Report no. 07/04

Sparse finite element approximation of high-dimensional
transport-dominated diffusion problems

Christoph Schwab, Endre Siili, and Radu-Alexandru Todor

Dedicated to Henryk Wozniakowski, on the occasion of his 60th birthday

Partial differential equations with nonnegative characteristic form arise in numer-
ous mathematical models in science. In problems of this kind, the exponential
growth of computational complexity as a function of the dimension d of the prob-
lem domain, the so-called “curse of dimension”, is exacerbated by the fact that the
problem may be transport-dominated. We develop the numerical analysis of sta-
bilized sparse tensor product finite element methods for such high-dimensional,
non-self-adjoint and possibly degenerate second-order partial differential equa-
tions, using piecewise polynomials of degree p > 1. Our convergence analysis is
based on new high-dimensional approximation results in sparse tensor-product
spaces. By tracking the dependence of the various constants on the dimension d
and the polynomial degree p, we show in the case of elliptic transport-dominated
diffusion problems that for p > 1 the error-constant exhibits exponential decay as
d — oo. In the general case when the characteristic form of the partial differential
equation is non-negative, under a mild condition relating p to d, the error constant
is shown to grow no faster than O(d?). In any case, the sparse stabilized finite
element method exhibits an optimal rate of convergence with respect to the mesh
size hr, up to a factor that is polylogarithmic in hy.
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1 Introduction

Suppose that Q := (0,1)%, d > 2, and that a = (ai]')g,jzl is a symmetric positive semidefinite
matrix with entries a;; € R, 4,7 = 1,...,d. In other words,

a' =a and ¢Tac>0 VEeRe

Suppose further that b € R? and ¢ € R, and let f € L*(Q). We shall consider the partial
differential equation
—a:VVu+b-Vu+cu=f(zx), xecq, (1.1)

subject to suitable boundary conditions on 02 which will be stated below. Here VVu is the
d x d Hessian matrix of u whose (i,5) entry is 0*u/dx; dx;, i,j = 1,...,d. For two d x d
matrices A and B, we define their scalar product A : B := Zd A;;jB;j. The induced norm,

ij=1
called the Frobenius norm, is defined by |A| = (A4 : A)1/2.
The real-valued polynomial oo € P?(R% R) of degree < 2 defined by

EeR? — a(¢)=¢Tal R
is called the characteristic polynomial or characteristic form of the differential operator
u +— Lu:=—a:VVu+b-Vu+cu

featuring in (1.1) and, under our hypotheses on the matrix a, the equation (1.1) is referred to
as a partial differential equation with nonnegative characteristic form (cf. Oleinik & Radkevic¢
21)).

For the sake of simplicity of presentation we shall confine ourselves to differential operators
L with constant coefficients. In this case,

a:VVu=V-(aVu)=VV: (au) and b-Vu=V"-(bu).

At the expense of added technical difficulties most of our results can be extended to the case
of variable coefficients, where a = a(z), b = b(z) and ¢ = ¢(x) for z € Q.

Partial differential equations with nonnegative characteristic form frequently arise as
mathematical models in physics and chemistry [15] (e.g. in the kinetic theory of polymers
[22]; see also [3], [4], [18]) and coagulation-fragmentation problems [17]), molecular biology [9],
and mathematical finance. Important special cases of these equations include the following:

(a) when the diffusion matrix a = a'

ential equation;

is positive definite, (1.1) is an elliptic partial differ-

(b) when a = 0 and the transport direction b # 0, the partial differential equation (1.1) is
a first-order hyperbolic equation;
ae [ @ 0
~\ 0 0 )’

where avis a (d —1) x (d — 1) symmetric positive definite matrix and b = (0,...,0,1)" €
R?, (1.1) is a parabolic partial differential equation, with time-like direction b.

(c) when



In addition to these classical types, the family of partial differential equations with nonneg-
ative characteristic form encompasses a range of other linear second-order partial differential
equations, such as degenerate elliptic equations and ultra-parabolic equations. According to
a result of Hormander [12] (cf. Theorem 11.1.10 on p.67), second-order hypoelliptic operators
have non-negative characteristic form, after possible multiplication by —1, so they too fall
into this category.

For classical types of partial differential equations, such as those listed under (a), (b) and
(c) above, rich families of reliable, stable and highly accurate numerical techniques have been
developed. Yet, only isolated attempts have been made to explore computational aspects
of the class of partial differential equations with nonnegative characteristic form as a whole
(cf. [13] and [14]). In particular, there has been only a limited amount of research to date
on the numerical analysis of high-dimensional partial differential equations with nonnegative
characteristic form (cf. Siili [27], [28]).

