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SHARP CONVERGENCE RATES OF TIME DISCRETIZATION
FOR STOCHASTIC TIME-FRACTIONAL PDES SUBJECT TO
ADDITIVE SPACE-TIME WHITE NOISE

MAX GUNZBURGER, BUYANG LI, AND JILU WANG

ABSTRACT. The stochastic time-fractional equation 9¢1p — Aatlf%p =f+ W
with space-time white noise W is discretized in time by a backward-Euler
convolution quadrature for which the sharp-order error estimate

1_ad

EIIY (s tn) = ¥nll22(0)) 2 = O(rE~ %)

is established for a € (0,2/d), where d denotes the spatial dimension, n
the approximate solution at the n'® time step, and E the expectation oper-
ator. In particular, the result indicates sharp convergence rates of numerical
solutions for both stochastic subdiffusion and diffusion-wave problems in one
spatial dimension. Numerical examples are presented to illustrate the theoret-
ical analysis.

1. Introduction

We are interested in the convergence of numerical methods for solving the sto-
chastic time-fractional partial differential equation (PDE) problem

up(z,t) — A}~ (x,t) = f(a,t) + Wz, t) (z,t) € O xRy
(1.1) Yz, t) =0 (x,t) € 00 x Ry
¥(x,0) = Yo(x) z €0,

where O C R4, d € {1,2,3}, denotes a bounded region with Lipschitz boundary
00, f(x,t) a given deterministic source function, ¢y(x) given deterministic initial
condition, and W (z,t) a space-time white noise, i.e., the time derivative of a cylin-
drical Wiener process in L?(0). The underlying probability sample space for the
stochastic noise is denoted by 2. The operator A : D(A) — L?(0O) denotes the
Laplacian, defined on the domain

D(A) = {¢ € Hy(0) : Ap € L*(O)},
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and 0; ~*1 denotes the left-sided Caputo fractional time derivative of order 1—a €
(—1,1), defined by (c.f. [I8, pp. 91])

1 ! _18’(/J(J},S) :
— [ -5 s i ae(0,1),
12) o) = F(ai/() "
- —5)* " %Y(x,s)ds  if «
o [ 9T s i ae1.2)

where I'(s) := [ ¢*~'e~'dt denotes Euler’s gamma function.

Problem (I) arises, e.g, when considering heat transfer in a material with ther-
mal memory based on a modified Fick’s law [3, [0, P8, B7], subject to stochastic
noise [@, M9, BO]. For the model (), both the fractional time derivative and the
stochastic process forcing result in solution having low regularity. Hence, the nu-
merical approximation of such problems and the corresponding numerical analysis
are very challenging. By defining 9f¢(z,t) := 9" '0up(x,t) for a € (1,2) and
using the identity

() —(@,0) i ae (0,1),
(13) 0o @) = {z/J(a:,t) it o€ (1,2),
applying 07! to (D) yields another formulation of (IZT):
(1.4)
O (f (1) + W(a, ) — Agp(,0) if @€ (0,1),
(@ t) = A(a,t) =  flwt) + Wz, ) = Ag(x,0) if =1,

O (f(z,t) + W (x, 1)) if ae(1,2),

where the case o = 1 can be verified directly from (). For the sake of clarity, we
focus on only one of the equivalent problems, namely (IT).

The solution of () can be decomposed into the solution of the deterministic
problem

opv(z,t) — A v(x,t) = f(z,t) (z,t) € O x Ry
(1.5) v(x,t) =0 (z,t) € 00 x Ry
U(l‘,O) = ¢0($) zeO

plus the solution of the stochastic problem
dyu(z,t) — AD}  Cu(z,t) = W(x,t) (x,t) € O xRy
(1.6) u(z,t) =0 (x,t) € 00 x Ry
u(z,0) =0 zeO.

The stability and convergence of numerical solutions of ([CH) have been widely
studied [2, B, 28, P9, B1]. For example, if f is smooth in time then numerical
methods of up to order 6 are available for approximating the solution of (L)
and its equivalent formulations [Id, I8, [6, [7, 21, 22, 26, 29]. In particular, the
convolution quadrature generated by the backward Euler method yields a first-order
convergence rate for solving (IH).

In this work, we focus on numerical approximation of the stochastic time-fractional
PDE (I8) with additive space-time white noise based on the convolution quadra-
ture generated by the backward Euler method. In the case o € (1,2) and d = 1,
rigorous error estimates for numerical solutions of (@) are carried out in [I9] for



the case of additive Gaussian noise in the general ()-Wiener process setting. For
a space-time white noise, an almost optimal-order convergence rate for the time
discretization error

(17) (Ellu- tn) = wall72(0))* = O(r3 1)

is proved |19, Remark 4.7, with p = «]) for arbitrarily small € > 0, where u(-, )
and wu, denote the mild solution and numerical solution of () at time t,, re-
spectively. The estimate ([C4) is “almost optimal” in the sense that the optimal
approximation theoretic error estimate for functions having the regularity of the
solution u does not have the € term in the exponent. We are not aware of any
rigorous numerical analyses in the case & € (0,1). In the case @ = 1, error es-
timates for time discretization of the stochastic PDE (IC3) are proved in [I7] and
[, 7, 1, B5] for Rothe’s method and the backward Euler method, respectively, with
different spatial discretization methods. In particular, the convergence rate O(T%)
in time was proved, which corresponds to ¢ = 0 in (IZ2). Some modern references
on numerical analysis for stochastsic PDEs in the case a = 1 include [9, I3, 24, 36].

The error estimate () is consistent with the Hélder continuity of the solution
uw e C7([0,T); L2(9; L2(0))) and the pathwise y-Holder continuity, with arbitrary
~v € (0, % — O‘Td); see Appendix B or [B0, Corollary 1]. The aim of this paper is to
prove, for general d-dimensional domains, the sharper order convergence estimate
(18)  (Elulta) —unlfao)? =OF~%)  a€(0,2/d), de{1,2,3}
for time discretization of the stochastic PDE (ICH), where by “sharp” we mean that
we are able to obtain an approximation theoretic convergence rate that is consistent
with respect to the regularity of the solution in time. This estimate is achieved via
a more delicate analysis of the resolvent operator by using its Laplace transform
representation. Our result covers both subdiffusion and diffusion-wave cases in
one-dimensional spatial domains and, for the subdiffusion case, multi-dimensional
domains.

