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Abstract

This paper is concerned with the construction and analysis of wavelet-based
adaptive algorithms for the numerical solution of elliptic equations. These algo-
rithms approximate the solution u of the equation by a linear combination of N
wavelets. Therefore, a benchmark for their performance is provided by the rate of
best approximation to u by an arbitrary linear combination of N wavelets (so called
N-term approximation), which would be obtained by keeping the N largest wavelet
coefficients of the real solution (which of course is unknown). The main result of the
paper is the construction of an adaptive scheme which produces an approximation
to u with error O(N~*) in the energy norm, whenever such a rate is possible by
N-term approximation. The range of s > 0 for which this holds is only limited by
the approximation properties of the wavelets together with their ability to compress
the elliptic operator. Moreover, it is shown that the number of arithmetic opera-
tions needed to compute the approximate solution stays proportional to N. The
adaptive algorithm applies to a wide class of elliptic problems and wavelet bases.
The analysis in this paper puts forward new techniques for treating elliptic problems
as well as the linear systems of equations that arise from the wavelet discretization.

AMS subject classification: 41A25, 41A46, 65F99, 656N12, 65N55.

Key Words: Elliptic operator equations, quasi sparse matrices and vectors, best
N-term approximation, fast matrix vector multiplication, thresholding, adaptive
space refinement, convergence rates.

1 Introduction

1.1 Background

Adaptive methods, such as adaptive Finite Elements Methods (FEM), are frequently used
to numerically solve elliptic equations when the solution is known to have singularities.

*This work has been supported in part by the Deutsche Forschungsgemeinschaft grants Da 117/8-2,
the Office of Naval Research Contract N0014-91-J1343 and the TMR network “Wavelets in Numerical
Simulation”



A typical algorithm uses information gained during a given stage of the computation to
produce a new mesh for the next iteration. Thus, the adaptive procedure depends on the
current numerical resolution of u. Accordingly, these methods produce a form of nonlinear
approximation of the solution, in contrast with linear methods in which the numerical
procedure is set in advance and does not depend on the solution to be resolved.

The motivation for adaptive methods is that they provide flexibility to use finer resolu-
tion near singularities of the solution and thereby improve on the approximation efficiency.
Since the startling papers [2, 3] the understanding and practical realization of adaptive
refinement schemes in a finite element context has been documented in numerous pub-
lications [3, 4, 5, 10, 31]. A key ingredient in most adaptive algorithms are a-posteriori
error estimators or indicators derived from the current residual or the solution of local
problems. They consist of local quantities such as jumps of derivatives across the interface
between adjacent triangles or simplices. One often succeeds in bounding the (global) error
of the current solution with respect to the energy norm, say, by sums of these quantities
from below and above. Thus refining the mesh where these local quantities are large is
hoped to reduce the bounds and hence the error in the next computation. Computational
experience frequently confirms the success of such techniques for elliptic boundary value
problems in the sense that adaptively generated highly nonuniform meshes indeed give
rise to an accuracy that would require the solution of much larger systems of equations
based on uniform refinements. However, on a rigorous level the quantitative gain of adap-
tive techniques is usually not clear. The central question is whether the mesh refinements
actually result, at each step, in some fized error reduction. To our knowledge only in [30]
convergence of an adaptive scheme has been established for a rather special case namely a
piecewise linear finite element discretization of the classical Dirichlet problem for Laplace’s
equation. There is usually no rigorous proof of the overall convergence of such schemes
unless one assumes some quantitative information such as the saturation property about
the unknown solution [10]. Saturation properties are assumed but not proven to hold.

Moreover, the derivation of error indicators in conventional discretizations hinges on
the locality of differential operators. Additional difficulties are therefore encountered when
considering elliptic operators with nonlocal Schwartz kernel arising, for instance, in con-
nection with boundary integral equations.

In summary there seem to be at least two reasons for this state of affairs: (i) There
is an inherent difficulty even for local operators in utilizing the information available at
a given stage in the adaptive computation to guarantee that a suitable reduction will
occur in the residual error during the next adaptive step. (ii) Finite element analysis is
traditionally based on Sobolev regularity (see e.g. [11] or [12]) which is known to govern
the performance of linear methods. Only recent developments in the understanding of
nonlinear methods have revealed that Besov regularity is a decidedly different and more
appropriate smoothness scale for the analysis of adaptive schemes, see e.g. [26].

In view of the significant computational overhead and severe complications caused by
handling appropriate data structures for adaptive schemes, not only guaranteeing conver-
gence but above all knowing its speed is of paramount importance for deciding whether
or under which circumstances adaptive techniques actually pay off. To our knowledge



nothing is known so far about the actual rate of convergence of adaptive FEM solvers by
which we mean the relation between the accuracy of the approximate solution and the
involved degrees of freedom, or better yet the number of arithmetic operations.

1.2 Wavelet methods

An alternative to FEM are wavelet based methods. Similarily to mesh refinement in FEM,
these methods offer the possibility to compress smooth functions with isolated singulari-
ties, into high-order adaptive approximations involving a small number of basis functions.
In addition, it has been recognized for some time [8] that for a large class of operators
(including integral operators) wavelet bases give rise to matrix representations that are
quasi-sparse (see §§2-3 for a definition of quasi-sparse) and admit simple diagonal pre-
conditioners in the case of elliptic operators. Therefore, it is natural to develop adaptive
strategies based on wavelet discretizations in order to solve numerically elliptic operator
equations.

The state of wavelet-based solvers is still in its infancy, and certain inherent imped-
iments to their numerical use remain. These are mainly due to the difficulty of dealing
with realistic domain geometries. Nevertheless, these solvers show great promise, espe-
cially for adaptive approximation (see e.g.[1, 9, 13, 15, 20]) . Most adaptive strategies
exploit the fact that wavelet coefficients convey detailed information on the local regular-
ity of a function and thereby allow the detection of its singularities. The rule of thumb is
that wherever wavelet coefficients of the currently computed solution are large in modulus
additional refinements are necessary. In some sense, this amounts to using the size of the
computed coefficients as local a-posteriori error indicators. Note that here refinement
has a somewhat different meaning than in the finite element setting. There the adapted
spaces result from refining a mesh. The mesh is the primary controlling device and may
create its own problems (of geometric nature) that have nothing to do with the underlying
analytic task. In the wavelet context refinement means to add suitably selected further
basis functions to those that are used to approximate the current solution. We refer to
this as space refinement.

In spite of promising numerical performances, the problem remains (as in the finite
element context) to quantify these strategies, that is, to decide which and how many
additional wavelets need to be added in a refinement step in order to guarantee a fized
error reduction rate at the next resolution step. An adaptive wavelet scheme based on
a-posteriori error estimators has been recently developed in [17], which ensures this fixed
error reduction for a wide class of elliptic operators including those of negative order.
This shows that making use of the characteristic features of wavelet expansions, such as
the sparsification and preconditioning of elliptic operators, allows one to go beyond what
is typically known in the conventional framework of adaptive FEM. However, similar to
FEM, there are so far no results about the rate of convergence of adaptive wavelet based
solvers, i.e., the dependence of the error on the number of degrees of freedom.



1.3 The objectives

The purpose of the present paper is twofold. Firstly, we provide analytical tools that
can be utilized in studying the theoretical performance of adaptive algorithms. Secondly,
we show how these tools can be used to construct and analyze wavelet based adaptive
algorithms which display optimal approximation and complexity properties in the sense
that we describe below.

The adaptive methods we analyze in this paper take the following form. We assume
that we have in hand a wavelet basis {¥)}rcv to be used for numerically resolving the
elliptic equation. Our adaptive scheme will iteratively produce finite sets A; C V, j =
1,2,..., and the Galerkin approximation u,; to u from the space Sy, := span({¥x }rea,)-
The function u,; is a linear combination of N; := #A; wavelets. Thus the adaptive
method can be viewed as a particular form of nonlinear N-term wavelet approximation and
a benchmark for the performance of such an adaptive method is provided by comparison
with best N-term approximation (in the energy norm) when full knowledge of u is available.

Much is known about N-term approximation. In particular, there is a characterization
of the functions v that can be approximated in the energy norm with accuracy O(N~*) by
using linear combinations of N wavelets. As we already mentioned this class B? is typically
a Besov space, which is substantially larger than the corresponding Sobolev space W*
which ensures O(N~*) accuracy for uniform discretization with N parameters. In several
instances of the elliptic problems, e.g. when the right hand side f has singularities, or
when the boundary of €2 has corners, the Besov regularity of the solution will exceed
its Sobolev regularity (see [16] and [18]). So these solutions can be approximated better
by best N-term approximation than by uniformly refined spaces and the use of adaptive
methods is suggested. Another important feature of N-term approximation is that a
near best approximation is produced by thresholding, i.e., simply keeping the N largest
contributions (measured in the same metric as the approximation error) of the wavelet
expansion of v.

Of course, since best N-term approximation requires complete information on the
approximated function it cannot be applied directly to the unknown solution. It is cer-
tainly not clear beforehand whether at all a concrete numerical scheme can produce at
least asymptotically the same convergence rate. Thus ideally an optimal adaptive wavelet
algorithm should produce a similar result as thresholding the exact solution. In more
quantitative terms this means whenever the solution u is in B*, the approximations u,
should satisfy

= up || < Cllu

Bij_S, Nj = #Aj, (11)

where || - || is the energy norm and ||-|| g is the norm for B®. Since in practice one is mostly
interested in controlling a prescribed accuracy with a minimal number of parameters, we
shall rather say that the adaptive algorithm is of optimal order s > 0 if whenever the
solution w is in B*, then for all € > 0, there exists j(¢) such that

lu —u,ll <€ 5 =(e), (1.2)



and such that
1/s — S
#(Mj) < Cllullgre ™. (1.3)

Such a property ensures an optimal memory size for the description of the approximate
solution.

Another crucial aspect of the adaptive algorithms is their computational complexity:
we shall say that the adaptive algorithm is computationally optimal if, in addition to
((1.2)-(1.3)), the number of arithmetic operation needed to derive wuy; is proportional to
#A;. Note that an instance of computational optimality in the context of linear methods
is provided by the full multigrid algorithm when N represents the number of unknowns
necessary to achieve a given accuracy on a uniform grid. We are thus interested in
algorithms that exhibit the same type of computational optimality with respect to an
optimal adaptive grid which is not known in advance and should itself be generated by
the algorithm.

The main accomplishment of this paper is the development of an adaptive numerical
scheme which for a wide class of operator equations (including those of negative order) is
optimal with regard to best N-term approximation and also computationally optimal in
the above sense.

1.4 Organization of the paper

In §2, we introduce the general setting of elliptic operator equations where our results
apply. In this context, after applying a diagonal preconditioner, wavelet discretizations
allow us to view the equation as a discrete well conditioned {5 linear system.

In § 3, we review certain aspects of nonlinear approximation, quasi-sparse matrices and
fast multiplication using such matrices. The main result of this section is an algorithm
for the fast computation of the application of a quasi-sparse matrix to a vector.

In § 4, we analyze the rate of convergence of the refinement procedure introduced
earlier in [17]. We will refer to this scheme here as Algorithm I. We show that this
algorithm is optimal for a small range of s > 0. However, the full range of optimality
should be limited only by the properties of the wavelet basis (smoothness and vanishing
moments) and the operator which is not the case for Algorithm I. The analysis in § 4
identifies however the barrier that keeps Algorithm I from being optimal in the full range
of s.

In § 5, we introduce a second strategy — Algorithm II — for adaptively generating the
sets A; that is shown to provide optimal approximation of order s > 0 for the full range
of s. The new ingredient that distinguishes Algorithm II from Algorithm I is the addition
of thresholding steps which delete some indices from A;. This would be the analogue of
coarsening the mesh in FEM.

Although we have qualified so far both procedures in § 4 and § 5 as “algorithms”, we
have actually ignored any issue concerning practical realization. They are idealized in
the sense that the exact assessment of residuals and Galerkin solutions is assumed. This
was done in order to identify clearly the essential analytical tasks. Practical realizations
require truncations and approximations of these quantities. § 6 is devoted to developing



the ingredients of a realistic numerical scheme. This includes quantitative thresholding
procedures, approximate matrix/vector multiplication, approximate Galerkin solvers and
the approximate evaluation of residuals.

In § 7 we employ these ingredients to formulate a computable version of Algorithm
IT which is shown to be computationally optimal for the full range of s. Recall that
this means that it realizes for this range the order of best N-term approximation at the
expense of a number of arithmetic operations that stays proportional to the number N
of significant coefficients. Computational optimality hinges to a great extent on the fast
approximate matrix/vector multiplication from § 3.

It should be noted however that an additional cost in our wavelet adaptive algorithm
is incurred by sorting the coefficients in the currently computed solution. This cost at
stage j is of order N log N where N = #A;, thus slightly larger than the cost in arithmetic
operations. It should be stressed that the complexity of the algorithm is analysed under
the assumption that the solution exhibits a certain rate of best N-term approximation
which is, for instance, implied by a certain Besov regularity. The algorithm itself does
not require any a-priori assumption of that sort.

We have decided to carry out the (admittedly more technical) analysis of the numerical
ingredients in some detail in order to substantiate our claim that the optimality analysis
is not based on any hidden assumptions (beyond those hypotheses that are explicitly
stated) such as accessing infinitely many data. Nevertheless the main message of this
paper can be read in § 4 and § 5: optimal adaptive approximations of elliptic equations
can be computed by iterative wavelet refinements using a-posteriori error estimators,
provided that the computed solution is regularly updated by appropriate thresholding
procedures. This fact was already suggested by numerical experiments in [15] that show
similar behavior between the numerical error generated by such adaptive algorithms and
by thresholding the exact solution.

2 The Setting

In this section, we shall introduce the setting in which our results apply. In essence,
our analysis applies whenever the elliptic operator equation takes place on a manifold or
domain which admits a biorthogonal wavelet basis.

2.1 Ellipticity Assumptions

This subsection gives the assumptions we make on the operator equation to be numerically
solved. These assumptions are quite mild and apply in great generality.

