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Abstract

We propose a novel family of frame discretizations for linear, high-dimensional parametric trans-
port operators. Our approach is based on a least squares formulation in the phase space associated
with the transport equation and by subsequent Galerkin discretization with a novel, sparse tensor
product frame construction in the possibly high-dimensional phase space. The proposed twisted ten-
sor product frame construction exploits invariance properties of the parameter space under certain
group actions and accounts for propagation of singularities. Specifically, invariance of the parametric
transport operator under rotations of the transport direction. We prove convergence rates of the
proposed least squares Galerkin discretizations associated with the twisted tensor frames in terms of
the number of degrees of freedom. In particular, sparse versions of the twisted tensor frame construc-
tions are proved to break the curse of dimensionality, also for solution classes with low regularity in
isotropic Sobolev spaces due to propagating singularities, uniformly with respect to the propagation
directions.

AMS Subject Classification: primary 42C40, 65N12 secondary 65N15, 656N30, 42C99

1 Model Transport Problem

Parametric, high-dimensional transport equations such as Vlasov-Poisson, Boltzmann and Radiative
Transfer equations appear in numerous models in the physical sciences, but increasingly also in socio-
economic models. They are perceived as challenging for efficient deterministic numerical solvers. This is
due principally to their hyperbolic nature which mandates efficient numerical treatment of propagating
singularities, and to the high dimensionality of the phase space on which the parametric transport opera-
tor is defined. In addition, the presence of typically nonlocal collision operators with possibly nonsmooth
collision kernels acting on the high dimensional phase space obstructs efficiency of standard numerical
solvers.

In response to the high dimensionality, starting with the work [16] of Nanbu, randomized discretizations
of particle type have been developed, refined and implemented in the past two decades; without claiming
completeness, we mention only [2, 3, 4] and, in particular, the monograph [18] and the references there.

Randomized Boltzmann solution algorithms do not suffer from reduced convergence rates (when mea-
sured in terms of the number of degrees of freedom) due to high dimension of the phase space and allow
for straightforward implementation, also on massively parallel hardware. Their (dimensionally robust)
convergence rate is, however, limited by that of the Monte-Carlo sampling to 1/2. In addition, they do
not, generally, offer a strategy towards higher convergence rates by means of a mechanism to deal with
propagation of singularities on physical space.

Accordingly, in recent years a number of attempts have been made towards design and development
of efficient, deterministic solvers for high dimensional parameter dependent transport problems. Among
them, we mention spectral-Lagrangean Galerkin discretizations of the Boltzmann equation where the
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velocity space is discretized by Hermite polynomials (e.g. [11] and the references there for more on this
approach). These deterministic approaches are efficient as long as the solutions exhibit high smoothness
with respect to the parametric variable. Unfortunately, this is not the case for many situations of
engineering interest. In addition, the deterministic approaches do not overcome the problem of high
dimensionality of the phase space.

In [22], for a model parametric transport problem arising in radiative transport, the use of sparse
tensor product discretizations of angular and physical space was proposed. This approach was shown to
resolve both the above mentioned drawbacks of classical deterministic parametric transport solvers: it
allows for local refinement in transport direction space to resolve beam-like solutions optimally, and it
allows for isotropic adaptive refinements in physical space in order to afford isotropic adaptive refinement
of solution singularities. In addition, the hierarchic structure of the multiresolution approximation spaces
in physical and transport direction domain allows forming sparse tensor products of discretization spaces,
thereby overcoming (up to logarithmic factors) the curse of dimensionality. Numerical experiments in
[22] confirmed these features of the multiresolution based methods. In [12], it was shown that analogous
complexity (albeit without local resolution in direction space) results can be expected by sparse ten-
sorization of spectral discretizations in transport direction space and multiresolutions in physical space,
breaking again the curse of dimensionality.

Transport equations, being hyperbolic, exhibit propagation of singularities. Approximation of propa-
gating singularities requires anisotropic mesh refinement concepts to achieve optimal convergence rates.
Anisotropic mesh refinement, however, introduces additional challenges to achieve stability of, say, Petrov-
Galerkin discretizations.

The above mentioned deterministic, sparse tensor approaches were based on multiresolution spaces
which do not, as a rule, afford anisotropic or directional refinements. Therefore, attention must be paid
to discretization concepts which afford, on the one hand, adaptive resolution of propagating singularities
and, on the other hand, retain stability during directional adaptation. In [8], an adaptive Petrov-Galerkin
discretization of first order transport equations has been proposed which provides stable discretizations
of rather general multiresolution approximations of the solution in the physical domain. Extension of this
kind of discretization is also feasible for high dimensional, parametric transport problems. In the present
paper, we propose a novel, deterministic class of multiresolution discretizations for high-dimensional para-
metric transport operators. We prove that this class of discretizations resolves both problems mentioned
above: reduction of convergence rate due to high dimensional phase spaces is addressed by sparse tensor
products of hierarchic bases in the physical domain D respectively in the parameter domain S¢~!, and
resolution of directional, propagating singularities is shown to be feasible with optimal order afforded by
the approximation spaces.

To illustrate the key ideas in the simplest setting already of practical interest, see e.g. [17], we
develop the discretizations with adaptive, sparse discretization methods of the stationary, monochromatic
radiative transfer equation without scattering, i.e of

§VU(IE,§)+I€(1‘,§)U(I,§) :f(l‘,g) (1)

where x ranges in some domain D C R? and the transport direction vector 5 € S%~1, the unit sphere in
R?. “Inflow” boundary conditions are imposed to render the problem well-posed:

u(z,§) =u_(z,5), xe€T_(5),

where the so-called “inflow boundary” I'_ with respect to 77 is given by
I'_(8):={xe€dD:3 7i(z) <0},

with 7i(z) denoting the (outwards oriented) normal field on dD. The numerical solution of this equa-
tion is challenging for several reasons. First, due to the dimension 2d — 1 of the phase space the curse
of dimensionality implies that the number of degrees of freedom in any standard discretization is pro-
hibitively large. Bypassing the curse of dimensionality and the hyperbolic nature of (1) mandates special
discretization schemes.

The purpose of this paper is to introduce a family of Galerkin discretizations of the radiative transport
problem that is stable and converges at an optimal rate, also in the presence of propagating singularities.



Convergence is understood here in terms of the number of degrees of freedom necessary to compute a solu-
tion to a desired accuracy. The extension of the present results to convergence in terms of computational
complexity will be addressed in a forthcoming paper.

The main result of the present paper is that Galerkin least squares approximations of transport
equations with twisted tensor frames yields the convergence rates as in [22] under realistic smoothness
assumptions on the solution. Furthermore our proposed twisted tensor frame discretizations are proved
to yield uniformly well-conditioned linear problems.