The rest of the paper is organized as follows. In Section B, we present the
backward-Euler convolution quadrature scheme we use to determine approximate
solutions of the stochastic time-fractional PDE (CH) and then state our main the-
oretical results. In Section B, we derive an integral representation of the numerical
solution for which we prove sharp convergence rate results for the approximate solu-
tion. Numerical results are given in Section B to illustrate the theoretical analyses.

Throughout this paper, we denote by C, with/without a subscript, a generic
constant independent of n and 7 which could be different at different occurrences.

2. The main results

In this section, we describe the time discretization scheme we use for determining
approximate solutions of the stochastic time-fractional PDE (D) and state our
main results about the convergence rate of the numerical solutions.

2.1. Mild solution of the stochastic PDE

Let ¢;(x), 7 = 1,2,..., denote the L?-norm normalized eigenfunctions of the
Laplacian operator —A corresponding to the eigenvalues A;, j = 1,2, ..., arranged
in nondecreasing order. The cylindrical Wiener process on L?(Q) can be represented
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as (cf. [B, Proposition 4.7, with Q = I and U; denoting some negative-order Sobolev
space])

(2.1) W(z,t) = Zgzaj(a:)w t

with independent one-dimensional Wiener processes Wj(t), j =1,2,....
In the case ¥y = 0, the solution of the deterministic problem (IH) can be ex-
pressed by (via Laplace transform, cf. [26, (3.11) and line 4 of page 12])

(2.2) Mﬁ%iéE@*$ﬂwM&

where the operator E(t) : L?(O) — L?(0O) is given by

2mi

(2.3) E(t)¢ := L/ 272 — A)Tlgdr Vo e L2(0),
To,x

with integration over a contour I'g ,, on the complex plane,

Lo ={2€C:|2| =k, |argz| <OLU{z € C: 2 =pet? p>k}
(2.4) = TG +Thx
The angle 6 above can be any angle such that 7/2 < 6 < min(r, 7/a) so that, for all
z to the right of I'y ,; in the complex plane, 2% € 3,9 := {z € C\{0} : |arg 2| < ab}
with af < 7.

Correspondingly, the mild solution of (ITB) is define as (cf. [30] and [19, Propo-
sition 2.7])

(2.5) u( / E(t— s)dW(-,s)
(2.6) —Z/Et—sqSJdW()

This mild solution is well defined in C7([0,T]; L?(Q; L?(0))) for arbitrary v €
(0,1 — 24); see Appendix @

2.2. Convolution quadrature

Let {t, = nT})_, denote a uniform partition of the interval [0,7] with a time
step size 7 = T/N, and let u™ = wu(x,t,). Under the zero initial condition, the
Caputo fractional time derivative 9} ~“u(z,t,) can be discretized by the backward-
Euler convolution quadrature [Z5] (also known as Griinwald-Letnikov approxima-
tion, cf. [G])

_ 1 <
(2.7) O} "up = ——= Y bn_ju;, n=01,2,...,N,
T

where b;, j =0,1,2,... N, are the coefficients in the power series expansion

(2.8) (1= =) bl
j=0
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Here, 1 — ( is the characteristic function of the backward-Euler method and we set

(2.9) 5.(¢) = # for ¢ € C\[1,50).
For any given sequence {v, }5°, € £2(L?(0)), we denote
(2.10) 5(¢) =Y vnC" for (€D
n=0

which is referred to as the generating function of the sequence {v,}2, (see [Z6]).
Clearly, v is an L?(Q)-valued analytic function in the unit disk D and the limit

v(e?) = rlg{l, v(re'?)

exists in L?(0,2m; L?(2)). Then, we have

SO ) =D S Db
n=0 n=0 j=0

(2.11) .
= (0:(O)'* D v = (6,:(¢)'B(Q).
j=0

2.3. Time-stepping scheme and main theorem

With the notations introduced in the last subsection, we discretize the fractional-
order derivative 9 ~* in (ICH) by using convolution quadrature in time to obtain
Up — U

n—1 A(@i_aun _ W('atn) - W('vtnfl).

(2.12) . .

Equivalently, u,, can be expressed as
1 — 1
tn =(Id = 770 A) un 1 + 7Y by A(Id = 7boA) T uy
§=0

+ (1d = 7B A) " (W (s t) = W (s tn))

2.13 n—1
(213) =(Id - TaboA)ilunfl + 7 Z bn—; A(Id — TabOA)iluj
3=0
+ 57 (Wy(ta) — Wylta—) (1 +7B0A;) o5,
j=1

where Id denotes the identity operator.
The main result of this paper is the following theorem.

Theorem 2.1. Let « € (0,2/d) with d € {1,2,3}. Then, for eachn=1,2,..., N,
the numerical solution u, given by (2132) is well defined in L?(; L*(O)) and con-
verges to the mild solution u(-,t,) with sharp order of convergence, i.e., we have

2 1__ad
(2.14) | ax, (]EHU’("tn) —unli%o)) <Cr27e,

where E denotes the expectation operator and the constant C' is independent of T .



3. Proof of Theorem 21
3.1. The numerical solution in L?(Q); L%(0))

In this subsection, we show that the numerical solution is well defined in L?(Q; L*(O)).
To this end, we use the following estimate for the eigenvalues of the Laplacian oper-
ator. For the simplicity of notations, we denote by (-,-) and || - || the inner product
and norm of L?(0), respectively.

Lemma 3.1 ([20, 23]). Let O denote a bounded domain in R, d € {1,2,3}.
Suppose \; denotes the j*® eigenvalue of the Dirichlet boundary problem for the
Laplacian operator —A in O. With |O| denoting the volume of O, we have that

Cad .o/q

(3.1) Aj 2 o2

T d+2

for all 7 > 1, where Cy = (271')23;2/d and By denotes the volume of the unit
d-dimensional ball.

Lemma 3.2. Under the assumptions of Theorem B, the numerical solution given
by (Z13) is well defined in L*(Q; L*(0)).

Proof. Clearly, if u; € L?(Q; L?(0)) for j =0,...,n — 1, then
n—1

(32)  (Id—7boA) Tupot + 7Y by A(Id — ThoA) Ty € L2(Q; L2(0)).
j=0

In view of (E13), we only need to prove

(3.3) ST (Wilta) — Wilta—1)) (1 +7%b0);) ¢ € L2 L(0)).

