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ADAPTIVE SOLUTION OF OPERATOR EQUATIONS USING
WAVELET FRAMES

ROB STEVENSON

ABSTRACT. In “Adaptive Wavelet Methods II - Beyond the Elliptic case” of Cohen,
Dahmen and DeVore ([CDDO00]), an adaptive method has been developed for solving
general operator equations. Using a Riesz basis of wavelet type for the energy space, the
operator equation is transformed into an equivalent matrix-vector system. This system is
solved iteratively, where the application of the infinite stiffness matrix is replaced by an
adaptive approximation. Assuming that the stiffness matrix is sufficiently compressible,
i.e., that it can be sufficiently well appproximated by sparse matrices, it was proved that
the adaptive method has optimal computational complexity in the sense that it converges
with the same rate as the best N-term approximation for the solution assuming it would
be explicitly available. The condition concerning compressibility requires that, dependent
on their order, the wavelets have sufficiently many vanishing moments, and that they are
sufficiently smooth. Yet, except on tensor product domains, wavelets that satisfy this
smoothness requirement are difficult to construct.

In this paper we write the domain or manifold on which the operator equation is
posed as an owverlapping union of subdomains, each of them being the image under a
smooth parametrization of the hypercube. By lifting wavelets on the hypercube to the
the subdomains we obtain a frame for the energy space. With this frame the operator
equation is transformed into a matrix-vector system, after which this system is solved
iteratively by an adaptive method similar to the one from [CDDO00]. With this approach,
frame elements that have sufficiently many vanishing moments and are sufficiently smooth,
which is needed for the compressibility, are easily constructed. By handling additional
difficulties due to the fact that a frame gives rise to an underdetermined matrix-vector
system, we prove that this adaptive method has optimal computational complexity.

1. INTRODUCTION

For some boundedly invertible L : H — H', where H is some Hilbert space with dual
H'  and some g € H', we consider the problem of finding u € H such that

Lu =g.

As typical examples we think of linear differential- or integral equations in variational form.
Although also systems of such equations fit into the framework, for ease of exposition in
this introduction let us consider scalar equations so that H is typically a Sobolev space H*
of some order ¢ € IR.
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Assuming that we have a Riesz basis ¥ for H' available, which we formally view as a
column vector, by writing u = u? ¥ above problem is equivalent to finding u € ¢ satisfying
the infinite matrix-vector system

Mu =g,

where M := (U, LV) : {5 — {5 is boundedly invertible, and g := (V,g) € f5. Here (,)
denotes the duality product on (H', H™").

Let us denote by uy a best N-term approzimation for u, i.e., a vector with at most N
non-zero coefficients that has distance to u less or equal to that of any vector with a support
of that size. Note that ||u — uk¥| g < [[u — un||s,. Considering bases ¥ of sufficiently

smooth wavelet type, the theory of nonlinear approximation learns us ([DeV98, Coh00])
that if both

0<s< et

where d is the order of the wavelets and n is the space dimension, and wu is in the Besov
space BE"T(L,) with 7= (3 + s)7!, then

sup N¥|lu — uyl|q, < o0.
NeN

The condition here involving Besov regularity is much milder that the corresponding con-
dition w € H*" involving Sobolev regularity that would be needed to guarantee the same
rate of convergence with linear approximation in the span of N wavelets corresponding to
the ‘coarsest levels’. Indeed, assuming a sufficiently smooth right-hand side, for several
boundary value problems it has been proved that the solution has a much higher Besov-
than Sobolev regularity ([DD97, Dah99al). Note that a rate higher than % can never be
expected with wavelets of order d, except when the solution u happens to be a finite linear
combination of wavelets.

So far we discussed the approximation of u, which however is only implicitly given as the
solution of Mu = g. In [CDDO01, CDDO00], an iterative adaptive method for solving this
system has been developed that given a tolerance € > 0 yields an approximate solution u.
with |[u — u.|| < e, where the number of operations and storage locations it requires is of
the same order as the lenght of the smallest best N-term approximation for u on distance
¢, meaning that the method has optimal computational complexity.

When L and thus M are symmetric and positive definite, the method consists of the
application of the simple damped Richardson iteration onto the infinite system, where the
multiplication of M with the current, finitely supported approximation vector for u is
replaced by an adaptive approximation. In each iteration, each column of M is replaced
by a finitely supported approximation with a tolerance that decreases as function of the
modulus of the corresponding entry in the vector. Note that even for a differential operator
the matrix M is not sparse due to the interaction between wavelets from different levels. A
second ingredient of the method is the application after each K steps, with K being some
fixed number, of a clean-up or coarsening procedure that removes the smallest entries from
the current approximation in order to ensure an optimal work-accuracy balance.
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For nonsymmetric or indefinite M, one can simply apply the adaptive method to the
normal equations, or alternatively one can apply more advanced iterations which may lead
to quantitatively better results ([CDD00, DDUO01, DUV02]).

The proof of the optimality of the method requires that M is sufficient compressible,
meaning that given some tolerance § > 0, there exists another infinite matrix on distance
less than , which in each row and column has only a finite, and sufficiently small number
of non-zero entries. For large classes of differential- and integral operators this property
can indeed be verified when, dependent on the order d, the wavelets have sufficiently many
vanishing moments and are sufficiently smooth (see also [Ste02]).

The bottleneck for the application of this adaptive wavelet method is the availability of
suitable wavelet bases on general, non-rectangular domains or manifolds. An approach to
construct wavelet bases is to write the domain as a non-overlapping union of subdomains,
that are the images of the hypercube under smooth parametrizations. Wavelets, or ‘initial
stable completions’, living on the hypercube are lifted to the subdomains. Since in general
more than one subdomain is needed, there is the problem of ‘stitching’ functions over the
interfaces.

The approach from [DS99b] yields wavelet bases that in principal satisfy all requirements.
Yet, since suitable extension operators from one subdomain into neighbouring subdomains
enter the construction, it seems not easy to implement. The approaches from [DS99a,
CTU99, CMO00] yield wavelets which over the interfaces between subdomains are only
continuous. For example thinking of a differential equation of order 2 on a two-dimensional
domain, with this restricted smoothness only for orders d < 2 sufficient compressibility of
the matrix M can be shown. Yet, with these low orders an adaptive method can at most
give a small improvement in the order of convergence compared to non-adaptive methods,
which in practice might not compensate for the overhead it requires.

Again because of their lack of smoothness beyond continuity, also finite element wavelets
as constructed in [DS99¢c, CES00, Ste00] seem not very suited for the adaptive method.

The approach followed in this paper is to apply an overlapping decomposition of the
domain or manifold into subdomains. By lifting wavelets on the hypercube to those sub-
domains, and by multiplying them by smooth weight functions that vanish at the internal
boundaries of these subdomains, a countable set of functions is obtained, that we again
denote by W, which is dense in H® and which for each v € H? yields some representation
u = ulW with |Ju||gt < ||ulle,. Such aset U is called a frame for H'. By writing u = u’ ¥,
solving Lu = g is again equivalent to solving Mu = g, where M = (U, L¥) and g = (¥, g).
Yet, due to the overlapping decomposition the representation 4 = u?' ¥ will not be unique,
and so the system Mu = g will have more solutions, that however all correspond to the
unique solution of Lu = g.

When L is symmetric and positive definite, M is symmetric and semi-positive definite,
and Mu = g can be solved by the damped Richardson iteration. In each iteration the
norm of the defect is reduced by a constant factor less than one. For nonsymmetric or
indefinite L, the iteration can be applied to the normal equations.
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Following [CDDO00] for the Riesz basis case, in the practical algorithm the application of
M will be replaced by the adaptive approximation. To be able to prove that the method has
optimal computational complexity, again it is needed that M is sufficiently compressible,
i.e., that dependent on the order d, the wavelets have sufficiently many vanishing moments
and are sufficiently smooth. Since its construction does not involve stitching of functions
over interfaces, the advantage of this frame approach is that these conditions concerning
vanishing moments and smoothness are easily satisfied.

Furthermore, because of the multiplication with the weight functions, boundary condi-
tions at the internal boundaries of the subdomains can be chosen at ones convenience. In
particular, in case of a closed manifold, this gives the additional advantage that all wavelet
bases on the hypercube can be chosen to satisfy periodic boundary conditions. Such bases
are the most easy to implement, and they have much better quantitative properties than
available wavelet bases satisfying other boundary conditions.

