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A HIGH ORDER STOCHASTIC ASYMPTOTIC PRESERVING
SCHEME FOR CHEMOTAXIS KINETIC MODELS WITH RANDOM
INPUTS*
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Abstract. In this paper, we develop a stochastic Asymptotic-Preserving (sAP) scheme for the
kinetic chemotaxis system with random inputs, which will converge to the modified Keller—Segel
model with random inputs in the diffusive regime. Based on the generalized Polynomial Chaos
(gPC) approach, we design a high order stochastic Galerkin method using implicit-explicit (IMEX)
Runge-Kutta (RK) time discretization with a macroscopic penalty term. The new schemes improve
the parabolic CFL condition to a hyperbolic type when the mean free path is small, which shows
significant efficiency especially in uncertainty quantification (UQ) with multiscale problems. The sAP
property will be shown asymptotically and verified numerically in several tests. Other numerical tests
are conducted to explore the effect of the randomness in the kinetic system, with the goal of providing
more intuition for the theoretic study of the chemotaxis models.
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1. Introduction. Chemotaxis is the movement of an organism in response to
a chemical stimulus (called a chemoattractant) approaching the regions of highest
chemoattractant concentration. This process is critical to the early growth and sub-
sequent development of the organism.

Mathematical study of this chemical system originates from the well-known
(Patlak—)Keller—Segel model [34, 35, 36, 37, 44]. This model describes the drift-
diffusion interactions between the cell density and chemoattractant concentration at
a macroscopic level,

(1.1a) Op =V - (DVp—xpVs),
(1.1b) Ors = DoAs + q(s, p),

where p(x,t) > 0 is the cell density at position x € R"™ and time ¢; s(z,t) > 0
is the density of the chemoattractant; D and D are positive diffusive constants of
the cells and the chemoattractant, respectively; and x is the positive chemotactic
sensitivity constant. In (1.1) the function ¢(s, p) describes the interactions between
the cell density and the chemoattractant, such as production and degradation. In

*Received by the editors October 16, 2017; accepted for publication (in revised form) July 23,

2018; published electronically November 20, 2018.
http://www.siam.org/journals/mms/16-4/M115084.html
Funding: This research was partially supported by NSF grants DMS-1522184 and DMS-
1107291: RNMS KI-Net, by NSFC grant 91330203, and by the Office of the Vice Chancellor for
Research and Graduate Education at the University of Wisconsin-Madison with funding from the
Wisconsin Alumni Research Foundation.

TDepartment of Mathematics, University of Wisconsin, Madison, WI 53706, and School of Math-
ematical Science, Institute of Natural Sciences, MOE-LSEC and SHL-MAC, Shanghai Jiao Tong
University, Shanghai 200240, China (sjin@wisc.edu).

fDepartment of Mathematics, University of Wisconsin, Madison, WI 53706 (hlub7@wisc.edu).

$Department of Mathematics & Computer Science, University of Ferrara, Ferrara, 44121, Ttaly
(lorenzo.pareschi@unife.it).

1884

Copyright © by STAM. Unauthorized reproduction of this article is prohibited.


http://www.siam.org/journals/mms/16-4/M115084.html
mailto:sjin@wisc.edu
mailto:hlu57@wisc.edu
mailto:lorenzo.pareschi@unife.it

Downloaded 11/25/18 to 130.235.66.10. Redistribution subject to SIAM license or copyright; see http://www.siam.org/journal s/ojsa.php

STOCHASTIC AP SCHEME FOR CHEMOTAXIS KINETIC MODELS 1885

the literature, several modifications and studies of the Keller-Segel model have been
conducted in recent years, e.g., [9, 13, 22, 23, 45, 46]. The one related to our study is
the modified Keller—Segel model in [9],

(1.2a) Op =V - (DVp—xpVs),
1
(1.2b) s = ——1log |z| * p,
nm

where n is the space dimension. Notice that in 2D, (1.1) and (1.2) are exactly the
same if ¢ = 0.

An important property of the Keller—Segel system is the blow up behavior, which
depends on the dimension of the system and the initial mass [8, 20, 40, 49]. For the
2D Keller—Segel system (when (1.1) and (1.2) are equivalent), there exists a critical
mass M, depending on the parameters of the system. When the initial mass M < M,
(subcritical case), a global solution exists and presents a self-similar profile in long
time; when the initial mass M > M, (supercritical case), the solution will blow up in
finite time; and when the initial mass M = M, (critical case), the solution will blow
up in infinite time. This property can be extended to 1D and 3D for the modified
Keller—Segel system (1.2). The formula for the critical mass is given by

2n21D

(1.3) M= =7

From another perspective, the chemotaxis can be described by a class of Boltz-
mann-type kinetic equations at a microscopic level. The kinetic description of the
phase space cell density was first introduced by Alt [1, 2] via a stochastic interpretation
of the “run” and “tumble” process of bacteria movements. Later, Othmer, Dunbar,
and Alt formulated the following nondimensionalized chemotaxis kinetic system with
parabolic scaling in [41]:

(1.4) sg+v-vmf:1/(Taf’—TE*f)dv’.
ot eJy

Here f(t,z,v) is the density function of cells at time ¢t € RT, position € R"™ and
moving with velocity v € V, V is a finite subset of R®. The small parameter ¢ is
the ratio of the mean running length between jumps to the typical observation length
scale, and f’ is the abbreviation for f(¢,z,v"). T. = T.[s](t,x, v, v") with the property
T*[s|(t,x,v,v") = T.[s](t, z,v’,v) is the turning kernel operator depending on the
density of chemoattractant s(t, ), which also solves the Poisson equation (1.1b).

The relationship between the kinetic chemotaxis model (1.4) and the Keller-Segel
model (1.1) was formally derived by Hillen and Othmer in [21, 42] using moment
expansions. Then Chalub et al. gave a rigorous proof that the Keller—Segel system
(1.2) (before blow up time in the supercritical case and for all time in the subcritical
case) is the macroscopic limit (as ¢ — 0) of the kinetic chemotaxis system (1.4)
coupled with (1.2b) in three dimensions [11]. For a certain type of turning kernel
T. (the nonlocal model in section 2.1), [11] also proved the global existence of the
solution to the kinetic system (1.4) for any initial conditions, which behaves completely
differently from the Keller—Segel system. For other types of of turning kernel 7. (e.g.,
the local model in section 2.2), many questions are yet unsolved. Blow up may happen
with supercritical initial mass, but the critical mass is different from the Keller—Segel
equations [7]. The long time behavior of the subcritical case is yet unclear. Also,
theoretic proof of the blow up in the 1D case is not available [47].
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The microscopic kinetic model, with interesting properties and mysterious behav-
iors, makes it appealing to investigate the system numerically. Moreover, the global
existence of the solution with nonlocal turning kernel could help us to understand the
behavior of chemotaxis after Keller—Segel solutions blow up. One of the difficulties
in solving the kinetic chemotaxis model, as with other multiscale kinetic equations,
is the stiffness when 0 < € < 1. Classical algorithms require taking spatial and time
steps of O(g), thus causing unaffordable computational cost. To overcome this diffi-
culty, one has to design an Asymptotic-Preserving (AP) scheme, which discretizes the
kinetic equations, with the mesh and the time step independent of e, and preserves
a consistent discretization of the limiting modified Keller—Segel equation as € — 0.
The AP methods were first introduced in [25] and have been applied to a variety of
multiscale kinetic equations. We refer the reader to [15, 16, 17, 26] for detailed reviews
on AP schemes. In particular, AP schemes have been designed to solve 1D and 2D
kinetic chemotaxis models in [10, 12], which are most relevant to our study.