[es}
Jj=1

In fact, we have

l+m 2
E| S (Witn) = Wilta—1)) (1 +7%00);) ' ¢
j=t
£+m ) L+m )
=EY [Wjlta) = Wilta—1)P(L+7%0X) 7 = Y m(1+7%0k;) "
=0 =0
+m
< C’baQTl_za Z j_4/d —0 as ¢ — oo.
j=¢

Hence, for a fixed time step T,

(Wj(tn) - Wj(tn—l)) (1 + TabO/\j)_ltﬁj, {=1,2,...
1

4
Jj=

is a Cauchy sequence in L?(£2; L?(0)). Consequently, (833) is proved. In view of
(Z13) and (B2)-(B=3), the numerical solution u,, is well defined in L?(Q; L?(0)). O



3.2. A technical lemma
To prove the error estimate in Theorem P, we need the following technical

lemma.

Lemma 3.3. Let o > 0 and d € {1,2,3}. Then there exist constants C' and C,
such that

00 ro
(34) Z (Ta + >‘j
Jj=1

1 < Cy
24+ N | T ‘Z| + A
where the constant C' depends on the dimension d and the volume of the domain
O, and C, depends on the angle ¢ € (0, 7).

2
) < Cred/? vr >0,

(3.5)

VzeX, with ¢ € (0,7),

Proof. Clearly, Lemma B implies A\; > C' j2/4, with a constant C' depending on
the dimension d and the volume of the domain O.
First, if 0 < r < 1,

00 2 00 200

re r
(3.6) ( — ) <Y <O <Or*? (df2<2ford=1,2,3).
=1 re + A] = CJ /

Second, if r > 1, by setting M = |r*%/2| > 1 to be the largest integer that does
not exceed 742 we have

oo a 2 0 a 2
T T

E < E ——7a

= (r“—&-)\j) = (Ta+Cj2/d)

M+1( o 2 oo o 2
= — ] + g ( ) =:I1 + I>.
« 2 d) « 2/d
=\ +Cj jonrg2 N + 0%

It is easy to see that I; < M +1 < 2M < 2r®4/2 and

2 2
oo Ta oo 1
I, < ) ds=C¥2 ad/2/ = ) de < Cored/2?
2_/7:ad/2 (7“"+082/d> y " cd/2? 14 ¢£2/d ssor ’

where the equality follows by changing the variable s = C~%2r4/2¢, This proves
(B3) in the case r > 1.

Finally, for the point £ = —A; + 0i in the complex plane, we have |{| = A; and
|z — &| = |z + Aj|. By looking at the triangle with three vertices z, 0, and £ with
interior angles w,, wo, and we at the three vertices, respectively, we have

2 =& _ |2l Aj

sin(wp)  sin(we)  sin(w,)’
If wp > /2, then |z — £| would be the length of the longest side of the triangle, i.e.,
[z =&l =z and |z =& =)

which immediately implies

o= €2 2012l + 3y
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If wg < /2, then the angle condition |arg(z)| < ¢ implies wg > 7 — ¢. Hence, we
have

| 2| sin(wo) ) Aj sin(wp) )
—{|=—7F+—"2|7|5 d —{|=————"2A;s
|z —¢| sin(we) 2 |z|sin(¢) and |z —¢| sn@.) 2 sin(ep)
which immediately implies
sin ()
el 2 T (2] 1 2y).
In either case, we have (83). This completes the proof of Lemma B=3. g

3.3. Solution representations

In this subsection, we derive a representation of the semidiscrete solution u,, by
means of the discrete analogue of the Laplace transform and generating function.
Let FéT) denote the truncated piece of the contour I'y ,, defined by

(3.7) Iy) = {z €T : [Im(2)| < m/7}.
For p € (0,1), let I‘g) denote the segment of a vertical line defined by
(3.8) FEJT) ={z=-In(p)/7+1iy : y€Rand |y| <w/7}.

The following technical lemma will be used in this and next subsections, where
arccot(-) denotes the inverse of the cotangent function cot : (0,7) — R.

Lemma 3.4. Let o > 0 and 6 € (Z,arccot(—2)) be given, and let p € (0,1) be

2 G
fized, with §.(C) defined in (E9). Then, both §(e™*7) and (§(e™*7)* — A)~! are
analytic with respect to z in the region enclosed by

FE,T), I‘(({i, and the two lines R £ in /T  whenever 0 < xk < min(1/T,—1n(p)/7).

Furthermore, we have the following estimates:

(3.9) 5-(e7*T) € g VzeTy)
(3.10) Colz| < 6-(e772)| < C2] Vzery)
(3.11) 16,(e77%) — 2| < CO1l2|? Vze F((,Tli
(3.12) 16, (e77%)™ = 22| < Cr|z|*! Vzely),

where the constants Cy, Cy, and C are independent of 7 and k € (0, min(%, — lnip) ).

Proof. Clearly, (B9) is a consequence of the following two inequalities:

1— e 27
(3.13) 0< arg<e> < arg(z) if 0 <arg(z) <4,
T

1 — e 27
(3.14) —arg(z) < arg(e) <0 if —6 <arg(z) <0,
T

)

which can be proved in the following way when 7 <6 < arccot( - %
If arg(z) = ¢ € [0,6] and 0 < Im(z) < «/7 (thus 0 < 7|z|sin(p) <
easy to see that arg(g) > 0 and

_ =Tz _ ,—T|z| cos(p) :
ot <arg<1 e >)_1 e cos(T|z| sin(ep))

T e~ Tlzlcos(@) sin (72| sin(p))

), then it is




eTlFleos(®) — cos (72| sin(p))

sin(7|z| sin(p))

1+ 7|z| cos(p) — cos(7|z| sin(p))

sin(7|z| sin(p))
_1tw cot(yp) — cos(w)

(Taylor’s expansion)

Sn() (set w = 7|z|sin(p) € [0, T)).