A final advantage is that generally an overlapping domain decomposition is much easier
to construct with simpler parametrizations than a non-overlapping one, which might also
give a favourable quantitative effect.

The use of a frame instead of a Riesz basis gives also rise to a problem: Since in the
adaptive method the matrix-vector product is replaced by an adaptive approximation,
each time it is invoked it gives an error that might have a component in the, non-trivial,
kernel of M. Also the clean-up or coarsening step may introduce such components. Just
because these components are in the kernel of M, they will not be affected by subsequent
Richardson steps, meaning that in the cause of the iteration the component of the current
approximation in the kernel of M may increase. Although this component has no influence
on the obtained approximation for the solution of Lu = g, that is, after forming the series
with the frame elements, it might be responsible for the major part of the computational
costs of each iteration. Indeed, recall that in the adaptive approximation of the matrix-
vector product the accuracy with which the columns of M are approximated is determined
by the moduli of the corresponding entries in the vector.

Under some technical assumption on the frame, specifically on the projector, called Q,
onto the complement of the kernel of M in /5, we will prove that above effect will not
occur or only to such an extent that also in the frame case the adaptive method has
optimal computational complexity. Unfortunately, although we expect it to hold more
generally, for our frame construction based on overlapping decompositions, so far we could
give a complete proof that this technical assumption holds in only one situation that ¢ = 0
and that the wavelet bases on the hypercube are Ly-orthogonal.

Above problem lead us to introduce a modified adaptive algorithm to which a projection
step is added that is applied before each coarsening step. This projector only affects the
redundant representation in the overlap regions in a way that the component of the current
approximation in the kernel of M is controlled. The projector itself, called P, is given by
an infinite matrix, and in the algorithm, as M, it is only applied approximately using the
adaptive matrix-vector product. We show that P is sufficiently compressible, and prove
that this modified algorithm has optimal computational complexity in the general case.
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This paper is organized as follows: In §2, we recall the concept of a frame, and show
how it can be used to transform an operator equation into an infinite, underdetermined
matrix-vector equation. We discuss iterative schemes to solve such equations. Next, we
replace those ingredients of such schemes that involve infinite vectors or matrices by prac-
tical realizable approximations, and show that they, together with a coarsening routine,
give rise to a convergent algorithm SOLVE. In addition, we introduce a convergent mod-
ified algorithm modSOLVE that contains the inexact application of a projector P that
explicitly controls size of the component of the current approximation in the kernel of M.

In §3 we study the rate of convergence and the computational costs of both algorithms.
First we recall some theory dealing with best N-term approximation. We formulate a
condition on the compressibility of the stiffness matrix M, and for modSOLVE also of
P, that for M is known to be satisfied for wavelets that, dependent on their order, have
sufficiently many vanishing moments and are sufficiently smooth. Under these conditions,
it is proved that both SOLVE and modSOLVE have optimal computational complexity,
where for SOLVE we need the aforementioned assumption on the projector Q.

In §4 we outline the construction of suitable frames using overlapping domain decompo-
sitions. Having specified the construction of a frame, we now discuss the condition on Q.
Furthermore, we define a suitable P and show that it is sufficiently compressible.

In order to avoid the repeated use of generic but unspecified constants, in this paper by
C < D we mean that C' can be bounded by a multiple of D, independently of parameters
which C' and D may depend on. Obviously, C' 2 D is defined as D S C, and C T D as
C<SDandCZD.

2. THE BASIC CONCEPT

2.1. Frames. Let H be a separable real Hilbert space. A countable collection ¥ C H is
called a frame for H when there exist two positive constants Ay, By such that

(2.1) Al f 7 < IF ) < Bullfllzr,  (f € H).

Here with f(¥) we mean the sequence (f(¢))yew, with || f(V)|| denoting its ¢5-norm. We
adapted the definition of a frame given in [Dau92, §3] by identifying H with its dual H’
via the Riesz mapping. As a consequence of (2.1), the frame operators

F:H —{: f— f(V),
and its dual
F'ily—H:c—cl'lU
are bounded with norm less or equal to BEI,. Here we used ¢’V as shorthand notation for

> yew Cpt. The composition F'F : H' — H is boundedly invertible with [|(F'F) ™| g <

Ayt The collection ¥ := (F'F)~'W is a frame for H' (the “canonical” dual frame) with
frame operators . .
F:=F(F'F)' F =(FF)'F

and frame constants By', Ag'.
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The property of U being a frame for H with constants Ay, By can be shown to be
equivalent to closspan W = H and

(2.2 Bl <k el < Ag'lully,  (we H)
We have
¢y = Ran F &+ Ker F”,
and
(2.3) Q:=F(F'F)'F :ly —

is the orthogonal projector onto Ran F'. The frame W is a Riesz basis for H iff Ker F' = 0.

2.2. Transformation of an operator equation to an /,-problem. Let L : H — H’
be a boundedly invertible linear operator, and let ¥ be a frame for H. Given a g € H', we
consider the problem of finding v € H such that

(2.4) Lu=g.

As examples, one may think of L as being a linear differential- or integral operator in
variational form that defines a homeomorphism between a relevant Sobolev space, or a
closed subspace of that, and its dual. A possible construction of a frame will be discussed
in §4.1.

Apart from scalar equations also systems of differential- and/or integral equations fit
into this framework. Examples can be found e.g. in [CDDO00, §3]. In this case, H is a
product of relevant Sobolev spaces, and it can be equipped with a frame defined as the
product of frames for the coordinate spaces.

Writing u = F'u for some u € /5, u satisfies

Mu =g,
where
M:=FLF' and g:=Fg.

From B ~ B

FL7'F'FLF' = FF’

FLF'FL™'F' = FF'
we conclude that M|, . : Ran I’ — Ran F'is boundedly invertible, with [|[M|| < By||L||z/—n
and M1 Il < AGM|L | gepr, whereas Ker M = Ker F.

}:Q:id on Ran F)

2.3. Iterative schemes to solve the infinite dimensional system Mu = g. In case
L is symmetric and positive definite, i.e., L' = L and infos,ey(Lv)(v)/||v][* > 0, then
M = M* > 0. With Apax = Amax(M) = |[M|| and X}, = Amin(Mg, 7)) = HM|;{;HFH_1,
for 0 < a < 2/Ayax, we consider the damped Richardson iteration

(2.5) u) = u® — o(Mu® — g).

From u — uV = (id — aM)(u — u”) and QM = MQ, we infer that

(2.6) 1Q(u — u™ )| < pl|Q(u —u®)],
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where p := [|(id —aM) |, || = max{oAmax — 1,1 — @Al } < 1, with minimum 2= when
@ = 2/(Amax + Al ), where £ = A\pax /AL . Note that u — F'u®” = F'Q(u — u®).

We will study an inexact version of (2.5) in which the application of the infinite matrix
M is approximated. A difficulty will be that errors made in ker F” are not reduced in subse-
quent iterations. Although obviously these errors do not affect F'u™, they might hamper
a cheap, but sufficiently accurate matrix-vector multiplication. Under some condition on
Q, i.e., on the frame, we will prove that this is not the case, in the sense that these errors
do not pile up too much.

For handling cases where Q might not satisfy this condition, we consider a modified
algorithm that contains the explicit application of a projector to reduce error components
in Ker F' : Let P : {5 — {5 be some bounded projector with

Ker P = Ker F,

so that ¢ = RanP @ Ker F' is a ‘stable’ splitting. Let u*! denote the result of applying
P to the result of K damped Richardson iterations starting with u”. Using MPu = g
and P(id — Q) = 0, we arrive at

(2.7) Pu—u™ = P(id — oM)X(Pu — u"?) = P(id — aM)*Q(Pu — u®),

and so
[Pu—u™V| < ||P|p"]|Pu—u?,

showing convergence when K is chosen such that ||P|p% < 1. Note that u — F'u® =
F'(Pu—u®).

Except when the condition number « is close to one, the Richardson iteration is known
to converge relatively slow, and quantitatively better results can be expected by more ad-
vanced iterations. Yet, for simplicity we confine the analysis to the easiest algorithm.

The case of L being non-symmetric or indefinite can be treated by considering the normal
equations

(2.8) M*Mu = M*g.