The main issue we want to address in this paper concerns the uncertainties in-
volved in the kinetic model due to modeling and experimental errors. For example,
different turning kernels are proposed as operators that mimic the “run” and “tum-
ble” process of cell movements and thus may contain uncertainties. Moreover, initial
and boundary data, or other coefficients in the equations, could also be measured
inaccurately. In such a system that behaves so sensitively to initial mass and turning
kernel, only by quantifying the intrinsic uncertainties in the model could one gain a
better understanding and a more reliable prediction of the chemotaxis from computa-
tional simulations, especially in the situation where many properties are not clarified
by theoretic study.

The goal of this paper is to design a high order efficient numerical scheme such
that uncertainty quantification (UQ) can be easily conducted. Ounly recently, studies
in UQ have begun to develop for kinetic equations [24, 27, 28, 29, 32, 52, 14]. To
deal with numerical difficulties for uncertainty and multiple scales simultaneously, the
stochastic Asymptotic-Preserving (sAP) notion was first introduced in [32]. It requires
that the discretization of a random kinetic equation, in the limit ¢ — 0, becomes a
good discretization of the limiting macroscopic random Keller—Segel equation. In the
context of stochastic Galerkin (SG) methods, to be defined later, this requires that
an SG approximation of the random kinetic equation, when ¢ — 0, becomes an SG
method for the limiting random Keller—Segel equation.

Since then, the generalized Polynomial Chaos (gPC)-based SG framework has
been developed for a variety of kinetic equations [29, 32, 52, 14, 48]. In this paper,
we conduct UQ under the same gPC-SG framework, which projects the uncertain
kinetic equations into vectorized deterministic equations and thus allows us to extend
the deterministic AP solver in [10]. We formally verify the sAP property by showing
that the kinetic chemotaxis model with uncertainty after SG projection in a fully
discrete setting, such as € — 0, automatically becomes a numerical discretization of
the Keller—Segel equations with uncertainty after the SG projection. As realized in
[32] and rigorously proved in [27, 39, 33], spectral accuracy is expected when using
this gPC-SG method as long as the solution is sufficiently regular.

In addition, we improve the accuracy and efficiency of the numerical scheme by
using the implicit-explicit (IMEX) Runge-Kutta (RK) methods (see [6, 5, 43] and
the references therein) and the macroscopic penalization method. A similar approach
was utilized in our previous work [30] for linear transport and radiative heat transfer
equations with random inputs. In [30], we improved the parabolic CFL condition
At = O((Ax)?) from [32] to a hyperbolic CFL condition At = O(Axz), which allows
significant savings in computational time.
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The rest of the paper is organized as follows. In section 2, the kinetic models with
random inputs of two different turning kernels are described, and the macroscopic lim-
its of both models are formally derived. From section 3 to section 5, the numerical
scheme for the kinetic chemotaxis equations is designed and the sAP properties are
illustrated. In section 6, several numerical tests are presented to illustrate the ac-
curacy and efficiency of our scheme. The sAP property is also verified numerically.
Different properties, e.g., blow up, stationary solutions, etc., influenced by the intro-
duced randomness of the local and nonlocal models, are explored for the chemotaxis
system. The interactions between peaks involved with different sources of uncertainty
are compared to show the dynamics. Finally, some conclusions are drawn in section 7.

2. The kinetic description for chemotaxis. The chemotaxis kinetic system
with random inputs that we are going to study is (1.4) coupled with (1.2b) in 1D,

of ~of 1 , /
2.1 —_ —_ = T.f" —T*
( a‘) Eat+vax E/V( Ef Ef)dv7
1
(2.1b) s=——log|z|*xp, p= / fdv,
T 1%
where & € Q = [—Zmax, Tmax] C R and v € V = [—Umax, Umax] C R.

The only difference from the classical deterministic case is that f = f(¢,,v,2)
and s = s(t,z,2) are dependent on the random variable z € I, C R%(d > 1), with
compact support I, in order to account for random uncertainties.

Now we specify the turning kernel operator T in (2.1). Since the turning kernel
T.[s](t, x, z,v,v") measures the probability of a velocity jump of cells from v to v’, it
has the properties

Te[s](t, x, z,v,0") >0,

2:2) T.[s](t,z, z,v,0") = F(z,v) + Ty + O(£?),

where F(z,v) is the equilibrium of velocity distribution and T; > 0 characterizes the
directional preference.

2.1. The 1D nonlocal model. Now we consider the nonlinear kernel intro-
duced in [11] with uncertainty,

T:[s](t, , z,v,0") = ay (2)(s(t, x, 2), s(t, x + ev, 2))

(23) +a_(z)¢(3(t7x,z),s(t,x _EUI7Z))'

The first term describes the cell movement to a new direction decided by the detection
of the current environment and a probable new location, and the second term describes
the influence of the past memory on the choice of the new moving direction. The values
a4 (z) are experimental and characterize the intensity of these effects.

For simplicity, the past memory influence is neglected, namely «_(z) = 0. Since
a4 has an experimental nature, we introduce the randomness on o (z) > 0 with the
probability density function A(z) for the random variable z and take

(2.4) b(s(t x,2),s(t,x + ev, 2)) = F(v) + 6%s(t, 2, 2,0),
where, omitting the dependence from ¢ and z for notational simplicity, we define

s(z+ev) —s(x) if s(x +ev) —s(x) >0,

0 otherwise,

(2.5) 6°s(z,v) = (s(x+ev) —s(x))y = {
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and F(v) satisfies

(2.6) /F Jdv =1,
F(|v]).

Notice that 6%s is an O(e) term which corresponds to €T} in (2.2).
Then the kinetic system (2.1) becomes

(2.7a) 5%+ gi o+ (2) [(F(v)+5€s(v))p <1+/V5Es(v’)dv’> f],

€

(2.7b) 5= —; log |z| * p,

together with positive initial conditions and reflecting boundary conditions for f.
Reflecting boundary conditions for s are imposed as follows:

(2.8a) f(0,z,2,v) = f(x,2,v) >0,

(2.8b) 5(0,2,2) = s’ (x,2) >0,

(2.8¢) ft, £ max, 2,v) = f(t, LTmax, 2, —V),
(2.8d) 0 8|z=tz,,.. =0.

Remark 2.1. The global existence of the solution to (2.7) for fixed z with any
initial mass is proved in [11].

2.2. The 1D local model. For the local model, we consider the turning kernel
introduced in [7] with uncertainty,

(2.9) T. = T.[s|(t,z, 2,0,0") = ap(2) [F(v) + (v Vs(z))4],

where F is the equilibrium function satisfying (2.6) and a(z) > 0 describes the desire
of the cell to change to a favorable direction, which could come with uncertainty.
Similarly as in section 2.1, we introduce the randomness on o (z) > 0. Then the
kinetic equation (2.1) in 1D is

0 0 _
(2.100) et 5£ U [(F(0) + 20~ V3) ) — (1+ el V)],
(2.10b) s = —; log |z| * p,

with ¢; = [, (v-Vs/|Vs|)4dv =1 [, |v|dv. The same initial and boundary conditions
in (2.8) are applied.