Let © denote a bounded open domain in the Euclidean space IR? with Lipschitz bound-
ary or, more generally, a Lipschitz manifold of dimension d. In particular, 2 could be
a closed surface which arises as a domain for a boundary integral equation. The space
Ly(§2) consists of all square integrable functions on € with respect to the (canonically



induced) Lebesgue measure. The corresponding inner product is denoted by

{5 ) (2.1)

Let A be a linear operator mapping a Hilbert space H into H* (its dual relative to
the pairing (-, ) 1,(@)) where H is a space with the property that either H or its dual H*
is embedded in Ly(€2). The operator A induces the bilinear form a defined on H x H by

a(u,v) := (Au,v), (2.2)
where (-, -) denotes the (H*, H) duality product.

(A1l): We assume that the bilinear form a is symmetric positive definite and elliptic
in the sense that
a(v,v) ~ ||lv||}, ve€H. (2.3)

Here, and throughout this paper, ~ means that both quantities can be uniformly bounded
by constant multiples of each other. Likewise < indicates inequalities up to constant
factors.

It follows that H is also a Hilbert space with respect to the inner product a and that
this inner product induces an equivalent norm (called the energy norm) on H by

-2 = a(-,). (2.4)
By duality, A thus defines an isomorphism from H onto H*. We shall study the equation
Au=f (2.5)

with f € H*. From our assumptions, it follows that for any f € H*, this equation has a
unique solution in H, which will always be denoted by w. This is also the unique solution
of the variational equation

a(u,v) = (f,v), for all ve H. (2.6)

The typical examples included in the above assumptions are Poisson’s, Helmholtz or
the biharmonic equations on bounded domains in IR%; single or double layer potentials
and hypersingular operators on closed surfaces arising in the context of boundary integral
equations. In these examples H is a Sobolev space, e.g. H = Hj(Q), H(Q), or H =
H=12(Q); see [19, 17, 36] for examples.

2.2 Wavelet Assumptions

By now wavelet bases are available for various types of domains that are relevant for
the formulation of operator equations. This covers, for instance, polyhedral surfaces of
dimension two and three [24] as well as manifolds or domains that can be represented as
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a disjoint union of smooth regular parametric images of a simple parameter domain such
as the unit cube [22].

There are many excellent accounts of wavelets on IR? (see e.g. [33] or [25]). For the
construction and description of wavelet bases on domains and manifolds, we refer the
reader to the survey paper [19] and the references therein. This survey also sets forth
the notation we shall employ below for indexing the elements in a wavelet basis. To
understand this notation, it may be useful for the reader to keep in mind the case of
wavelet bases on IR?. In this setting, a typical biorthogonal wavelet basis of compactly
supported functions is given by the shifted dilates of a set I' of 2¢ — 1 functions. Namely,
the collection of functions

209°y(2 . —k), jEZ, keZ yeT, (2.7)
form a Riesz basis for Lg(Rd). The dual basis is given by
2142521 . k), jeZ, ke Z' €T, (2.8)

with T again a set of 2¢ — 1 functions. The integer j gives the dyadic level (27 the
frequency) of the wavelet. The multiinteger k gives the position (277k) of the wavelet.
Namely, the wavelet has support contained in a cube of diameter < 277 centered at the
point 277k. Note that there are 2¢ — 1 functions with the same dyadic level j and position
277k.

Another way to construct a wavelet basis for IR? is to start the multiscale decompo-
sition at a finite dyadic level jo. In this case, the basis consists of the functions of (2.7)
with j > j9, together with a family of functions

20042900 . —k), ke Z°, (2.9)

with ¢ a fixed (scaling) function. Wavelet bases for domains take a similar form except
that some alterations are necessary near the boundary.

We shall denote wavelet bases by {¥} ev. In the particular case above, this notation
incorporates the three parameters j, k, v into the one \. We use |A\| := j to denote the
dyadic level of the wavelet. We let U, = {¢y : A € V;}, V; :={X € V : |\| = j}, consist
of the wavelets at level j.

In all classical constructions of compactly supported wavelets, there exists fixed con-
stants C' and M such that diam(supp(y)) < €27 and such that for all A € V; there
are at most M indices p € V; such that meas(supp(¢x) Nsupp(¢,,)) # 0.

Since we shall consider only bounded domains in this paper, the wavelet decomposition
will begin at some fixed level jy. For notational convenience only, we assume j, = 1. We
define ¥, to be the set of scaling functions in the wavelet basis. We shall assume that {2
is a domain or manifold which admits two sets of functions:

U= {y: A€V} C Ly(Q), U=1{hh:\eV}C L) (2.10)

that form a biorthogonal wavelet bases on €2: writing (O, ®) = ((0, ¢) 1,())oco,¢co for
any two collections O, ® of functions in Ly(€2), one has

(U, 0) =1, (2.11)
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where I is the identity matrix. .
A typical feature in the theory of biorthogonal bases is that the sequences ¥, U are
Riesz-bases. That is, using the shorthand notation dT W := 3", ¢ d\ty, one has

Id]lezcw) ~ 1A7Y | Ly ) ~ A7 1y(0)- (2.12)

This property means that the wavelet bases characterize Lo(€2). In the present context of
elliptic equations, we shall not need (2.12) but rather that these bases provide a charac-
terization of H and H* in terms of wavelet coefficients. This is expressed by the following
specific assumption.

(A2): Let the energy space H be equipped with the norm || - || g and its dual space H* be
equipped with the norm |[v||g := sup|, =1 [(v,w)|. We assume that the wavelets in ¥

are in H, whereas those in U are in H* (in this context, we can assume that (2.11) simply
holds in the sense of the duality (H,H*)). We assume that each v € H has a wavelet
expansion v = AT (with coordinates dy = (v,1,)) and that

D~ dlewy ~ [|d" ] (2.13)
with D a fixed positive diagonal matriz.

Observe that (2.13) implies that Dy ~ |[¢u|5', and that ¥ (resp. D~'W¥) is an un-
conditional (resp. Riesz) basis for /. By duality, one easily obtains that each v € H* has
a wavelet expansion v = d7V¥ (with coordinates dy = (v,1,)) that satisfies

DAl ~ ATV

- (2.14)

One should keep in mind though that W is only needed for analysis purposes. The Galerkin
schemes to be considered below only involve ¥ while ¥ never enters any computation and
need not even be known explicitly.

It is well known (see e.g. [22]) that wavelet bases provide such characterizations
for a large variety of spaces (in particular the Sobolev and Besov spaces for a certain
parameter range which depends on the smoothness of the wavelets). In the context of
elliptic equations, H is typically some Sobolev space H'. In this case (A2) is satisfied
whenever the wavelets are sufficiently smooth, with D), = 2=\t For instance, when
A= —A,one hast =1.

2.3 Discretization and preconditioning of the elliptic equation

Using wavelets, we can rewrite (2.5) as an infinite system of linear equations. We take
wavelet bases W and W satisfying (A2) and write the unknown solution « = d”¥ and the
given right hand side f in terms of the basis W. This gives the system of equations

(AT, U)Td = (f, ¥)T. (2.15)



The solution d to (2.15) gives the wavelet coefficients of the solution u to (2.5).

An advantage of wavelet bases is that they allow for trivial preconditiong of the linear
system (2.15). This preconditioning is given by the matrix D of (A2) and results in the
system of equations:

D(AV, )"DD'd = D(f, ¥)”, (2.16)
or more compactly,
Au=f, (2.17)
where
A =D(AV, U)'D, u:=D7'd, f:=D(f, 07 c (,(V). (2.18)

Let us briefly explain the effect of the above diagonal scaling with regard to precondition-
ing. To this end, note that by (A1), the matrix A is symmetric positive definite. We
define its associated bilinear form a by

a(v, W) = <AV> W)@(V)a (219)
where (-, -)s,(v) is the standard inner product in f5(V), and denote the norm associated
with this bilinear form by || - ||. In other words,

[v||* :=a(v,v), v e hLV). (2.20)

Combining the ellipticity assumption (A1) together with the wavelet characterization of
H (A2), we obtain that || -|| and | - ||¢,(v) are equivalent norms, i.e., there exist constants
c1, ¢y > 0 such that

allvlt,w) < IVIP < el vilz,w)- (2.21)

It is immediate that these constants are also such that

cllVllew) < [[AV[in©) < cllviieaw), (2.22)
and
3 [Vlleawy < NAT Ve < eIV (2.23)
In particular, the condition number « := ||A||||[A™!|| of A satisfies
K < cpert (2.24)

The fact that the diagonal scaling turns the original operator into an isomorphism on
(5(V) will be a cornerstone of the subsequent development. Denoting by a, » the entries
of A and by A = (ax x)aven the section of A restricted to the set A, it follows from the
positive definiteness of A that

1AL < AL AR < A7), (2.25)

and that the condition numbers of the submatrices remain for any subset A C V uniformly

bounded, i.e.,
K(A4) = [[As][AT] < 5. (2.26)

10



Finally, it is easy to check that the constants c¢; and ¢y also provide the equivalence

V]| < AV lew) < &IV (2.27)
Here and later, we adopt the following rule about denoting constants. We shall denote
constants which appear later in our analysis by ¢y, o, - - -. Other constants, whose value is
not so important for us, will be denoted by C' or incorporated into the < ,~ notation.
A typical instance of the above setting involves Sobolev spaces H = H' in which case
the entries of the diagonal matrix D can be chosen as 27§ A . Of course, the constants
in (2.24) will then depend on the relation between the energy norm (2.20) and the Sobolev
norm. In some cases such a detour through a Sobolev space is not necessary and (2.13)
can be arranged to hold for a suitable D when || - ||y already coincides with the energy
norm. A simple example is Au = —eAu + u where (D), v = max {1, /2?14y v is an
appropriate choice. In fact, (2.13) will then hold independently of e.

2.4 Quasi-sparsity assumptions on the stiffness matrix

Another advantage of the wavelet basis is that for a large class of elliptic operators,
the resulting preconditioned matrix A exhibits fast decay away from the diagonal. This
will later be crucial with regard to storage economy and efficiency of (approximate) ma-
trix/vector multiplication.

Consider for example the (typical) case when H is the Sobolev space H' of order ¢ or
its subspace H{. Then, for a large class of elliptic operators, we have

2- R (A, o) 5 2771 d(A, )7, (2.28)
with ¢ > d/2 and 8 > d and
d(\, X) == 2mmAND dist (supp (), supp(¥y ). (2.29)

The validity of (2.28) has been established in numerous settings (see e.g. [19, 8, 35, 37]).
Decay estimates of the form (2.28) were initially introduced in [32] in the context of
Littlewood-Paley analysis. The constant ¢ depends on the smoothness of the wavelets
whereas (3 is related to the approximation order of the dual multiresolution (resp. the
vanishing moments of the wavelets) and the order of the operator A. Estimates of the type
(2.28) are known to hold for a wide range of cases including classical pseudo-differential
operators and Calderén-Zygmund operators (see e.g. [21, 36]). In particular, the single
and double layer potential operators fall into this category. We refer the reader to [19]
for a full discussion of settings where (2.28) is valid.

We introduce the class A, g of all matrices B = (by x)avev which satisfy

ax| < eg2” M=o (1 4 g(x, X)) 7, (2.30)

with d(\, \') defined by (2.29). We say that a matrix B is quasi-sparse if it is in the class
A, 5 for some ¢ > d/2 and § > d. Properties of quasi-sparse matrices will be discussed
in §3.

11



(A3): We assume that, for some o > d/2, § > d, the matrix A of (2.17) is in the
class A, 3.

Let us note that in the case H = H' discussed earlier, we obtain (2.30) from (2.28)
because D = (2_“}‘|5>\7)\/))\7>\/Ev.

2.5 Wavelet Galerkin methods

A wavelet based Galerkin method for solving (2.5) takes the following form. We choose
a finite set A of wavelet indices and use the space Sy := span{ty, : A € A} as our trial
and analysis space. The approximate Galerkin solution u, from Sy is defined by the
conditions

CL(uA,U) e (f, ’U)LZ(Q), v € Sh. (2.31)

We introduce some notation which will help embed the finite dimensional problem
(2.31) into the infinite dimensional space ¢2(V). For any set A C V, we let

62(/\) = {V = ('U)\)AEV € KQ(V) vy =0, A §é A}

Thus, we will for convenience identify a vector with finitely many components with the
sequence obtained by setting all components outside its support to zero. Moreover, let Py
denote the orthogonal projector from ¢5(V) onto f5(A), that is, Pyv is simply obtained
from v by setting all coordinates outside A to zero.

Using the preconditioning matrix D, (2.31) is equivalent to the finite linear system

PAAI,IA = PAf, (232)

with unknown vector uy € ¢3(A) and where A and f refer to the preconditioned system
given in (2.18). The solution u, to (2.32) determines the wavelet coefficients of wu,.
Namely,

up = (Duy )" . (2.33)

Of course, coefficients corresponding to A ¢ A are zero.

We shall work almost exclusively in the remainder of this paper with the preconditioned
discrete system (2.17). Note that the solution u, to (2.32) can be viewed as its Galerkin
approximation. In turn, it has the property that

— = inf — V. 2.34
= ual = inf fu=v] (2.34)

Our problem then is to find a good set of indices A such that the Galerkin solution
uy € (5(A) is a good approximation to u. In view of the equivalences (see (2.21),(2.3),
(2.20))

lu = ualla ~ [Ju—ualla ~ ([0 = apllew) ~ lu—uaf, (2.35)

any estimate for the error ||u —u,|| translates into an estimate for how well the Galerkin
solution u, from the wavelet space Sy approximates wu.

12



3 N-term Approximation and Quasi-Sparse Matrices

We have seen in the previous section how the problem of finding Galerkin solutions to
u from the wavelet space Sy is equivalent to finding Galerkin approximations to u from
the sequence spaces f5(A). This leads us to understand first what properties of a vector
v € (5(V) determine its approximability from the spaces ¢2(A). It turns out that this is
a simple and well understood problem in approximation theory which we now review.

3.1 N-term Approximation

In this subsection, we want to understand the properties of u that determine its approx-
imability by a uy with A of small cardinality. This is a special case of what is called
N-term approximation which is completely understood in our setting. We shall recall the
simple results in this subject that are pertinent to our analysis.

For each N = 1,2,..., let ¥y := U{l2(A) : #A < N}. Thus, Xy is the (nonlinear)
subspace of f5(V) consisting of all vectors with at most N nonzero coordinates. Given
v € (5(V), v = (v))aev, We introduce the error of approximation

on(v) = inf [[v—wlew) (3.1)
weXny

A best approximation to v from X is obtained by taking a set A with #A < N on
which |v,| takes its N largest values. The set A is not unique but all such sets yield best
approximations from X y. Indeed, given such a set A, we let P,v be the vector in Xy
which agrees with v on A. Then

on(v) = [[v = Pav]ew).