Both M|, . and M*|, . are boundedly invertible on RanF" and so is M*M|, .,
whereas M*M(Ker F') = 0. By redefining Apax = Amax(M*M) = [[M]|? and A\f, =
Amin(MM| ) = ||M|1§;n »[I7%, the damped Richardson iteration, possibly alternated
with the projection step, can now be applied to solve (2.8).

In this paper, we confine the analysis to the symmetric positive definite case. Yet,
following the lines of [CDDOO, §7], everything that will be said about the SPD case can be
easily generalized to the iteration applied to (2.8).

As an alternative for saddle-point problems, in [CDD00, DDUO01, DUV02] the Uzawa
algorithm or a reformulation as a positive definite system are studied, with the aim to
obtain quantitatively better algorithms by avoiding the squaring of the condition number
k. It can be expected that also these methods can be based on frames.
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2.4. Approximate iterations. Obviously, since in actual computations neither we can
handle the generally infinite vector g, nor we can apply the infinite matrix M, the damped
Richardson iteration, possibly alternated with the projection, is not a practical algorithm.
In this section, we study convergence of the iterations in which these ingredients are ap-
proximated. Following [CDDO00], we assume that we have the following routines at our
disposal:

RHS[e, g] — g-
determines a finitely supported g. € Uy satisfying

g — gl <e.

APPLY[e,N,v] — w,
determines for a finitely supported v € ly, and for N = M (or P or M*), a finitely
supported w. satisfying

INv —w.|| <e.

COARSE[e, v] — v,
creates, for a finitely supported v € {5, a vector v. by replacing all but N coefficients of v
by zeros, such that

(2.9) Iv—v.] <e.

whereas N is at most a constant multiple of the minimal value of N for which (2.9) is
valid.

In §3.1 and §3.2, we will discuss suitable realizations of COARSE and APPLY respec-
tively. The routine COARSE will be necessary to obtain an optimal work/accuracy
balance. The realization of RHS depends on the problem at hand.

Based on above routines, we consider the following inexact version of the damped
Richardson iteration:

SOLVE[s, M, g| — u.:
Let < 1/3 and K € IN be fived such that 3p% < 0
i:=0,u®:=0,¢:= HME;HFH gl
While ¢; > ¢ do
1=14+1
E; = 3pK€i_1/€
g := RHS[g:, g
V(Z,O) = u(z_l)
For j=1,...,K do
v .= y@Gi—1) _ (APPLY[()‘%;@ M., V(w—l)] _ g(Z))
od

u := COARSEJ(1 — 6)g;, v¥))]

od
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u. = u®

Proposition 2.1. Let u € ¢, be some solution of Mu = g. Then the vectors u®, v-)
produced in SOLVE[e, M, g| satisfy

(2.10) IQu—-u)<e,  (120),
and so in particular [|Q(u —u.)|| <e. Furthermore,
(2.11) |Qu + (id — Q)u' v <26z, (i>1),

which will be used in §3.5.

Proof. For i =0, (2.10) follows from Qu =M|.! .
Now for an i > 1, let ||Q(u — u®V)|| < &_;. Since MQu = g and [jid — aM| < 1, we
have

1Qu — v — (id — aM)* (Qu — ul V)| < K(af +als) = .

6aK 3

From

(id — aM)X(Qu — uV) = (id — M) Q(u — u V) — (id — Q)u~
and [|(id — aM)XQ(u —u V)| < pX||Q(u—ulV)|| < pfe;y = %, we conclude (2.11).
The definition of u®” now shows that [|Qu + (id — Qu™ —u®| < (£ + (1 -0))e; =
(1— %)z, and so [Q(u—u?)] < (1— &), < =, :

Remark 2.2. Compared to the Riesz basis setting discussed in [CDDO00], we see that in
SOLVE we have to pay for working with a frame. When going from u® to u(*!), each
of the “evaluation” errors made in the K intermediate steps, and in fact even the sum,
should be less than the error that is allowed in u®*V. Indeed, since only [lid — aM| <1,
these errors might not be reduced by the iteration.

The inexact version of the damped Richardson iteration alternated with the inexact
application of the projector P is given by
modSOLVE[e, M, g] — u.:
Let < 1/3 and K € IN be fized such that 3p%||P|| < 6
i:=0,u” =0, := P [IM[], .l lgll
While €; > ¢ do

i=it1
g; := 3p"||P|le;_1/0
g(“ RHS|5 5y 8]

v(10) .— (1)
Forj=1,...,K do
v(bd) . — V(u 1) _ a(APPLY[6 %IZIPII , M, vi=D] — gl)
od
z) := APPLY[%:, P, v(:/)]
ul? = COARSE[(l —0)e;,2]
od
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u. = u®

Proposition 2.3. Let u € {5 be some solution of Mu = g. Then the vectors u®, z®
produced in modSOLVE[e, M, g| satisfy

and so in particular |Pu — u.|| < e. Furthermore,
(2.13) |[Pu—z9| <6,  (i>1),

which will be used in §3.5.

Proof. For i =0, (2.12) follows from Pu = PM\;\;HFg.
Now for an i > 1, let |[Pu — u® V|| < g;_;. Since MPu = g and |jid — aM|| < 1, we
have

i, K . K i—1 Oe; Oc; b
|Pu— v — (id — aM)X (Pu — u V)| < K(O‘ﬁaKupu + aGaK||P||) = 3[BT

From (id — aM)¥ = (id — aM)®Q +id — Q and P(id — Q) = 0, we have

[Pu—PviX) —P(id — aM)*Q(Pu—u)| < &
and so

[Pu—2z" - P(id — aM)*Q(Pu — u V)| < 2=,
Using [|[P(id — aM)* Q]| < [|P||p", we conclude that
[Pu 2] < 25 1 [P p<e s = e,

and so [|[Pu—u®|| < fg; + (1 —0)g; = &;. O

3. CONVERGENCE RATES AND COMPUTATIONAL COSTS

3.1. Best N-term approximation and COARSE. To assess the efficiency of SOLVE
or modSOLVE, following [CDD00] we will consider the following benchmark: Suppose
that for some solution u € /5 of Mu = g we would have all coefficients available. Then
the most economical approximation for u on distance less than € would be uy, defined by
replacing all but the N largest coefficients in modulus of u by zeros, with N = N(e, u)
being the smallest integer such that

(3.1) lu—un| <e.

For N € IN, the vector uy is called the best N-term approzimation for u. If for some
s> 0,

(3.2) lu—un|| S N°*, (N € IN),
then N = N(g,u) from (3.1) would satisfy N(e,u) S e7'/*,

Assuming (3.2), in §3.3 we will prove that for the vector u. produced by (mod)SOLVE,
it holds that #suppu S e~/%, whereas the number of floating point operations to compute

it is of the same order. In view of (3.2), we may conclude that (mod)SOLVE is of optimal
computational complexity.
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The question whether, and if so, for which s (3.2) is valid, is related to properties of the
frame and the (Besov-) regularity of the solution u € H of the operator equation (2.4). It
will be discussed in §4.2.

Vectors u € /5 that satisfy (3.2) can be characterized as follows ([DeV98]): Let v, (u)
denote the nth largest coefficient in modulus of u. For 0 < 7 < 2, the space ¢ is defined
by

0® ={u€ly: [ulpw :=supn'/

It is easily verified that ¢, < (¥ — ( s for any ¢ € (0,2 — 7], justifying why ¢¥ is called
weak (. The expression |u|s only defines a quasi-norm since it does not necessarily satisfy
the triangle inequality. Yet, for each 0 < 7 < 2, there exists a C;(7) > 0 with

(3.3 v Wl < CT) (Ve + [wlew),  (vow € £2),

or equivalently ([BL76, Lemma 3.10.1]), for = p(7) > 0 sufficiently small it holds that

[Yn()] < o0},

v+ WW;U < |V|?;u + |W|ggw (v.wey).

With these (“-spaces at hand, it can be shown that the property (3.2) is equivalent to
u € (¥, with 7 related to s according to 7 = (3 + s)~'. In particular for each 7 € (0,2),

(3.4) sup Néllu—uyl| T [ulew.

The routine v. = COARSEIg, v] might be defined by taking v. = vy with N being
the smallest integer such that ||[v — vy|| < e. Yet, since the determination of the best
N-term approximation requires sorting all elements of v by their modulus, this algorithm
cannot be implemented in linear time. It requires the order of (#supp v) - log(#supp v)
operations, with #supp v denoting the number of non-zero coefficients of v.