The field of stochastic analysis is a particularly fertile source of equations of this kind
(see, for example, [5]): the progressive Kolmogorov equation satisfied by the probabil-
ity density function ¥(z1,...,z4,t) of a d-component vectorial stochastic process X (t) =
(X1(t),..., Xq(t))T which is the solution of a system of stochastic differential equations in-
cluding Brownian noise is a partial differential equation with nonnegative characteristic form
in the d + 1 variables (z,t) = (z1,...,24,t). To be more precise, consider the stochastic
differential equation:

AX(t) = b(X (1) dt + o(X () AW (t),  X(0) = X,

where W = (Wy,...,W,)T is a p-dimensional Wiener process adapted to a filtration {F;, t >
0}, b € CL(R%RY) is the drift vector, and o € CZ(RY,R¥*P) is the diffusion matrix. Here
C’g (R™ R™) denotes the space of bounded and continuous mappings from R™ into R™, m,n >
1, all of whose partial derivatives of order k or less are bounded and continuous on R™. When
the subscript ; is absent, boundedness is not enforced.

Assuming that the random variable X (t) = (X1 (t),...,X4(t))" has a probability density
function ¢ € C>1(R? x [0,00),R), then 9 is the solution of the initial-value problem

Wat) = (A, weRli>0

¢($a0) = @Z}O("L‘)v YIS Rda
where the differential operator A : C?(R%R) — CY(R% R) is defined by

d

o 1 0?
A = — Z 2 (bj(z)¥) + B Z 97 01, (aij(x)y),
j=1 """ J

with a(z) = o(x) o'(x) > 0 (see Corollary 5.2.10 on p.135 in [16]). Thus, ¢ is the solution of
the initial-value problem

MW~ 0 _ 1 2 d
ot T2 W@Y) = 50 G (), weRLE20,

w(x70) = ¢0(l’>» xGRda



where, for each x € R?, a(x) is a d x d symmetric positive semidefinite matrix. The pro-
gressive Kolmogorov equation %—f = A is a partial differential equation with nonnegative
characteristic form, called a Fokker—Planck equation.

The operator A is generally nonsymmetric (since, typically, b # 0) and degenerate (since,
in general, a(x) = o(z)o " (x) has nontrivial kernel). In addition, since the (possibly large)
number d of equations in the system of stochastic differential equations is equal to the number
of components of the independent variable x of the probability density function ¢, the Fokker—
Planck equation may be high-dimensional.

The focus of the present paper is the construction and the analysis of finite element
approximations to high-dimensional partial differential equations with non-negative charac-
teristic form. Specifically, our aim is to extend the results from [27] and [28], developed for the
case of sparse tensor-product finite element spaces consisting of piecewise multilinear func-
tions, to polynomials of degree p > 1. The paper is structured as follows. We shall state in
Section 2 the appropriate boundary conditions for the model equation (1.1), derive the weak
formulation of the resulting boundary value problem, and show the existence of a unique weak
solution. Section 3 is devoted to the construction of a hierarchical finite element space for
univariate functions. The tensorization of this space and the subsequent sparsification of the
resulting tensor-product space are described in Section 4; our chief objective is to reduce the
computational complexity of the discretization without adversely effecting the approximation
properties of the finite element space. In Sections 5 and 6 we build a stabilized finite element
method over the sparse tensor-product space, and we explore its stability and convergence.

The convergence analysis relies on new high-dimensional approximation results in sparsi-
fied tensor-product spaces, based on continuous piecewise polynomials of degree p > 1, in the
L? and H! norms. We show that the error-constants in these approximation results exhibit
exponentially fast decay as functions of the dimension d. These bounds are related to those
in the recent work of Griebel [10], where similar decay of the error-constant as a function
of d was proved in the H! seminorm in the special case of p = 1 for “energy-norm-based”
sparse-grid-spaces. Using these approximation results, we then show in the case of elliptic
transport-dominated diffusion problems that if p > 1 then the error-constant exhibits ex-
ponential decay as d — oo. In the general case when the characteristic form of the partial
differential equation is non-negative, and assuming that p > 2, under a mild condition relat-
ing p to d the error-constant is shown to grow no faster than O(d?). In any case, the sparse
stabilized finite element method exhibits an optimal rate of convergence with respect to the
mesh size hy, up to a factor that is polylogarithmic in hy,.

Our error analysis is fairly general, in the sense that only two generic structural properties
of the univariate finite element space are used in the subsequent analysis: namely, (1) that the
univariate finite element space can be written as a direct sum of so-called increment spaces,
and (2) that there exists a projector onto the univariate finite element space which exhibits
optimal approximation properties in the L? and H' norms. The specific choice of basis in the
finite element space does not explicitly enter into our error analysis, as it does not affect the
asymptotic rate of convergence. Of course, the implementation of the method will necessitate
that a choice of basis is made; indeed, the specific choice of basis will strongly influence the
sparsity structure and the conditioning of the matrix in the resulting linear system. These
questions are important and we shall briefly comment on them in the concluding section,
although, strictly speaking, they are beyond the scope of the present paper and will be
therefore considered in detail elsewhere.