2.3. The macroscopic limits. The nonlocal kinetic model (2.7) and the local
limit (2.10) give the same asymptotic limit when € — 0. Inserting the Hilbert expan-
sion into (2.7a) and (2.10a) and collecting the same order terms, one can derive the
classical modified Keller—Segel system for p as € — 0,

D
(2.11a) Op = Oy <8xp - Xp&,;s) ,
Qat
1
(2.11b) s = ——loglz|*p,
s
(2.11c) D plo=taman = 0,
(2.11d) O S|w=twman = 0,
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where

_ 1
(2.12) D:/ |v|2F (v)dv, X:,/ lv|2dv.
% 2Jv

We refer the reader to [11] for the details.

2.4. The critical mass with random inputs. To derive the critical mass for
system (2.11), we show, following [9], that the second momentum (with respect to z)
of p cannot remain positive for all time.

We use
1 1 1
Ops =0y | ——loglzlxp | =—— p(t.y, 2)dy = —Hp,
™ Q Y

s xTr —

where H denotes the Hilbert transform [19], and the improper integral has to be
understood in the principal value sense. Then

d Lo _ [ L 20
& | Slefott.ayte = [ SieP 20
D
Z1z]%8, (835 — 8$s)dx
/QQII ar (e Oep T XP
:—/:C<D8Ip—xp8ms> dx
Q o (2)

D D
= - TmaxP\Tmax + TmaxP| —Tmax +
5 e () + S )] +

X
2.13 - = / p(x) lim p(y)dydx
( ) Q 5—0 lo—y|>5 r—1Y
D D

= - mxnlax[l)(xma)c) + p(=Zmax)] + ay(z)

——hm// dzxdy
2T 6—0 |z— y‘>5 )

= mxmax[p(l‘max) + P( -Tmax)]

- %MQ (1 - M]“\Y)) :

2rD
XOé+(Z)7

=

3

M

where

(2.14) M.(z) =

and in (2.13), to simplify notation, we omit the dependence of p from ¢ and z unless
it is necessary.

Here, to avoid unnecessary difficulties, we assume that the initial data are inde-
pendent of z and we use the conservation of mass; i.e., M = fQ pdz is a constant
independent of z. Therefore, uncertainties are due only to the value ay(z) in the
interaction kernel.

When M > M.(z), %fﬂ %|x|2p(t,x,z)dx < —c < 0, where c is a positive con-
stant. To preserve the positivity of this second moment (with respect to ), some
singularity has to occur so that the above computation will not hold at a certain
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time. The singularity is rigorously analyzed in [18, 4], and O, s is unbounded in this
case. Thus blow up occurs.

When M < M.(z), the second moment (with respect to x) is locally controlled,
and global existence of weak solution can be obtained [9)].

Remark 2.2. When n > 2, the computation is similar, and the general formula
for M.(z) is

_ 2n2rD
x4 (2)

M.(2)

In practice, one is more interested in the behavior of E[p(¢,z, z)], the expected
value of p(t,x,z). We have the following theorem analyzing the influence of initial
mass on E[p(t, z, 2)].

THEOREM 2.1. Suppose that the total mass M is independent of z. Denote M,
as the critical mass for E[p(t, z, 2)]; i.e., when M > M., E[p(t, z, 2)] will blow up, and
when M < M., E[p(t, x, )] will be bounded for all time. Then we have

Proof. Following the computations in (2.13) and omitting the dependence of p
from t and z unless it is necessary, we show that

d 1, B 1, 50p(x,z2)
i ), 2|$| E[p(x,z)]dx—/g/lz 2|x\ 5t M z)dzdx

1 9 ( D
= —|z|“0p | ——0.p — Xp&gs) Az)dzdx
fJ 2o (s )

:/Iz [/ﬂ;u?ax <Of(z>3xp—xp8xs) das} A2)dz

_ / [ D P (o) + T ()]

(2.16) as(2)
M (1 M]\f)ﬂ Az)dz
- /1 aﬁ )xmax[p(armax) + p(—Zmax)]A(2)dz
- %MQ <1 _ Eu‘j}(@])
<- X (1 _E c(z>])
Thus, M. = E[M,(z)] is the critical mass for E[p(t, z, )]. q

Remark 2.3. The same conclusion holds for n > 2.

3. The even-odd decomposition. In this section, we apply the even-odd
decomposition to reformulate the problem following the same procedure as in [10]
for the deterministic kinetic model for chemotaxis.
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3.1. The 1D nonlocal model. For v > 0, (2.7a) can be split into the two
equations

(3.1a) saéf: —|—vaafx+ = a+€(z) {(F(v) +6%s(v))p — <1 +/V6€s(v’)dv’> fﬂ ,

sagt_ _Uaafx_ _ a+€(2) [(p(_v) 6 s(—v))p— (1 +/V<5€s(v’)dv’> f‘} |

Where f+ = f+(t’:£7 Z’v) = f(t7m7 Z7/U) and f7 = fi(t7x7 Z’,U) = f(t71.7 Z’ _U)'
Now denote the even and odd parities

(3.1b)

(3.2a) r(t,z,z,v) = R[f] = %(f"'(t,m,z,v) + f7(t,z, z,v)),
(3.2b) it ) = T = %(ﬁ(t,x,z,v) (32 0).

Then (3.1) becomes

(3.3a) Or + 00,5 = i—;[(ﬁ(v) + R[6%s])p — (1 + (6°s))r],
(3.3b) 0ij + —5vdar = S5 (T10%slp — (1 + (55))j).
where
(3.4a) (0%s) = /V(SES(I,U )dv',

= v= rdv, V' ={v v .
(3.4b) p—/vfd 2/V+d,V {veVy>0}

Notice that, when € — 0, (3.3) yields

F(v) + R[6%5]

(3.5a) r= WP = pF(v) + O(e),
J[6%s)p — ver r
(3.5b) j= W — <;3w8p - i) +0().

Substituting (3.5) into (3.3a) and integrating over V*, one gets the same limiting
Keller—Segel equations with random inputs as in (2.11).

3.2. The 1D local model. For the 1D local model, one can follow the same
even-odd decomposition and obtain

Y (F € _
(3.6a) O +v05) = . KF(U) + 2\v8xs|) p—(1+ cls|8ms|)r} ,

1 1
(3.6b) Oj + ?Uﬁﬂ = i—; {21)8%5,0 - (14 claaxs)j} .

The remaining work is the same as that in section 3.1.

4. The gPC-SG formulation. Now we deal with the random inputs using the
gPC expansion via an orthogonal polynomial series to approximate the solution. That
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is, for random variable z € R?, one seeks

K

(4.1a) r(t,x,z,v) = ry(t,z, z,v) = Zﬁk(t,xm)@k(zL
k=1
K

(4.1b) jtw,2,0) & jn(t e, 2,0) = > Jrt,z,0)0k(2),
k=1

where

{ék(z)’lngK,K_ <d4c-lN>}

are from Pﬁl\,, the d-variate orthogonal polynomials of degree up to N > 1, and are
orthonormal:

(4.2) /1 D;(2)®j(2)N\(2)dz = 65, 1 < i,j < K = dim(P%).