The outline of this paper is as follows: in Section 2, we precise the problem formulation, introducing
in particular notation and assumptions on the physical domain, the transport problem and the boundary
conditions. In Section 3, we introduce the concept of twisted tensor products, for phase spaces of the
transport problem and for the function spaces on twisted cartesian products of physical domains and
transport direction domains. In Section 4, we introduce a Least-Squares type variational formulation of
the parametric transport operator which had already been proposed in [15] and which was used also in
[22, 12]. We verify the well-posedness of the parametric transport problem in this Least-Squares formu-
lation. Section 5 and 6 contain the core of the new technical material of the present paper. We explain in
detail the twisted tensor frame construction for twisted tensor products of function spaces and, moreover,
prove stability of Galerkin Least-Squares discretizations of the parametric transport operator in finitely
truncated twisted tensor products of multiresolutions in physical and in transport direction space. Im-
portantly, we show that for classes of directionally smooth solutions of the parametric transport equations
(being piecewise smooth but including, in particular, propagating singularities) optimal convergence rates
neither affected by the curse of dimensionality of phase space nor by the low regularity of the solutions in
standard tensor products of isotropic Sobolev spaces are achieved. We close with supplementary material
required in the main argument of the text in two appendices.

2 Notation and Assumptions

We consider a bounded convex domain D C R? with boundary I' = 0D. Since D is convex, the exterior
unit normal vector 7i(x) to D exists for almost every x € 9D and is a bounded, measurable vector field
with respect to the d — 1 dimensional surface measure on I'. In particular, for any transport vector
§€ S%41 on T the nonnegative function w_ (5, x) := (7i(z) - 5); is bounded, measurable on I' with respect
to ds.

We denote L?(T) the space of all measurable functions on I' which are square integrable with respect
to the surface measure ds over I', and by L?(T'_;w_) the space of functions on I'_ which are square
integrable with respect to w_ds. The prototype of spaces we shall use subsequently is the anisotropic
Sobolev space

1,0 1,0 d
H*':=H"(D):= {1} € Ly(D) : d—xlv € Lg(D)} . (2)
To express the regularity of solutions containing propagating singularities, we embed H>%(D) in a scale
of anisotropic higher order Sobolev spaces in the physical domain D of the following form:

d

H*"%(D) = {UGLQ(D):U,MUEH‘S(D)} , >0 (3)
1

where H®(D) denotes the usual (isotropic) Sobolev space on D. From the continuous embedding

H((0,1)) C C°([0,1]) it follows that the trace operator v + v|r_ is continuous from H'0 to L?(T'_).

Accordingly, the space Hi’O(D) defined by

H*(D):={ve H(D) :v|r_ =0} (4)

is a closed, linear subspace of H'%(D). In (4), T_ := {z € dDJii(z) - e; < 0}. In certain cases,
we assume that the bounded and convex domain D can be described by two Lipschitz graphs ¢_ and
oy as D={(z1,2'):2' € D', p_(2') <1 < p,(2')} with some convex set D’ C R4~! and the notation
(z1,2") = (z1,%2,...,24q). Then the inflow boundary is the Lipschitz graph T = {(p_(2'),z’) : 2’ € D'}.



3 Twisted Tensor Products of Function Spaces

Definition 3.1. For 5 € S, denote by R an orthogonal matriz which takes e; € R? to 5, and by
R its inverse. By ps, we denote the pullback of a function under Rs: for f € D(R?) and for 5 € ST,
psf(z) == f(Rix) and p%f(z) := f(Rsx) . For distributions f € D'(R?), we define psu as usual by duality
via smooth testfunctions, i.e.
Vo e D(D):  (psf, ) = (f, p5p) -

As in our earlier work [22], we employ variational formulations of (1) in phase space contained in
R x S?~1. A particular role will be played by sets which are invariant under the action of the group
{Rs : § € S% 1} for a bounded Lipschitz domain D C RY, we denote the twisted product domain
D ® S by

Des = |J RsDx{5}. (5)
Fesd—t

By construction, twisted product domains D ® S*~! C R? x S4~1 are invariant under the action of p; for
5 € S9!, We define anisotropic function spaces in D ® S,

Definition 3.2. For f € Ly(D) and g € Lo(S?1) we define the twisted tensor product f © g of the dyad

(f.9) by
fog:=(psf)®yg (6)
where ® denotes the ordinary tensor product on L?(S%™1) ® Lo(S?1) ~ L2(D; Ly(S?1)). By HY°(D)®
Ly(S%71Y), we denote the norm-closure of all finite linear combinations of twisted dyadic tensor products
fi ®gj, (fi,g;) € HYO(D) x La(S?1) in the norm of the Bochner space L*(S~1; H0(D)).
For a function f defined on (a twisted tensor product subset of) R? x S4=! we have p%f(z,5) =
PR, 3) = f(Rsw,5) and

H'YO(D) 0 Ly(8™") = {f DS S B [I0H Mo, s, < oo} -
2
We denote by H := H(D ®S% 1) := H'0(D) ® Ly(S%1). This linear space, equipped with the norm
171 = 1037 o s (7)
is a Banach space. We record some properties of the space H.

Lemma 3.3. We have

VI ED(DOS): 5 Vaf = e (pif) | (8)

X1
Proof. For f € D(D ® S% 1), we verify directly that
d . . . - iz
dle(l)gf)(,g) =€r- Ré‘vfrf(R? 8 =38 wa(Rg '75} = p;(s : V:L’f)<7§) :
The proof for f € D'(D ® S%~1) follows by duality. O
Lemma 3.4.
H={feLyD OS85 VfllLa(pasi-1y < 00}
Proof. For f € H, it holds by the definition of H and by Lemma 3.3

2
2 = xf(-
o> 1l = [IosfC Ao, o
* 2 d * 2 —
= [ (e 9P+ ) 9 ) dads
§e=1xD Z1
= [ (@S + 156 V) a9 dods
Sd=1xD
= [P 15 V) deds
D@Sd—l
whence the assertion. O



By H, := H, (D ®S%1) C H we denote the subspace of functions in H which vanish on the inflow
boundary of D ® S471, i.e.

Hy=csy{fe HNCD oS ") : v§e S pif(-,5)|r. =0} .

Remark 3.5. In several applications the transport direction 5 only varies in a subset of S%~1 such as a
great circle on S?, see also [15].

We are especially interested in the case when the domain D is invariant under the action of pz. For
§ varying in all of S¢~! the only candidates for D are unit balls in R?, if § varies only on a subset of
S%1, more general domains D are possible. Whenever D is invariant we have D ® S*~! = D x S9!, the
usual direct product, and the space H is given by the subspace of Ly(D x S?~1) defined by the norm
[ fllLy(pxsa-1) + 15+ V£, (pxsa-1) < oo and the boundary condition f(-,5)|p_(s = 0. Therefore, in
this case, the problem of solving (1) on H, coincides with the radiative transport problem considered in
previous work, see e.g. [22].

4 Well-Posedness

We are now ready to describe more precisely the radiative transfer equation. We want to solve the
equation

Au=f (9)
where A : H; — Ly(D ® S?1) is defined as
u(z, §) — §- Vyu(z, §) + k(z, Hu(z, s) .