We next want to understand which vectors v € (V) can be approximated efficiently
by the elements of ¥y. For each s > 0, we let A° denote the set of all vectors v € 5(V)
such that

|V|l.as := sup(N + 1)°on(v) (3.2)
N>0
is finite, where o¢(v) := [|v{/¢,(v). Thus A® consists of all vectors which can be approxi-

mated with order O(N~*) by the elements of Xy.

It is easy to characterize A° for any s > 0. For this we introduce the decreasing
rearrangement v* of v. For each n > 1, let v} be the n-th largest of the numbers |v,| and
let v* := (v})>2,. For each 0 < 7 < 2, we let {¥(V) denote the collection of all vectors
v € (5(V) for which

V]ew(vy = supn'/"v} (3.3)

n>1
is finite. The space (¥ (V) is called weak ¢, and is a special case of a Lorentz sequence
space. The expression (3.3) defines its quasi-norm (it does not in general satisfy the
triangle inequality). We shall only consider the case 7 < 2 in this paper. In this case
(¥(V) C £y(V) and for certain notational convenience, we define

IV]lew(vy == [V]eww) + [V]exw)- (3.4)

13



If v,w are two sequences, then
v+ Wleew) < C) (V) + [Wllees)) - (3.5)

with C(7) depending on 7 when 7 tends to zero.

We have v € (%(V) if and only if v¥ < en™'/7 n > 1, and the smallest such c is equal
to ||v|lew. In other words, the coordinates of v when rearranged in decreasing order are
required to decay at the rate O(n~'/7). Another description of this space is given by

#H{N|val > e} <ece T (3.6)
and the smallest ¢ which satisfies (3.6) is equivalent to [v|jug)-
Remark 3.1 An alternative description of (¥ (V) is
(Ve (V) #{N: 277> vy >27771} <27, j € Z for some ¢ < oo}
Moreover the smallest such c is equivalent to | V|7, v

We recall that (V) contains £,(V), and we trivially have n(v;)” < 3,5 |va|” and
therefore

V]ew(w) < |IV]en(w), (3.7)
le.,

1/7
[VIlewewy <2 (Z |U>\|T) : (3.8)

AEV
The following well known result characterizes A°.
Proposition 3.2 Given s > 0, let 7 be defined by

1 1

Then the sequence v belongs to A® if and only if v € (¥ (V) and

[v]

A ~ V]l (3.10)

with constants of equivalency depending only on T when T tends to zero (respectively, only
on s when s tends to 0o0). In particular, if v € (*(V), then

on(v) S C|V|ewwyn ™, n=1,2,..., (3.11)

with the constant C depending only on T when T tends to zero.
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For the simple proof of this proposition, we refer the reader to [29] or the survey [26].

Conditions like u € £,(V) or u € (¥(V), are equivalent to smoothness conditions on
the function u. We describe a typical situation when H = H' and D = (2_””5,\7,\/),\,)\/6v.
Then, the condition u € £,(V) is equivalent to the requirement that the wavelet coeffi-
cients (u, 1), A € V, satisfy

(2w, a))rev € £-(V). (3.12)

For a certain range of s (and hence 7) depending on the smoothness and vanishing mo-
ments of the wavelet basis, the condition (3.12) describes membership in a certain Besov
space. Namely for s and 7 related by (3.9), we have

u € (, iff ue BH(L(Q)) (3.13)

with BJ(L,) the usual Besov space measuring “r orders of smoothness in L,,”. The weaker
condition u € ¢¥(V) gives a slightly larger space X, endowed with the (quasi) norm

ullx, = [[allew ). (3.14)

In view of (2.35), the space X7 consists exactly of those functions u whose best N-term
wavelet approximation in the energy norm produces an error O(N~°).

3.2 Quasi-Sparse Matrices

In this subsection, we shall consider some of the properties of the quasi-sparse matrices A
that appear in the discrete reformulation (2.17) of the elliptic equation (2.5). We recall
that such matrices A are in the class A, s for some o > d/2, > d and therefore they
satisfy (2.30)

We begin by discussing the mapping properties of matrices B € A, 3. We denote by
|B|| the spectral norm of B. We shall use the following version of the Schur Lemma: if
for the matrix B = (by ) vev there is a sequence wy > 0, A € V, and a positive constant
¢ such that

Z |b>\,)\/|LU)\/ S CW )y, and Z |b>\7)\/|w>\ S CWy/, )\, )\, € V, (315)
NeV AEV

then ||B|| < ¢. An instance of the application of this lemma to the classes A, 3 is the
following result (which can be found in [32]).

Proposition 3.3 Ifo > d/2 and 3 > d then every B € A, s defines a bounded operator
on 62(V)

Proof: We apply Schur’s lemma with the weights wy = 2742 X\ € V. To establish
the first inequality in (3.15), let A € V and let |A\| = j. Then, using the estimate
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Yoy (1 +d(A, X)) 7P < 24maxt0d™=i) for the summation in space, we obtain

o' S wnlbaw] < 2 ST o 2ol ST (1 4 d(A X)) P

Nev 3'>0 [N =5
< Z 9—di"=3)/29~0(i'=j)9d(i'~7) | Z 9—d(i'=j)/290(i"=J)
J'2j 0<y'<j
< Yol oo
1>0

A symmetric argument confirms the second estimate in (3.15) proving that B is bounded.
|

While Proposition 3.3 is of general interest, it does not tell us any additional infor-
mation when applied to the matrix A of (2.17) since our ellipticity assumptions (A1)
already implies that A is bounded on ¢5(V).

It is well-known that decay estimates of the type (2.30) form the basis of matrix
compression [8, 21, 35, 36]. The following proposition employs a compression technique
which is somewhat different from the results in these papers.

Proposition 3.4 For each o > d/2, > d let
1
§* := min {5——,9—1} (3.16)

assume that B € A, 3. Then, given any s < s*, there exists for every J € IN a matriz
B, which contains at most 27 nonzero entries in each row and column and provides the
approzimation efficiency

IB-By||<C27’*, Je. (3.17)

Moreover this result also holds for s = s* provided o — d/2 # [ — d.

Proof: Let B = (byx)axev be in A, 5. We fix J > 0 and we first apply a truncation in
scale, defining B := (b x)avev Where

B ) s A= X< T/,
AT, else.

In order to estimate the spectral norm ||B — By||, we can employ the Schur lemma with
the same weights as in the proof of Proposition 3.3. As in that proof, we obtain, for any
A€ Vand |\ =7,

w)Tl Z Wy |b)\,>\’ - B)\,Xl = W)Tl Z Wy |b)\7)\/|
N N i=IN]1>J/d}
< Y gl
1>J/d

A

2—(0’—d/2)J/d 5 2—JS'
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It follows that .
[B-B,| < 27 (3.18)

We also need a truncation in space provided by the new matrix By := (b} y/)xrvev

where ~ [N
b/)\)\, = { b)\,)\’a d(Aa)‘/) S 2 fd=lIAI-] H7(||)\| - |)‘/||)7
’ 0, else,
and where y(n) is a polynomially decreasing sequence such that 3, v(n)? < co. Specifi-
cally, we take y(n) := (1 +n)~2/2,
We can then immediately estimate the maximal number N; of non-zero entries in each
row and column of B by

[//d]
NJ ,S Z[QJ/d—lfY(l)]d2ld 5 2(].
1=0
In view of (3.18), it remains only to prove that |B; — By|| < 277°. In order to

estimate the spectral norm |[B; — By||, we again use the Schur lemma with the same
weights. For each j/ and A € A, we have

> (14 d(\N))=F < R Ardgdmax{o V=
(N :d(A\X)>R}

Therefore, for any A € V,

- [J/d]
IS wnbhy — by < S 2/l ()] -(5-d)
N 1=0

J
= 9787 (Brd-ds)/d 3 lB=d)=lo=d/DlL (1)=(B=d)]
1=0

In the case where (8 —d) < (0 —d/2) (resp.(8 — d) > (0 — d/2)), the factor on the
right of 27*/ is bounded by C27/(A=d=ds)/d (yegp. (C277(0=d/2=ds)/d) with C' a constant
independent of J and A. Thus, when § — d # o — d/2, we obtain the desired estimate of
B, — By]| for all s < s*. On the other hand, when 8 — d = o — d/2, this factor is still
bounded by a fixed constant provided s < s*. O

Remark 3.5 In the case that the matrix B of Proposition 3.4 is the preconditioned matrix
representation of an elliptic operator A which is local (i.e., supp Ay C suppiy, A €
V) then the truncation in space in the proof of this proposition is not needed and the
Proposition holds for ds < o — d/2.
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3.3 Fast Multiplication

We now come to the main result of this section which is the fast computation of quasi-
sparse matrices applied to vectors. We continue to denote the spectral norm of a matrix
B by |B].

We have seen that decay estimates like (2.28) imply compressibility in the sense of
Proposition 3.4. To emphasize that only this compressibility (which may actually hold
also for other operators than those discussed in connection with (2.28)) matters for the
subsequent analysis we introduce the following class B, of compressible matrices.

Definition 3.6 We say a matriz B is in the class B if there are two positive sequences
(a;)j>0 and (5;)j>0 that are both summable and for every j > 0 there exists a matriz B,
with at most 27a; nonzero entries per row and column such that

IB - B, <273, (3.19)
We further define

J=0 J=0

IB||5. := minmax{z aj,z,ﬁj} (3.20)

where the minimum is taken over all such sequences (a;)j>0 and (3;);>0-
We record the following consequence of Proposition 3.4.

Corollary 3.7 Let s* be defined by (3.16). Then for every 0 < s < s* one has
A3 C Bs. (3.21)

Note that the sequences («;), (8;) can in this case be chosen to decay exponentially and
that ||B||s, grows when s approaches s*.

The main result of this section reads as follows.

Proposition 3.8 If the matriz B is in the class By, then B maps (],(V) boundedly into
itself for 1/7 =1/2 + s, that is, for any v € (*(V), we have

IBVleww) < Cliviles)- (3.22)
with the constant C' depending only on ||B|| 5. and the spectral norm ||B||.

Proof: Let v € (¥(V) and for any j > 0, we denote by v € Xy be a best 2/-term
approximation to v in || - ||s,(v). We recall that vi; is obtained by retaining the 27 biggest
coefficients of v and setting all other coefficients to zero. Then, from Proposition 3.2, we
have

v = Vil < C2 7 V]l cw) (3:23)

with the constant depending only on 7. Using the matrices of (3.19), we define

w; = Bjvig + B;_1(vi) — vig) + - + Bolvyj) — vij—y). (3.24)

18



This gives
Bv —w; = B(v — v(;)) + (B = Bo)(vjj — vjj_1)) + -+ (B = Bj)vp.
It follows then from the summability of the 3; that

1BV — Wjl|,(v) IBI[lv = vijlles(w)
IB — Boll[[vy) — vij-iilleaw) + -+ + 1B = Byl[[vig lea(v)
IBIIVIlew )27 + 2760l Vllew )27~V + - -+ 279 B[ v(g) lea(v)

27NV lew vy, (3.25)

N N+ N

where for the last term, we have used the simple inequalities |[volle,v) < [[Vollew(v) <
1Vllex(w)
The number N; of nonzero entries of w; is estimated by

N; < ;2 +20; 277 o+ 20 <27
We apply now Proposition 3.2 and obtain (3.22). O

We state an immediate consequence of Corollary 3.7.

Corollary 3.9 The conclusions of Proposition 3.8 hold for any matriz B € A, g provided
s <min{o/d—1/2,8/d— 1} = s*.

Note that the number of arithmetic operations needed to compute w; in (3.24) is
estimated as N; above, so that this multiplication algorithm is optimal. This is stated in
the following corollary in which we also reformulate our result in terms of a prescribed
tolerance.

Corollary 3.10 Under the hypotheses of Proposition 3.8, for each v € (*(V), and for
each € > 0, there is a w. such that

1BV — Wellgyv) <€,

and
#suppwe < vl hig),
with s and T related as in (3.9). Moreover, the approximation w. can be computed with

C’||VH§1/US(V ~Us arithmetic operations. In both of these statements, the constants C de-
pends only on ||B||s, and the spectral norm of B.

s
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4 An Adaptive Galerkin Scheme

We have shown in §2, that the elliptic equation (2.5) is equivalent to the infinite system
of equations (2.17)
Au=f, (4.1)

where A is an isomorphism on ¢5(V). This system results from expanding the solution
and right hand side of (2.5) in a primal and dual wavelet basis, respectively, and then
using a diagonal preconditioning. We have also noted in that section that, for a given
set A C V, solving (4.1) with trial space f2(A) is the same as solving (2.5) with the trial
space Sy.

We are not only interested in rapidly solving the linear system (2.32) of equations for a

given selection A of basis functions for the trial space Sy but also in adaptively generating
possibly economic sets A needed to achieve a desired accuracy. Since adaptive approxima-
tion is a form of nonlinear approximation, it is reasonable to benchmark the performance
of such an adaptive method against nonlinear N-term approximation as discussed in § 3.
We recall that the results of §3.1 show that a vector v can be approximated with order
O(N~*) by N-term approximation (i.e., by a vector with at most N nonzero coordinates)
if and only if v € £¥(V), 7 := (s +1/2)~'. We shall strive therefore to meet the following
goal.
Goal: Construct an adaptive algorithm so that the following property holds for a wide
range of s > 0: for each u € (¥(V), 7 := (s + 1/2)71, the algorithm generates sets A;,
J=1,2,..., such that the Galerkin approzimation uy,; to u provides the approrimation
error

la —uy, || < Cllalleew) (#A5) 7. (4.2)

Recall that this goal can also be expressed in terms of achieving a certain tolerance with
an optimal number of degrees of freedom as stated in (1.2) and (1.3).

In this section, we shall describe a first adaptive algorithm, initially developed in [17],
for solving (4.1). Starting with an initial set Ag, this algorithm adaptively generates a
sequence of (nested) sets A;, j = 1,2,.... The Galerkin solutions uy,, j = 1,2..., to (4.1)
provide our numerical approximation to u and these in turn determine our approximations
uy, to the solution u of the original elliptic equation (2.5).