—Tz

We shall prove cot (arg(l_efn )) > cot(p) so that 0 < arg(l_i

p
To this end, we consider the function

) < ¢ = arg(2).

g(w) := 1+ wcot(p) — cos(w) — sin(w) cot(p), w € [0,7],

whose derivative is

cos(p) — cos(w + )
sin(¢)

In the case ¢ € (0, 5], ¢'(w) > 0 for w € [0,7]. In the case ¢ € (§,7), ¢'(w) >0

for w € [0,2m — 2¢] and ¢'(w) < 0 for w € [27 — 2, 7|. In either case, the function

g(w) achieves its minimum value at one of the two end points w = 0 and w = ,

with

g (w) =

g(0) =0 and g(m) =2+ 7cot(yp).
If 7 <0< arccot( — 2)7 we then have g(m) > 0. Consequently, g(w) > 0 for all

T
1—e 77

T

1—e 7%
0< arg("’) < p = arg(2).
T

This proves (BI3). The inequality (8Id) can be proved in the same way. This
completes the proof of (B9) which further implies that §(e=*7) and (§(e*7)*—A)~!
are analytic with respect to z in the region enclosed by

w € [0, 7] and cot (arg( )) > cot(p) which implies

I‘ET), Féf) and the two lines R +ir/7 whenever 0 < x < —In(p)/7.

K

The estimates (B1M0)-(812) are simple consequences of Taylor’s theorem. O

Remark 3.1. The condition k < % is not needed in the proof of this lemma, but
is needed in the estimates of the next subsection such as (8239).

To derive the representation of the numerical solution u,, we introduce some
notations. Let d;W be defined by

(3.15) 0. W(-,t9) :=0

(3.16) 8w (1) = W Lotn) —TW(-,tn_l)

(3.17) 9. W(-,t):=0 for t > ty,

for t € (th-1,tn], n=1,2,...,N

where we have set 0, W (-,t) = 0 for t > ty; this does not affect the value of u,,,
n=1,2,..., N, upon solving (E12). Similarly, we define

(3.18) 0, W;(to) :==
(3.19) 9, W;(t) := —2 for t € (ty_1,tn], n=1,2,....N
(3.20) 0, W;(t):=0 for t > ty.
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With these definitions, there are only a finite number of nonzero terms in the
sequence 0; W (-, t,), n =0,1,2,.... Consequently, the generating function

0W(.Q) =3 0 W (- t)C"
n=0

is well defined (polynomial in ¢). Then, we have the following result.

Proposition 3.2. For the time-stepping scheme (E12), the semidiscrete solution
Uy, can be represented by

tn
(3.21) Up = / E;(t, — )0, W(-,s)ds
0

o) tn B
(3.22) => / E,(t, — 8)$;0, W;(s)ds,
j=1"0
where the operator E.(-) is given by
(3.23)
1 2T

B ()6 = 7,/ ot 5o (e~ ) (G5 (e ) — A)\pdz Vo € LX(O)
27i r() e — 1

with integration over the truncated contour Fé?g defined in (B), oriented with
increasing imaginary parts, with the parameters k and 0 satisfying the conditions
of Lemma B4.

Proof. In view of definition (270) and the identity (27), multiplying (212) by ¢"

and summing up the results over n =0,1,2,... yield

(3.24) 5:(Q)(C) = 6:(Q)' AT = W (-, €).
Then,

(3.25) W(0) = 6:(Q)° 1 (6:(Q)" = A) W (),

The function u(¢) defined in (B223) is analytic with respect to ¢ in a neighborhood
of the origin. By Cauchy’s integral formula, it implies that for p € (0,1)
1 —n—1~ T 2tn 5 ( ,,—2T
w= g [ Q= o / e
where the second equality is obtained by the change of variables { = e™*", with the
contour I'S"”) defined in (B).

From Lemma B4, we see that both §(e=*7) and (§(e=*7)® — A)~! are analytic
with respect to z in the region ¥ C C enclosed by FE)T), r 5,2, and the two lines
R 4 in /7. Thus, e*'»u(e™*7) is analytic with respect to z € 3. Because the values
of e*»u(e™*7) on the two lines R & ir/7 coincide, it follows that (by applying
Cauchy’s integral formula)

T

Up = — e*n (e *)dz
27 Jp(n
P
T . T S
=5 e“n(e*")dz + o e*ru(e™*T)dz
1 () 1 i
& FQ,»; & R—"—T
T

o 2tn oy ,— 2T d
el e* ru(e *")dz
R
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- T eI (e *")dz

2mi Jp¢)
— L eztné'_r(efz'r)ozfl(57(6727)04 _ A)fléi\ﬂ//(-,e*”)dz
27 i)
(326) = —— [ eme (e ) (8, (e ) — A)! AW (-, 2)dz
2mi Jp(o e*” —1 ’ ’

where we have substituted (B2Z2H) into the above equality and used the following
(straightforward to check) identity in the last step:

O (-, e™57) = B, W (., 2)

eZT —

—

with ?TW denoting the Laplace transform (in time) of the piecewise constant func-
tion 0, W.
Through the Laplace transform rule

(3.27) / L) — 5)L-1(5)(s)ds,
one can derive (B220) from (BZH). The proof of Proposition B is complete. O

3.4. Error estimate

In this subsection, we derive an error estimate for the numerical scheme (212).
The following lemma is concerned with the difference between the kernels of (223)
and (BZ3). It will be used in the proof of Theorem .

Lemma 3.5. Let a € (0,2/d) be given and let §.(C) be defined as in (E) with the
parameters k and 0 satisfying the conditions of Lemma [54. Then, we have

C7'| | -
—— Vz F .
B ‘Z|a+)\ Lo

zZT

e*T — 1

Za71(2a+/\j)71 é}(ef'rz)afl(é}( 77’2)(1 _|_)\ )

Proof. By the triangle inequality and Lemma B3, we have

a— e — T —Tz\Q— —Tz\«
27 4 A) T = b ()T 6 ) )

22712+ Ay) 7

e*T —1—zr

<
= e -1

T a— [e3 — —Tz\«&
{1 42 T = (el 4 )Y

o G [ A (o AP Y R R A 8

where
Ji < Clar][z27H (2% + )7
To < Clafo=1[% = 6,(e~™) (2% + Ag) " (6:(e™7)% + Ag) 1|
< O7)2]PY (2 + X)) (6 (e + 27 (here we use (B12))

(using the Taylor expansion of ‘ct;il:l” ’)

< OTlzP*(J2]* + ) (0 (e + A 7!
Crlz|*
<

B
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In the estimates above we have used the following inequality (cf. [®, inequality C.1])

(3.28)

<C, Vze Fé{i.

e*T — 1

The last inequality is due to Lemma B33 together with the angle condition
arg(z®) < af < 7 and arg(d-(e77*)*) < af < 7 (cf. Lemma Bd). Furthermore,
we have

T < Cl71 = b,(e7) |G le 75 4 A) |
< O (127 = () =17 4+ 270 = 67 (€77 T 165 (77| ) (05 (77N A)
< (Crlal o2l ™ 4 T2zl 70, (e77) 121 ) 16 (677 + Ag) 7Y

C (e
< Ol (here we use Lemma B3 and Lemma B).
2] + A
The proof of Lemma B3 is complete. O

Now, we start to prove Theorem P From () and (223) we see that the mild
solution admits the decomposition

(3.29)  u( Z@/ F7(t— s)dW; (s +Z¢j/ H7 (t — 5)dW;(s)

with

(T) 1 zt _ja—1/_a -1
(3.30) Fj(t) = o~ /r;ﬂ_e 272+ )
1
(331) HJ(‘T)(t) = ez (2% + )j) 1.