Here 4; ; is the Kronecker delta function (see [51]).
Now insert the approximation (4.1) into the governing equation (3.3) and en-
force the residue to be orthogonal to the polynomial space spanned by {<I>1, e, @ K}

Thus, we obtain a set of vector deterministic equations for ¥ = (P, T ) ,j =
(jla"'ajK)Tv and 8 = (éla"'agK)T:
~ 1 -
(4.3a) atf‘—&—vazj = —Z[F( v)Mp + Bp — Mt — Cfl,
1 ~ ~

(4.3b) 04 + vi? r= —Q(Ep Mj — Cj),

1
(4.3c) § = ——log|x| * p,

T
where
(4.4) plt,x) = (1) = 2/ rdv,

v+

and M = (mi;)1<ij<i, B(6%sn) = (bij (@, v)h<ij<x, C((6°sn)) = (¢ij(@))1<ij<r,
and E(6°sn) = (e;5(2,v))1<ij<k are K x K symmetric matrices with entries, respec-
tively,

(4.52) maj = /I s (2)P(2)8; (2)A(2)dz,

(4.5b) bij(x,v) = /1 RO CLNONOLS
(4.50) cle) = | )PP (AN
(4.5d) eij(@,v) = /1 RROK RN XCLAONOLS

Ase — 0% in (4.3), since (6°sy) = O(e) and the matrices M and C are symmetric
positive definite and thus invertible, we have

=M+ C) H(F(y)M+B)p = F(v)p + O(e),
=M+ C) " YEp — vd,#) = M 'Ep — oM 19,7 + O(¢).

(4.6a)

(4.6b) j
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Plugging (4.6) into (4.3a) and integrating over VT, one obtains
(4.7 O p =0, (DM '0,p— xGp) ,

where G = 1M~1(E).
X
Remark 4.1. If one applies the gPC-SG formulation to the limiting Keller—Segel
equation (2.11) directly, one gets

(4.8) b = 0, (DMO.p— xGp),

where M = (5)1<i,j<x and G = (§ij)1<i,j<k are K x K symmetric matrices with
entries

(4.93,) ’I’hij:/l f(z)@(z)(lg(z))\(z)dz,
(49b) gij :/I ((%;SN)(I)Z(Z)(DJ(Z))\(Z)dZ

z

Although M is different from M~, one can show that M, p and M~19,p are spec-
trally close to each other. The same property holds between Gp and Gp. To under-
stand this, let us consider the simple identities

(4.10) (3

where u and v are functions of z and other independent variables, such as z, v, and ¢,
in our setting. If we apply a gPC-SG projection to the above identities, using vector
notation we get two different formulations:

AV — A U=V,

(4.11a)
(4.11b) A

c <
|

Note that both (4.11a) and (4.11b) are spectrally close to (4.10), and therefore the
solutions of (4.11a) and (4.11b) are spectrally close to each other. Thus V — V is
spectrally small and so AU - AU is spectrally small (although A~! and A are not
spectrally close).

5. An efficient sAP scheme based on an IMEX-RK method. One can
apply the relaxation method as in [10] to the projected system (4.3), which falls into
the sAP framework proposed in [32]. However, the method suffers from the parabolic
CFL condition At = O((Ax)?).

Here we propose an efficient sSAP scheme using the idea from [6] to get rid of the
parabolic CFL condition. By adding and subtracting the term pF(v)d, (DM, p —
xGp) in (4.3a) and the term ¢vd,t in (4.3b), we reformulate the problem into the
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equivalent form
(5.1a)  O4F = — v0,] — pF (v)8, (DM, p — xGP)
+ z—:i? (F(v)Mp + Bp — Mi — Ct) + puF (v)0, (DM, p — xGp)
(5.1b) =f1(8,J) + f2(£,8),
(51¢) 0= Guut — 5 [(1 - 0)udd — Bp + Mj + G| = a(6) + 02(2.3),

1
(5.1d) §=— —log|z|* p = h(r),
T

where M, M, B, C. E, and G are as defined in (4.5) and (4.9), and since p = (&), we
have

(5.2a)  fi(£,§) = —v0uj — nF (v)0, (DM, p — xGp),

(5.2b)  foF,8) = 6% (F(v)Mp + Bp — Mi — Ct) + puF(v)0, (DM, p — xGp),
(5.2¢) 91(t) = =0, T,

(5.2d)  go(8,) = fé [(1 — £2¢)v0,i — Ep + Mj + cj] .

Here we choose p = p(e) such that

limp =1,
(53) e—0
p=0 if £=0(1),

and choose ¢ = ¢(g) such that

1
(5.4) 0<¢< .
The restriction on ¢ guarantees the positivity of ¢(e) and (1 —e2¢(¢)) so that the
problem remains well-posed uniformly in e. We make the same simple choice of ¢ as
in [31]:

(5.5) 6(c) = min {1, 512} .

Now we apply an IMEX-RK scheme to system (5.1), where (f1,g1)7 is evaluated

explicitly and (fa, g2)7 implicitly, and then we obtain

(5.6a) BN =87+ ALY b fi(RF,TF) + ALY b fo(RF,SF),
k=1 k=1
(5.6b) =i+ A Z brgi(R*) + At Z brga(R*,J%),
k=1 k=1
1
(5.6¢) §"Fl = —Zlog |z| * p" T,
v
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where the internal stages for k = 1,..., s are defined as

k—1 k
(5.7a) R* =#" + At Z a fi(R',J') + At Z a f2(R',S"),

1=1 1=1

R k—1 k

(5.7b) JE=j" JrAtdezgl(Rl) JFAfZaklgz(Rl,Jl),

1=1 =1

N 1 N
(5.7¢) Sk = ——log || * Pk,
T

Lk . . .
and P° = (R*). Clearly, also the internal stages R* and J* depend on (t,x,v),
whereas S* depends on (¢, ) only.

It is obvious that the scheme is characterized by the s X s matrices

(5.8) A= (aiy), A= (ay)

and the vectors 5, b € R*, which can be represented by a double tableau in the usual
Butcher notation,

bT

The coefficients ¢ and ¢ depend on the explicit part of the scheme,

i—1 i
(59) C; = E Aij, Ci= E Q-
Jj=1 Jj=1

In the literature, there are two main types of IMEX-RK schemes characterized by the
structure of the matrix A. We are interested in the IMEX-RK method of type A (see
[6]), where the matrix A is invertible.

As an example, we report the SSP(3,3,2) scheme, which is a second order IMEX
scheme we use in section 6:

0 0 0 0 1/411/4 0 0
(5.10) /2 11/2 0 0 1/41 0 1/4 0
’ 1 /2 172 0 1 1/3 1/3 1/3°
[ 1/3 1/3 1/3 [ 1/3 1/3 1/3
Note that the above IMEX scheme is globally stiffly accurate [6]; namely, the implicit
tableau is stiffly accurate as; = b;, j = 1,...,s, and the explicit tableau similarly
satisfies a5 = Ej, j=1,...,8—1. As a consequence from (5.6), we have #"*! = f{S,

j*tt = J*, and "' = S5, As shown in [6], this property is essential in order to
achieve the AP property in the presence of a penalization term. Therefore, in what
follows, we will assume that our IMEX-RK scheme is globally stiffly accurate.