At present, we can only show that the algorithm of this section meets our goal for
a small range of s > 0 (see Corollary 4.10). Nevertheless, this algorithm is simple and
interesting in several respects and the analysis of this algorithm brings forward natural
questions concerning Galerkin approximations.

In § 5 we shall present a second adaptive algorithm which will meet our goal for a
natural range s* > s > 0. This range of s > 0 is limited only by the decay properties
of the stiffness matrix A which in turn are related to properties of the wavelet basis
(smoothness and vanishing moments) and the order of A.

The analysis we give in this and the following section for these adaptive algorithms
is idealized since it will address only questions of approximation order in terms of the
cardinality of the sets A;. At this stage we shall ignore certain computational issues. In
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particular, we will assume that we are able to access the values of possibly infinitely many
wavelet coefficients, e.g. of residuals, which is of course unrealistic. However, this will
facilitate a more transparent analysis of the adaptive algorithms and their ingredients.
Later in § 6-7 we will develop corresponding computable counterparts by introducing
suitable truncation and approximation procedures. Moreover, we will provide a complete
analysis of their computational complexity.

4.1 Algorithm I

The idea behind our first adaptive algorithm is to generate step by step an ascending
sequence of (nested) sets A, so that on the one hand #(A; \ A;_;) stays as small as
possible, while on the other hand, the error for the corresponding Galerkin solutions is
reduced by some fized factor, that is, for some 6 € (0,1) one has

Ju— || < Blu—uy, | (43)

We remind the reader that || - || := a(-,-)!/? is the discrete energy norm when applied
to vectors. The A; will be generated adaptively, that is A; depends on the given data f
and on the previous solution uy;_,.

We will first explain the basic principle that has been already used in [10, 17] to
guarantee a reduction of the form (4.3). The idea is, given A, find A containing A such
that

[ug —uall = flju — uy|| (4.4)

holds for some 3 € (0,1). By the orthogonality of the Galerkin solutions with respect to
the energy inner product, (4.4) implies

o = aa | = fJu — ug | + fus —ug]*. (4.5)

Hence (4.4) (applied with A = A; and A = A;,,) implies (4.3) with

6 :=/1— 32 (4.6)

Therefore, our strategy is to establish (4.4). This is also a common approach in the
context of finite element discretizations, see e.g. [10]. There the role of uj is played by
an approximate solution of higher order or with respect to a finer mesh. In most studies,
however, the property (4.4), often referred to as saturation property, is assumed and not
proven to be valid.

We shall show how such sets A can be selected. For this we shall use the residual

ry:=Au—Auy =f — Au,. (4.7)

Since uy and f are known to us, the coordinates of this residual can in principle be
computed to any desired accuracy. We leave aside the issue of the computational cost for
a given accuracy in this residual until § 6, and work with the simplified assumption that
we have the exact knowledge of its coordinates.

We recall the orthogonal projector P from ¢5(V) to f5(A) in the norm || - ||z, (v). For
v € (5(V), Ppv is the vector in l5(A) which agrees with v on A.
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Lemma 4.1 Let A C V and let vy := £ — Auyp be the residual associated to A. If
0<a<l,and A CV is any set that satisfies

IPirallew) 2 allrallew), (4.8)
then
lug —uall = Bllu— uyl (4.9)

—-1/2 1/2
2 O

where 3 := ¢ a and c1, ¢y are the constants of (2.21). As a consequence,

lu—ug| < 0flu—us (4.10)
with 0 := /1 — [32.

Proof: From (2.27), we have

—1/2 1/2
lug —uall > &AMz —un)llem) > & IA Qg — ua)llga)

—1/2 —1/2
= & A - )i = PIPirAllnm)

—1/2 —1/2
e al[rallew) = ¢ PalA(u - un) [|ey(v)

v

> ¢ P allu -y,

where the second to last equality uses the fact that Au = f, and Auj agree on A. This
proves (4.9) while (4.10) follows from (4.5). O

We consider now our first algorithm for choosing the sets A; in which we take o = 1/2
(similar algorithms and analysis hold for any 0 < a < 1). We introduce the following
steps which will be part of our adaptive algorithms.

GALERKIN: Given a set A, GALERKIN determines the Galerkin approximation
uy to u by solving the finite system of equations (2.32).

GROW: Given a set A and the Galerkin solution uyn, GROW produces the smallest
set A which contains A and satisfies

1
IPirallenw) > §H1"AH42(V)' (4.11)

We note that the set A is obtained by taking the indices of the largest coefficients of ry;
the number of these indices to be chosen is determined by the criterion (4.11).
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Algorithm I:
o Let AO = @ and ryg, = f.

e Forj=0,1,2,..., determine A, from A; by first applying GALERKIN (in order
to find u,,) and then applying GROW.

As a consequence of Lemma 4.1, we have the following.

Corollary 4.2 For the sets A; given by Algorithm I, the corresponding Galerkin approz-
imations uy; of u satisfy

||11—11A].+1H SH“U—HA].H, .]:1727 (412)
where
&1
0:=,/1——. 4.13
Ioy (4.13)
Consequently, .
a—up | < @ufl, j=1,2,.... (4.14)

Proof: The inequality (4.12) follows from (4.10) while (4.14) follows by repeatedly ap-
plying (4.12). O

4.2 FError Analysis for Algorithm I

While the last Corollary shows that for each u € £5(V), the sequence {uy,} converges in
the energy norm to u, we would like to go further and understand how the error decreases
with #A,. In particular, we would like to see if this algorithm meets our goal for certain
s > 0. We begin with the following lemma.

Lemma 4.3 Let s > 0, let A be in the class B, and let u € (¥(V), 7 := (s + 1/2)7".
Given any set A C V, let A C'V be the smallest set such that A C A and

1
IPxrallew) = §HrAH£2(V)- (4.15)
Then one has y
X Irallewwy)
#(A\A) <c <7 , 4.16
R\ Y e 10

where c3 1s a constant depending only on s when s is large.

Proof: We will make frequent use of the following simple fact.

Remark 4.4 Since A is finite, uy is in £¥(V). By assumption u € (¥(V) and hence
u—uy is also in 0¥ (V). Applying Proposition 3.8 we see that ry is also in (¥ (V).
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Now, for any N > 1, let Ay denote the indices of the N largest coefficients of ry in
absolute value. According to Proposition 3.2,

[ra — Pa,rallew) < Collrallew vy N7, (4.17)

where Cy depends only on s when s is large. We may assume that Cy > 1. We choose N
as the smallest integer such that

2C0||rallew vy N 7% < ||ralea(w),

and define A := A U Ay. Then, clearly (4.15) is satisfied. Moreover,

1/s 1/s
N < (200H1"A||€¢’(V)> L1<2 <200||I’AHZ;U(V)>
ralley(w) T alley ()

and so (4.16) is also satisfied. O

Lemma 4.3 gives our first hint of the importance of controlling the ¢*(V) norms of
the residuals ry;. The following Theorem and Corollary will draw this out more and will
provide our first error estimate for Algorithm 1.

Theorem 4.5 Let s > 0, let A be in the class By, and let u € (“(V), 7 := (s +1/2)7L.
Define

G

4C2

with c1,co the constants of §2.4. Then, the Galerkin approximations uy,, k = 0,1,.. .,
generated by Algorithm I satisfy

g .=

Ju—u, | = Cp(#A) ™, (4.18)

h
where —1/2spn1/s 1/s
Ci<csep 70 HfHé;v(v) (4.19)

and the constants Cy, k > 1, satisfy
Crr1 < 0Y°(Ci+ eaer ™ |Ira, ) (4.20)
with c3 the constant of Lemma 4.3.

Proof: We use the abbreviations e, := ||[u — uy, ||, Ni := #Ax, pr = [|ra,lewv), kb =
0,1,.... The constants Cy, k = 1,2, ..., are defined by (4.18). For any k£ > 0, we know

ert1 < Bey,
and from Lemma 4.3 and (2.27), we obtain

Nivr < N+ esp 1A = un )6 < Nic+escy V2%,
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This means that for £ > 1,
Crir = Nipreys) < (Np + cser > o6 V)02 e}/ < 01°(Cy + cser > o).

This proves (4.20). The same argument gives (4.19) because pg = ||f||¢w(v) and Ny = 0.
|

Theorem 4.5 reveals that the growth of the constants C}, can be controlled by the size
of the residual norms ||r, [/ (v). The following Corollary shows that if these norms are
bounded then so are the constants Cj,.

Corollary 4.6 If the hypotheses of Theorem 4.5 are valid and in addition
|ra,llewewy < My, k=0,1,..., (4.21)

then
Ci < C(|[ullhig) + M%), k=1,2..., (4.22)

with C' a constant such that C® depends only on s when s — oco. Consequently,

lu —up || < C (MY + [[ull gl (FAR) V", (4.23)

Proof: We use the same notation as in the proof of Theorem 4.5. We define M :=
—1/2s 1/s
cscp ' My'" and find

C,, 0V5Cy 1+ 0V M < 0*/5C,_o + 0*°M + 0'/° M

IA

k—1
< GO L MY 0,

j=1
Now, 6 < 1, and from (4.19) and Proposition 3.8

C7 < Ellewwy £ lulleww)-

This proves (4.22). The estimate (4.23) then follows from (4.18). O

Remark 4.7 Corollary 4.6 shows that if ||ra,||ew(v) is bounded independently of k, then
we are successful in the goal that we have fixed in the beginning of this section. One can
also check that optimality is achieved in the sense of a target accuracy € > 0: Let j(e)
be the smallest j such that [[u —up|| < e. Then, since [[u —un,,_,[| > €, we obtain
the estimate #Aj—1 < € V/* from (4.23). From (4.16), we also derive that #(Aj() \
Njo-1) < € Ve It follows that we have the desired estimate #M; < € /.
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4.3 Bounding |ry, ||

Corollary 4.6 shows that if for each u € £¥(V), 7 := (s+1/2)~!, the boundedness condition
(4.21) holds with My < Cl|ul|ex(v), then the algorithm meets our goal for s =1 — 1. We
can give sufficient conditions for the validity of (4.21) in terms of the (finite) sections

A= (ary)rven (4.24)

of the matrix A. Note that in terms of these sections the Galerkin equations (2.32) take
the form
AAUA = PAf, (425)

where according to our convention we always employ the same notation for the finitely
supported vector u, and the infinite sequence obtained by setting all components outside
A to zero. Likewise, depending on the context, it will be convenient to treat Pv for
v € (5(V) either as an infinite sequence with zero entries outside A or as a finitely
supported vector defined on A.

Recall also from (2.26) that the ellipticity of A implies the boundedness of A, and its
inverse in the spectral norm, uniformly in A. Also, from Proposition 3.8, it follows that
A is a bounded operator on (V). Therefore, the matrices A, are uniformly bounded
(independently of A) on ¢*(A) (where ¢(A) is defined in analogy to ¢5(A)).

Remark 4.8 Under the assumptions of Lemma 4.3, if the inverse matrices A" are
uniformly bounded on ¥ (A\), i.e.,

sup [[ALV]eway <My, ACY, (4.26)
[Ivlleway<1
with My > 1, then
[rallew vy < CMiuflewewy, ACV. (4.27)

with the constant C' independent of A.

Proof: By assumption u € ¢¥(V). From Proposition 3.8, we find that f is also in ¢¥(V)
and for all A,
IPafllewa) < [[fllepw) < Crllulleww),

where O is the norm of A on ¢%(V). By our assumptions on A;', we derive that
laallewwy = |[uallewa) < Mi||Paf||ewwy < CLM|Jul|ew v
This gives

Chllu —up||ew(w)
Co (||11||€¢’(V) + ||11A||€¢’(V)> < Co(1+ CrMy)|lul|gw(wy,

rallex (v

(4.28)
which implies (4.27). O

There is a soft functional analysis argument which shows that the boundedness con-
dition (4.26) is satisfied for a certain range of 7 close to 2.
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Theorem 4.9 Let A € By, for some so > 0. Then there is a 0 < T < 2 and a constant
C > 0 such that for all A CV and all T <71 < 2,

AL |ew (v)—ew(w) < C. (4.29)

Proof: First recall from (2.26) that the condition numbers x5 of the matrices A, statisfy
ka < k for any A C V. Let By := upyA, where ,uxl = w. Then, By =1— R,
where | Ryl < £

Now let 79 := (s9 4 1/2)~'. Then, both I and A are bounded on (¥ (V). Hence, we
have ||Ryl| o (M-t (1) < Cyp for some positive constant C independent of A. Using the
Riesz-Thorin interpolation theorem for ¢3(A) and ¢¥(A), we can find some 7 < 2 such
that |Ralle, < ro < 1, uniformly in A and 7 < 7 < 2. By the standard Neumann series

argument, we obtain (4.29). O

Corollary 4.10 If A € B,, for some sg > 0, then there is an 5§ > 0 such that Algorithm
I meets our goal for all 0 < s < §. That is, for each u € (*(V), with + — 1 =5 < 3,
Algorithm I generates a sequence of sets A;, j =1,2,..., such that

[u—up || < Clluflpw)(#45)7°, 7=1,2,... (4.30)
with C' a constant.

Proof: From Theorem 4.9, there is a 7 < 2 such that (4.29) holds uniformly for all
7 <7 <2and A C V. Remark 4.8 then shows the validity of (4.27). We now apply
Corollary 4.6 and obtain (4.30) from (4.23). O

We close this section by making some observations about the growth of ||rs||ew(v)
and ||[up||ew(vy for an arbitrary range of s which is only limited by the properties of the
wavelet bases. We shall use these observations in the following section when we modify
Algorithm I.

Lemma 4.11 Suppose that u € (*(V) and 7 = (s + 1/2)"' with s > 0. Then, for any
A C 'V one has
laallercw) < e (Jlullesw) + #A)*[u = wallesw) ) (4.31)

with the constant ¢y depending only on T when T tends to 0.