Following ideas from [Bar02, Met02] we use a routine COARSE with which this log-
factor is avoided:

COARSE[e,v] — v.:

o ¢ := [log((#supp v)"?||v||/e)].

o Dewvide the elements of v into sets Vy, ..., V,, where for 0 <i < q—1, V; contains the

elements with modulus in (277 ||v||,27¢||v||], and possible remaining elements are put
into V.

e (Create v. by extracting elements first from Vi and when it is empty from Vi and so forth,
until ||v —v.|| < e.

The value of ¢ is chosen such that the sum of squares of the elements in V; is less or equal
to €2, meaning that the last element added to v. (assuming that this vector is non-zero)
originates from V; for some i < ¢. Since then also vy with ||[v — vy|| < ¢ must contain



12 ROB STEVENSON

elements from this V;, and since within each V; the squared values of the elements differ at
most a factor 4, we obtain the following result:

Proposition 3.1. For v, yielded by above routine, it holds that ||v — v.|| < e and
(3.5) #suppve < 4dmin{N : |[|[v —vy| < e}

meaning that it defines a valid procedure COARSE. The number of operations needed for
this routine is of the order

(3.6) #supp v + ¢ S #supp v + log (e[ v])).

Later, it will appear that the latter log-term is harmless.

Below in Proposition 3.2, we recall a crucial result proven in [CDDO01]. It shows that for
any fixed 6 < 1/3, a finitely supported approximation of a target vector in ¢* can always
be coarsened such that the resulting approximation has an error that is at most 1/6 times
the original error, whereas the size of its support is at most some fixed multiple of that of
the best N-term approximation with that error. Although this result was proven for best
N-term approximations, from (3.5) it is obvious that it is also valid for the current routine
COARSE.

Proposition 3.2 ([CDD01, Corollary 5.2]). Let § < 1/3, 7 € (0,2) and 7 = (3 + s)~".
Then for any € > 0, v € ¥, and finitely supported w € €y with

|v —w| < 0,
for w = COARSE([(1 — 0)e, w] it holds that

#suppw S e |v g,

and obviously ||v —w|| < e.

Remark 3.3. In [CDDO1, Corollary 5.2] this result was formulated for § = 1/5. However
an inspection of the proof, and an easy generalization of [CDDO01, (5.4)] concerning thresh-
olding, shows the result for any # < 1/3. Applying COARSE with a 6 larger than 1/5
might give a quantitative improvement of (mod)SOLVE;, since then it increases the error
with a smaller factor. It is easily seen that in any case Proposition 3.2 can not be valid for

6>1/2.

Controlling the sizes of the supports of approximations of an ¢-function relative to their
errors, implies controlling their £“-(quasi-)norms. Indeed, an easy application of the next
proposition shows that in the situation of Proposition 3.2, in addition we have that
(3.7) (Wl < Co(T)| V],
for some constant Cy(7) independent of ¢.

Proposition 3.4 ([(CDD01, Lemma 4.11]). Let 7 € (0,2) and 7 = (5 +s)~'. Then for any
v € (¥, and finitely supported z € {5, we have

T

2lee S [V]ew + (#supp 2)°||v — 2|
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Proof. For convenience we recall the short proof. Let N = #supp z, then
2l S 12— vivler + [Valer S 2Nz — vl + [V]e,
where we used #supp(z — vy) < 2N and (3.4). The proof is completed by
1z — vl <[z = v+ [lv —vull < 2]z - v].

OJ

3.2. Requirements on the infinite dimensional system. In order to be able to show
that (mod)SOLVE has optimal computational complexity, we will have to impose some
conditions on the matrix M, and for modSOLVE also on P, as well as on the right-hand
side g. Our treatment closely follows [CDDO01, CDDO00], except that, following ideas from
[Bar02, Met02], we avoid some log-factors in the operations count due to sorting.

Definition 3.5. Let s* > 0. A bounded N : ¢y — {5 is called s*-admissable, when for a
suitable routine APPLY, for each s € (0, s*), for all € > 0 and finitely supported vectors
v, with w. = APPLY[e, N, v] the following is valid:
(I) #suppw. S & Vo|v L,
(IT) the number of arithmetic operations used to compute it is at most a fixed multiple
of 5’1/S|V|Zf + #supp v,

Remark 3.6. Let N be s*-admissable. Then for any s € (0,s*), with 7 = (5 + s)7%,
N : (¥ — (¥ is bounded. Indeed, let v € ¢¥. Part (I) from Definition 3.5 can be written
as #supp w, < 08—1/5“,%8 for some constant C'. For any N € IV, take ¢ = C*|v|wN "%,

—1/s 1

or equivalently, N = Ce~/*|v| 548. Let (Nv)y denote the best N-term approximation for

Nv. Then
NN — (Nv) | < NNV — w. | < N = C[vs,
showing [N/ < [v]ew by (3.4).
Secondly, for any s € (0,s*), and 7 = (3+s) 7!, the mapping v — w. := APPLY[e, N, v]
is bounded on ¢ uniformly in € > 0. Indeed Proposition 3.4, Part (I) of Definition 3.5 and
the boundedness of N demonstrated above show that

(Welpw S INV]ew + (#supp wo)* [NV — w. || S [NV + [V]w S [V]ew.

It will turn out that a matrix is s*-admissable when it is s*-compressible, a property
that can be verified for the matrices at hand.

Definition 3.7. Let s* > 0. A bounded N : /5 — /{5 is called s*-compressible, when for
each j € IN there exist constants «; and C, and an infinite matrix IN; having at most
a;2 non-zero entries in each column, such that

(3.8) IN = N[ < €,

(aj)jenv is summable, and for any s < s*, (C;2%) ¢y is summable.
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For s*-compressible N, we will make use of the following routine APPLY:
APPLY[e,N,v] — w.:

o ¢ := [log((#supp v)"?|[v[|[N][2/e)].

e Devide the elements of v into sets Vp, ..., V,, where for 0 < i < q—1, V; contains the
elements with modulus in (277t |v||,27|v||], and possible remaining elements are put
into V.

o for k =0,1,..., generate vectors vy by subsequently extracting 2F — | 281 elements
from U;V;, starting from Vi and when it is empty continuing with Vi, and so forth, until
for some k = ¢ either U;V; becomes empty or

l
(3.9) INJIlv = vl < &/2.
k=0

In both cases vig may contain less than 2° — |27 | elements.

o Compute the smallest j > € such that

)4
(3.10) > Cikllvigll < £/2.
k=0

o For 0 <k <{, compute the non-zero entries in the matrices N;_; which have a column
index in common with one of the entries of vy, and compute

(311) W, (= NjV[Q} + Nj_1V[1} + ...+ Nj_gV[g].

The sizes of the entries of v determine the accuracy with which the corresponding
columns of N are approximated, which justifies why we speak about an adaptive solu-
tion method.

Proposition 3.8. For w. yielded by above routine, indeed we have
INv —w.|| <e.

Moreover, when N is s*-compressible, this APPLY realizes (1), (I1) of Definition 3.5, and
so N s s*-admaissable.

Proof. From (3.9), (3.8) and (3.10), we have

¢
INv = well < /24 305 elvigl < =
k=0
Let s € (0,s*) be given. The number of operations needed for generating the vectors
Vi is of the order

#suppv + q S #supp v + log(e || v]]) S #suppv + 871/S|V\Zf.
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The value of ¢ was chosen such that the sum of squares of elements in V/, is less or equal
to (¢/(2||N]))?, meaning that for all k& < ¢, vy only contains elements from V; for i < g.
Since within each of these V; the squared values of the elements differ at most a factor 4,
for k < ¢ we obtain that

k—1
Iviall < v = 3" vl < v = vpzeesm
=0

with vy denoting the best N-term approximation of v. Using (3.4), with 7 = (3 +s)™*

we infer that

14 14
> Cilvigll £ G2 lew S 27V,

k=0 k=0
and so 20 S eV S|V|éw8 by definition of j. Now #supp w. and the number of operations

needed for the evaluation of (3.11) can be bounded by Zi:o o 207k S 20 5 571/S|V|%5.
]

We will consider right-hand sides g that satisfy the following definition.