We also assume that the absorption coefficient x is defined on D ® S¢~!, nonnegative and sufficiently
regular. In order to solve (9) we adopt a least-squares approach and propose to minimize the Lo-residual:

up = argmin,e g [|Av — f[|L,(posi-1) - (10)

By the convexity of the norm || o[, (pege-1), minimizers exist if the functional v > || Av — fH%z(D@Sd—l)
is lower semicontinuous on H;. Minimizers of (10) would solve the linear least squares problem: to find

ug € Hy s.t. (AUO,AU)Lz(DQSd—l) = Z(U) = (f, A’U)LQ(DGSd_l) for all v € H,. (11)

Lower semicontinuity of v +— ||Av — fH%2 (DEsi-1) and well-posedness of the least squares problem (11)
follow from the following result.

Theorem 4.1. For v € Hy we have the norm equivalence

14v] |1, (pesa-1) ~ [|v] a2, -
Proof. The operator A can be represented as

d
d.fL'l

Av = ps(=—(psv)) + ps(psrpsv).

It follows that

[0 sy = [ [Av(e, ) Pdads
D@Sd 1
= / / prAv(z, 5)|*drds
d—1
d N
= d— (x, 8) + prrpiv(x, §)|“dxds
d 2
< [ |30 + oot 9 Pdads

= IIH+



This shows one inequality. The converse inequality is shown by an explicit construction of A~! using an
explicit representation of solutions by integration along rays and a density argument: we first describe
the operator A~! for continuous functions u € C(D ® S%~1) and then extend to all of La(D ® S?71) by
density. To this end, consider the equation Av = u for v € C(D ® S*~!) and for v € H:

d
Av=u & pLtAv=pius T< PEV) + pERpEU = plu
1

We can solve this equation explicitly and obtain

piv = ( / o | pintra’ arypzuie. s st‘)dt) expl— [ pn(nal 9. (12

where we use the notation 2’ = (2a,...,74) € R4~ Now we estimate
HUH%Q(DQSd*l) = HP?UH%Z(stdﬂ)
. 2
< / / / exp/ k(r, 2’ 8)dr)ptu(t, 2’ 5)dt| dzds
sd-1 0
T t
< / // exp(/ k(r, @', §)dr)piu(t, o', 5) dtd:cd§
Sd=1JD Jp_(z') 0
1
< / / / \pru(t, o, 3)| dtdzds
Sd—l (‘,E/)
< / // |p~utx §')| dtdxds
Sd—1
SD+($
s [ e 9 dedatds = Ul sy = ol sy

This shows that
HUHLQ(D@Sd NS ”A'U”LQ(D@Sd 1) (13)
for v € H,, whenever Av € C(D ® S?1). This implies that
HU||H+ S ||AU||L2(D@Sd—1) + ||”||L2(D@sd—1) N HAU”Lz(D@Sd—l)v

for v € H, such that Av € C(D ® S%1) (we have used (13) in the last estimation step). By a density
argument we get the general inequality

ol S [Av)z,(poser)  forall  ve Hy,
completing the proof. O

Corollary 4.2. For each f € Lo(D ®S?™1) there exists a unique weak solution uy € H, for the radiative
transfer equation Au = f, satisfying (11).

Proof. By Theorem 4.1, there exists ¢ > 0 such that
Yoe Hy: (Av, Av) > c||v||%br . (14)

The unique solvability of (11) follows from the Lax-Milgram Lemma. O

5 Twisted Tensor Frame Construction

5.1 Frames

Since we are interested in discretizations of the radiative transfer equation, we want to represent the
solution with respect to a discrete system. We shall consider separately two types of such systems:
redundant systems — so called frames — and nonredundant systems — so called Riesz bases [5].

We shall denote infinite vectors and matrices in boldface letters.



Definition 5.1. Let H be a Hilbert space. A sequence F = (fn)nens fn € H, is called a frame for H if,
for every v € H,

oll, ~ > (0, fu)al . (15)

neN
It can be shown that (15) is equivalent to the fact that the frame operator

S~{ H — H
. v ZnEN(v7fn)an

s bounded and strictly positive. In that case also the system F = (fn)nej\[, where fn =87 1f,, consti-
tutes a frame for H, the so-called canonical dual frame of F.
The sequence F is called a Riesz basis for H if it spans H and we have for every d € £2(N)

AT FIB, = 1D dufallie ~ 1417, ) - (16)
neN
Let B C H be a Banach space. Then a sequence F = (fn)nen, fn € B, is called Riesz basis for B with
weight w, if it spans B and we have, for every d such that wd € (?(N)
1T FE ~ [wdlZ, o) = Y (w(n)d(n)*. (17)
neN
The sequence F is called a Banach frame for B with weight w, if it is a frame for H and
1" Fli < wdll7, ) (18)
and R
IwdllZ, ) < llvllE, ford = (v, F)x. (19)

In the following we will use greek letters to denote frames or Riesz bases of functions and the corre-
sponding discrete index sets. The next result shows how to construct Riesz bases or (Banach frames) for
H, (D ®S%1) from two Riesz bases (or Banach frames) for Hi’O(D) and Lo(S?™1) by using the twisted
tensor product.

Theorem 5.2. Assume that X =( o)) o, constitutes a Banach frame for B := H}_’O(D) C H = Ly(D)
with weight w = (w(A))xea, and that © =(0,.) ), constitutes a frame for Lo(S%71Y). Then the system
LOO:=(0xO0u) 1\ meaxm

constitutes a Banach frame for H with weight (w(\))(xyeaxnr- If ¥,0© are Riesz bases, then ¥ © © is
a Riesz basis, too, i.e.

AT (S O)F, ~ Iwdllf,ax = D w3, (20)
(A p)EAXM

Proof. We write

2
le™ (S © 6,

oz =06

)HH}F’O(D)‘ La(S4-1)

HCT(E ® G)HHR(D)@LQ(SH) :

Now the assertion follows from the fact that the tensor product of two frames constitutes a frame for the
tensor product Banach space (the same being also true for Riesz bases). O



5.2 Construction of Twisted Tensor Frames
5.2.1 Admissible Domains

We now give specific constructions of the frames ¥ and ©. To this end, we introduce a additional
assumption on the domain D.

Definition 5.3. We call D admissible if there exist 61 > 62 > 0 so that
02 > pi(a') —p-(2') > o1

In the present section we present a general construction of Banach frames or Riesz bases for H i’O(D),
provided that D is admissible. We further assume that the reader is familiar with the basic notions of
wavelet theory [10]. For an interval I = [i;,4,] C R define the Banach spaces

Hiy(1) i= {f € Lo(I) : f € Ly(I) and f(ir) = 0}

and pick a wavelet Banach frame ¥ = (¢,,),en of H(lo([O, 1]) with weight w = (w(v)),en or a Riesz basis
U of H(lo([O, 1]), which means that HCT\I/||H(10([0’1]) ~ |lwellg,(ny , Where w(v) = 2", |y| denoting the
scale parameter of the wavelet index v € N. Several constructions of such systems are available; we
refer, for example, to [9] and the references there for details. With ¥ in hand, we go on to construct
Riesz bases for Hi’O(D). To this end, we define the dilation operator D, : f(-) — a~*/?f(a~'-) and the
translation operator Ty : f(-) = f(- —y). Since D is admissible, it follows that

2 2
Hf||H(10([¢,(m/),w(m/)]) ~ Do (@) - (@) —w—(w’)f”H(lO([O,l])' (21)

Remark 5.4. The implicit constant in (21) is controlled by the ratio 62/61. If we drop the admissibility
condition, meaning that o4 — @_ can get arbitrarily small, this constant degenerates. Later we present a
more complicated frame construction for general domains D.