Proof: First note that if v € f5(A), then v has at most #A nonzero coordinates. Using
(3.8) and Holder’s inequality gives for such v the inverse estimate

1/2
[V]eww) < V] < (Z |U>\|2) (F#A)7 72 < (F#A)°|| V[ e20a)- (4.32)

A€A
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Now let uy denote the best N-term approximation to u which we recall is obtained by
retaining the N largest coefficients. Invoking the direct estimate from Remark 3.2, we
use (4.32) to conclude that

luplewwy < C (lU—A — Uyp|pw(v) + |11#A|w(V))
< C(#A)Iun — wpallaw) + [ule)
< C(@#A)lun — ullew) + [ulle(s)) - (4.33)

where we have used (3.11) of Proposition 3.2. We add |[u||e(v) to both sides of (4.33)
and observe that
[uallexw) < Cllullewy < Cllulle v

to finish the proof. O
We next apply this lemma to bound residuals.

Lemma 4.12 Let s > 0, let A € By and let the solution u to (4.1) be in (¥ (V). For any
index set Ay, generated by Algorithm I, we have

Ieacllex) < es (Mallewe) + Iealess) s k=1,2,... (4:34)
with the constant cs independent of k and u.

Proof: The algorithm determines the set A, ; from Ay in the same way for each k =
1,2,.... Therefore, we can assume that £k = 1. By (4.31) we have

s ey < ea (lallee iy + FA2) [0 = up, o))

We use (2.21) and Theorem 4.5 to bound the second term:

s ~1/2 s —1/2 s
(#02)* 0 = un,leaw) < & P2 (#A) u—un, || = 77205 < IEllewcw) + leaslleso)-

Because of Proposition 3.8 we can replace |/f||s(v) by C|lul[g(v). O

5 A Second Adaptive Algorithm

In this section, we shall present a second adaptive algorithm which will meet our goal
for the full range of s > 0 that is permitted by the wavelet basis. We begin with some
heuristics which motivate the structure of the second algorithm.

The deficiency of Algorithm I of the last section is that it is only proven to meet
our goal for a small range of s > 0. This in turn is caused by our inability to prevent
the possible growth of ||rs, || (v) as k increases. Since by assumption u € £2(V), growth
in |lra,|/ee(v) can only occur if ||ua,|/e(v) gets large with k. On the other hand, we
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know that ||ua,||s(v) are bounded uniformly. Typically, for a vector v, its £¥'(V) norm
is much larger than its ¢5(V) norm when v has many small entries which do not effect
its ¢5(V) norm but combine to have a serious effect on the ¢¥(V) norm. We can try to
prevent this from happening by thresholding the coefficients in v and keeping only the
large coefficients. In our application to u,,, this is very hopeful since the large coefficients
contain the main source of the approximation to u.

Motivated by the above heuristics, we would like to use thresholding in our second
algorithm. We introduce the thresholding operator 7, which for > 0 and a sequence
v := (v))xev is defined by

_ oo it uf =
(Tyv)x '_{ 0 if |u] <n.

We shall use the following trivial estimates for thresholding (see §7 of [26]): for any
v € (¥(V), we have

v —Tvliw = D |ual* < VI n® (5.1)
lual<n
and
#{A o = 0} < el vzewyn " (5.2)

with ¢g > 1 a constant depending only on 7 as 7 — 0.
Lemma 5.1 Suppose that v € (*(V), 0 < 7 < 2, and that w € (5(V) satisfies
v —wlpw) <e (5.3)

for some € > 0. Then, for any n > 0, we have

IV = Tywleacey < 26+ 26V | 7L0gyn' ™2, (5.4)
and
462 T —T
HAE VT Wh £ 0} < 5 e[Vl (5.5)

Proof: Let z := 7,w and consider the sets Ay := {X : Jwy| > n}, Ay = {X : |wy)| <
n, and |vy| > 2n}, Az = {\: |wy| <nand |vy| < 2n}. Then,

Iv—zlio = Y loa—alP+ > lo—al
AEA1UAS A€EA3
< A o wP+ Y o
AEV lual<2n

< A+ e[V ™

where we used (5.1) and the fact that |vy| < 2|vy — w,| for A € Ay, This proves (5.4).
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For the proof of (5.5), we consider the two sets Ay := {\: |w,| > n and |v,| > n/2}
and A; := {\: |w,| >n and |vy| <n/2}. Then, from (5.2),

#A < #{N vl > n/2} < 27¢o| V[ weynTT < deol| VI weyn T
and

(/2)%(#As5) < 3 [va —wy|? < &

AEA5
which proves (5.5). O

We shall use our previous notation which for an integer N > 0 and a vector w € £5(V)
defines wy as the vector whose NN largest coordinates agree with those of w and whose
other coordinates are zero.

Corollary 5.2 Suppose that v € (¥(V), 0 < 7 < 2, and that w € (5(V) satisfies
v —wlpw) <e (5.6)

for some € > 0. Let N := N(€) be chosen as the smallest integer such that

W — Wi llev) < 4e (5.7)
Then,
Iv = wallage) < 5¢ (5.8)
and
IV = wxllew) < crllvie N7 (5.9)
with s := % — % and c; a constant depending only on s as s — 00.

Proof: We clearly have (5.8). To prove (5.9), we shall give a bound for V.

In the case where ||w|sv) < 4€, we trivially have (5.7) with N = 0 and wy = 0.
In the case where ||w|lg,v) > 4€, let n be the absolute value of the smallest nonzero
coefficient in wy. For any ' > 7, we have

W — Ty wl|g,(v) > 4e. (5.10)
On account of (5.4), we have
T/2 -7
W = Tywle, = [V = Wllew) < IV = Ty Wil < 2 + 26]|v I o) (1) 77,
so that (5.6) and (5.10) ensure that
€ < 205][Vhe) ()72 (5.11)
holds for all ' > n. Therefore,

T/2 —r T/2 ST
e < 2¢5|[v[7htwyn' ™ = 26|Vl htoyn™- (5.12)
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On the other hand, from (5.5) we find

2

4e
N < HAEV: (T £ 0} < 5 eVl (5.13)

We use (5.12) to estimate each of the two terms on the right of (5.13). For example, for
the second term, we have

T -7 S T(1+ s) —1/s S S —1/s
46|V | ey < 2(206) IV e €M = 2(2e6) v gy (5.14)

A similar estimate shows that the first term on the right of (5.13) does not exceed
4(206)1+1/3HV||1/5 e/, In other words,

s T(+ S —1/s s 1/s —1/s
N < 6(2c6) V2 |Vilpuee? €5 = (e/5) ||V gy %, (5.15)

where the last equality serves to define ¢;. When this estimate for N is used in (5.8), we
arrive at (5.9). O

Algorithm IT will modify Algorithm I by the introduction of the following step:

COARSE: Given a set A and a Galerkin solution uy associated to this set, take € :=
¢ Iralleswy and apply Corollary 5.2 with v := u and w := uy to produce the vector wy.

Then, COARSE produces the set A of indices for the nonzero coordinates of wy and
then applies GALERKIN to this new set to obtain uj.

Remark 5.3 If A is any set, it follows from Corollary 5.2 that the input of A into
COARSE yields a set A with a Galerkin solution ug which satisfies

lu = uz |l < esllulleww)(#A) (5.16)
where cs = c3'*cr with ¢y from (2.21) and c; from (5.9).

Proof: We have
1/2
=gl < flu = wil| < & [[u = wle). (5.17)
because the Galerkin projection gives the best approximation uy to u from /5(A) in the
energy norm. We bound the right side of (5.17) by (5.9). O

Remark 5.4 It also follows from Corollary 5.2 together with Lemma 4.11 that the input
of A into COARSE yields a set A with a Galerkin solution uy such that

ugllew vy < collullew(w) (5.18)

with the constant cg depending only on 7 as T — 0. Of course, this also implies that
Irilleewy < |ullewewy. Thus, the thresholding step allows the control of the £ (V) norm
of the residual.
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We can now describe Algorithm II.

Algorithm II:
o Let AO = @ and 'y, = f.

e For j =0,1,2,..., determine A,y from A; as follows. Let Ao := A;. For k =
1,2,... determine Aj;j from A;; 1 by applying GALERKIN and then GROW
to Ajr—1. Apply COARSE to A to determine Ajj and ug . If HI‘]\jk||£2(v) <

2llra, lles(w) then define Ay = A1, kj := k, and stop the iteration on k. Otherwise
advance k£ and continue.

Theorem 5.5 If A € B, for some s > 0, then Algorithm II satisfies our goal for this
s. Namely, if u € 0¥(V), then the algorithm produces sets A;, j =1,2,..., such that

o=, || < cs(#A5) " ||lullew(v) (5.19)
with cg the constant of Remark 5.3. In addition, for j =1,2,..., we have
lu = un, llexw) < ' eollulleyw)27 (5.20)
with ¢ and ¢y the constants of (2.21).

Proof: Since the set A; is the output of COARSE, the estimate (5.19) follows from

Remark 5.3. By the definition Ajy; := Aj;, in Algorithm IT, we have

1
Hr/\j+1H52(V) = Hr[\j’ij@(V) < _HrAj||£2(v)’ (5'21)

Iterating this inequality, we obtain
lea, leagwy < 277 MIrnolleaw) = 277 MElleaw)y < 2277 [ulley()-
Since, [[u — up,|leyv) < [T, lles(w), we arrive at (5.20). O

The following remark will be important in the following section on numerical compu-
tation. It shows that the intermediate steps between A; and A;;; do not generate sets
A; ; which might be very large in comparison to A; and Aj4;.

Remark 5.6 Under the assumptions of Theorem 5.5 we have
k<K, j=12..., (5.22)

with K the smallest integer such that 5c;2c20% < 1/2 where c1, ¢y are the constants of
(2.21) and 0 is given by (4.13).
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Proof: This follows from the following string of inequalities, where we denote by w” the
intermediate output of COARSE obtained by thresholding u,,, before computing the
new Galerkin solution:

Irx, ey < collu—ug e
—1/2
< ey -y |
< caey P lu - w|

< 0201_1/2C§/2||11 - Wk“b(v)

< 502C1_;/zcé/201_1 H Ak ||52 (V)
< b5cie; / [u—uy,,|
< 50301_3/29k||11 —uy, |

< 5¢;°c308ra, |l ea(w)-

The fifth inequality follows from (5.8) and the fact that € = ¢ !||ry, , [le,(v) in the applica-
tion of COARSE to A ;. All other inequalities use norm equivalences of the type (2.21).
From this estimate we see that the criterion |ra;, [lev) < 3lta, lle(v) is met whenever

k> K. O

Note that this remark, combined with Lemma 4.12, has the following consequence.

Remark 5.7 The residuals in the intermediate steps ry,, are also uniformly bounded in
0¥(V) and that the cardinalities # Ay ; can always be controlled by #A ;. The intermediate
steps remain within our goal of optimal accuracy with respect to the number of parameters.

Theorem 5.5 shows that Algorithm IT is optimal for the full range of s permitted by
the wavelet bases. By the same considerations as in Remark 4.7, this algorithm is also
optimal in the sense of achieving a prescribed tolerance e.

6 Numerical Realization: Basic Ingredients

The previous sections have introduced and analyzed the performance of two adaptive
methods for resolving elliptic equations. The analysis however was more from a theoretical
perspective and did not incorporate computational issues. Our purpose is now to address
these computational issues. More precisely, we want to develop a numerically realizable
version of Algorithm II and to analyze its complexity. In the present section, we shall
introduce the basic subroutines that constitute the resulting Algorithm III which will
be described and analyzed in the final section.

Let us first explain the basic principle of Algorithm III. This algorithm will itera-
tively generate a sequence of index sets A; and approximate solutions u,; supported in
A;j (0, differs in general from the Galerkin solution uy,,), with the property that

[u— 1y, [l <6 =27, (6.1)
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where ¢ is an estimate from above of ||ul|¢,(v) (which will allow us to take as an admissible
starting point uy, = 0 and Ag empty). This progression toward finer accuracy will
be performed by the main subtroutine PROG which will be assembled in §7 from the
ingredients that we shall introduce in the present section.

If we are given a tolerance e that gives the target accuracy with which we wish to
resolve the solution to (2.17), we shall thus need J applications of PROG where J is the
smallest integer such that ¢; < e.

We then ask what the total computational cost will be to attain this accuracy. There
will be two sources of computational expense: arithmetic operations and sorting. Arith-
metic operations include additions, multiplications, and square roots. We shall ignore
error due to roundoff. We shall estimate the number of arithmetic computations N(e)
and the number of sorts N (¢) needed to achieve this accuracy. We shall see that N (e) can
be related to € in the same way that the error analysis of the preceding section related
error to the size of the sets A;. The sorting will introduce an additional logarithmic factor.

Our subroutines will be described so as to apply to any vectors and thereby Algorithm
ITI will allow us to solve (2.17) for any right hand side f. However, we shall analyze its
performance only when u is in £*(V), 7 := (s+1/2)7}, for some s > 0 in the same range
of optimality as for Algorithm II. Note that this range is limited only by s* in (3.16),
i.e. the compressibility order of the operator in the wavelet bases.

Our analysis will show that if u has the /% smoothness, then the computational cost
and memory size needed to achieve accuracy e; is controlled by ||u||%s(v)2j/ $ so that the
last step J — 1 — J dominates the overall computational cost. This should be compared
to the optimality analysis of the full multigrid algorithm, for which the complexity is also
dominated by the last step of the nested iteration. However, in the multigrid algorithm,
each step of the nested iteration is associated to a uniform discretization at a scale j, which
corresponds to imposing that A; is the set of all indices |A| < j, rather than an adaptive
set. In this case, the new layer A;;/A; updating the computation thus corresponds to a
scale level, while in our adaptive algorithm it is rather associated to a certain size level of
the wavelet coefficients of u. Accordingly the classical Sobolev smoothness which enters
the analysis of multigrid algorithms is replaced by the weaker Besov smoothness expressed
by the ¢ property.

Algorithm III will involve numerical versions of procedures like GROW, COARSE
or GALERKIN. In these subroutines ezxact calculations will have to be replaced by ap-
proximate counterparts whose accuracy is controlled by corresponding parameters. Thus
the input will consist of the objects like index sets or vectors to be processed as well as
control and threshold parameters. To keep track of these parameters and their interde-
pendencies we will consistently use the following format for such subroutines
NAME|[IP,,...,IP] — (OP,,...,OP,), meaning that given the input IP,..., 1Py
the procedure NAME generates output quantities OP;, ..., OP.,.