27'(’71 1‘\915 \11(9?}){

Also, (B20) and (B23) imply
(3.32) Z% / B (t, — 5)8,W;(s)ds

with

(333) B = QL

J m Jpo e —1
0,k

o zZT

6T(e—zr)a—1(5‘r(e—z7—)a + )\j)—l dz.
Comparing (B229) and (B=32) yields

u(oty) — Uup = Z@/ (F7 (ty — 5) — B (t — 5))dW, (s)

+Z¢j nE() = ) (AW5(5) = B, (5)dls)
+Z¢>g " H 10— )W)
(3.34) £+ Bl 4 Hale).

Then Theorem I is a consequence of the following lemma. The proof of Theorem
1 is complete. [



Lemma 3.6. Under the assumptions of Theorem 23, we have E;(ty,), G- (tn), Hr(tn) €
L2(Q; L*(0)), satisfying the following estimate:

(3.35) E|Er (tn)|* + EIGr (tn)l|* + ElH- (ta)|* < OT'74/2,

Proof. First, we estimate H.(t,). By choosing a number § € (ad/2,1) and using
Lemma B=3, we have

E|[H:(ta)|I* = / Z|H s)|*ds  (It&’s isometry)

= [T e
(Rt

tn, X 1 2
=/ Z 7/ e 2271z + X;) " 1dz| ds
0 =1 21 Ty, \F(TB;
ZOL ZS 2
/ Z 27rz/ AL 2% 4 A 7dz ds
d e} zs|2
LB B )
Ty ,v\l“(T?i |Z| Fs,n\FéT,l z® +>‘] | |
0 00 o 2 (2scosf)r
< C/ / & / - < dr |ds
r2-8 1r |70+ N P

1-5 26(255059)7“
<
Cr / / (ro‘ Y ) 5 drds
< CTlfﬂ/ n/ Tad/2fﬂe(2scos9)rdrds
/T

< Crl-8 /OO pod/2=B=1(1 _ o2t cos)r) g,
< CTlfﬁTﬁZla/Q
(3.36) < Ortad/?,
Next, we estimate £ (t,). To this end, we apply Lemma B3 and obtain
7 (s) = BV ()]

L[ (e ey
2w o © SN T T

Oz 2
<</ ez‘5|:z||dz>

v A
B
<cT2</ dz|>/ () le**|2|dz|
v ey NI

Els 2
: < —EL ) e,
(3.37) < CT/FW <|z“+/\j le**]%|dz|

2
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By using the expression of £.(t,), we have

2
E [, (t) 2 = \ / (b — 5) — BT (1, — ))dW;(s)
S () 2
:Z/O |Fi7 (tn — 5) — B (tn — 5)|"ds
j=1
— [ ) (7)o |2
=5 [0 - B

" |Z| : zs|2
<
CT/ /m Z <|Z|a -y |e*%|2|dz|ds
(3.38) < CT/ / 12°4/2]e** 2 dz]ds,
o Jry)
where the last inequality follows from Lemma B33. Since ¢, > 7 and
Fgfz ={zeC:z= reti? > k,r|sin(@)| < w/t}U{z € C: |z| = &, |arg z| < 6},
: 2
by choosing x < TTsm@ Ve have
E|&-(t)]?

b (RO o (95 cos 01
<Cr pod/2e(2scosO)rqp.q g
0
tn 6
+CT/ / Kad/2+1€23005(w)nd,¢}d8
0 —0

BETOI tn 0
< CT/ Tad/2_1(]. o €(2tn cos G)T)dr + CT/ / Rad/2+le2smdwd8
K 0 —0

< CTl—ad/2 + OTHad/Q(thnm _ 1)
(3.39) < Crtmd/2,

Finally, we estimate G-(t,). Because 0, W;(t,) = % Li"ﬁl dW;(s), we obtain
Z@ / E (b, s)(dwj(s) - éTWj(s)ds)
RS R ;
= Z¢j Z (/ BT (tn — s)dW;(s) — / B (tn — §)8TWj(ti)d§>
j=1 i=1 ti—1

ti—1

(3.40) qujz ’ ( /t ]@(tn_s)—E§’)(tn—£))d§>dwj(s).

ti—1

Then,

E||G (t,)]? = ZE

2

S LGS (- B - ) am

i=1
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o ti |1 [t 2
(341) =) / = / (Bt = 5) = Bt — €)) | ds.
: , ti 1T Jt._
j=11i=1 i—1 i—1
By using the expression (8233), for |s — ¢| < 7 we have
() (m) 2
‘Ej (tn — ) = B (1 — g)‘
1 2T 2
[ z(tn—s) 1— z(s—¢&) S (e~ 2T\~ 1(§ (o—2T s d
27ri/rér>e (1—e 8- (e7T) T (B (e ) + )T e
57_ —zT\a—1 2
< C(/ dz|> </ |62(t"75)|2‘1 . 6?:(575)‘2 (EZT 02 ZfT ‘|dz|>
ry) ) dr(e7*m)a 4+ N | |e*m —1
5 —zm\ya—1 |2
SOFl/ |e=(tn (iT—) ldz|
r(") or(e=*7)"

a—1
< CT/ |e*(tn=5)|2| 2|2 <|Z|> |dz| (here we use Lemma B33),
i) || 4+ A;

(3.42)

where we have used |1 — (=8| < C|z(s — €)| < C|z|7 and (B2R) in deriving the
second to last inequality. Substituting the last inequality into (B=2) yields

a—1 2
E 2 < z2(tn—s) 2 |Z‘
- < 3o [ [ et () i
t ) |a 1 2
<C7’/ /(T |e(tn=2) 2| 2|2 Z<|Z|a+)\ ) |dz|ds

gcT/ / |e*(n=9)|2|2|*4/2|dz|ds
o Jry)

t'n,
= CT/ /( ) |e**)|z|%%2|dz|ds (here we use a change of variable)
0 Ty

(3.43) < Crlmed?,

where the last inequality can be estimated in the same way as (B=38). ([l

4. Numerical examples

In this section, we present three numerical examples to illustrate the theoretical
analyses.