Now take any frame (or Riesz basis) 2 = (§,)weq for La(D’) and define A := N x E and
ox = 0w = Tp_ (@) Doy ()= (2) ¥r (1) (7). (22)

The so-constructed new system forms a frame or a Riesz basis for Hi’O(D) as shown in the following
lemma:

Lemma 5.5. The system ¥ = (0z)aea @S a Banach frame for Hi’O(D) with weight (w(v))wwyenxa- If;
moreover, ¥, Z are Riesz bases, then ¥ is a Riesz basis for Hi’O(D).

Proof. We only prove the assertion related to Riesz bases, the frame case can be treated in the same way
as in the proof of Theorem 5.2. To show the desired statement we use (21) and estimate as follows:

e !

|
—
-
_‘
™

’ 2
(- )HHgougof(m')w(x’)]

2
~ //HCTD(W@/),@_@,))A o @ Z0 ) o 1)) 4

|
o
—
S
®
[1]

’ 2
(,z )HH(lo([O,l])@Lz(D/) :

Using again the fact that the tensor product of two Riesz bases is again a Riesz basis for the tensor
product space finishes the proof. O

5.2.2 General Domains

In general we cannot expect D to be admissible: The most important domain for our purposes, the unit
disc is not admissible. If we are not willing to live with the caveat of only computing the solution on a
subset of D, we need to construct frames for Hi’O(D) for general, nonadmissible domains. In this section



A"

Figure 1: Illustration of the decomposition of the circular domain D into subdomains D;. The two dark
strips denote the subdomain Ds.

we show how to do this by cutting D into admissible parts and building frames using a Partition-Of-Unity.
We give the details for
D=B":={zecR?: |z|| <1}

the unit ball in R%. In that case we have

p- (@) = —VI= (@, p1(a) = —p-(a) = VI= (@)

For i =0,1,2,... decompose the domain D’ = {2’ : (x1,2') € B} into annuli

1 . . . 3 .3 .
I == {x’ eD :p,(a) € {22_1,2_“'1} } and I; := {x’ eD o (a) € {42_1, 22_2]}

which both cover D’. Clearly fi C I;. On each of these annuli we have

1_ . )
V' eI, 5271 <)y <227 (23)

Let (;)icz be a family of smooth functions such that
supp i C I, (24)

and R
vi~1 onl. (25)

We also pick an auxiliary partition of unity (x;):en, where x; are nonnegative smooth functions with

supp x; C fi, (26)
and

> oxi=1 (27)

ieN

The idea is to partition the domain D into admissible overlapping subdomains
D;:=Dn{(x,2)):2' € I}
and to build frames for Hi’O(D) by aggregating different Riesz bases X' for the spaces

H; .= HY(D)). (28)



In order to construct these bases we pick wavelet Riesz bases W' = (¢!, ),icn: for H(lo([—Q_i7 27%) and

=i

== (fzjl)wlegl for Ly(I;), meaning that
||dT‘I’iHH(10([—27i,27i]) ~ [lw'd||e (i)
with weights w® = (w!(v?)),icn: and
I1dTE N Lyry ~ Idlleacoiys

the implicit constants being independent of i. See [1] for such constructions (we provide an explicit, and
different construction in the appendix). We put A* := N* x Q* and

O = Oy iy 7= Daig, @)y (£1)EL: (). (29)
Lemma 5.6. The system %' := (Ué\i)/\iEAi as defined in (29) constitutes a Riesz basis for H;: we have
1", ~ w'dlle, (a0, (30)

where w' (v, w")) := w'(v') and the implicit constant is independent of i.

Proof. The proof proceeds analogous to the proof of Lemma 5.5, noting that by (23) holds 3 < 2%y, (/) <
2 for all 2’ € D;. O

Now, using the weight functions -y;, we patch together the bases ¥ in order to obtain a Banach frame

for H}r’O(D). Define
A= J{iy x A
i€z
o) (@1,2") = 7i(a)o)i (21, 2'),
and
Y= (0A)xen -

Theorem 5.7. The system X constitutes a Banach frame for Hi’O(D) with weight w := (w' (V")) xiyen-

Proof. We show the equivalent statement

lullFro py ~ nf [lwd|[Z, (31)
£ D) gTyoy

which is a consequence of Lemma 5.8 and the fact that ¥ are frames with frame bounds independent of
i O

Lemma 5.8.
[l oy~ _inf 3" 0l

u=YieN ui X
(vi)~tu;€H; ieN
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Proof. To obtain the upper estimate we write
2
2
||U||H}F*°(D) = HZWHE}PO(D) = /D ‘Zuz
d d
= / Z (u]uk +— d k) dzydz’

2
dridx’

d
—u;
T

J,keN
—/Z st () 4 L
= — U UiUi41 T UiUi—1 diy dxuzdxluz+1 dxluzdxluz—l xr1ax
d d ,
= Z u + —ul deida’ + 2 Z uzulﬂ—&— d —Uit1 | doidz
ieN 'LEN
d
= ZHUZ'@L"—Z/ Zuzuzﬂ—k d —ujprdzida’
€N €N
d 2
< ZHuz /Z (u + (ul) +ud g+ (d ul+1> )dmldx'
ieN €N
2
= ZHUZHH Jr2/ Z (u + (uz> )dmdm’
1€N 1€N
= 3 willz, D01 tuall,
i€N ieN

where we have used the support properties of u; and the fact that

2
daydry < ||vill5 |l9ll%

d
sl = [ it gt o)’ + a(e') gl

7

for general functions g. We still need to show the converse estimate. To this end we write
u = Z Xl
i€N
By (25) and (26) it follows that
()" "xiu € H;.

We now claim that

Do)l S HUIIHlo (D)’ (32)
€N

which implies the converse inequality. Using the fact that the functions y; are nonnegative as well as

11



their support properties we estimate

2 2
d

1€N
d \? d \?
= Z/ X? <u2_|_ (u) >dgc1dgc +2/ ZXZ)QH (u + (u) )dxldx
ieN /D dzy iEN dzy
Z 2 2 d \?*
> /Xi (u +< ) >da:1dx
ieN dy
d 2
- Z/ XZ <u2+ (u) )dmldx’
icz Y Di dz:
d 2
= > / (xz 7+ (dmu)) )dxldx'
€N
= > Ihaullz, 2 Y 16w)  xaullF, -
ieN i€N

O

Remark 5.9. Observe that the partition we chose is not locally finite: for instance in the case d = 2 every
neighborhood of the two poles (0,1), (0, —1) intersect infinitely many D;’s. Another seemingly pathological
property is that the derivatives of the glueing functions ~y; grow to infinity as i — co. However, all this
does not matter for our construction since the v;’s only depend on the variable x’ in which no derivatives
are computed for the H?-norm.