To obtain R* in each internal stage of (5.7), one needs P" and S* in the im-
plicit part fy (f{k , Sk) These quantities can be obtained explicitly by the following
procedure.

Suppose one has computed R! and S! for | = 1,...,k — 1; then according to
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(5.7a),
k—1
RF =" + ALY (dklfl(Rl,Jl) +afo (R sl))
=1
1 - N N N .
+ Atagy, {ﬁ(F(v)MPk + B*P" — MR* — C*RF)
(5.11) + uF(0)d, (DM, P" — yGFP")
=kl 1 = 5k -kAk 5 k Efk
=R+ Atap E—Q(F(v)MP +B"P —MR" - C"R")
_ ~ ok YN
+ pF(v)0y(DMO, P — xG"P)|.
—k—1
Here R represents all contributions in (5.11) from the first k£ — 1 stages. Now

— ~ k ~ k A A
one takes (-) on both sides of (5.11) so that [F(v)MP + BFP" — MRF — C*RF] is
iy
cancelled out. Now P is obtained from the following diffusion equation in an implicit
form:

(5.12) ]_E’k — Atagi 0y (DM@wf’k — xékf’k) = <§k71>.

In order to avoid iterative solvers for nonlinear equations, in [6] an explicit scheme is

obtained simply by computing the new value of Pk, explicitly setting 4 = 0 in (5.12),
and then plugging the computed value back into (5.11) in order to compute RF. Here,
we use a different approach, based on a linearization of the implicit scheme obtained
by replacing G* by G*~! in (5.12) to get

A~ ~ ~ ~ . —k—1
(5.13) P" — Atayud,(DMa,P" — xGF1P") = ® ).

This permits us to keep the implicit structure of (5.13) by avoiding iterative solvers.
Although a careful stability analysis is missing, in our numerical tests this technique
has shown better stability properties compared to the technique proposed in [6].
Clearly, both strategies do not affect the overall accuracy of the scheme and can
be seen as predictor-corrector methods.

5.1. The space discretization. Second order accuracy in space is obtained us-
ing an upwind TVD scheme (with minmod slope limiter [38]) in the explicit transport
part and central differences for other second order derivatives. For all space-dependent
terms, we use notation u; &~ u(x;) where x; = (i — 1/2)Ax, i € Z.
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During each internal stage of (5.7) the fully discrete scheme reads

RE - & +At2akl{ oo (3 + PR, R RL)

(’7 72 1 +Bz+1 ﬂl)

4
K QF( )DM (Pz+1 2152’ + 15271)

(Aﬂ?)
l AL Bl
+ 5 2A9c F(v)x (G +1P Gilpil)}
(5.14a) +Atzak,{ ( v)MP, + BIP, - MR! — cgf{li)
_ . AN
+ (Aa:) s (v )DM (Pi+1 —2P; +Pi71)

_ﬁ ( ) (Gl+1P Gé_lpé_l) }7

U¢1/2 R
J2+Atzak’{ Ri+1 R§—1)+E(Jé+1 200 +Ji_)

v
(5.14b)  — (v - Bl +ﬂi~)}
£ R -RL, ot
ALY a5 (- it "ot gip! LM+ cLlyt
—~ (227) 52 ( £ QS)U 2A.T 171 + (3 + 171 ?

where

1 . )
(5.15a) ~L :A—xmmmod ( i1 T O 1/2Jl — Rl — ¢ /2],
(5.15b) Ri+ 0720 - Rl — 972

1 ~ ~ ~ ~
(5.15¢) B} =5 -minmod (Ri = V2RL R4 62T
(5.15d) R — ¢ 1250 R, + qs*l/?jf;_l) .

Lk N
Since P can be obtained explicitly by (5.13), we can fully discretize P, as follows:

7] ~ ~k ~ k ~ kK
Pz — Atakkw DM(Pi_1 - 2P1’, + Pi+1)

(5.16)
e ()

where Gi:ll is an approximation of GF~! at position Tip1.
2

Then, using (5.16), the fully discretized IA{Z and subsequently J¥, is obtained

7
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from the following:

arr At .
(I (M c’f)) R =#7 4 AtZakl { Jﬁﬂ J )
vgl/? U¢1/2 ! !
+ AL (Rz+1 QRZ + Rz 1) — 1 —— (= + Bis1 — Bi)
0o SR . N
(A7) 5 F'(v) DM (Pi+1 2Pi + Pi71>
% 1 opl
+2A£EF< ) (G'HrlP Gz 1Pz 1)}

+AtZakl{ [ v)MP, + B/P, ~ MR! — CQRQ]

(5.17a) (Ax) _F(v)DM (Pi+1 ) Pﬁ,l)

— R F)x (GlHP ~ ééfllséfl) }

+ Atakk{; [F(U)Mf’f + Bff’ﬂ

+ ﬁﬁ( v)DM (P ) SO 1)

- P (6Pl -6t pl)

(1+ “’“’“A%Mwh) 3 =5$+At§dm{ SR, R
g2 — 2Ax

+ %(ji-&-l 230+ ) - Uf(’)’i - Jrﬂi-s-l - ﬁi)}

(5.17Db) — At Zl aklé {(1 - 52¢)UR§+12;3§—1 _EP M4 cgjﬁ}

1 2 R?ﬂ -RE, kpk
_Atakk;EQ{(]._E (ZS)UT_EZPZ 5

In the above system (1 + “%QM(M + Cf)) is symmetric positive definite and thus

~n+1

invertible. After calculating all Rf and J kfor k=1,...,s, we can update £’ and
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" in (5.6) as

. 1/2 o
Bt = +Atzbk{ Jerl I+ %(Rfﬂ 2RY +RF )
U¢1/2 " _ .
O = B B - ay P DM (i —2P; +P,)
w K .k
+ 5 F)x (Gh Pl — G P 1)}

X
: 1= 5k EpF 5k kR k
(5.180) +AtY bii [F(v)MPi + BFP, - MRF — C! Ri}

- < ak ~k o~k
+ (Ax)QF(U)DM (Pi+1 —2P; + Piq)
__H g el k
2AxF(U)X (Gz+1 G 1Pz 1) }7
1 _%n vpl/? . sk, Gk
n-‘r —_] +At2bk{ Z+1 R ) N (Jz+1 2Ji+’]i—1)

(5.18b) f%wf — v = Bt ﬁff)}

o1 RF, , —RF Lk . .
_Athkez{(l—a%)vﬂmxl—EfPi +MJ§+C§J§}7

where 4% and BY are defined as in (5.15).
Following [6], we choose

(5.19) w = ple, Az) = exp(—e?/Ax).

Thus, for large values of € (e.g., ¢ = O(1)), p = 0, and we could avoid the loss of
accuracy caused by adding and subtracting the penalty term, whereas for very small
values of ¢ (e.g., ¢ = 0), u — 1, which guarantees that we have an implicit scheme
for the limiting diffusion equation.