Example 1. We first consider the one-dimensional stochastic time-fractional
equation
(4.1) dyu(z, t) — O20r“u(x,t) = f(x,t) + W (x, 1)

for 0 < x <1,0 <t <1, with homogenous Dirichlet boundary condition and 0
initial condition. In the above equation,

flz,t) = 2tm2(1 - m)Z —

2t1+a

(2 — 122 + 1222
F(2—|—a)( @ + 1227,
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€ is a given constant, and W the cylindrical Wiener process. In the absence of
white noise, the exact solution would be u,(z,t) = t22%(1 — x)2, which corresponds
to the exact mean of the stochastic solution.

We discretize the problem (EX) in time by using the scheme (E12) and, in space,
by continuous piecewise linear finite element method. Here, h = 1/M denotes the
spatial mesh size and U™(x) the numerical solution of the fully discrete scheme.
We take 7 = h = 27 and ¢ = 0.1. For each computation, I = 1000 independent
realizations are performed with different Wiener processes. For each realization w;,
i =1,...,1, we generate M independent Brownian motions W;(t), j =1,..., M.
In Figure 4.1(left), we present the exact solution w4 of the deterministic problem,
the mean value of numerical solutions for (E), and the standard deviation, respec-
tively, at ¢, = 1. Moreover, the numerical approximations U™ (z,w;), i = 1,2,3 of
u(x,ty,w;), with three independent realizations, are given in Figure 4.1(right) at
t, = 1. The numerical simulations in Figure 4.1 are performed by taking a = 0.5.
Similar results are shown in Figure 4.2 for a = 1.3. Because the solution has
Cnlin(%—%al)(ﬁ) pathwise regularity in space (cf. [30, Proposition 2]), the numer-
ical solution for a = 0.5 (the solution is C*(£2)) is smoother than the numerical
solution for a = 1.3 (the solution is C%27(Q2)); see Figures Bl and B2 for a visual
comparison.

0.08

— 0w
AS*U”(UJz)
R Y +U”(N3) 1

0.07

0.06

0.05

0.04

0.03

0.02

0 0.2 0.4 0.6 0.8 1 0 0.2 0.4 0.6 0.8 1

FIGURE 4.1. Numerical approximations for u(z, ) with o = 0.5

Example 2. We next consider the convergence rate of the numerical scheme
(212) for (EM) with € = 1. The problem (E20) is discretized using backward-Euler
convolution quadrature and a linear Galerkin finite element method. To investigate
the convergence rate, we consider I = 1000 independent realizations for each time
step 7, = 27%, k =5,...,8. In order to focus on the time discretization error, we
solve the time-discrete stochastic PDE (ETT2) using a sufficiently small spatial mesh
size h = 1/M = 279 so that the spatial discretization error is relatively negligible.
Then the error E(7y;) is computed by

2

I
42) Bm) = (30107 ) = 0¥ )P
=1
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FIGURE 4.2. Numerical approximations for u(x,t) with o = 1.3

for kK =6,7,8.

In [26], it is proved that the backward-Euler convolution quadrature for time-
fractional PDE (IH) is first-order convergent. Thus, by Theorem B, the con-
vergence order of the scheme (2-I3) for problem (EZD) should be O(72~%) in a
one-dimensional spatial domain. Consequently, we expect the error E(7y) to have
the convergence rate

E TE
(4.3) log Bm) ~ log, ( Tk ) =--2

> B(Th11) Tht1

for successive halvings of the time step. We test the above result by taking a = 0.5
and 0.9 for a subdiffusion setting and o = 1.3 and 1.7 for a diffusion-wave setting.

From (£33), log, EI?T(ZQ) ~ 0.375 for a = 0.5, log, E?r(:ﬂ) ~ 0.275 for a = 0.9,
E(7k)

logy 7(r oy & 0.175 for a = 1.3, and log, E?T(Zi)l) ~ 0.075 for oo = 1.7. Clearly, the

results in Table BT (¢, = 1) illustrate the sharp convergence rate.

TABLE 4.1. E(73;) and convergence rates in 1D.

a\Ty 276 277 278 order
a=0.5|1.075e-02 8.284e-03 6.382¢-03 | 0.376 (0.375)
a=0.9]2.825e-02 2.340e-02 1.921e-02 | 0.278 (0.275)
a=1.3|6.340e-02 5.654e-02 5.004e-02 | 0.171 (0.175)
a=1.7 | 1.415e-01 1.352e-01 1.275e-01 | 0.075 (0.075)

Example 3. Lastly, we consider the stochastic time-fractional equation
(4.4) dyu(z,t) — Ad} ~u(z,t) = f(z,t) + W(z,t)
in the two-dimensional spatial domain [0,1] x [0,1], with homogenous Dirichlet

boundary condition and 0 initial condition. Here, we choose 0 < ¢t <1 and

2t1+a
I'2+a)

fz,t) = 2tz2zd(1 — 21)%(1 — 29)? — (2 — 1221 + 1229)22(1 — 22)?
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207 s 1 22— 12 1223
- m%( —21)7(2 — 1222 + 1273)
for © = (x1,22) € [0,1] x [0,1]. The exact solution of the corresponding determin-
istic problem is ug(z,t) = t22323(1 — 21)?(1 — 22)%.

We solve the stochastic equation (B4) using the backward-Euler scheme (2712),
where spatial discretization is effected by the standard piecewise linear Galerkin
finite element method. A uniform triangular partition with 50 nodes in each direc-
tion is used. Similarly, we choose 7, = 2%, k = 4,...,7, and consider I = 1000
independent realizations to investigate the temporal convergence rate. For each re-
alization w;, ¢ = 1,...,I, we generate 2500 independent Brownian motions W;(t),

7 =1,...,2500. The mesh size h = % is fixed so that spatial error is relatively
negligible. Then, the error (E32) is computed for each fixed time step 7, and pre-
sented in Table B2 at t,, = 1. By Theorem I, the convergence rate of the scheme
(212) for problem (EA) is O(72~ %) in the two spatial dimensional setting. Clearly,
the numerical results are consistent with the theoretical analyses given in Theorem

2.