5.2.3 Frames for H,

Now that we have constructed an explicit frame for H}F’O(D) we can pick any Lo-frame © for S*~! and
appeal to Theorem 5.2 to construct a twisted tensor frame or even a Riesz basis ¥ ® © for H:

Theorem 5.10. Let X be the Banach frame for H}F’O(D) as constructed above in Sections 5.2.1 and 5.2.2
with weight sequence w. Further, let © be any frame for the Hilbert space Lo(S%™1). Then the system
¥ ©® O constitutes a Banach frame for Hi (D ® S*1) with weight sequence (w(X))(x,myeaxnm- If both %
and © are Riesz bases then ¥ © © is a Riesz basis as well.

Proof. The statement follows directly from Theorem 5.2. O

Remark 5.11. There exist many possibilities for the construction of the frame (or Riesz basis) © for
Ly(S?Y). We will mainly consider wavelet frames to prove the desired approzimation properties below.
Useful constructions of wavelets on the sphere can be found e.g. in [20].

6 Galerkin Discretization

In order to discretize the equation (9) w.r.t. ¥ ® © we consider the Gramian matrix

_ —1 7, \\—1
A _((Aw(()"“)) ox © Oy, Aw((X, 1)) UN@Q”I)LQ(DGS‘Z*I))(A,H),O\’,u’)eAxM.

We have collected all the ingredients to prove our first main result:

Theorem 6.1. The matriz A defines a bounded operator on €o(A x M) which is also boundedly invertible
on its range. In particular the bi-infinite matriz problem (11) formulated as

Au = f = ((f,Aw((\ 1) 7 ox ©0u)) (3 yenxus

12



is equivalent and well-conditioned on lo(A x M). In particular, if moreover E,0, ¥ are Riesz bases, then
A defines an isomorphism on £?>(A x M). In this case for every subset J C A x M the matrices

A= ((A(w()\vﬂ))flak © b, A(w(N, 1) "ron © Q/L/)LQ(DGSd—l))(A W) (V)T

have a condition number which is bounded independent of J.

Proof. We only show the Riesz basis case since the frame case is covered in Lemma 4.1 of [7]. Due to the
fact that A is a symmetric matrix, it suffices to show that

A" Ad ~ ||dIIZ, ax - (33)

Indeed, this is easy to see since by Theorem 4.1 and the Riesz basis property we have that

2
d'Ad = |A S dauw((p) a0,
(A p)eEAXM Ly (DOSE-1)
2
~ Z d)\7uw(()\,u))_1a,\®t9u
(A p)EAXM ",
—1h\2
~ > w( ) (daw(A ) ™) = 1117, axar) -
(A, m)EAXM

The argument for the more general case of A ; ; follows by running the same argument and only consid-
ering d with supp d C J. O

In this section we study the approximation rates and the computational complexity of the solution
of (9) using the discrete formulation introduced above. We consider a nonadaptive Galerkin scheme
incorporating sparse tensor products. In forthcoming work we also study an adaptive method in the
spirit of [6, 7]. In our analysis we also need to distinguish whether the domain D is admissible or not. In
the first case we can construct Riesz bases which will somewhat simplify things. For the case of general
domains we present a slightly more complicated algorithm which is in the spirit of domain decomposition
methods.

From now on we shall assume that the frames ¥, =, © considered above are wavelet frames with
sufficiently many vanishing moments.

Remark 6.2. In practice, for a given non admissible (due to its invariance under ps) physical domain D
with inflow boundary T'_(s) and source term f one would like to find the solution ug of (10) corresponding
to this data. Then, it is possible to slightly reduce the domain D in order to obtain a domain D™ C D
which is admissible. Moreover, according to the following result, the solution uye® of (10) on the domain
Dred with right-hand side fr¢? := f|preaggi—1 coincides with ug|preaggi—1, where ug is the solution of
the original problem on D.

Proposition 6.3. Suppose that D is a (in general nonadmissible) domain in R? satisfying the assump-
tions in Section 2. Suppose further that the domain

pred .— {(.%‘173;‘/) - e (Dred)/,(p,(xl) <z < (er(x/)}

is admissible for some (D"°?)" C D'. Let ug be the solution of the problem (10) for D and right-hand side
f € La(DOSY). Let up? be the solution of the problem (10) for D™% and right-hand side f|preaggi—1.
Then

red
Uy = u0|Dred®Sd—1.

Proof. First note that the inflow boundary of D™¢? is given by

{(Qp,(l'/),.%'/) . SCI e (Dred)/}.

13



Therefore the function ug|preapga—1 is in Hy (D™? ©S%1), i.e. it satisfies the necessary inflow-boundary
conditions. Furthermore, clearly ug|preage—1 minimizes the problem (10) for Dred. By uniqueness of
this minimization problem (established in Corollary 4.2) it follows that

uged = Up |D7‘ed®Sd—1 .
O

Example 6.4. Consider D the unit ball in R%. This domain is not admissible. However, if we remove
two (arbitrarily small) polar caps we obtain an admissible domain D"*?. We can then compute the evact
solution of the original problem for D restricted to D™*® with the simple algorithms introduced below for
admissible domains.

6.1 Galerkin Approximation for Admissible Domains

The key in nonadaptive methods is to identify a sequence of nested subspaces that captures an increasing
level of detail in the solution. Two such constructions are considered: First the full tensor product case
which is defined via twisted tensor products of finite dimensional approximation spaces in space and
angle. Due to the problem’s phase space having dimension 2d — 1, this approach is not practical, as
mentioned previously. For this reason we also study an alternative construction, namely sparse twisted
tensor product approrimations, in Section 6.1.2.

Due to the coercivity (14), the finite-dimensional problems

AJJII.]:fJ, JCA><]\47 (34)

where f; denotes the projection of f onto the indices in J, admit unique solutions f; which are quasiop-
timal in the sense that
luop — @sl|lg < inf ||ug — v &, (35)
veVy

where V; denotes the linear space spanned by the elements of X©© with index in J, @y := u?(Q*MZ@@),
and ug the solution of (11), see [22]. Note that by Theorem 6.1 the system (34) is well-conditioned
independently of J and possesses a unique solution.

In order to analyze this method we need to address two issues: first, the computational complexity
of solving the system (34) up to a desired accuracy needs to be studied. Second, we need to study the
approximation properties of the spaces V7 for solutions of (1). We will, in the sequel, focus on the latter
issue.

Remark 6.5. Regarding the first issue we simply remark that it is possible to solve (34) in log-linear
time up to a desired accuracy. This is due to the fact that the Gramian matriz A is s-compressible in
the sense of [6] as we show in our forthcoming work [13], and the bounded condition number of all finite
sections Ay, which allows us to give uniform bounds on the number of inexact C'G iterations in order
to obtain approximate discrete solutions which are consistent to any prescribed power of the meshwidth h,
resp. 277. In [18] we describe an inezact Richardson iteration procedure to achieve the desired task. This
implies that, contrary to [22], we can indeed use the number of degrees of freedom in Vj as measure for
the computational complexity required to compute uy. This will be analyzed in detail in the forthcoming
work [13]. We also refer the reader to [6, 19, 14] and the references therein for error and complexity
estimates for similar algorithms for classical pseudodifferential operators.