Some of the subroutines will make use of estimates of several constants like c¢;, ¢5 from
previous sections, in which case we shall specify them and explain how such estimates can
be obtained. All other constants entering the analysis of the algorithm but not its concrete
implementation will be denoted by C without further distinction. Their specific value only
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affects the constant in our asymptotic estimates. In particular, they are independent of
the data f the solution u or its various approximations. If necessary their dependence on
the parameters 7 or s will be explained.

6.1 The Assembly of f

We shall take the viewpoint that we have complete knowledge about the data f in the
sense that we already know or can compute its wavelet coefficient to any desired accuracy
by an appropriate quadrature. This in turn enables us to approximate f to any accuracy
by a finite wavelet expansion. We formulate this as

Assumption N1: We assume that for any given tolerance n > 0, we are provided with
the set A := A(f,n) of minimal size such that f = Pf satisfies

I = £llesio) <. (6.2)

For the purpose of our asymptotic analysis, we could actually replace “minimal” by
“nearly minimal”, in the sense that the following property holds: if f is in £¥(V) for some
T < 2, then we have the estimate

F#(A) < On~V2||£[l b, (6.3)

with s = 1/2 —1/7 and C a constant that depends only on s as s tends to +o0o0. This
modified assumption is much more realistic, since in practice one can only have approxi-
mate knowledge of the index set corresponding to the largest coefficients in f, using some
a-priori information on the smooth and singular parts of the function f. However, in
order to simplify the notation and analysis in what follows we shall assume that the set
A is minimal.

In the implementation of Algorithm III, the above tolerance n will typically be
related to the target accuracy e of the solution by a fixed multiplicative constant. We
perform the following two preprocessing steps on f:

(i) sort the entries in f to determine the vector A* = (Ay, Ay, ..., Ay) of indices which
gives the decreasing rearrangement f* = (|f, [, [fx.],-- -, [fagl). The cost of this
operation is in O(N log N) operations.

(ii) compute F? := ||f'||§2(v) +72 =N /a2 472 The cost of this is 2N — 1 arithmetic

operations.

The second step gives us the estimate ||f||s,v) < F. We store I and the vector \*.

6.2 A Numerical Version of COARSE

Algorithm III will also make use of less accurate approximations of f in its intermediate
steps. This is one instance of the frequent need to provide a good coarser approximation
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to a finitely supported vector. Such approximations will be generated by the routine
NCOARSE that we shall now describe.

NCOARSE [w,n] — (A, w):

(i) Define N := #(suppw) and sort the nonzero entries of w into decreasing order.
Thereby one obtains the vector \* := XN (w) = (A1, Ag, -+, An) of indices which
gives the decreasing rearrangement w* = (|wy, |, [Wx,|, -+, |Way|) of the nonzero

entries of w; then compute |W|7, o) = L, [wa,]?

(ii) Fork=1,2,---, form the sum Z§:1 \w,|? in order to find the smallest value k such
that this sum exceeds |WI|7, oy —n?. For this k, define K :=k and set A :={)\; ; j =
1,--+, K}; define w by wy :=wy for X € A and wy := 0 for N € A.

We first describe the computational cost of NCOARSE.

Properties 6.1 For any w, and n, we need at most 2N arithmetic operations and
Nlog N sorts, N := #(suppw), to compute the output w of NCOARSE which, by
construction, satisfies

[w — Wlesce) < (6.4)

We shall also apply NCOARSE to the initial approximation f of the data in order to
produce other near optimal N-term approximations of f with fewer parameters. Thanks
to the preprocessing steps, in this case we can save on the computational cost of this
procedure. An immediate consequence of (5.15) and Properties 6.1 is the following.

Properties 6.2 Assume that £ is an optimal N-term approzimation of the data f with
accuracy n, as described by (6.2). Then, for 1 > n, NCOARSE[f, 7 — n] produces an
approzimation g to £ with support A, such that ||g—£||¢,(v) < 7. In addition, if f € £2(V),
we have

#(A) < CTV ] e, (6.5)

with C' depending only on s.
Moreover, determining g requires at most 2#(A\) arithmetic operations and no sorts
since sorting of £ was done in the preprocessing stage.

To simplify notation we will denote throughout the remainder of the paper by

NCOARSE [f, 7] the output of NCOARSE [f,7] — 7], since it has the same optimal
approximation properties as thresholding the exact data.

We now turn to the primary purpose of the coarsening procedure. Recall that the
role of COARSE in Algorithm II above is the following. If v is a given vector from
(*(V) and w is a good (finitely supported) approximation to v in the ¢5(V)-norm but
has large ¢* (V) norm then COARSE uses thresholding to produce a new approximation
with slightly worse ¢5(V)-approximation properties but guaranteed good ¢*(V) norms.
The following algorithm gives the numerical form of COARSE that we shall use. The
following additional properties of NCOARSE follow from the results in § 5.
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Properties 6.3 Given a vector v, a tolerance 0 < 1 < ||V||s(vy, and a finitely supported
approzimation w to v that satisfies

IV = Wllew) < n/5, (6.6)

the algorithm NCOARSE [w, 41 /5] produces a new approximation w to v, supported on
A, which satisfies
[V = Wllew) <. (6.7)

Moreover, the following properties hold:

(i) If v e t*(V), 7 = (s +1/2)7', for some s > 0, then the outputs W and A of
NCOARSE satisfy

[V = Wllew) < Cliviie e #(A)~" (6.8)

(i) If ve t*(V), 7= (s+1/2)7, for some s > 0, then the output w of NCOARSE
satisfies
Wl ew vy < C||V]ew(wy, (6.9)

where C' depends only on s as s — oo.

(iii) The cardinality of the support A of W is bounded by
#(A) < CIVleggyn - (6.10)

Proof: The estimate (6.7) is an immediate consequence of the steps in NCOARSE. (i)
follows from Corollary 5.2 (see (5.9)). (ii) is proved in a similar fashion to Lemma 4.11.
Let K := #(A) and let vk be the best approximation to v from Xx. Then, as in (4.33),
we derive

Wlwwy < C (|W — Vil + Vi) )
< C(QEYIW = Vil + [Vlm) (6.11)
< C(KV =Wl +||VH4;U(V))7

where we used (4.32). We insert (6.8) into (6.11) and add [|w||v) to both sides and
arrive at (6.9). The estimate (iii) is an immediate consequence of (5.15). O

6.3 The Assembly of A

We shall need to compute a certain finite number of entries of A. The entries that need
to be computed will be prescribed as the adaptive algorithm proceeds and are not known
in advance. They are associated to the application of one of the compressed matrices Ay
to a finite vector v, as will be discussed below. Therefore, the entries are computed as
their need arises. When we compute an entry of A we store it for future possible use. We
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shall make the following

Assumption N2: Any entry ay, of A can be computed (up to roundoff error) at unit
cost.

In some cases, this assumption is completely justified. For example, if the operator
A is a constant coefficient differential operator and the domain is a union of cubes, then
suitable biorthogonal wavelet bases are known where the primal multiresolution spaces
are generated by B—splines. In this case, the functions which appear in the integrals
defining the entries of A are piecewise polynomials. Therefore, they can be computed ex-
actly. When A is a differential operator with varying coeffcicients or when A is a singular
integral operator the entries of A have to be approximated with an accuracy depending
on the desired final accuracy € of the solution. It is then by far less obvious how to realize
Assumption N2 and a detailed discussion of this issue (which very much depends on
the individual concrete properties of A) is beyond the scope of this paper. We therefore
content ourselves with the following indications that (IN2) is not quite unreasonable. A
central issue in [23, 35, 36] is to design suitably adapted quadrature schemes for com-
puting the significant entries of wavelet representation of the underlying singular integral
operator in the following sense. The trial spaces under consideration are spanned by all
wavelets up to a highest level J, say. Then, it is shown how to compute a compressed
matrix having only the order of N; = 27 nonzero entries (up to possible log factors in
some studies) at a computational expense which also stays proportional to N; (again
possibly times a log factor). Since the compression in these papers is slightly different
from the one used here and since only fully refined spaces have been investigated these
results do not apply here directly. Nevertheless, they indicate that the development of
schemes that keep the computational work per entry low is not completely unrealistic.

In the development of the numerical algorithm, we shall need constants ¢; and ¢, such
that (2.21) holds. In practice, it is not difficult to obtain sharp estimates of the optimal
constants since as J grows, they are well approximated by the smallest and largest eigen-
values of the preconditioned matrix Ay, corresponding to theset V;, ={A € V ; |A\| < J}
associated to the uniform discretization through the trial space Sy,. For simplicity we
will take k := ¢y/c; as an estimate for the condition number of A, see (2.24).

We next discuss the quasi-sparsity assumptions that we shall make on the matrix A.

Assumption N2: We assume that the matriz A is quasi-sparse in the sense that it
18 known to be in the class By of §3.3 for s < s* for some s* > 0. We recall that A € B,
implies that for each k = 1,2, ..., there is a matriz Ay, with at most 2Fcy, entries in each
row and column, that satisfies

A — Ayl < C27%ay, (6.12)

with (o), a summable sequence of positive numbers. We will assume that the positions
of the entries in Ay are known to us.
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We have discussed previously how this assumption follows from the original elliptic
equations and the wavelet basis. In particular, they are implied by decay properties of
the type (2.30). The compression rules leading to the matrices Ay, and, in particular, the
positions of the significant entries are in this case explicitly given in the proof of Propo-
sition 3.4 and depend only on k.

In the development of the numerical algorithm, we shall make use of the estimates
(6.12) in the form
A — Agll < a, (6.13)

where the constants a; are upper bounds for the compression error ||[A — Ay||. The ay
might simply correspond to a rough estimate of C' in (6.12) or result from a more precise
estimate of ||A — Ay|| that can in practice be obtained by means of the Schur lemma.

The entries we compute in Ay are determined by the vectors to which Ay is applied.
We only apply A to vectors v with finite support.To compute A,v requires only that we
know the nonzero entries of A, in the columns corresponding to the nonzero entries of v.
Hence, at most ;2% (#supp v) entries will need to be computed. We shall keep track of
the number of these computations in the analysis that follows.

6.4 Matrix/Vector Multiplication

It is clear from Algorithm II that the main numerical tasks are the computation of
Galerkin solutions and the evaluation of residuals. Both rest on the repeated application of
the quasi-sparse matrix A to a vector v with finite support. Since the matrices and vectors
are in general only quasi-sparse this operation can be carried out only approzimately in
order to retain efficiency. For this, we shall use the algorithm of §3.3 applied to B = A.
We recall our convention concerning the application of an infinite matrix to a finite vector
: we consider the vector to be extended to the infinite vector on A obtained by setting
all new entries to be zero. The extended vector will also be denoted by v.

Given a vector v of finite support and N = #suppv, we sort the entries of v and
form the vectors vy, vi;) — vij—1, 7 = 1,- -+, [log N]. For j > log N, we define vy; := v.
Recall from § 3 that vi; agrees with v in its 27 largest entries and is zero otherwise. This
process requires at most N log N sorts.

We shall numerically approximate Av by using the vector

Wi i= Apvio) + Ag—1 (Vi) — Vi) + -+ Ao(Vig — Vie-1)) (6.14)

for a certain value of k determined by the desired numerical accuracy. As noted ealier, this
vector can be computed by using < 2% operations and requires the computation of at
most this same number of entries in A, recall Corollary 3.10. Note that if 28 > #(supp v),
then some of the terms in (6.14) will be zero and therefore need not be computed.
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By increasing k, we increase the accuracy of the approximation wj to Av. In partic-
ular, as derived in §3.3, see (3.25), we have the error estimate

AV = Wi ley(v) < 2|V = Vigllexw) + arl|Vig e +Z%HVk —i1 = Vik—j-1)lles(v), (6-15)

where a; is the compression bound from (6.13). Note that v — villZ,v) = [IVIZ,w) —
IvinllZ, o) and IvigliZ, ey = 2z Ivig — vy llZ,(v) Hence, the right hand side of (6.15)
can be computed for any k& with at most C'(#(supp v)) operations.

With these remarks in hand, we introduce the following numerical procedure for ap-
proximating Av.

APPLY A [n,v] — (w,A):

(i) Sort the nonzero entries of the vector v and form the vectors vy, Vi — Vij-1), J =
-, log N| with N := #suppv. Define v := v for j >logN.

(if) Compute HVHZ(V); HV[O]H?Q(V)f v — V[j—l]”é(vy j=1,---,[logN]+1.
(iii) Set k =0.

(a) Compute the right hand side Ry, of (6.15) for the given value of k.
(b) If Ry <n stop and output k; otherwise replace k by k + 1 and return to (a).

(iv) For the output k of (i) and for j = 0,1,---, k, compute the nonzero entries in
the matrices Ay_; which have a column index in common with one of the nonzero
entries of Vi) — V[j_1].

(v) For the output k of (i), compute wy as in (6.14) and take w(v,n) = wy and
A =suppw.

Properties 6.4 Given a tolerancen > 0 and a vector v with finite support, the algorithm
APPLY A produces a vector w(v,n) which satisfies

AV — W|g ) < 1. (6.16)

Moreover, if v € (¥(V), with T = (s + 1/2)"Y? and 0 < s < s*, then the following
properties hold:

(i) The size of the output A is bounded by
#(A) < ClVllgkieyn ™, (6.17)

and the number of entries of A that need to be computed is < CHV||1/S n=Ys.

(ii) The number of arithmetic operations needed to compute w(v,n) does not exceed
Cn_l/SHVH%S(V + 2N with N := #suppv.
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(71) The number of sorts needed to assemble the vi;), 7 =0,1,---,|logN|, of w(v,n)
does not exceed C'N log N .

(iv) The output vector w satisfies

[Wllew(wy < Cllv|eww)- (6.18)

Proof: The estimate (6.16) follows from the preceding remarks centering upon (6.15).
Properties (i)-(iii) follow from the results of § 3.3 (see Corollary 3.10). Property (iv) is

proved in the same way that we have proved Proposition 3.8. Namely, for j =0,1,---, k,
we prove that [|[wp — W;llew) < C277%||v||ew(v) as in (3.25). This then proves (6.18)
because of Proposition 3.2. O

6.5 The Numerical Computation of Residuals

Recall that Algorithm II heavily utilizes knowledge of residuals. We suppose that A is
any given finite subset of V, and we denote as usual by u, the Galerkin solution asso-
ciated to the set A. Since, we cannot compute u, nor its residual Au, — f exactly, we
shall introduce numerical algorithms which begins with an approximation v to u, and
approximately computes the residual Av — f. For this computation, we introduce the
following procedure, which involves two tolerance parameters 7y, 7, reflecting the desired
accuracy of the computation of Av and of f, rspectively.