TABLE 4.2. E(7y) and convergence rates in 2D.

a\ T 27° 26 277 order
a=0.3|3.848¢-03 2.941e-03 2.335e-03 | 0.361 (0.35
a=0.5|9.992e-03 8.556e-03 7.395e-03 | 0.217 (0.25
a=0.7|2115e-02 1.936e-02 1.762e-02 | 0.132 (0.15
a=009|3.997e-02 3.914e-02 3.851e-02 | 0.033 (0.05

T

5. Conclusion

We considered the stability and convergence of numerical approximations of a
stochastic time-fractional PDE by using the backward Euler convolution quadrature
in time. By means of a discrete analogue of the inverse Laplace transform, we
derived an integral representation of the numerical solution which was then used
to prove the sharp convergence rate of the numerical approximation.

Instead of the contour

IS ={z € C: |arg(z)| = 6, |Im()| < 7/7}
used in [26], we have used the contour F(({,i given in (B) for the analysis in this

paper. The contour I‘g}i excludes the origin and thus can be used not only for the
Dirichlet Laplacian but also for the Neumann Laplacian (whose spectrum includes
the origin). Similarly, for the Dirichlet Laplacian, it is not necessary to show that
0-(e7*7) € ¥p as in (B™). Using this result, the analyses in this paper can be
naturally extended to the Neumann Laplacian.

The paper focuses on semidiscretization in time by convolution quadrature. The
main contribution of the paper is to show the possibility of removing the € term in
the previously obtained error estimate (IZ4) and to establish a foundation for the
further analysis of spatial discretization considered in [§]. Our analysis is based on
specific growth properties of the eigenvalues of the Laplacian operator (cf. Lemma
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B), and thus may not be directly extended to more general abstract operators such
as semilinear problems and multiplicative space-time white noises. For example,
for the multiplicative noise case, the identities (B29)-(8233) do not hold and thus
the analysis becomes more complicated. Thus, extension to semilinear problems
and multiplicative space-time white noises remains open and certainly should be a
subject of future research.

Theorem P can be extended to higher order moments by using the Burkholder-
Davis-Gundy inequality (cf. [83, (1.1)], [B, (6.29)], or [2Z7]): for all p € (1, 00) there
exists C, > 0 such that

B (o, [) <ans]( [ woengas) )

where L9 denotes the space of Hilbert-Schmidt operators on L?(0). Let

1
1 H(‘r) 1) = — zt ,a—1( 0 A —1d
6.1) 0= g [y 5 - A

o(s) AW (s

‘ ’

which is a Hilbert-Schmidt operator satisfying (see (B=31))
IHEO @) Z 7 (1)
By using the definition of #..(¢,) in () we have

B, [ (6)]") = 2( o \ /H> ~ )W (s)

P
1<n<N 1<n<N >
<C,E [(/ |HD (t, — ||L0d8) } (Burkholder inequality)

0
%

([ S
_¢, (/ Zm“ |ds>p

(5.2) <C, r(%—”ﬂp,

where the last inequality utilizes the result of (BZ3H). Similarly, the following esti-
mates can be proved by using (B39) and (BZ3):

E( max [[€-(tn)[) < Cpr3~ 5 and E( max_ [|G-(ta)[?) < Cp 3500,

Substituting these estimates into (B534) yields the p—moment estimate:
1 1_ad
(5.3) (B max lu(otn) —uwl?)? < Cprt ¥, Vpe (1,00).

The estimate above also implies the existence of a random variable C having finite
moments of any order independent of 7 such that the following pathwise estimate
holds:

ad

1
: —up|| <CTETE.
(5.4) max [l ta) = | < C7E

The convergence rate proved in this article is optimal with respect to the regular-
ity of the solution in time. However, whether it is the highest possible convergence
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rate among all possible numerical methods is unknown. For stochastic ODEs, the
convergence rates of some numerical methods (such as Milstein’s method) may be
higher than the regularity of the solution in time. But Milstein’s method does not
yield higher convergence rate for the stochastic PDE problem considered in this
article. For example, in the case o = d = 1, Milstein’s method (equivalent to Euler
Maruyama with additive noise)

(5.5) Up = Up—1 — TAU,—1 + W (1) — W(, th_1)

does not converge at all (as it is an explicit scheme, which requires a CFL condition
that cannot be satisfied by a semi-discretization in time). Even if we modify the
Milstein’s method to be an implicit scheme

(5.6) Up = Up—1 — TAUR + W(, 1) — W(, tho1),

the scheme only has strong convergence rate O(7'/4). This is different from sto-
chastic ODEs, for which the strong convergence rates of Milstein’s method and the
corresponding implicit scheme are O(7) (higher than the temporal regularity of the
solution). This difference between stochastic PDEs and stochastic ODEs is due to
the fact that Au does not have the same temporal regularity as v when the PDE
is driven by a space-time white noise (E70). In particular, Awu is not Holder contin-
uous in time in the space L?(0) (but Milstein’s method requires Holder continuity
of Au to achieve a higher convergence rate). In the case of colored noise (instead
of space-time white noise), the implicit Euler scheme (68) can achieve a better
convergence rate than the temporal Holder regularity of the solution; see [B4].

Appendix A. The mild solution in C7([0,7T]; L?(Q; L?(0)))

In the cases o < min(1,2/d) and « > 1 with d = 1, the mild solution of (ICH)
(with space-time white noise) has been studied in different function spaces under
different settings. For example, see [19, BO]. For the reader’s convenience, in this
appendix, we illustrate that the mild solution given by (E33)-(28) is indeed well
defined in C7([0, T); L%(Q; L%(0))), a result used for the numerical analysis in this
paper.

Theorem A.1. The mild solution defined by (223)-(28) is in C7 ([0, T); L?(2; L*(O)))

for arbitrary v € (0, 3 — %d).