We next exhibit suitable families V; of finite dimensional subspaces and study their approximation
properties.

Due to the choice of ¥, =, O, the representation systems ¥ and © possess a natural hierarchical
structure. For A € A write |A| := max(|v|, |w|), where |v| € N,|w| €  denote the scale in ¥ and =,
respectively. We also write |4| to denote the scale of an index y € M.

We start our subspace construction with some definitions: for j € N and I = [0, 1] define

le = clsH(lo(I)span {y : V| <34}, Vj2 := clsp,(pryspan {&, @ |w| < 4},
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and

ng 1= clsp,ga-nyspan {0, : |u| <7} .
We will assume the validity of the following Jackson-type inequalities of degree s > 0. These can be easily
satisfied, for example when ¥, =, © are wavelet bases with some cancellation properties for their dual

basis, see e.g. [10].

inf [lu—vllg gy < 27 |ul| grass(ry = 27 Z 10k ull o1y (36)
veV ©
J I<1l+s
Uien‘fg lu=vlryon S 27 ullaspy =27 D 10ty wntillL.on, (37)
I 11 <s
i, lu=vlp,E-y S 27 ullgs ey =27 Y 10kl Ly, (38)
J M1 <s

where we write [1]; := Zf;ll |l;| for 1= (ly,...,l4_1) € N~1. Note that on the sphere S¢~! we define the
H? norm (and the derivatives [“)é) using local charts. Later we will use the operator notation Plj 1, P2j 1 Pg f
for the u attaining the minimum in Equations (36), (37), and (38), respectively.

For the discussion to follow we need to introduce some function spaces.

Definition 6.6. The smoothness spaces
X ={veLy(DoS"™): [jv]x: < oo},

lvllxs = sz'vHH-‘*’le(D)®L2(Sd—1) + HP}UHLQ(D)@HS(Sd—l)a
and

X ={veL(DOS" ) : |v)g. <o}, [v]g. = lpzvll got1s (DY H= (50-1)-

These spaces will turn out to be natural approximation spaces for twisted tensor frame discretizations.
Observe that the norm for X? is slightly stronger than the norm for X* but much weaker than the spaces
H*TY(D) ® H*(S%"1) considered previuously, for example in [22].

6.1.1 Twisted Full Tensor Product Spaces
We start with the most obvious choice for approximation spaces, namely tensor product spaces.
Definition 6.7. The full tensor product space V; corresponding to scale j is defined as

V; := clsgspan{or © 0, : max(|A|, |u|) < j}.

The next result summarizes the approximation properties of these spaces in H .

Theorem 6.8. Assuming that the Jackson-type inequalities of degree s are valid, we have

inf |lu—ol|% <279
s lu—vllz S Jull x

Proof. First we note that

1€n‘f/J lu—vllm = ﬁe‘/}lé@n‘%@w lp5u =0l 10Dy rase-1) - (39)
Now the result can be deduced from Equations (36), (37), and (38). O

Remark 6.9. This result is stronger than corresponding results in [22] since the smoothness that is
imposed on f is not isotropic but varies with §. In particular the smoothness in the direction orthogonal
to § only needs to be 1 (as opposed to 2). Also in the above cited paper boundary conditions have not been
incorporated in the theoretical analysis.

We also need to study the complexity of solving (34) on the spaces V. A lower bound is given by the
degrees of freedom in the space V; which is approximately equal to 22d=1_ Therefore, the convergence of
the full tensor approximation to the actual solution can at best be

R -
error 2 (number of arithmetic operations)™ 24-T |

which becomes worse with d increasing. This phenomenon is commonly called the curse of dimensionality.
In the next section we present discretization methods which circumvent this curse.
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6.1.2 Twisted Sparse Tensor Product Spaces

The problem with Theorem 6.8 is the large number of degrees of freedom in the approximation spaces
V;. With wavelet methods this number is approximately 24 . 2(d=1)j _ even for d = 3 this is prohibitively
large. A common method for high-dimensional problems is the usage of so-called sparse tensor product
approximation spaces [23] which are capable of (almost) achieving the same approximation properties
under slightly stronger smoothness assumptions but with only about 2% degrees of freedom, thus giving
a substantial reduction in computational cost. This method has first been used in the context of the
radiative transport problem in [22] where a different, unstable (in the sense of ill-conditioned linear
systems) discretization has been used.

Here we present approximation results with sparse tensor product spaces where the usual tensor
product is replaced by the stable twisted tensor product. As it turns out the results obtained are even
stronger than those of [22] in terms of the smoothness conditions that need to be imposed on the solution
u.

For the sake of keeping the presentation simple, in the analysis to follow below we confine ourselves
to the case D = [0,1]¢. This is no restriction in generality since, due to the admissibility of D, we can
translate the results from the unit cube to D by a simple scaling argument.

Definition 6.10. The sparse tensor product space f/] corresponding to scale j is defined as
Vj == clspspan{oy @ 0, : |\ + |u| < j}.

The number of elements in f/j can asymptotically be bounded by 2% j. Now we show that despite the
substantial reduction in degrees of freedom, the sparse tensor product spaces provide almost the same
approximation rates as the full tensor product spaces, under stronger smoothness assumptions which are
“natural” in that they distinguish regularity in the transport direction § and transversally to it.

Theorem 6.11. We have 4
inf flu—vlm <527 ul £
veV;

Proof. The proof proceeds along the same lines as the proof of Theorem 6.8, utilizing known results in
approximation with sparse tensor product wavelet spaces [21]. O

Due to the special structure of the Riesz basis ¥ we can even do better by also considering sparse
tensor products for the space H°(D), .

Definition 6.12. The approximation spaces ‘7j corresponding to scale j are given by

Vi = clsgspan{ox © 6, (A p) € Jj} s Jj = A{ww,p) : v + |l + [ul < j}-

The spaces TA/] are sparse: their dimension can be bounded asymptotically, as j — oo, by 2(4=1)7 2
which is one order of magnitude smaller than the dimension of V;. Nevertheless, as we show next, the

spaces VJ have (up to logarithmic factors) the same approximation properties with only minor additional
assumptions on the smoothness of solutions.

Theorem 6.13. We have the approximation property

inf ||u — ’UHH 5 j22_s‘j||U||H5+1([)@HS(D/)QHS(Sd—l) = j22_8j||p§u||Hs+1(I)®H5(D/)®Hs(gd71),
veV;

where

2
9ROR, 08 f(2,3)| duds.