Definition 3.9. A vector g € (5 is called s*-optimal, when for a suitable routine RHS,
for each s € (0, s*) and all € > 0, with g. = RHS|e, g| the following is valid:

—1/s 1/s
(I) #suppg. < e /*[g|,L",

(IT) the number of arithmetic operations used to compute it is at most a multiple of

_ 1
e/,

Remark 3.10. A direct consequence of Proposition 3.4 and Part (I) of Definition 3.9 is that
(3.12) |8elew S (8o

Implicitly, in the proof of Proposition 3.8 we assumed that each element of N; can be
computed at unit costs. For a discussion under which circumstances this as well as g being
s*-optimal can be expected we refer to [CDDO0, §6.2].

3.3. The complexity of (mod)SOLVE. We show that SOLVE and modSOLVE are
of optimal computational complexity. We start with modSOLVE, since for this routine
the proof follows closely the one given in [CDDO00] for the Riesz basis case.

Theorem 3.11. For some s* > 0, assume that M and P are s*-admissible, g is s*-optimal,
and that for some s € (0, s*), with T = (3 + s)™', Mu = g has a solution u € (*.
Then for all e > 0, u. = modSOLVE][e, M, g] satisfies

(I) #suppu. S e V5 [ul}l’,

(IT) the number of arithmetic operations used to compute it is at most a multiple of
71/S| |1/s
€ u

w
s

1
Furthermore, as was shown in Proposition 2.3, |Pu—u.|| < e, and so ||u—F'u.||g < Bie.
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Proof. Tt suffices to prove the statements for any ¢ = &; with &; = (3p"||P||/0)’eo as in the
algorithm modSOLVE.

As noted in Remark 3.6, the fact that P is s*-admissible implies that it bounded on ¢*.
For any i > 1, from ||Pu — z! || < 051 proven in Proposition 2.3, Proposition 3.2 and the
assumption u € ¢¥ show that u® := COARSE[(1 — 0)z;,z"] satisfies

(3.13) #supp u() 1/s|Pu\;L/US Seu Z)S,
i.e. (I), and by (3.7), also

(3.14) \u(")w S [Pufee S |ule.
Here we emphasize that both these results are valid uniformly in .

To compute u® from u~Y, modSOLVE uses one application of RHS, K applications
of APPLY involving M, 2K vector updates, one application of APPLY involving P,

and finally an application of COARSE. From the key estimates (3.13), (3.14), and the

fact that K is some fized constant, in the following three paragraphs we show that these

1/8|u|;; operations. Since (g;); is a

computations take not more than a multiple of ¢;
geometrically decreasing sequence, we may therefore conclude (II).
Since M is s*-admissible, it is bounded on ¢*. As a consequence, |g|mw < |ulmw, and so

l/s 1/s

the assumption of g being s*-optimal gives #suppg® < e |u| and |g®| w S ufew

by (3.12), whereas the number of operations used to Compute it is at most a multiple of
e

Because of |g¥]w < |ufw and [u®V|w I |ufw, from the assumption that M is
s*-admissable it follows that [v®)|w < |uw by Remark 3.6. Again since M is s*-

admissable, the latter result shows that #supp v < g; -1/ S|u|1/ * for 1 < j < K, whereas
by #supp v S e Yo Z)S ((3.13)) and #suppg® < 1/s|u|£w , its computation takes
not more than a multiple of 5_1/8|u|é/5 operations.

Since |v ZK)|gw < [ufew, #supp viE) < ¢, 1/S|u| and P is s*-admissible, the compu-
tation of z() := APPLY[@E /3, P, v takes a number of operations that is at most
a multiple of ¢, |u|gu, , #suppz® S 5_1/8|u|145, and |z9]p S |ulw. Finally, by (3.6),
the latter result implies that also COARSE[(l — 0)e;,2%] needs at most a multiple of
#supp z¥ + log(e; |z9 ) < US\u\l/s operations. O

1/s

The key to the proof of Theorem 3.11 is the fact that the iterands produced by mod-
SOLVE are uniformly bounded in ¢*. Unfortunately, generally this will not be the case
with SOLVE. Since SOLVE does not contain a projection onto a complement space of
ker F’, it is not capable to reduce errors once made in kerF’. Recall that such errors are
not reduced by the Richardson steps since they are in the kernel of M. Although, because
of the geometric decrease of the tolerances, these errors are summable in /5, we cannot
show this in £, and so boundedness of the iterands in ¢ is not guaranteed. For example,
thinking of RHS and APPLY as being performed exactly, i.e., with zero tolerances, each
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time COARSE[(1 — 0)g;, v*%)] is invoked it gives an error, which might be completely
contained in ker F”, for which we can say not more than that its /¥-norm is less or equal
to [V, i.e., that it is bounded.

For u”, ¢; as in SOLVE, for some § € (s, s*), and with ¥ = (3 + §)7', in the proof of
Theorem 3.12 given below we will show that

e ] < Jull,  #suppul

and, and as a consequence of these results, that the method is of optimal complexity. Note
that for any v with finite support,

(3.15) [V]ew < (#suppv)*~*|v]p.

5 would give e\¥/*)~ Haw S Ju® S <1, Yet,
(8/5)— 1

1/s

() 1/S‘u‘zw7

So [u®|w < 1 and #suppul < e

7
conversely, under no condition on #supp u®, uniform boundedness of g \u |gg» implies
that of |u(")|g;u. In other words, it will turn out that uniform boundedness in ¢ of the
iterands is not a necessary condition for obtaining an optimal complexity result.

Theorem 3.12. For some s* > 0, assume that M is s*-admissible, g is s*-optimal, and
that for some s € (0,s%), with T = (1 + s)7!, Mu = g has a solution u € (*. In addition,
assume that there exists an § € (s, s*) such that with T = (3 +§)7*,

(3.16) Q is bounded on (¥.
Then, if the parameter K in SOLVE is sufficiently large; sufficient is
(3.17) 30 < Omin {1 [C1(F)Co(7)|(id — Q)] "}

where C1(7), Co(7T) are the constants from (3.3), (3.7) respectively; then for all € > 0,
u. = SOLVE[e, M, g] satisfies

—1/s 1/s
(1) #suppu. S e Vefullf,

(IT) the number of arithmetic operations used to compute it is at most a multiple of

5_1/5|u|Zf,

1
Furthermore, as shown in Proposition 2.1, ||Q(u —u.)|| < e, and so ||u — F'u.||g < Bie.

Proof. Tt suffices to prove the statements for any ¢ = &; with &; = (3p%/0)‘ey as in the
algorithm SOLVE.

Since Q is bounded on /5, and by assumption it is bounded on /¥, an interpolation
argument (cf. [DeV98, (4.24)]) shows that it is bounded on ¢* as well. Let N; be the
smallest integer such that ||Qu — (Qu)y,|| < 6e;/3, where (Qu)y is the best N-term
approximation for Qu. Then using the assumption u € (¥, (3.4) shows that

N, 5 fl/s‘Qu‘;L/us 5 fl/s‘u éés’

and so by (3.15),

$/s S/s $/s)—1 $/s
(3.18) G Qu)w, e S Tl Q) e S Ul Qup S [ulfl
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From ||Qu + (id — Q)ul~Y — vi:8)|| < 298,/3 proven in Proposition 2.1, we get
1(Qu)w, + (id = Qut™Y — v < fe;.
From (3.7) and then (3.3), it follows that u” := COARSEJ(1 — 0)e;, v(*%)] satisfies
[ < Co(7)[(Qu)y, + (id — Qut V|
< CL(F)Co(T)(Qu)w,|ew + Co(F)Co()](id — Q)lewpr[u Ve,
and so by (3.18) and ¢; = 3p%e; /0,
(7 a1y ) < Clulfy’ + CLFCoP)] (i = Qlepen (36" /)97 ()7 u D)oy )

for some constant C' > 0. We may conclude that if K satisfies (3.17), then solutions of the
homogeneous part of this recursion convergence to zero, and so

(3.19) e e S Julil

which, as we emphasize here, holds uniformly in .
Knowing (3.19), Proposition 3.2 and (3.18) show that

#Suppu(z) 55;1/§|<Q )N —|—(1d Q) (i—1) 1/§

Se (5@@/8)71 [1(Qu) ;[ + [id — Q|egu’:|u(i*1)\zg}>
5 6_1/S|u|1/8

) w
i 5

1/5

ie., (I) is valid.