Proof. In (E@), the formula (Z3) implies

(A1) /0 E(t — s)¢;dW;(s) = (bj/o hj(t — s)dW;(s)

for a deterministic time-independent function ¢; € L?(0) and with the determin-
istic space-independent function h;(-) given by

1
hj(t—s) = —/F AR P el CLINED Vi e P2
0,k

2mi

By the theory of the Ito integral and the identity (BET), each term in (E0) is well
defined in C([0,T]; L?(Q; L*(0))). Because the one-dimensional Wiener processes
W;(s), j=1,2,..., are independent of each other, it follows that

l+m

Z/O E(t — s)¢;dW;(s)

=t

2

sup E
te[0,T)
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l+m l+m

= sup Z/ ||Et—s¢j|ds— sup Z/ |E(s)p;]|*ds

te[0,T]

+m

Z/ | E(s)é5]2ds

T £+m
/ 27”\/F zszocfl(za+>\j)fldz
0,k

IN

2
ds

<o/ Z / 1z / LQﬁ\dd ds
- Jo o ro |28 ro |2+ A |22
j=t 0,k 0,r
T 0 a 2| 2zs
1 z le
JrC'/ / dz)</ dz)ds
: Z( i AW S e v e

a 2ef2rs\cos(9)|

r2=8

r
’I“O‘-i-)\j

d'r> ds (use Lemma B33)

e[ S([m) ([
+0/ (L meae)(/,

1-5 T poo 2672rs|cos(9)\
o[ ] >
Ot / / Z

(A.2)

el 2 e2rs cos(p)

r 55 ndcp) ds
K

Iia—‘r)\j

7,.a

drds

re + )\j
2 e2ns cos(p)

K2—P

rdeds,

/@a—i—)\

where 8 € (1,2 — ad/2).
2

— 0 as

«

2
S Cr()(d/Q 4
; Ta+)\j

In view of Lemma B=3, Z

%+ A

¢ — oo and

/T /oo i 2 e—2rs| cos(8)|
0 K =g

e drds

26—27‘s|cos(9)\ T poo
r2=8 drdsg/o /N z_: 4 N

—2rs| cos(0)]
<cC / / red2S drds

< C/ r(xd/2+6—3(1 _ e—2rT|cos(0)\)dr

(A.3) < Crd/2H8-2

Ta+)\j

The Lebesgue dominated convergence theorem implies that

4 T co 0
lim x!™ / /
£— 00 0 “ Jz:;

e 2 672rs| cos(0)]

o drds = 0.

’l”a—f—)\j
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o] a e 2
Similarly, < Cr™/? — 0 as £ — oo, and
; K + )\j )\j
2 2kscos(p) 2 2kscos(p)
& €
/ / Z prany PO kdeds < / / Z pranyy o rkdeds

<C / / O‘d/ 2 ¢ ndgpds

< C/ Kad/2+,8—2(625T—1)d<p
—0

(A.4) < CRod/2HA=2,

Again, the Lebesgue dominated convergence theorem implies that

g [ Z

Overall, we have

2
e2ns cos(p)
K28

kdpds = 0.

Iio‘—‘r)\

l4+m

Z/Et—sd)JdW()

which implies that the sequence

—0 as £ — o0

sup E
te[0,T]

4 t
Z/O E(t —s)¢;dW;(s), £=1,2,...
j=1

is a Cauchy sequence in C([0,T]; L?(2; L?(0))). Consequently, the sequence con-
verges to a function u € C ([0, T); L2(2; L?(0))), which is the mild solution defined
by (E8).

Let L3 denote the space of Hilbert-Schmidt operators on L?(O) (cf. [6, Appendix
C]) with the operator norm

(A5 1B = )l = (DE sl
The above analysis clearly shows that
t
(A.6) / |E(t — s)||%gds < 0.
0

In view of [B, Proposition 4.20 and page 99], the stochastic integral (E73) is well
defined in L?(Q; L?(0)), and (2Z33) coincides with the series representation (2Z8) ([6,
section 4.2.2]).

Similar to the estimate (B2), by considering

u(-yt) —u(-,t—h)

hY
% pt—h S Bt —h— s S
_ ;/O E(t —s) ﬁ(t h )qudwj(s) n h% Z/H E(t — 8)¢;dW;(s)

J=1
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we have
2
sup E U(,t) B U’(7t - h‘)
t€[0,T) hv
o0 t—h 2
E{t—s)—E(t—h-ys)
= sup / ¢;|| ds
te[0,T) (; 0 hY !
L )
(A7) )3 | 1se-ss) ds)
(s+ h — E(s

<Z/ ds+zh27/ | E(s)p;]%ds.

Because ’ 1‘ < C|z|” on the contour I'g ., (on which Re(z) < 0 when |z| > k),
it follows that

>
/z

2

s+h E(s) ds

— 9

2

ds

zh
/ S 1ezsza_1(z(’ + M)tz
27TZ To.r hY J

le%

<o 'S o) ([ ] e )a
< L s
0 j=1 NI 217 rg 2%+ A ] [z
S 2 2zs
1 Z(l |€ z |
+C/ ) (/ dz)(/ dz)ds
0 j=1 \Ti. |Z|ﬁ| | P Y \2|2*5*2w| |

0 0
< C/ Tad/2+ﬁ+2'y—3(1 _ e—QTT\ cos(9)|)dr + C/ Had/2+/3+2'y—2(62/{T—1)
K —0

d/24B+2y—2
< OO/ 2HB+2y ,

where the second last inequality requires 5 > 1 for the improper integral fr~ E | == |dz|
to be convergent (then the estimates follow similarly as for (EE)—(IU)), and the
last inequality requires ad/2 + 8 + 2y — 3 < —1. This requires 2y < 1 — <. Also,

i hi / B lds
Shgv/o Z(/ |z|5| Z')Ur
z(/w ) (U

0,k
<C/ pod/2+5-3 dr—i—C/ jad/2+B— p €’

2

ds

|6225
P |dz| |ds

2 | 2zs
F ﬁ|dz|)ds

a 2

z
Za+)\j

ZO[

Za+)\.

rh—1

h27

1—e —2rh|cos(0)]

h2y a4
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0
_ C/OO Tad/2+6+2773d,r + C/ Kjad/2+ﬁ+2’}/72
B K —0
d _
S Ok /24842y 27

which again requires § > 1 and 2y < 1 — O‘Td for the convergence of the improper
integrals.
Substituting the last two results into (A7) yields that u € C7 ([0, T]; L2(Q; L*(0)))

for arbitrary v € (0,1 — 22). O
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