Remark 5.1. The full discrete scheme is obtained using the Gauss—Legendre quad-
rature nodes for the velocity discretization. Finally, to get the boundary conditions
for ¢, j, and §, we refer the reader to [31] for details.
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5.2. The sAP property. Denote

RORE 3 =~ 50, )+ TR, o R
¢1/2 z
1 (v =+, +ﬁz+1 B:)
(5.20a) - (Al;)z F(U)DM (Pi-H - Qf’i + f’é_l)
+sh P (G Pl - GLPL),
f2(RY) = giz {F(U)MPZZ- +BP, - MR! - CIR!]
(5.20b) + (M) S F o)DM (P, — 2P, + )
— PO (GLaPr, - G P ),
gl(fié) - %( R i’+1 - Rl )+ 2¢A1/2 (jt+1 - 2'][ +Jl 1)
(5.200) 2y~ B+ ),

o 1 R! , - R R . .
(5:20d)  ga2(R;, J7) = [(1 B E/P; + Ml + C.J!
xr

From (5.17) we have

RN\ (7 0 FR)
(5.21a) RZQ _ f‘? A d21f1(§’z?‘]'}) L AIA fz(R?) ’

R:)  \ir ST g fu(RL ) f2(RS)

3! 0 (R}, T)
(5.21b) ol IS R OV I B L S

jj Z;:_ll &;lgl(f{é) gz(f{.‘f»jf)
where

(5.22) Ax(i—v41:kikG-1+1:Kj = AijIkxk, Ikxkx isa K x K identity matrix,

and A is defined as in (5.8).
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Denote W as the inverse matrix of A; then we obtain from (5.21)

f>(RY) RN /i 0
(5.23a) At fz(Rf) —W Rzz _ f'.? A a21f1(R Jl) |
() R\ i aslfl(Ri, 3l
9 (R}, 1) J} 0
(5.23b) At (R?’Jf) W 32 B A C~l2191:(Rzl)
i, ) 3 S5 g (R)

Since W has the same structure as A, W should be a lower triangular matrix with
entries

(5.24) Wk(i—1)+1:KiK(j-1)+1:Kj = Wi jlkxK,

where W = (w; ;) is the inverse of the lower triangular matrix A in (5.8).
Then one can rewrite (5.23) as

k—1
(5.25&) Atfg Rk Zwkl [A P = f‘? — Atz akl f1 (R“Jl)] ,
=1
k—1 .
(5.25b) Atgy(RF,JF) Zwkl [J - - AtZaklgl(Ré)] .
=1

More explicitly,
112 5k EpF 5k Efk
Ats = [F(v)MPi + BFP) — MRF — C! Ri}

a _ _ PR Gk PY L GE P
+(Ax) ( )DM (P 2P +P1 1) QAJ,‘F(U)X (G1+1P1+1 G1—1P1—1)}

- - 1/2
51 an ~ (Y a7 a1 ’U¢ AL . .
:lz:wk’l{Ri —Tr; = At;akl [_ZA:E(JH_l -Ji_ )+ E(RH_1 —2R!+R! )

vg!/? l I I l BooE o (B Al
-2 (Yi —Yi1 +Bip1 — Bi) — (Ax)gF(U)DM (Pi+ —2P; + P, 1)
(5.26a)
H ! U o %
+ N F(v)x (G +1P Gi—lpi—1>:|}7
1 R, —RE Lk . R
At{€2 (1—c%p) %fEfPi +MJf + CHIF }
¢ 3 in l 1 U¢1/ l l
:Zwkl Ji =37 — Atzakl - R1+1 Ri)+ 5 AL (Ji =230+ 30
1=1

*Z(’Yé *’75:—1 *Bé+1 Jrﬁi')] }
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Thus, multiplying both equations in (5.26) by €2 and letting e — 0, we have

(5.27a) F(v)MP] + BIP, — (M + CHRE =0,
RF , — RS . .
(5.27h) Sl Rl gEP) 4 (M4 CHIE = 0.

2Ax

Now since M + CF is nonsingular, one obtains

(5.284) RE = (M + CH) ™1 (F(y)M + BEP, = F(u)P} + 0(e),
D k D k
Gk _ -1 [ mepk R — R,
Ji =M+ Cj) (EiPi YT Az )
(5.28b) o
. Rt — R}
— M IE'P) - oM=L 4 Oe).

Inserting this back into (5.18a), thanks to the globally stiffly accurate property of the
IMEX scheme, as ¢ — 0 we get

(5.29) PPN =87+ ALY b fi(RE) + ALY b fo(RE),
k=1 k=1
where
IR M1 R R R
By = 2F(0)— (RF_, — 2RF + RF
fl (Rz) v F(’U) 4(ACC)2 (R7,+2 2Rz + R172)

_ M ~ ~ .
~ F(v)D— (Pf+1 _op! P'il)

(ALE)2 (2 K3
02 B N _ N
(5.30a) T iAr (M 1Ef+1Pi+1 -M 1E?71Pi71)
1 - “k ok ke ok
+ %F(v)X(GiJrlPH»l -G P;_y),
N A 1 _ ~ ~ Kk NG ~ k
f2(R§) = (Al,)QF(’U)DM (Pi+1 —2P; + Pifl)
1 ~ .k ~ .k
(5.30Db) — EF(U)X (G?+1P¢+1 - G?—lPi—1> :

Now the difference between Mfl(li'f_s_1 - 2151~C +15f_1) and M(PZ_l - 2151C +15f_1) and

-k sk
the difference between iMflEfPi and G¥P; are both spectrally small (see Remark
4.1), and thus after integrating over V', f1 goes to 0 and one gets

Perl - 2}35 + 15111
(Az)?

= pr ALY [DM
k=1
~ ~ k ~ ~ k
= GiiPi — Gi Py
2Ax

(5.31)

| +oan,
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where
k—1 ~ [ ~ [ ~ [ =1 N = N
K _ P, —2P,+ P, GL,,P,,,—GL P,
P = An A DM 1+1 [ i—1 i1 i+l i—1+ 1—1
(] pZ + tlzzla’kl (ALE)Q X 2A1‘
(5.32) .k ~k  ak NN 1k
+ Ata DMPHl B 2Pi +Pi71 —XGHl Pz‘+1 - Gifl Pi—l
wE (Ax)? 2Azx ’

which is an implicit RK scheme for the projected limiting diffusion equation (4.8).
Thus, the sAP property [32] of the proposed IMEX-RK scheme is formally justified.

6. Numerical tests.

6.1. The 1D nonlocal deterministic model. Our numerical tests are carried
out with

xeN=[-1,1,veV=[-1,1], a=1,

1
_ 1 — ifveV,

0 otherwise.

The critical mass for the limiting Keller—Segel system given by formula (1.3) is
M, = 2.

The initial conditions are given by

2
p[(ﬂ?) = Ce_SOI ) f[(.’,l?7’()) = pf(x)F(U)a
where C'= C(M) is a constant determined by the total mass M.

For the deterministic case, we compare our results by the second order IMEX-RK
method (5.10) (denoted by SSP2 in the figures) with the results by Carrillo and Yan
[10] (denoted by CY in the figures). For both tests, we set Az = 0.005. In their
numerical tests, the CFL condition is

A 2
At =max {255, 551
2 2

Obviously, when ¢ is small, it suffers from the parabolic CFL condition for the diffusive
nature of the Keller—Segel system.
For our IMEX-RK method, the choice of At is given by

At = MAz, A= 0.02,
which is much bigger than Az?/2.