NRESIDUAL[v, A, f,m1,m2] — (r, A):

(i) APPLYA [v, ] — (w, A,).

(i) NCOARSEIEf, ] — (g, As).

(iii) Setr:=w—g and A :==suppr C Ay UA,.

Note that, due to the various approximations, the output r is not necessarily supported
in V \ A, in contrast to the exact residual ry =f — Au,.

Properties 6.5 The output r of NRESIDUAL satisfies

It —ralleaw) < M+ 12+ ol v — ualle ). (6.19)

Furthermore, if u € (¥(V), with T = (s+1/2)"Y2 and 0 < s < s* (which in particular
implies f € £*(V), see Proposition 3.8), then the following holds:

(i) The support size of the output is bounded by

H#(A) < # (M) + #(A2) < Con IV +m o ullidiey)- (6.20)
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(ii)) The number of arithmetic operations used in NRESIDUAL does not exceed
C (m "IVl +n2 " lullidie)) +2N with N i= #(A)

(iii) The number of sorts needed in the computation of r does not exceed CN log N.

(iv) The output r satisfies

[rlleewy < Clllallewwys +Hvlew))- (6.21)

Proof: The estimate (6.19) follows from
[r = rallesw) < [If = gllexw) + [[AV = Wlleyw) + [[A(V = un)[lexw),

and (2.22). All other properties are direct consequences of the Properties 6.2 and 6.4 of
NCOARSE and APPLY A. O

6.6 A Sparse Galerkin Solver

This subsection will be concerned with the computation of a numerical approximation
u, of uy for any given set A C V. We shall discuss this issue in the context of gradient
methods. A similar discussion applies to conjugate gradient methods. Given a set A, we

thus wish to solve
PAAI,IA = PAf (622)

Suppose that we are provided with a current known approximation v to uy with v sup-
ported on A, and that we want to produce an approximation u,, supported on A, such
that [[uy — talle, < n for some prescribed tolerance 7.
The gradient method (or damped Richardson iteration) takes as the next approxima-
tion
v i=v — ap(Apv — Pyf) (6.23)

where a is to be chosen. Then, v’ is also supported on A and using (6.22), we have
[us = Vllexw) < Oallun — vile(w)- (6.24)

where
O = [|PA(I—apA) (6.25)

with I the identity matrix.
To turn this into a numerical algorithm, we need to provide: (i) a value for oy, (ii) an
approximation for Ayv — P,f. We shall take

ap == —, (6.26)
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where ¢, is our bound for |A|| given in (2.22). With this choice, it follows that

1

Or <1 5 (6.27)

with k = cg/cy the estimated condition number.
We next discuss the computation of Ayv — Pf which we call the “internal residual”.
In contrast to the full residual Av — f of the full equation, the internal residualcan be
computed exactly at finite cost. However, this cost remains too large for the purpose
of obtaining a computationally optimal algorithm, so that in practice, we shall need
to replace the internal residual by a numerical approximation r. We next examine the
properties we shall want for the numerical approximation r in order that that the modified
iterations still converge. Suppose for a moment that our initial approximation v satisfies

us = vllew) <6 (6.28)
for some 0 > 0. We shall show in a moment how to compute an r such that

€10
[r — (AAv — Paf)|[gv) < % (6.29)
Given such an r, we define

vii=v—ar. (6.30)

Since by (6.23), (6.26) and (6.29), ||v/ — ¥/[|iw) = aflr — (Axv — Paf)|lnw) < £ we
conclude that

_ _ 1 1 -
lan = Vllexw) < llua = Vilew) + IV = Vilaw < (L= 52)d + 226 =06 (631

with .
fi=1— (6.32)

The vector v’ is our numerical computation of one step of the gradient algorithm with
a given initial approximation v and error estimate J. Notice that (6.31) gives an error
estimate which allows us to iterate this algorithm. For example, at the next iteration, we
would replace v by v/, and § by 64.

We next discuss how we shall compute an approximation r to the internal residual
which will satisfy (6.29). For this, we shall use a variant of the routine NRESIDUAL
from §6.5, in which we shall confine all vectors to be supported in A. We shall denote
this new subroutine by INRESIDUAL. It is obtained by replacing f by P,f in the

NCOARSE step and A by A, in the APPLY A step.

INRESIDUAL [v, A, f,n,m0] — 1
(i) APPLY A, [v, ;] — w;
(i) NCOARSE [P,f, 7] — g.
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(iii) Setr:=g—w.

Here APPLY A, means that A is replaced by A, in the fast matrix vector mul-
tiplication. From Properties 6.2 and 6.4 we know that the output r of [v, A, f 7, ]
satisfies

|t — (Apv = Paf) o0y < i+ 12 (6.33)
Thus the choice 5
c
m=rn= % (6.34)

suffices to ensure the validity of (6.29).

Obviously the number of iterations needed to guarantee a target accuracy n of the
approximate Galerkin solution depends on the error bound ¢ of the initial approximation
v of uy. In fact, the number K of iterations necessary to reach this accuracy is bounded
by

KSK@m:{

kx;%)/“og@” +1. (6.35)

While the above analysis gives an upper bound for the number of iterations we shall
need to achieve our target accuracy, it will also be important for our analysis to note
that this target accuracy may be reached before this number of iterations if the currently
computed approximaton r to the internal residual is small enough. The following remark
(which follows from (6.33)) makes this statement more precise.

Remark 6.6 If we choose ny = 1y := ¢1n/6, where 1 is the target accuracy, and if r is
the corresponding output of INRESIDUAL [v, A, f, 9y, 72|, we then have

lan = Vlleaw) < e1lIrllece) +n/3, (6.36)

so that
lan = Vo) <m0 if lrllew) < 2em/3. (6.37)

Note that conversely, since we also have by (6.33)
[xlley vy < c1n/3 + [ Aav = Paflley(v),
we are ensured that
Irlleawy < 2¢1im/3 i [Jun — Ve < ey 'n/3 =n/3k, (6.38)
i.€., the criterion will be met when the exact internal residual is small enough.
Proof: To prove (6.36), we write
Apr(up —v) = (Apup — Paf) — (Apv — PAf) = Apv — PA\f —r + .

Since (2.22) and (2.25) imply ||[v — upllw) < o H[AA(V — up) ||y, (6.36) follows.

Clearly, (6.36) implies (6.37). The rest of the claim follows from (2.22). O
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After these considereations, we are now in a position to give our numerical algorithm
for computing Galerkin approximations. Given a set A, an initial approximation v to uy,
an estimate ||[v — uy||gv) < 6 and a target accuracy 7, with 0 < 7 < §, the approximate
Galerkin solver is defined by the following:

GALERKIN [A, v, ,7] — iy
(i) Apply INRESIDUAL [v, A f, %2 20) — v If min {0, ci[|r]lev) +n/3} < n, de-

76
fine the output up to be v and STOP, else go to (ii).

(ii) Set
v :=v —ar.

Since n < §, we know that [ — V'||iyv) < 0||u— v||ey(v). Replace v by V', & by 05
and go to (i )

The relevant properties of GALERKIN can be summarized as follows.

Properties 6.7 Given as input a set A, an initial approximation v to the exact Galerkin
solution uy which is supported on A, an initial error estimate § for ||uy — V| vy and a
target accuracy n, the routine GALERKIN produces an approximation tiy to up which
is supported on A and satisfies

[us — allezw) <1 (6.39)

Moreover, if K is the number of modified gradient iterations which have been used in
GALERKIN to produce uy, one also has

Juy — U leyiwy < 070 (6.40)

with 0 defined by (6.32). Consequently, the number of iterations K is always bounded by

K < K(é,n) =

log g' / (1og 9‘ . (6.41)

Moreover, if u € £°(V), with 7 = (s + 1/2)7! and 0 < s < s*, then the following are
true:

(i) The output uy of GALERKIN [A, v, 4, 1] satisfies
[t llexcw) < CO) (Ve + Ialless) (6.42)
where the constant C'(K) depends only on the number of iterations K.

(ii) The number of arithmetic operations used in GALERKIN [A,v,d, 7] is less
than

C(K) (Il ie) + lliaig)) 77" + CE (#A),

where the constant C(K) depends only on the number of iterations K. The number
of sorts does not exceed K(#A)log(#A).
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Proof: The first part of the assertion has been already established in the course of the
preceding discussion. In particular, the bound on the maximal number K of iterations
clearly follows from (6.35).

As for property (i), we simply remark that (iv) in Properties (6.5) of NRESIDUAL
also applies in the case of the modified procedure INRESIDUAL, so that after one
modified gradient iteration we have

1¥/llexw) < € max { |Vl v 1l } -

The assertion (i) follows therefore by iterating this argument: denoting by v* the current
approximation after k iterations, we obtain that |[v*||ew(w) < C(k)([|V|ew(w) + [[ullew(w))-

To estimate the number of arithmetic operations in this algorithm, we can use the
bound on the number of operations for NRESIDUAL ((ii) in Properties (6.5)), which
also applies to INRESIDUAL. According to this property, at the k-th iteration, the
application of INRESIDUAL to v* requires at most C (HV’“HZS(V) + HuHZ)iV)) e+
2(#A) arithmetic operations. We add each of these estimates for operation count over

k=0,1,...,K and use the estimate on ||v¥||s(v) to obtain the estimate in (ii).
Finally, at each iteration, the number of sorts is clearly bounded by #Alog(#A),
which implies the bound in K#A log(#A) for the global procedure. a

The possible growth of the constants C'(K) in (6.42) shows the importance of control-
ling the number of iteration K. The estimate (6.41) expresses that this is feasible if the
initial accuracy bound ¢ is within a fixed factor of the desired target accuracy 7 in each

application of GALERKIN. In the setting of Algorithm III below this will indeed be
the case.

7 Numerical Realization: The Adaptive Algorithm

We now have collected all the ingredients that are needed to construct an optimal adaptive
algorithm, both in terms of memory size and computational cost. The purpose of this
section is to describe this algorithm and to prove its optimality.

7.1 General principles of the Algorithm

Recall from §6.1 that we start with an estimate ||f||s,(v) < F. Introducing the sequence
of tolerances A
€ =27 Fct. (7.1)

we see that Ag := () and Gy, = 0 are an admissible initialization in the sense that
[u =t [lexw) < €o

Algorithm III conceptually parallels the idealized version Algorithm II. Its core
ingredient is a routine called NPROG that associates to a triplet (s, A, §) such that iy
is supported in A and ||tiy — ul|¢(v) < 6, a new pair (5, A) such that uj is supported in
A and Hl_l]\ — 11||52(V) < (5/2

46



Iterating this procedure thus builds a sequence (1, A;);>0 with 1, supported in A;
such that

u— 1ty llew) <6 (7.2)

If € is the target accuracy, the algorithm thus stops after J steps where J is the smallest
integer such that e; <e.

As in Algorithm II the routine NPROG itself will consist of possibly several appli-
cations of a procedure NGROW described below, which parallels GROW in Algorithm
11, followed by NCOARSE for exactly the same reasons that came up in §5.

In contrast to Algorithm II, the selection of the next larger index set done by
NGROW will have to be based on an approximate residual obtained by NRESID-
UAL rather than on the exact one. We shall also use the approximate Galerkin solver
defined by NGALERKIN to derive the intermediate approximations of the solution af-
ter each growing steps. Thus, the error reduction in this growing procedure requires a
more refined analysis, involving the various tolerances in these procedures. We shall first
address this analysis which will result in several constraints on the tolerance parameters.

7.2 The growing procedure

At the start of the growing procedure that will define NPROG, we are given set A, an
approximate solution u, supported on A and a known estimate |[u — ta||g,w) < 9.

We set A° := A and a0 := 1y. The growing procedure will build iteratively some
larger sets A¥, k =0,1,---, and approximate solutions ti,«, and will be stopped at some
K such that we are ensured that

[u = Apxeyw) < 6/10, (7.3)

so that applying NCOARSE [u,x,26/5] will output the new set A and approximate
solution G5 such that ||u — G|,y < 6/2. The choice /10 in (7.3) is justified by the
Properties 6.3 of the thresholding procedure: it ensures the optimality of the approximate
solution and the control of its (V) norm (see (i) and (ii) in Properties 6.3).

As in Algorithm II, the growing procedure will ensure a geometric reduction of the
error in the energy norm |[u — uyx|| where uy is the exact Galerkin solution. Although
it will not ensure such a reduction for ||u — G« ||¢,(v), we shall still reach (7.3) after a
controlled number of steps.

The procedure NGROW generating the sets A* can be described as follows: given a
set A and an approximation u, supported on A, we compute an approximate residual r
and select the new set A D A as small as possible such that

IP/aTlleawy = Ylllen(wy (7.4)

for some fixed 7 in (0, 1]. This can be done by taking A := A U A® where
(A°,Pper) = NCOARSE [r, \/1 — 72||r| ()]
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This procedure can thus be summarized as follows.

NGROW [A, uy, &1, 6, £,79] — (A.x)
Given an initial approximation u, to the Galerkin solution u, supported on A the proce-
dure NGROW consists of the following steps:

(i) Apply NRESIDUAL [y, A, £, &1, 6] — (A7, 1).
(ii) Apply NCOARSE [r, /T — 2||t|ly(v)] — (A, Pacr) and define A := A U A°.

It is interesting to note that we allow the situation where v = 1, in which case we
simply have A = A U A”. This was not possible with GROW in Algorithm II since A
could then be the full infinite set V.

Properties 7.1 The residual computed by NGROW satisfies the estimate
[r = ralleaw) < &+ &+ eoflBa — Uallew). (7.5)
Ifuet“(V), witht = (s+1/2)7" and 0 < s < s*, then the following are true:
(i) The cardinality of the output A of NGROW can be bounded by
#(A) < #(A) + 07 (laallilig, + Iullihie)) - (7.6)
where £ :== min{&;, &}
(ii) The number of arithmetic operations used in NGROW is less than
M(E) = C (€ ([l g, + Il i) + #(A) (7.7
(iii) The number of sorts does not excede CM (&) log M ().