17 (w2,

2 =
[ ers+1 (@ ms (D)@ e Ea-1) : > /SHX[,

(11: 2], [15]) <(s+1,5,5)
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Proof. Using (39), it suffices to show that

i fu — L1y < 278942 . , (g
erlg;szg@vs lP5u = vllgromyersei-1) S 27V i lul aerr(nens (D)o He(s1-1), (40)

J

where
VIQVPOV) = span {1y, @ &0 @0, : [v] + |wl + |u] < j} -

To prove this we write

p;u(x,g):: Z uil,i27i3(‘r’§>’

i1,12,13

where the detail u;, i, 4, is given by
Uiizis = (P = PI'71) @ (P = P 1) @ (Py* — Py ™) plu
and show that

* 20—57 || A%
lpsu— > iy inis g S 5227 | pull e (e (D)@ S0-1)-
i14+12+13<J
Indeed, we can write
* —_— J—
sU — E Wiy ig,is = E Wiy yig,is = I+ IIv
i1+i24i3<j i1+i2+i3>7

where

I := Z Z Ui, igig and  I1:= Z Zuil,ig,i3~

i1+12<J j—(i1+1i2)+1 i1+iz2>j 0

Using (36), (37) and (38) we estimate

I = | > (P =P e (P2 - P @ (1d— Pi 0 TR) py
i1+i2<j .,
S Z H(Id - Plil_l) X (Id — PQiQ_l) ® (]d _ Pg—(il-l‘iz)-‘rl) p;u ‘H
i1+12<j

< 227 pkull e (Do ms (DY@ e (84-1)-

We write II = 11, + 11, where

IIa = Z Z Z Wiy ig i35 and IIb = Z Z Z Uiy ig,iz -

11<j i2>j+1—i1 i3>0 11> i2201i3>0
We estimate I1,:
) i .
Ml S D <(Id - P ® (Id -t ) ® Id) sull S 327 llpsull vy (nens (D)@ s si-1)-
ZISJ H
It remains to consider the term I1p:

L)y < H ((1a-Pf) @ 1d2 1d) pra

’H 5 2_Sj||p;u||Hs+1(1)®H5(D/)®H&~(Sd71).
Summing up the estimates for I, I1,, I, proves the theorem. O

Using the fact that the discrete linear system is uniformly well-conditioned we can deduce the following
theorem (observe that we need to rescale the first coordinate so as to be able to apply Theorem 6.13).
We denote by D¥' the dilation by a factor ¢ in the z;-coordinate, the same notation is used for the
translation operator.
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Corollary 6.14. Assume that the problem (11) admits a solution ug with

T T1 * s+1 s / s/qd—1
Digrwn—o- a1 @ Psto € H"(I) @ HY(D') © HY(S™)
Suppose further that the Jackson-type inequalities (36) — (38) are valid for s. Denote by u; the unique
solution of the Galerkin equations
Ajy gy =1fy,.

As j — oo, these approrimations converge at the rate
lu— w2 S 5727

In particular, with u; = u;»'— (W12 © ©) we have

luo = ujllmr < 5227,
where ug is the solution of (11).
Proof. This follows immediately from Theorem 6.13. O

Remark 6.15. A corollary to this result is that, using sparse twisted tensor product spaces, we are able
to compute an approximate solution where the approximation error satisfies

error < (number of degrees of freedom)” a1 |

if we disregard logarithmic terms. For most applications the relevant dimensions are d =2 or d = 3.

Remark 6.16. By constructing tensor product wavelet bases for Lo(D') and Ly (S%1) it would be possible
to improve this result under further reqularity assumptions on (in general unrealistic mized derivatives in
D’ and in S of) the solution, and structural assumptions on the frames Z and © in D' and S?~1.

6.2 General Domains

We finally consider the problem of solving the radiative transport problem on general nonadmissible
domains using the representation systems derived in Section 5.2.2.

The issue of finding suitable nonadaptive Galerkin schemes on general domains is more subtle, since
— contrary to the case where a Riesz basis is at hand — we do not have any information on the spectra of
the finite sections A ;; of the Gramian matrix A. To overcome this problem we now present a domain
decomposition method to solve the desired equation on finite dimensional subspaces. In particular we
exploit the fact that our frame is of special structure: an aggregation of Riesz bases on different domains.

First we need to introduce some notation. As in Section 5.2.2 we have Riesz bases U, =% of H(lo(—2_’37 271
and Lo(I;), respectively. From them we constructed the Riesz bases % of the spaces H defined in (28).
By picking a fixed wavelet basis © for L (S?~!) we can build Riesz bases X' ©® © for H' ® Ly(S1). The
system ¥ © O with ¥ := J, ;X7 is a frame for Hy (D ®S?"!) as shown in Theorem 5.7. We consider the
localized problems

UB = argminveHiQLz(Sdfl) ||A’U — (ngz'}/Z_l) f||L2(Di®Sd’1) ) i€ N. (41)

Existence and well-definedness of the solution ) follow from Theorem 4.1. In the method that we now
propose we solve the problems (41) separately to a certain accuracy and then glue together the local
solutions using the functions «y;. Define the spaces

Vji := clsy,span {0} ©® 0, : (X', p) € J;}, where J; = { (v, w', p) s max(|'], |w'|) + || < j}.
Note that this time the tensor product between the z; and x’-variables is not a sparse tensor product. The
reason for our choice is that sparse tensoring of these variables would yield cumbersome approximation

spaces. With arguments similar to the ones used in the proof of Theorem 6.13 together with Theorem
B.1 we can establish that
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Theorem 6.17. |
1€n‘£l || (Ps‘Xi(%‘)*l) u— UHH@LZ(Sdﬂ) < j227sg HU”XS, (42)

with a constant independent of i and of j.

Analogous to the case of an admissible domain, a quasioptimal Galerkin approximation u; to (42)
can be computed for each index 1.
For the numerical solution of the radiative transfer equation (1) we assemble the approximate solution

k

ujk =Y _(psvi)u (43)

i=0

for k left unspecified at this point. Note that all computations of the approximate solutions u; can be
carried out in parallel. The solution u;; can be computed by solving a linear system with k2% degrees
of freedom. In order to study the approximation properties of u;, we further require that the solution
uo satisfies

[[tolloc, 15+ Voo < 0. (44)

Since the area of D; ® S?~! is bounded by a constant times 273, assumption (44) implies that
[ud | o raa-1) = I (pexi () ™) woll 0 Lasa-1) S 2772, (45)

with a constant independent of . Similar to the proof of the upper estimate in Lemma 5.8 we get

2

k )
luo —wikllzy = |[D ((psxa)uo — (pswi)us) + Y (paxa)uo
1=0 I=k+1 H
k S 12 > 2
g ZH pﬂz Xl Up — ;”|Hi®L2(§d—1) + Z H(Pﬂlel)UOHHiQLQ(qu)
=0 l=k+1
- i il|2 = -1 2
= ZHUO 7uj||Hi®L2(Sd*1) + Z ||(p§/71 Xl)uOHHi@Lg(Sd—l)
1=0 l=k+1

S kj22_2$j + 2—2k‘.

Therefore, with k = sj we obtain 4
luo — wjklly S %27,

As j — o0, the number of degrees of freedom for computing wu;j is O(j2%). We summarize these
observations in the following theorem.