6.1.1. A supercritical mass. It has been shown in [11] that the solution of the
kinetic system can converge to the Keller—Segel system weakly in a finite time interval
[0,t*], with t* < t,. Here t; is the blow up time of the corresponding Keller—Segel

system.
For the supercritical case, we set
(6.1) M =47 > M, =27, t =0.003 < t; ~ 0.0039.

Figure 1 shows that the solution to the kinetic equation p converges to the solution
of the Keller—Segel solution py as € — 0 at time ¢ = 0.003 < t,. Our IMEX-RK results
match very well with the results in [10].
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180

160

Deterministic-Sup

©  8SP2¢=0.025
©  8SP2¢=0.0125
SSP2 ¢=0.00625
— CY ¢=0.025
— CY e=0.0125
CY ¢=0.00625
—-—- Keller Segel

Fi1c. 1. The 1D nonlocal deterministic model in the supercritical case. Solid lines are numerical
results obtained in [10] and circles are numerical results obtained by the IMEX-RK method. The
dashed line is the numerical solution of the Keller-Segel equations for reference.

Deterministic-Sub

O 8SP2¢=0.025
O 8SP2¢=0.0125
SSP2 ¢=0.00625
— CY ¢=0.025
— CYe=0.0125
CY ¢=0.00625
—-—- Keller Segel

Fi1G. 2. The 1D nonlocal deterministic model in the subcritical case. Solid lines are numerical
results obtained in [10] and circles are numerical results obtained by the IMEX-RK method. The
dashed line is the numerical solution of the Keller-Segel equations for reference.

6.1.2. A subcritical mass. For the subcritical case, we set
(6.2) M=n< M. t=0.1.

Figure 2 shows convergence results similar to those of the supercritical case for
a relatively long time t = 0.1. Also, good agreement between our new IMEX-RK
solutions and the numerical results from [10] can be observed, even in the zoomed in
area. Clearly, in both test cases we observe, as in [10], the first order convergence in
¢ of the solution of the IMEX-RK method to the solution of the Keller—Segel model.

6.2. The 1D nonlocal model with random inputs in the supercritical
case. Now we let

a=1+05z, z2~U[-1,1], M = 41 > M, ~ 2.197r.
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Using the same mesh size as before, we also employ the stochastic collocation method
(using 20 quadrature points) as reference solutions. In stochastic collocation, the
deterministic solver can be applied directly to a set of selected sample points, and
then the solution is approximated by interpolation of all sample solutions (see [50] for
a review of stochastic collocation methods). Clearly, the collocation method is AP
pointwise for each sample; however, if you use the solutions at the sample points to
approximate the values at other points of z by interpolation, or evaluate the expected
value, variance, etc., using quadrature rules, then the error of interpolation or quad-
rature rule depends on the regularity of the solution, which may depend on . To
avoid these aspects, the collocation solution we put as a reference solution is already
the converged solution; namely, adding more sample points would not further change
the solutions. The gPC expansion has been considered only up to fourth order in our
numerical tests. The following are the comparisons of the two methods in mean and
standard deviation for the supercritical case with the same initial mass and stopping
time in (6.1). Given the gPC coefficients py of p, the mean and standard deviation
are calculated as

6.2.1. The sAP property. Figure 3 shows that the IMEX-RK solution agrees
well with results of [10] for all € regardless of whether it is combined with the gPC
approach or the collocation approach to deal with the uncertainty. Small differences
between the two methods, especially near the singularity for small €, are observed due
to different orders of accuracy, but the SG solution always matches the collocation
solution accurately for the same deterministic solver. Figure 4 shows that both the
mean and the standard deviation of the kinetic chemotaxis solutions tend to the
quantities of the limiting Keller-Segel solution as ¢ — 0 for fixed At and Az, which
verifies the sAP property.

6.2.2. Global existence and finite time blow up. As proved in [11], the
solution to the kinetic system (2.7) with the nonlocal turning kernel is bounded on
[0,T] for any time T. However, the Keller—Segel solution will blow up in finite time
with a supercritical mass. We examine the mean value and standard deviation of
lp]|co for a relatively long time (¢ > t;) in Figure 5. The uncertain systems show the
same properties as the deterministic ones; e.g., the kinetic systems have global bound
in the first and second moments for different e, while the Keller—Segel solution will
blow up in expected finite time.

6.2.3. The stationary solution of the kinetic system. The numerical tests
in [10] suggest that the solution of the deterministic kinetic system with a supercritical
initial mass stabilizes toward a stationary state after a long time. We also check
whether the same property holds for the kinetic system with random inputs. We plot
the mean and standard deviation of p(z) = ep(ex) in Figure 6, which shows that both
the mean and the standard deviation converge to some stationary state at a long time
t = 2, while the mean agrees with the deterministic stationary solution.

6.3. The interaction between peaks: The 1D nonlocal model with ran-
dom initial data. As shown in [3], the interactions between several peaks for the
modified Keller-Segel system can be interpreted as optimal transportation. In the
following numerical tests, we make some observations of the interaction changes in
the kinetic system caused by different types of randomness in the initial data.
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Fi1G. 3. The 1D nonlocal random model in the supercritical case. The solid line is obtained by
combining the deterministic solver [10] with the gPC method, and the circle is obtained by combining
the deterministic solver [10] with the collocation method. The dashed line is obtained by the IMEX-
RK using gPC, and the cross is obtained by the IMEX-RK using collocation. Different values of €
are tested, and the two quantities of interest are mean value (left) and standard deviation (right).

6.3.1. Case 1: Two symmetric peaks, without enough mass in each
peak. In this case, we still have M, = 27 and M, ~ 2.1977. In Figure 7, we
reproduced the deterministic attraction between two symmetric peaks with total mass
3m. Then we input symmetric randomness in each peak; i.e., the total mass follows
from uniform distribution from 27 to 4w, keeping each peak without enough mass.
Figure 8 shows that symmetric randomness keeps the attraction behavior exactly
as in the deterministic case. Symmetric properties are preserved both in mean and
standard deviation. However, in Figure 9 we input asymmetric randomness in each
peak but keep the total mass fixed as 3w. The two peaks will still be attracted in
the center but present behavior different from that in the deterministic case. The
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F1G. 6. The 1D nonlocal random model in the supercritical case. The mean (left) and standard
deviation (right) of the function ep(ex) for different € are presented. t = 2 > t;.

asymmetric randomness in this case will widen the mean range of the center peak
after concentration, in the sense that asymmetric initial data push the concentrated
peak toward the direction with more initial mass.
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FiG. 7. Deterministic solution of p(x,t) with initial data fo = 457 (1.56_80(1_0‘3)2+
1.5e—80(2+0-3)2), e =0.1. (Figure 8 in [10].)

F1G. 8. Left is the mean and right is the standard deviation of p(z,t,z), respectively, with
random initial condition fo = 4+/5m ((1.5 + ().E),z)e_so(””_o':”2 +(1.5+ O.5z)e‘80(z+0'3)2) V2o~
U[-1,1], e = 0.1.