The remainder of the proof resembles the one of Theorem 3.11. We have to show that
the K intermediate steps that transfer u®= to u® take a number of operations that is
bounded by some multiple of ¢, 1/8|u|1/5.

As in the proof of Theorem 3 11, since M is s*-admissible and g is s*-optimal, we have

#suppg® S e, 1/s|u|1/s and |g?]e < ufee, and so in addition, ; (/5)= g® v S |u|%,s.

Since M is s*-admissible, this last result together with z—:(s/ o= Hul=b New S |u|%,s show
that
(3.20) e 0| Suls,  (0<j < K),

by Remark 3.6 (use § < s*).

A new element in this proof is the observation that, instead of uniform boundedness in
0¥, (3.20) is already sufficient to guarantee that the supports have the appropriate sizes.
Indeed, again since M is s*-admissible (use § < s*), it follows that

(3.21) #Suppv (i.4) < €] 1/S|V(m 1)|1/S <e; 1/S| %S’ (1<j<K),
whereas by #supp v < ¢ 1/S|u|%8 (I), #suppg® < 1/8|u|%f, and the second
l/s

inequality in (3.21), its computation takes not more a multiple of ¢, |u|%S operations.
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Finally, by (3.6), the application of COARSE[(1 — 0)s;, v(*%)] needs at most a multiple
of #supp v 4+ log(e; H|vEH)||) S 5;1/S|u|%8 operations. O]

Remark 3.13. The conditions imposed in Theorem 3.12 do not exclude the possibility
that u. € RanF, and so Qu. = u.. Then analogously to Remark 3.6, the estimates
IQ(u — u.)|| < ¢ and #suppu. S e V|ulll’ imply that Q : ¢* — ¢ is bounded. In
this sense, the condition imposed in Theorem 3.12 that for some 7 < 7, Q : 0y — ¥ is
bounded, is an almost necessary one.

4. CONSTRUCTION OF FRAMES

Recall that L : H — H' was assumed to be a boundedly invertible operator, where we
have in mind a linear differential- or integral operator. When L is an operator of order
2t, typically H is a Sobolev space of order t. We also briefly discussed the case of having
systems of such equations, which however poses no principal additional difficulties. So here
we restrict ourselves to scalar equations, where in addition we assume that the equation
is imposed on a domain ) C IR". In particular in connection with integral equations, it
is also relevant to study the case of the equation being formulated on a manifold. Yet, in
that case the construction of a frame may follow same principles as in the domain case
that we outline here.

4.1. Overlapping domain decompositions.
Theorem 4.1. For some I'P C 09, possibly TP =0, and t € IR, let

Mt H p(Q)  whent >0,
T (Hypo(Q) whent <0,
where fort >0,
H 10 (Q) = closgoyf{u € H(Q) N C™(Q) : suppunl? =0}
Let Q@ = U™ Q; be an open covering, with which we mean that the sets §; are open, and
that there exists a partition of unity {x;} relative to {2}, i.e., x; € C*(), 0 < x; < 1,
Xi vanishes outside Q; and ), x; = 1.

0N (QUTP)  whent >0
o, NP whent <0’

and let W9 be a Riesz basis, or more generally, a frame for HL.

Let {w; }1<i<m be a collection of non-negative functions on Q, with w; smooth on €; and
zero outside €;, such that there exists an open covering ) = U;’;lfli with QZ C Q; and
w; -1 on QZ

Then

0 D _ t
With 'y = let H; = H 1, (Q))  whent <0,

D
0,I':

{ H&F?(Qi) when t > 0,
(

Uiw; U9 is a frame for Ht.
Proof. First we demonstrate that for u € H?,

(4.1) lulfe = | inf Dl il

1
w; u€HE ) U
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Here by writing w; 'u; € H!, in particular we implicitly state that u; vanishes outside
SUpp wj.

Let w; 'u; € HE. Then since w; is smooth on €, u; € H!. Furthermore, the spaces H!
are selected in such a way that the trivial extension with zero of a function on €2; extends
to a bounded mapping from H! — H'. To see this for ¢ < 0, note that the restriction of
a function on Q to €2;, which is the adjoint of the zero extension, is a bounded mapping
from Hyp, (Q) to Hypo pro(€). We conclude that for any w;'u; € Hf, the function
u= 3 u; € M with [full3e S 35 uallfe S 325w il

Conversely, let {x;} be a partition of unlty relative to {Q }. Then any u € H' can be
written as u = ). X;u, where, because of w; = 1 on Q;, w; u € HE and ||w; XZ'LLHHt S
Xt S ||ull3 completing the proof of (4.1).

Since U1 is a frame for H!, for v; € H! we have ||vl||§ﬁ ~ infe,cp, crue—y, lCill7, With v,
of the form w; 'u;, ¢I U = v, is equivalent to ¢! w; U™ = v;. Now from (4.1), we conclude
that for u € H?,

2 = . . 2
U inf inf C;
LTSI S DI . NP ol
= inf E ||cz||2
(c{7 wel)Tels, >, cf T, U=y
meaning that U;w; U is a frame for H*. O

~

Remarks 4.2. If Theorem 4.1 is applied with w; being the characteristic function of €; = §2;,
then it shows that U; U@ is a frame for H-.

If each w; is selected such that it vanishes at the internal boundary 0€2; N2, then above
proof shows that boundary conditions on that part of 0¢2; can actually be chosen at ones
convenience, i.e., any 9, N TP C TP c 9Q; N (QUTP) will do.

To construct collections W that serve as ingredients in Theorem 4.1, we may pro-
ceed as follows: Suppose that for each 1 < ¢ < m, we have a sufficiently smooth reg-
ular parametrization x; between (0,1)", or another reference domain, and €; (see Fig-

ure 1). With '/ = w; H(TP), let \IJ(Di) be a Riesz basis for Hé,l“fg (0,1)™ when t > 0, or for

(HO ;D (0,1)™)" otherwise. Then we may conclude that ¥(® = \Il(Di) o k; ! is a Riesz basis
for Hf

At least if the parametrizations are constructed such that the image of a face of [0, 1]"

has either empty intersection with I'p or that it is fully contained in I'p, then \I!(DZ) of
wavelet type can easily be constructed by taking tensor products of wavelet bases on the
interval with appropriate boundary conditions.

With the construction of spline wavelets on the interval from [DKU99], only wavelets
with supports near the endpoints depend on the boundary condition. This means that if
the weights w; in Theorem 4.1 vanish in a sufficiently large neighbourhood of the internal
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FIGURE 1. Overlapping domain decomposition (the dashed and dotted lines
will get their meaning in §4.4).

boundaries 0€2; N €2, then boundary conditions at these internal boundaries are irrelevant
since they have no influence on the constructed frame.

Compared to the construction of wavelet bases for H! based on a non-overlapping decom-
position of the domain, the frame approach seems to have the following advantages:

e [t is easier to construct parametrizations corresponding to an overlapping domain de-
composition; only local parametrizations of 9€) are needed. Having less complicated x;
may also have a favourable quantitative effect on the frame constants Ay and By.

e Constructions of wavelet bases based on non-overlapping domain decompositions all in-
volve a kind of ‘stitching’ of wavelets from different subdomains at the interfaces. The
construction from [DS99b] yields wavelets with all desired theoretical properties, but it
seems difficult to implement. The constructions proposed in [DS99a, CTU99, CMO00] yield
near the interfaces wavelets which are only continuous, which has the following disadvan-
tages: As we will see in the next section (cf. (4.3)), this limited smoothness might restrict
the range of s for which convergence of order N™° can be expected. Secondly, it restricts
the value of s* for which M (and P) are s*-compressible (see [CDDO01, Proposition 6.2.2],
[Ste02] and §4.5).

e When a frame construction similar as in Theorem 4.1 is applied on a closed manifold with
weights w; that vanish at the internal boundaries, then the wavelet bases on (0,1)™ that
serve as ingredients may satisfy periodic boundary conditions. Not only the implementation
of such bases is much easier, they are also much better conditioned than available wavelet
bases that satisfy Dirichlet or Neumann boundary conditions.
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4.2. Regularity. As we have seen, under some conditions the routine SOLVE or mod-
SOLVE exhibits an error decay of order N—°, with N being the number of operations
spent and coefficients stored, in case u € ¢¥ with 7 = (3 + s)~!. Recall that u is some
solution of Mu = g, that is, u = u? ¥ is the solution of Lu = g.