Proof: The first part of the assertion follows from (6.19). The claims (i), (ii) and (iii)
follow from (i), (ii) and (iii) in the Properties 6.5 of NRESIDUAL. O

In our growing procedure, the tolerance parameters & and & will be related to the
initial accuracy 0 by & = ¢10 and & = @26 where ¢; and ¢, are fixed parameters that
we shall specify below through our analysis. Similarly, we shall always set the tolerance
parameter in the applications of NGALERKIN in such a way that the approximate
solutions uyx will always satisfy

[uar — Upr[lea(v) < g3d/co, (7.8)

where g3 is another parameter to be specified later and u,x is the exact Galerkin solution.
Note that (7.8) is not ensured for £ = 0, so that the very first step of our growing
procedure should be to replace tipo by the output of NGALERKIN [A° tipo, §, 30/ co].
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The growing procedure will then proceed as follows: for k& > 0, we shall define A* as
the first output of NGROW [A*~L Giyx—1, 10, ¢20, f,7]. We then define iy« as the output
of NGALERKIN [A* tizk-1, qod, g3 /co], with the constant g still to be specified. It
follows that (7.8) will automatically be satisfied by (6.39).

Regarding the parameter g, we need to choose its value so that at each iteration we
have

a = e [er(v) < q00 (7.9)

because we are using s, as the input for the next application of NGALERKIN. Now,
for each k > 0, we have

[u = tasllew) < I = waflee) + o = Bl
< 01_1/2Hu — upk|| + g39/co
<oy Pllu = upo| + gs6/cs
< kY2 = wpolluy(w) + g56/c2
< (K2 + g3/ 2)0,

where we have used the monotonicity of the error ||u — u,«|| as the sets A* are growing.
Hence, we see that we can take gy := /2 4 g3/c,. With this choice of gy and with any
fixed choice of g3, (6.41) the Properties 6.7 shows that the number of iterations within
each application of NGALERKIN is uniformly bounded independently of k£ and .
Note also that in terms of the parameters ¢1, g2, g3, from (7.5) and (7.8) we deduce

Ie* = rarlleyw) < (01 + @2 + @3)6, (7.10)

where r* is the second output of NGROW [AF, Gk, q16, 20, £, 7].

In order to analyze the error reduction in our growing procedure, we shall need to
relate the property (7.4) that defines NGROW with the property (4.8) which is known
to ensure a fixed reduction of the error |[u — upl[. Using our error estimate (7.10) we
obtain

IPareirallewy = [Pty = Pase (0% = 1p0) [l ea(w)
> M) = I = rarllem)
> Allraellew) = (T+ )" = raxll)
> Allrarllewy — (T +9) (1 + g2 + g3)d. (7.11)

Of course, we wish to ensure that our above choice of the expanded set A**! which was
based on the approzimate residual r* does capture also a sufficient bulk of the true residual
rp+. This can be indeed inferred from the above estimate provided that the perturbation
on the right hand side is small compared with the first summand. If this is not the case
the choice of the parameters ¢; should ensure that the residual itself and hence the error
is already small enough. The following observation describes this in more detail.
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Remark 7.2 Given any q4 > 0, suppose that the parameters qi,qs,q3 are chosen small
enough that

2(1+ + g+
<@ L2049 (@ e Q3)> <a (7.12)
C2 va
Then, for A¥*1 constructed from tiyr as explained above, one either has
[a —apr||ew) < @, (7.13)
or
= wpes | < 6l — ] (7.14)
where

&1
0:=,/1——~2 1
| el (7.15)

Proof: let g := (1+7)(q1 +¢2 +q3). We distinguish two cases. If v|rpe|le,(v) < 2¢6, then
by (2.22) we have yci||u — upk||e,(v) < 2¢6. Combining this with the estimate (7.8), we

obtain

_ 4, 2q
= e < (2422 )5
(SR (6]

which, in view of (7.12) proves (7.13). Alternatively, when ~||ryr||swy > 2¢0, we infer
from (7.11) that

Y
[P a1k ||y (v) > §||I’Ak’|éz(v>= (7.16)

which is the desired prerequisite for error reduction in the energy norm. In fact, we can
invoke Lemma 4.1 to conclude that (7.14) holds for 6 defined in (7.15). O

It remains to adjust the various parameters qi, ¢2, 3. To this end, one should keep
in mind that the growing procedure aims to achieve the accuracy in (7.3) after a finite
number of steps K.

In view of Remark 7.2, a first natural choice seems to be ¢4 = 1/10 since the occurrence
of case one in Remark 7.2 would then imply (7.3). However, with such a choice, it could
still happen that at the i-th stage of the growing procedure, case one comes up but is not
discovered by any error control. In this case, we will need to make sure that subsequent
steps still satisfy (7.3). For k > ¢, we have

lu—tulew < = wwllam + o =Gl

1 1 ~
< —|lu—uprl[ +g36/c2 < ﬁ”u — Uy

Ve
(&)

where we have again made standard use of (2.21), the best approximation property of
Galerkin solutions and (7.8). Thus our first requirement is

<q4\/E + Z—Z’) < 1/10. (7.17)

+ q30/co
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We next have to make sure that if case one never occurs a uniformly bounded finite
number of steps suffices to reach (7.3). In fact, we infer from (7.14) that

[o=tplleaw) < 10— as o) + une = Tl
1 0"

< — 5y < ——|lu— @ 5

< \/aHu Upk|| + g3d/e2 < \/allu Upol + gsd/c

< (916\/%4_?)5. (7.18)
2

Thus our second requirement in order to achieve (7.3) is that for sufficiently large K,
(eK\/E + @) < 1/10, (7.19)
Ca

but this is always implied by our first requirement (7.17) for K sufficiently large but fixed.
Finally, we wish to install intermediate error controls to avoid unnecessarily many

steps in the above growing procedure. To this end, we write
u—ﬁAk :u—uAk—l—uAk —l_lAk.

and deduce from (7.8) that at any intermediate stage

_ - q30
R T (T N I e

Therefore, using (7.10), we find

_ - 30
||11 — uAngz(v) S Cl 1 (HIlkaz(V) + (Q1 + q2 + Q3)5> + 0—2 (720)
Thus, imposing the requirement
_ c
(@1 + a2+ a3+ K "gs) < o (7.21)

-~ %7
we can stop the iteration if the following test of the current approrimate residual is
answered affirmatively

C15
¥l ywy < 20"
Choice of parameters: In summary, possible choices for these parameters are limited
by (7.12), (7.17) and (7.21). A simple possibility is to take

1
20k
Then choose 1 = q2 = q3 such that (7.12), (7.17) and (7.21) hold. We then define
go = K/ + Q3/C2.

Thus one finally sees from (7.18) that the maximal number of steps needed to achieve
(7.3) is bounded by

(7.22)

s : (7.23)

(7.24)

K = K(k,0) = [log 20’1] 1.

| log 0|
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7.3 Description of the algorithm

We are now in a position to describe the main step NPROG in our algorithm. We fix a
value of v with 0 < v < 1 and we choose parameters qq, q1, g2, ¢3, ¢4 as in the Choice of
parameters of the previous subsection. We fix these values. The analysis of the previous
subsection shows that a uniformly bounded finite number of applications of NGROW
suffices to reduce the initial error by the desired amount. The NPROG can thus be
summarized as follows.

NPROG [A,v,6,f] — (A, v, 1)

Given a set A, an approximation v to the exact solution u of (4.1) whose support is
contained in A and such that ||v — ||y < 6, the procedure NPROG consists of the
following steps:

(i) Apply GALERKIN [A,v,0,q30/ca] — tp. Set A° := A, @po := 10y, k :=0.
(ii) Apply NGROW [A* Giyr, 16, 20, £, ] — (AL 1F).

(iii) If |v¥|lpew)y < 16/20 or k = K defined in (7.24) go to (iv), otherwise apply
GALERKIN [A* Gisr, qo0, gs6/ca] — tpenr. Replace k by k + 1, AF by AR
Uypr by Ukt and go to (ii).

(iv) Apply NCOARSE [+, 26/5] — (A, V), set & :=r* and STOP.
The relevant properties of NPROG can be summarized as follows.
Properties 7.3 The output v of NPROG satisfies
[u =V gyv) < 6/2. (7.25)

Moreover, if u € (¥(V), with 7 = (s + 1/2)7" and 0 < s < s*, then the following are
true:

(i) One has the bound
V]| ew(vy < Cllulee(wy, (7.26)

and the cardinality of A is bounded by
#(A) < C67ull i), (7.27)

(ii) The cardinality of all intermediate sets A* produced by NGROW can be bounded
i #(A) + Co7 (Ve + ullsais) ) - (7.28)
(iii) The number of arithmetic operations used in NPROG [A, v, §, ] is less than
G = C (67 (vl + ullfhig) + #(A)) - (7.29)
The number of sorts does not excede CGlogG.
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Proof: By our choice of parameters ¢;,i = 1,2,3,4, Remark 7.2 and the subsequent
discussion show that after at most K steps, K given by (7.24), the reduction (7.3) is
achieved. The estimate (7.25) is then an immediate consequence of (6.6) and (6.7) in
Properties 6.3. Moreover, when u € (¥(V), with 7 = (s + 1/2)7!, then (i) is a a direct
consequence of (ii) and (iii) in Properties 6.3. By a repeated application of (6.42) in
Properties 6.7 we conclude that

l8aklewcwy < C (IIVllexew) + o)) - (7.30)

We have used here that only a uniformly bounded number of applications of NGROW
and GALERKIN is used in NPROG. Combining (7.30) with (7.6) in Properties 7.1
yields the estimate (7.28) in (ii).

Note that the same is true for the possibly somewhat larger sets A U A" generated in
NGROW, since we accept the case v = 1. The remaining assertion (iii) is also obtained
by combining (7.30) with (7.7) in Properties 7.1. O

We are now prepared to describe

Algorithm III

(i) Initialization: Let e > 0 be the target accuracy. Set A :== 0, v =0 and 6 := F, where
F is defined at the beginning of this section. Select the parameters qo, q1,q2, q3, Ga
according to the above Choice of Parameters and fir these parameters.

(if) If 0 < e, accept u(e) := v, A(e) := A as the final solution and STOP. Otherwise,
apply NPROG [A, v,0,f] — (A, v, 1).

(iii) If ||E]lew) + (@1 + @2 + (1 4+ £71)g3)0 < cre accept U(e) := tpr, A(e) = A* as the
solution, where tiyx, A(€) = A* are the last outputs of NGROW in NPROG before
thresholding. Otherwise, replace § by §/2, v by v and A by A and go to (ii).

Remark 7.4 We see that the finest accuracy needed on the data f is 2qae in the last
application of NPROG so that we can start with an estimate £ with n = 2qge in (6.2).

Remark 7.5 The proper choice of (qo, q1,q2,q3,q4) s meant to ensure the convergence
of Algorithm III, as well as the control of the operation count in each application of
NPROG. This, in turn, allows us to prove the optimality of this algorithm, as shown
below. Roughly speaking, convergence is ensured if these parameters are sufficiently small,
but choosing them too small typically increases the constants that enter the optimality
analysis (e.g. the number of iterations needed in GALERKIN or APPLY A), so that
a proper tuning should really be effective in practice. In particular, it might be that our
requirements in the Choice of Parameters are too pessimistic and that the algorithm
still works with larger tolerances.
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7.4 The main Result

The convergence properties of Algorithm III can be summarized as follows.

Theorem 7.6 Assume that A € B, with 0 < s < s*, and that A is an isomorphism on
05(V) and suppose that the assumptions (N1)—(N3) are satisfied. Let u be the solution of
(2.17), that is, Au = £f. Then for any ¢ > 0 and any f € (,(V), Algorithm III produces
an approzimation 0 = U(e) with N = N(e) := #supp u(e) < oo satisfying

[u—1(€)e(v) < e (7.31)

Moreover, Algorithm III is optimal in the following sense. Ifu € (°(V), T = (s+1/2)~!
for some 0 < s < s*, then N(e) < Ce V*|lul|pw(v) and the computation of G(e) requires at
most C'N(e) arithmetic operations and at most C'N(e)log N(e) sorts, where the constants
C' are independent of £ and e.

Proof: Let ¢; :=279F, 7 =0,1,.... Let k be the smallest integer such that e, < e. The
algorithm shuts down when at an iteration j either (i) ||t/ ||ev)+ (1 +g2+(1+r"1g3) < cre
or (ii) 0 < e. In the first case, (7.31) is satisfied because of (7.20). When case (i) is not met
for any j = 0,...,k, then (7.25) in Properties 7.3 shows that Algorithm IIT produces
a sequence (A;,@y;) such that |ju — @y, [le,(v) < €, where ¢; = 277F. Hence the desired
target accuracy e is reached when j = k. In either case, the algorithm will need at most
k steps to reach (7.31).

As for the complexity analysis, if u € ¢¥(V), 7 = (s +1/2)7! for some 0 < s < s*,
we conclude from (7.26) that [juy,|lewv) < Cllullpv) for all j and from (7.27) that
#(A,) < CG; with G, := 5 *[|uljiig)-

Thus, on account of (ii) and (iii) in Properties 7.3, the number of arithmetic operations
and the number of sorts at the jth stage of the algorithm can be bounded respectively
by CG; and C'log G;. The assertion now follows by summing these estimates over
7=0,... k. 0

We conclude with briefly summarizing the consequences of the above theorem with
regard to the original operator equation (2.5).

Corollary 7.7 Assume that A : H' — H~" is an isomorphism and let u denote the exact
solution of Au = f for some f € H™'. Suppose that A and the wavelet bases ¥,V satisfy
assumptions (A1)—(A3) so that, in particular, the preconditioned wavelet representation

A of A belongs to A, 3. Let s* := min {§ — %,g —1}. Then for any f € H™" and every

€ > 0, Algorithm III produces a sequence G(e) = {ux}rea) such that
||u — Z 2t‘)‘|u,\¢,\]|Ht <e.
AeA(e)

Moreover, if for some 0 < s < s* and 7 := (s + 1/2)7! the solution u belongs to the
Besov space BE4(L,) then the number N(€) := #A(e) is bounded by C’oe_l/sHuHBﬁsd(LT).
At most C N(e€) arithmetic operations and C' N (€)log N(e€) sorts are needed for the com-
putation of up(e.
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