Fic. 9. Left is the mean and right is the standard deviation of p(z,t,z), respectively, with
random initial condition fo = 457w ((1.5 + 0.52)6780(170'&2 + (1.5 — 0.52)6780(“”*0'3)2) Jz o~
Uu[-1,1], e = 0.1.
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Fic. 10. Deterministic solution of p(z,t) with initial data fo = 4v/57 (36780@70'3)2—’—
56—80(m+0»3)2>, e =0.05.

Fic. 11. Left is the mean and right is the standard deviation of p(x,t,z), respectively, with
random initial condition fo = 457 ((3 + ,2)6780@70'3)2 + (- z)e’so(z+0'3)2> vz~ U-1,1), e =
0.05.

6.3.2. Case 2: Two asymmetric peaks with enough mass in each peak.
With M, = 27 and M, = 2.1977, we put asymmetric initial masses both larger than
27. Figure 10 shows results similar to those in Figure 10 of [10]. The mass in each
peak is large enough to concentrate, but they will merge into a larger peak which is
located closer to a larger initial peak due to asymmetry. Figure 11 shows the effect
of the asymmetric randomness with total initial mass fixed. It can be observed in the
mean and the standard deviation that the randomness affects the concentration time,
location, and asymmetry, showing that the solution is sensitive to initial data.

6.3.3. Case 3: Two asymmetric peaks (close), one below critical mass,
one above critical mass. From Figure 12 to Figure 15, we conduct a series of
experiments with two asymmetric peaks, keeping one peak with enough mass and the
other without enough mass. The deterministic case (Figure 12) shows that the peak
with less mass will move toward the other in a short time, and then they continue
to aggregate mass. In Figure 13, a small amount of randomness exchanged between
two peaks will not change this tendency in the mean. The standard deviation in
Figure 13 is asymmetric due to the asymmetric randomness in initial data. In Figure

Copyright © by STAM. Unauthorized reproduction of this article is prohibited.



Downloaded 11/25/18 to 130.235.66.10. Redistribution subject to SIAM license or copyright; see http://www.siam.org/journal s/ojsa.php

1910 SHI JIN, HANQING LU, AND LORENZO PARESCHI

0 0.01 0.02 0.03 0.04 0.05 0.06 0.07 0.08 0.09 0.1

Fi1Gg. 12. Deterministic solution of p(z,t) with initial data fo = 45w <6780(I70'1)2+
56—80(m+0»1)2>, e =0.05.
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Fic. 13. Left is the mean and right is the standard deviation of p(x,t, z), respectively, with ran-
dom initial condition fo = 457 ((1 —+ 0.5z)e’80(1701)2 + (5 — O.5z)e*80(z+0'1)2> ,z ~ U[-1,1],
e = 0.05.
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Fic. 14. Left is the mean and right is the standard deviation of p(xz,t,z), respectively, with
random o =1+ 0.5z, 2z ~ U[—1, 1], deterministic initial data, and € = 0.05.

14, although mean values show no difference, the standard deviation is symmetric
because the source of randomness comes from the diffusion coefficient o. Figure 15
shows that the position of the two peaks has significant effects on the aggregation
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Fic. 15. Left is the mean and right is the standard deviation of p(xz,t,z), respectively, with
initial random position fo = 4v/bm <e‘80(z_(0'1+0'12))2 + 56_80(z+(0'1+0'1z))2), e = 0.05.

P

F1c. 16. Deterministic solution of p(x,t) with initial data fo = 1.5 X 4/ Bre—802” (suberitical),
e =0.01.

behavior in this case. From the mean and the standard deviation, one can observe
that there exists a critical distance between the two peaks, beyond which the two
peaks will not be able to merge. They will be separated to behave independently
according to their initial mass.

6.4. The 1D local model with random initial data. Although theoretic
study of the local model with supercritical mass is still not sufficient to understand
the blow up behavior of the local kinetic chemotaxis system, numerical tests in [10]
suggested blowing up density by using adapted grids. Instead of the blowing up
property, we are more interested in studying the sensitivity effect brought about by
the randomness around the critical mass. In Figure 16, the deterministic solution
with subcritical initial data will stay bounded, as expected from theory. However,
the solution continues to aggregate in Figure 17 if we introduce randomness into the
initial mass ranging from subcritical mass to supercritical mass, with mean less than
critical mass. It is more obvious in Figure 18 that the deterministic solution will
remain bounded, while the mean of the random solution appears increasing in time.
This indicates that the introduced randomness will influence the properties of the
solution. If the range of the initial data contains supercritical regimes, the solution
of the random system will behave quite differently from the deterministic one with
average initial mass.
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Fic. 17. Left is the mean and right is the standard deviation of p(x,t,z), respectively, with
random initial data fo = (1.5 + z) X 4\/571'678012, e =0.01.
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F1c. 18. Comparison of ||p|lcc in the deterministic solution and the mean solution.

Remark 6.1. A stochastic collocation method is used in the test in subsection 6.4
to deal with |9, s| as follows: Once § = (31, ...,5x)7 is obtained at each time iteration,
028 = (0x81,...,0:8K)T can be obtained using finite difference. Then |0, s(x, 2)]
can be approximated by | Zszl 028k ()P (2)|. According to the probability density
function of z, one can have a set of collocation points {zj}j]‘/il with corresponding
weights {w;}7,. (M = 20 points are used in our test.) Projecting |8,s(x,z)| onto
the space {®1(2),...,Px(2)} in order to get the gPC coefficients (&1,...,&x)T of
|0z s| such that |0, s| =~ Zle & (2)Pr(2), one can get

§k(x):/ |0zs(x, 2)| Pk (2)A(2)dz

z

M

~ > 10us(x, 2)) | P (25w,

Jj=1

~
~

8$§l(m)<1>l(zj) @k(zj)wj, k= 1,...,K.

M=
M=

j=1"4=1

Then (&1,...,&x)7T is used in the algorithm.
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7. Conclusion. In this article, a high order efficient stochastic Asymptotic-
Preserving (AP) scheme is designed for the kinetic chemotaxis system with random
inputs. Compared with the previous work [10] for the deterministic kinetic chemotaxis
equations, our new method, based on the generalized Polynomial Chaos (gPC) sto-
chastic Galerkin (SC) approach to dealing with uncertainty, uses the implicit-explicit
Runge-Kutta (IMEX-RK) method to gain high accuracy and utilize a macroscopic
penalty to improve the CFL stability condition from parabolic type to hyperbolic
type in the diffusive regime. The greater efficiency has been verified in comparison to
existing schemes.

There is much remaining work for future study. Since the kinetic description of
the chemotaxis system is more microscopic and consistent with the classical Keller—
Segel equation, with more favorable properties (e.g., global existence for nonlocal
turning kernel), it is important not only to complete the theory but also to conduct
efficient numerical simulations, comparing them with experimental results. On one
hand, many properties, which have been explored numerically in this paper and pre-
vious work [10, 12], remain to be verified by rigorous theory. On the other hand, the
high order efficient method in this paper should be extended to 2D and 3D kinetic
chemotaxis systems to support the theory in future work. Moreover, some general
problems for uncertainty quantification (UQ), such as high dimensionality and rigor-
ous sensitivity analysis, are to be further studied.
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