = CE[jlh21%] + CE[ / IV Au(©)|2,d¢] + CE] / @) 129, de]
t
+ CE[ /O IVa(©)llsdc] + €

This finishes the proof of the lemma. O

Proofof Lemma 6 From the SPDE (1.1), for any s, t € [0, T] with s < ¢, we have

N

t t t
v(t) — v(s) =/ Audg —i—/ f(u)dg“+/ gu)dW (). (A9)
A s
Taking the gradient, the square, the spatial integral, and the expectation on both sides of

(A.6), and then using the triangle inequality, the Schwarz inequality, and It6 isometry, we
obtain

@ Springer



Journal of Scientific Computing (2022) 91:53 Page270f29 53

E[IV@(®) — v(s))7.]

t
< CE[ f IV Au@)|12,d¢ ]t — s)
t t
+CE[f IV fu(@)7.d¢]@ —s)+C]E[/ IVgu(©))7.d¢].
t
< CE[ / IV Au()I12,de ]t — 5)

; t t
+CE[ / )14, de ] — ) + CE[ / IVu(@)[[fdc] +Ct —s).

<C(t—ys), (A.10)

where
t t
4(g—1
C= CIE[/ IVAu()|2,de] + C]E[/ ()15, e ]
N N
+C sup E[|Vu(@)j]+C.
s<¢<t

This finishes the proof of the lemma. O

Proofof Lemma 7 Again, from the Eq. (1.1), we get

t

t t
u,(t)—h2=/0 Audé’—i—/o f(u)d;’-i—/o gw)dW(t). (A.11)

Taking the Hessian, the square, the spatial integral, and the expectation on both sides of (A.6),
and then using the triangle inequality, the Schwarz inequality, and It6 isometry, we obtain

E[IVZu: ()13, ]

< CE[IIV?ha2,] + CE[fD(/Ot V2 Au()dg) dx]

+CIE[/D(/Ot vzf(u(;))d;)zdx] +C]E[/p(/ot vzg(u(g))dW(;))zdx]
< CE[IV?ha2,] + CE[ /0 IV Au() ade

+ CE[ /0 t IV fu(@)I7.d¢ ] + CE[ fo t IV2g(u(@)l72d¢ ]
< CE[IVh217.] + CE[ /0 t IV2Au()13,d¢ ]

+ CE] /0 @I de] + CB] /0 IV st

t
+ CE[/O IVu@)|8sd¢] + C. (A.12)
Therefore, for any s, t € [0, T] with s < ¢, we have

E[IV?u(t) = u(s)72] = E[IVZu, E)II7.]¢ — )
<C(t—s)7 (A.13)
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where & € (s, t) and

t t
C = CE[IIV?u,(0)]1%,] + CE[ /0 IV Au(@))1?,d¢] + CE| /O lu@)1154, 5 de]

t t
+CE[/O V()1 de ] +c1a[/0 IVu(@) | o] + C.

This finishes the proof of the lemma. O
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