In case ¥ is a Riesz basis for H' of biorthogonal wavelet type of order d, meaning that
d — 1 is the order of local polynomial reproduction, then it is known that for

0<s<(d—t)/n,
it holds that
(4.2) uect, if we Bf_"“(LT(Q)),

at least when the wavelets are contained in B (L (Q)) and s < 1/2if t < —n/2 (see
Figure 2). Recall that u € ¢; implies u € ¢. Here for v > 0, By(L,(2)) is the usual

n

¢

[

r+1+1/2} - 1

1/2 1 1t

—-nf2- ——————

FIGURE 2. BY(L.(Q)) with the line v = sn + ¢, where 7 = (3 + s)7%, and
the linev=r+1+1/7.

Besov space, in which possible boundary conditions are incorporated, measuring “v orders
of smoothness in L,”, and for v < 0, B} (L,(Q2)) := (B,"(Ly(2)) with 1/p+1/p’ =1, and
so necessarily p > 1. This latter restriction induces the afore-mentioned condition s < 1/2
if t < —n/2. For details about Besov spaces and proofs of (4.2) in various circumstances

we refer to [Coh00].

Remark 4.3. If the wavelets are piecewise smooth, globally C"-functions for some r €
IN U {—1}, with r = —1 meaning that they satisfy no global smoothness requirements,
then it is known that they are contained in BY(L,(€2)) when v < r+1+1/7, whereas they
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are not contained in this space when v > r + 1+ 1/7. using result So if for s = (d —t)/n
with 7 = (3 + s)7!, it holds that r + 1+ 1/7 > sn + ¢, i.e.,

(4.3) r>-34+d+(t—d)/n.

then smoothness of the wavelets does not limit the range for which (4.2) is valid.

With spline wavelets we have r = d—2, meaning that (4.3) reads as the mild requirement
(d—t)/n>1)2.

Remark 4.4. Note that to obtain a rate N~° with a linear, non-adaptive, method it is
needed that the solution u is in H*"**(€)) which is a much smaller space than B:"**(L,(Q))
Recently, a number of regularity proofs appeared showing that various operators have
indeed a much larger regularity in above Besov scale than in the Sobolev scale (e.g. see
[DD97, Dah99b]). A particular example is the operator corresponding to Poisson’s equation
on a two-dimensional polygonal domain which has been shown to have infinity regularity
in the Besov scale (see [Dah99a]). This means that the Besov regularity of the solution is
only limited by smoothness of the right-hand side, and so that it can be arbitrarily large.

Let now ¥ = U;w; U@ be a frame for H? as constructed in Theorem 4.1, where the ¥(®) are
sufficiently smooth, biorthogonal wavelet bases of order d for H!. Let {x;} be a partition
of unity relative to {{;}. Then u € B"+(L.(Q)) implies Y;u € B (L, (€;)) and also
w; I iu € BSTH(L (). Soif 0 < s < (d—t)/n,and s < 1/2ift < —n/2, then (4.2) learns
that each wl-_lf(iu has a unique expansion uZT\If("), and so y;u = uiTwi\If("), where u; € /..
We conclude that u has a representation >, ufw; @ with (ul,...,ul)? € ¢, C (¥ under
the same condition on u as is needed in the Riesz basis case.

4.3. Boundedness of Q, i.e. condition (3.16). Assuming Mu = g has a solution
u € /¥, in Theorem 3.12 optimal computational complexity of SOLVE was proved under
the condition that for some 7 < 7, Q is bounded on ¢¥. Recall that Q = F(F'F)"'F’,
where with the frame construction from Theorem 4.1 and biorthogonal wavelet bases ¥(®)
on the subdomains, F': ly — H' :c = (cI,...,cI)T — Y, wicl WO and so F : (H!) —
lo = (((w,wi D) 1,0))i) " = (i, $9) £ 0,))i) -

For wavelets that are sufficiently smooth, from (4.2) we know that ¢; — ¢?'¥; is bounded
from (; — B (L:(;)) when 0 < 5§ < (d—t)/nand § < 1/2if t < —n/2.

The mapping v; — {(v;, Ql(i))fQ(Qi) is the inverse of d; — d7¥® where ¥ is the dual
wavelet basis. When the dual wavelets are sufficiently smooth, the latter mapping is
boundedly invertible from ¢; to B:"*(L;(£%;)) when 0 < § < (d + t)/n, where d is the
order of the dual multi-resolution analysis, and § < 1/2 if —t < —n/2.

If we now in addition assume that the w; vanish at the internal boundaries 0€2; N €,
and so that these weights are globally smooth on €2, then we may conclude that F': ; —
BI(L:(Q)) and F : B *(L:(Q)) — ¢; are bounded when 0 < § < min{(d —t)/n, (d +
t)/n} and § < 1/2if |t| > n/2.

Unfortunately, so far we are able to verify boundedness of (F'F)~! : B (L.(Q)) —
B Y(L;(€2)), that in combination with above boundedness of F’ and F would show the
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desired property of Q, in only one particular situation that ¢ = 0 and the ¥ are Ly(£);)-
orthonormal bases. In that case, FF'u = Y, wi{wju, VD)0, )00 = (3, wHu, and so
(FF')"'u = (30, w?) 'u meaning that by the global smoothness of the weights, (FF’)~!
clearly has above property for any s. Note that on the other hand if we do not damp the
wavelets near the internal boundaries, i.e., if w; is just the characteristic function of €,
then (F'F)~! will be bounded on Bi"(L;(£2)) for § in a limited range only.

So at least for ¢ = 0 and with sufficiently smooth orthonormal ¥ (which implies d = d)
and weights that vanish at internal boundaries 0€2; N2, for any 7 with 0 < s =1/7—1/2 <
d/n (which is the full range for which one may expect that u € (%), there exists a 7 < 7
such that Q is bounded on /;.

4.4. Construction of P. The fact that we have no general answer whether Q satisfies
(3.16) was the motivation to introduce the routine modSOLVE that contains the inexact
application of a suitable projector P.

In the situation of Theorem 4.1, so with {¥;} a partition of unity relative to {;} and
w; the weights, and where U@ are biorthogonal wavelet bases for H! with duals T et
us define Z : u — (((Yiw; 'u, D) 1, 0,))s)" which is a bounded mapping from H! — £,. It
holds that F'Zu = 3", wi(Xiw; 'u, WD) 1,04 U = u. So defining

P=ZF": (Cf, cee CT)T = ((<>€iw;125wfcgqj(z)7 \ij(i)>L2(Qi))zT)T7

rm

we infer that P : £5 — /5 is a bounded projector with Ker P = Ker F’, which are the basic
requirements on P imposed in §2.3, and which guarantee that modSOLVE is convergent,
i.e., Proposition 2.3 is valid. Note that the application of P may only change coefficients
corresponding to wavelets with supports or that of the corresponding dual wavelets intersect
more than one €2;.

To apply above P we need a practical construction of the partition of unity {x;}. Apart
from this, we discuss here the construction of weights in Theorem 4.1 that vanish at, or even
in a neighbourhood of the internal boundaries 0€2; N ). As we have seen, the application
of weights that vanish at the internal boundaries seems necessary for Q satisfying (3.16),
whereas even when the application of P is necessary such weights may have a favourable
quantitative effect. Furthermore, weights that vanish even in a neighbourhood of the
internal boundaries allow us to ignore boundary conditions at these boundaries with the
construction of wavelets on the subdomains.

Let Q = U;Q; be an open covering, and &; : (0,1)" — €; smooth regular parametriza-
tions, where we assume that the image of a face of [0, 1]™ under &; has either empty intersec-
tion with 9 or that it is contained in 9€2. Then there exist 0 < dg»z) < dy) < 13;»2) < ZA)E»Z) <1

such that U™ k; (H?Zl(dgi),lv)y))) = (2, whereas strict inequalities 0 < dgi) < Ezg.i) or

lv)y) < ZA)gz) < 1 hold if (and only if) the face corresponds to an internal boundary (cf.
dashed and dotted boundaries in Figure 1).