Theorem 6.18. Assume that the problem (11) possesses a solution ug € X* and such that (44) holds.
Suppose further that the Jackson-type inequalities (36) — (38) are valid for s. Let u; ; be the defined by
(43). Then, as j — oo, these approzimations converge at the rate

lluo — usj, 6JHH <J3/22 *.

Therefore, also for general domains we can present a numerical procedure that achieves a rate

error < (number of degrees of freedom)™ 7

(if we disregard logarithmic terms) under the additional assumption that ug, §- Vug are bounded.

Remark 6.19. The boundedness condition on ugy is equivalent to the fact that the RHS f is bounded
as can be seen by representing ug in terms of the raytracing formula (12). Therefore the additional
assumption that we impose can be verified at hand of the given data f.
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7 Conclusion

In this paper we have introduced a novel family of frames well-adapted to the approximation of solutions
of parametric linear transport problems. In particular, we proved that discretizing a least squares formu-
lation of the model linear transport equation (1) with respect to these twisted tensor frame systems yields
convergence rates in terms of the number of degrees of freedom which are unaffected by propagating sin-
gularities, which are free from the curse of dimensionality and which result in linear systems of equations
whose condition numbers are uniformly bounded, in terms of the number of degrees of freedom.

We restricted our attention to the study of convergence in terms of the degrees of freedom in the
discrete linear systems. We shall show in [13] that our construction allows the same results with con-
vergence understood in terms of the number of arithmetic operations, and remains valid for solution in
substantially larger Besov classes. Specifically, [13] will analyze adaptive frame schemes in the spirit of
[7].

While in the present work we required the domain D to be symmetric under rotational transforms, we
expect that more general convex domains can be treated in a similar way, either by transforming them
to the symmetric case or by adjusting the tensor frame construction in an appropriate way.

A Construction of U’

The aim is to construct Banach frames W’ for H(l0 ([72*”‘,2"“]). Our construction is simple: we just
take one fixed Riesz basis U = (1), of H(l0 ([-1,1]), N being a discrete index set where each v € N
consists of a translation parameter and a scale |v|:

||11T‘I’||H(10[71,1] ~ [[wullg, (s (46)
where w(v) = 2/I. Then we define U% := Dy, ¥ =( Dy-1i1¥y) ey -
Theorem A.1. We have

T i (|2 20
|d" W ||H(10([—2—u|,27m]) ~ 27 |||Wd||l2(N) :
Proof. By Lemma A.2 we have
Tt |2 o2l g T P g2
||d v ||H(10([,2—m72—m]) 2 Hd Dy v ||H<10([71,1])7
the latter expression, by (46) being equivalent to 22/°! ||WdH?2(N) . O

Lemma A.2. We have the following norm equivalence with the implicit constant independent of i:
||f||H(10([72*\i\,2*\i\]) ~ 211 1D fll 113, ((-1.17)- (47)

Proof. Since the dilation operation is an isometry we have

d
[Dz1e1 1ty (11,11 1Daia fll -1,y + Il Dt fll 21,1

S d
= | Daist fllLa-1.17) + 2 ”IIDzm%flle(H,u)
iy @
= Wfllp,r—a-ril g1 +2 | lH*fHL2 _o—lil 2—1il] - (48)
[ ] dx [ ]
This immediately implies that
1 Ly, (2101 21007 < 2kl 1D fll 123 (-1,

To show the converse estimate we need to use the fact that f (72"“) = 0. This implies the following
Poincaré-Friedrichs-type inequality: for f € H, (10 ([-271,2711]) we have

a

N 2_M||dxf“LQ[—Qf\il,zf\il]- (49)

||f||L2[_27|i\727Ii\] ~

20



We prove (49): Clearly, f(z) = [*, , f/(t)dt and therefore

oIl
1=
—2-1i|

Jensen’s inequality gives that this can be estimated by

217l o—lil
Il 2 l4]
/2H/2H|x+2 ||/ (0))Pdtdx < 27 /Q\I/zH t)|2dtda,

which can further be estimated by

92— |%] 2— [4]
<o "/ / (BPdtdw < 272Ny 5ora)

2—1il 2|\

2
dx.

x

f(t)dt

—2—lil

which is (49). Plugging in (49) into (13) gives that
||f||H1 (2t 2il]) 2 2M||D2mf||H(10[_1,1],

which completes the proof. O

B Approximation Properties of ¥’

Since the analysis gets somewhat complicated we restrict ourselves to the case of D being the bivariate

unit disc. In this case z’ is a real variable and we have ¢ (/) = (1 — (m')2)1/2. Define the points z;,
1 € N by the condition that _
oi(x)=27" x; >0. (50)

We use the notation

+ . - + .
T = Xig1, T = X1, and T = X1 — T

The annuli /; are then given by the union of the intervals [z;, ]| U —[z;,2]]. It is not difficult to see
that
el S 277 (51)
Indeed, since _ _ _
oo + oy = 1(2)? = (27)%) = [2720F) — 27200 g o

3
+ Tl >4/
|$l+xl|—\/;7

the equation (51) follows. Now we can take a fixed wavelet Riesz basis E = (£,),ecq for Ly(]0,1]) and
define

and

ffu = Tz.—Dm,ifw'

Then Z := (&) cq 18 a Riesz basis for Lo([z;, ; *1). In an analogous way we can augment this basis to

obtain a Riesz basis for Lo(—[z;,2;]). In what follows we will only consider the intervals [x; ,z;] since

Z7’L ’L7’L

the general case is handled in exactly the same fashion. Now, according to Section 5.2.2 we put

(i, )\)(xlv ) *71( )Dgo+(x’)wv(xl)£i;(x,)a A:(l@w)'

An elementary calculation yields

<1

9

d\', _
<dw’> 2o (a7’ + 7))

Define V}/ := span {3, : [X| < j} and V; := span {¢), ® &, : max(|v|,|w]) < j}.

d\'._ .
H I ’YZ Jj ':C +x )H ) <dl’l) 2 1<)0+('r7lixl+xi) ! )
0o 'S

(oo}

(52)
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Theorem B.1.

inf xi(y) " tu = ollg, S 27 |ul| g,
UGV;

Proof. We estimate as follows:

inf Xi(%‘)_lu_”‘ " < iplf _2i DZLXi(%‘)—lu—v
vV P e Hi((= 1)@ L)
= inf 2| DY, 1% D™ xi(y:) fu—v
vV, (z3°) i PL H, ([=1,1])®L2([0,1])
S/ 2757 |2 Z:m/i)—le;fDxllei(’yi)_lu (53)
i i Py Hst1s([-1,1]x[0,1])
d . ’ /
S 22 D0 (T DL () (54)
dzy i i Py Hs([-1,1]x[0,1])
. ’ ’ . i d
= oD LT D) 2
; i eL L1 | H#([-1,1]x[0,1])
, / / d
< 279 |[D¥L T D™, —uy (55)
@) —ar Tl day Hs([-1,1]x[0,1])
Al d i
< 279 |l —u <27 Jull gsro(p,y -
ds . (D)

Equation (53) is a classical approximation result for wavelets, (54) follows from the homogeneous bound-

ary condition and the Poincaré-Friedrichs inequality, and (55) follows from (52). O
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