Now let n;, ¢; € C((0,1)") with 0 < n;, ¢; < 1, such that ; < 1 on Hj(d(i) lA)<i)), whereas

J g
it vanishes at, or even in a neighbourhood of faces of [0,1]" that correspond to internal
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boundaries, and ¢; = 1 on []; ( 52)) whereas it vanishes at faces of [[7_, (a y), bgl ) that

correspond to internal boundarles
1 on

1 9 . — . ( ) J— 772 o K“i [ .
Defining €2; = r;([[; ( a; ,b] )) and w; { 0 on O\, as desired we have that

w €C®°(N),0<w; <1,w; T 1lon Qi, and w; vanishes at or even in a neighbourhood of
oQ; N Q.

e T () 5O 0 giok; !t on (i)
Defining €; = ([ ];(a;”, ;")) and ¥ { 0 on O\Q; we have 0 < y;
o (8)

X; = 1on Qi, and )ZZ- vanishes outside ;. A partition of unity relative to {QZ} is now

given by {{\™ : 1 < i < m}, where for 2 < k <m, {x\" : 1 <i < k’—l} is defined
by Xz *) = ng 1)(1 ch)) Indeed, an induction argument shows that ZZ 1 XE )
Uk, and so in particular Y ", )Zim) =1 on UZ,Q; = Q. Furthermore, Xz e 0 (Q),

0<% <1, and, since supp x\™ C supp x”, ™

)

<1,

=1on

vanishes outside Q,.

4.5. Compressibility, i.e., the value of s*. Let ¥ = U™ ,w;U(® be a frame for H' as
constructed in Theorem 4.1, where the U@ are biorthogonal wavelet bases for H! of order
d, with dual bases U@ of order d.

We write U0 = {9 : X € JO} and UO = {4’ : X\ € JD}, where we think as A
consisting of two coordinates referring to scale and location respectively. Denoting the
scale associated to A as |A| € IN, we assume that the primal wavelets are local in the sense
that supp @Z)E\Z) intersects a uniformly bounded number of boxes 27 (a 4 [0,1]") (o € Z™),
and conversely, that any box 27 (a + [0, 1]") intersects the support of at most a uniformly

bounded number of zbg\i) with this level |A|.
We put

7 =supfs € R: ¢ o0 S 2™ 105 10, A € IO, 1 <i < m},

with an analogous definition of 4 involving dual wavelets. Necessarily, it holds that ¢ &
(—4,7). It is known that if the primal wavelets are piecewise smooth globally C"-functions
for some r € IN U {—1}, then v = r + 3. It holds that r < d — 2 with equality sign for
spline wavelets.

Now let L : H" — (H")" be boundedly invertible. Then M = FLF" is represented by an
m x m blockmatrix with (4,7)-th block equal to the infinite matrix (w; U@, Lw; U D)1, o).
Assuming that the weights w; vanish at the internal boundaries so that they are globally
smooth, the analysis of the compressibility of each of these blocks can follow exactly the
same lines as that of the compressibility of L with respect to a biorthogonal wavelet basis
characterized by the same tuple (d,~,d, 7).

If for some o > 0, L, L’ : H**° — H '™ are bounded, then by substituting the estimates
[Dah97, (9.4.5), (9.4.8)] into [CDDO01, Proposition 6.6.2] we infer that M is s*-compressible
with

min{o,y —t,t +d} 1
n 2’

(4.4) s =
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at least when this value is positive. (We have used the fact that the condition o <t + 7
imposed for [Dah97, (9.4.8)] can actually be relaxed to ¢ < t + d.) Above result holds
true for local operators L, i.e., (v, Lw),) = 0 when suppv Nsuppw = 0, as well as for
non-local L of the form

/ K(z,y)v(y)dy,

with a Schwartz kernel that has the Calderon-Zygmund property
(020 K ()| S o —y|~ 2D (042t 4 ol 4 18] > 0).

The spaces H" we used to formulate above continuity assumptions on L and L’ are defined

1t

forr >0 by H" = [L2\£|Q)7 HOID(Q)]M rld
HorD<Q> NH"(2) r>|t,
The result given in (4.4) is not completely satisfactory. Indeed, in any case when the
primal wavelets are sufﬁciently smooth, in §4.2 we learned that if the solution u is in
B (L, (2)) for some s € (0, £1), then it has a representation u = u’ ¥ such that the
best N-term approximation for u converges with a rate N7°. On the other hand, the
convergence rate of the solutions yielded by (mod)SOLVE is not only bounded by above
value of s but also by s*. Since s* given in (4.4) is less or equal to Lt — 5, and moreover
v < d, on basis of this result we may only conclude that (mod)SOLVE has optimal

computational complexity for solutions with limited reqularity.
Yet, in a forthcoming paper ([Ste02]) it will be shown that (4.4) is actually too pes-
simistic, and that, for ¢ > d — ¢, with suitable wavelets for local as well as for non-local

operators s*-compressibility with s* > % can be shown.

and H™" = (H")".

Since the use of the projector P applied in modSOLVE seems restricted to the frame
construction from this paper, we discuss its compressibility here. Recall that P is given
by an m x m block matrix with (,7)-th block being equal to the infinite matrix P =
()Ziwi\if(i),wg\ll(m Lo(@)- S0 it is sufficient to investigate the compressibility of any of these
blocks. B

For biorthogonal wavelet bases it can be shown that for r € [—d, ), s < 7,

v,

(4.5) I g S 27079 e on W i=span{w:l’ : |A] = 7},
and analogously for r € [—d,7), s < 7,

(46) Il S 29 e on W = span{d - 13| = £},
Here H? is defined as H" with (€2, 'P) replaced by (£, T'P).

So assuming that the weights vanish at the internal boundaries, for ﬁ);) € We(i), wg) €

Wi and —d <s—t <, —d<t—s<v,ie,s€(t—71t+73), we have

|(Riw; 0, wrw™) L] S 1R 08 s

YA
< ||

i

e S 20!

w;w o

[t

e e ll?
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Let us now define f’§ g by removing all blocks [()Ziwiq/;g\i),w;w@) Lo )]I e X1t from P2
A=¢, |X|=¢
for which ¢ > ¢ —|— ) or { > ¢+ L=LEU) ) (here and in the next sentence M should read as

Y+t n
2k0) when n = 1). Then using the fact that the U@ or U@ are Riesz bases for H;* or H}
respectively, we infer that for any 0 < s < v — ¢,

[P0 — PO S 2,

For the next step, we will assume that also the dual wavelets are local and have connected
supports. Furthermore, we assume that the primal wavelets are piecewise smooth. With

this we mean that sing supp wg) is (n—1)-dimensional, i.e., for £ > |5\| the number of boxes

27%(a + [0, 1]") that intersect singsupp w@ is of the order 2¢—AD(=1) and furthermore
that supp wg)\sing supp w; is the union of k sets H;Z 1), e E( ), mutually separated by
sing supp 2/}}(‘:[) and that for each 1 < ¢ < k, there exists a smooth function § 09 on Q; with
wg) = {gm on (Zq , diam suppf (1) < o=l , SUD,eq, |85§ ) | S 2081+ -IA (€ IN™), and
S0 in particular

(4.7) | Wifg7q) lpga < ol Al(d—t)

Given A\, 1 < ¢ < k and £ > ||, let A(;’?é = {|A = ¢ : suppz/;gf C :(f’Q)} We
define Py’f) by removing all entries ()Ziwl-z/;&i),w;wg) Lo from f’(i’i) when |A| — [ > &2,
supp 1/7&2) N supp wg) # () and supp @ZNJE\Z) N sing supp ¢§\ = (), and so \ € A(” for some

A|Al
1 < g < k. Then by using (4.7), and (4.6) with (r,s) = (—d, —t), for any c¢,d € {5 we have

k
€ (PP =P, = | Y ) Y eatier M w7

= )\eAEi,i)

n q,e

A
,M

&
M
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where for the last line we have used that, by the locality of the primal wavelets, each
A is contained in at most a uniformly bounded number of sets A% We conclude that

- A A
PG — pUD| < 202
J j ~ .
By the locality of both primal and dual wavelets and the piecewise smoothness of the
i,1) . k()
primal wavelets, the number of non-zeros in each column of P§- D is of the order 2"+ +

o=t — k() (2k0) 4 2k0) = 2k0) when n = 1). By substituting k(j) = j + log(e;),
with for example o; = 57048 for some € > 0, we infer that P is s*-compressible with

Y=t d—t

.
s* = min{ 15, &

(s =d—tforn=1). So,if, when n > 1, 7 > —3 + d+ (t — d)/n, which was also assumed
in (4.3), then s* = <!

n "
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