The origins of sparse tensor-product constructions and hyperbolic cross spaces can be



traced back to the works of Babenko [2] and Smolyak [26]; we refer to the papers of Temlyakov
[29], DeVore, Konyagin & Temlyakov [8] for the study of high-dimensional approximation
problems, to the works of Wasilkowski & Wozniakowski [30] and Novak & Ritter [19] for
high-dimensional integration problems and associated complexity questions, to the paper of
Zenger [31] for an early contribution to sparse tensor-product finite element methods, to the
articles by von Petersdorff & Schwab [23] and Hoang & Schwab [11] for the analysis of sparse-
grid methods for high-dimensional parabolic and elliptic multiscale problems, respectively,
and to the recent Acta Numerica article of Bungartz & Griebel [7] for a detailed survey of
the field of sparse-grid methods.

2 Boundary conditions and weak formulation

Before embarking on the construction of the numerical algorithm, we shall introduce the nec-
essary boundary conditions and the weak formulation of the model boundary-value problem
on = (0,1)% for the equation (1.1).

Let T' denote the union of all (d — 1)-dimensional open faces of the domain Q = (0, 1)<.
On recalling that, by hypothesis, a = a” and «(¢) = £Ta ¢ > 0 for all ¢ € R?, we define the
subset 'y of T by

Ip:={xel:alv(x))>0};

here v(x) denotes the unit normal vector to I' at = € I, pointing outward with respect to 2.
The set T'g can be thought of as the elliptic part of I'. The complement I'\I'y of Ty is referred
to as the hyperbolic part of T'. We note that, by definition, « =0 on T"\ T.

On introducing the Fichera function

zxe€l—f(x):=b-v(z)eR
defined on T', we subdivide I'\I'g as follows:
. :={zel\I'v: <0}, Iy :={zel\I'y:3>0};

the sets I'_ and T'y are referred to as the (hyperbolic) inflow and outflow boundary, respec-
tively. Thereby, we obtain the following decomposition of I':

=Toul_uUT..

Lemma 1 FEach of the sets I'g, I'_, 'y is a union of (d — 1)-dimensional open faces of SQ.
Moreover, each pair of opposite (d — 1)-dimensional faces of 0 is contained either in the
elliptic part Ty of I' or in its complement I' \ Ty = '_ U Ty, the hyperbolic part of .

Proof Since a is a constant matrix and v is a face-wise constant vector, I'g is a union of (disjoint)
(d — 1)-dimensional open faces of T'. Indeed, if z € Ty and y is any point that lies on the same
(d — 1)-dimensional open face of Q as xz, then v(y) = v(x) and therefore a(v(y)) = a(v(z)) > 0; hence
y € [y also.

A certain (d — 1)-dimensional open face ¢ of € is contained in Ty if, and only if, the opposite face
¢ is also contained in T'g. To prove this, let ¢ C I'g and let z = (z1,...,2;,...,24) € @, with Oz;
signifying the (unique) co-ordinate direction such that v(x)|Ox;; here O = (0,...,0). In other words,
x; € {0,1}, and the (d — 1)-dimensional face ¢ to which z belongs is orthogonal to the co-ordinate
direction Oz;. Hence, the point & = (x1,...,|x; —1],...,24) lies on the (d — 1)-dimensional open face



¢ of Q that is opposite the face ¢ (i.e., @||¢), and v(Z) = —v(z). As a is a homogeneous function of
degree 2 on I'y, it follows that

a(v()) = a(-v(z)) = (-1)* a(v(2)) = a(v(z)) > 0,

which implies that £ € T'g. By what we have shown before, we deduce that the entire face ¢ is
contained in T'y.

Similarly, since b is a constant vector, each of I'_ and I'; is a union of (d — 1)-dimensional open
faces of I'. If a certain (d — 1)-dimensional open face ¢ is contained in I'_, then the opposite face ¢ is
contained in the set I';.

We note in passing, however, that if ¢ C I'; then the opposite face ¢ need not be contained in
I'_; indeed, if ¢ C 'y and B = 0 on ¢ then § = 0 on ¢ also, so then both ¢ and the opposite face
¢ are contained in I'y. Of course, if 3 > 0 on ¢ C I';, then 8 < 0 on the opposite face ¢, and then
pCcl'_. m

Lemma 1 motivates the following definition.

Definition 1 For i € {0,...,d}, a co-ordinate direction Ox; that is orthogonal to a pair
of faces of Q = (0,1)? which belong to Ty will be called an elliptic co-ordinate direction.
Otherwise, Ox; will be called a hyperbolic co-ordinate direction.

We consider the following boundary—value problem: find u such that

Lu:=—-a:VVu+b-Vut+cu = f inQ, (2.1)
u = 0 onT'gUT_.

Before stating the variational formulation of (2.1), (2.2), we note the following simple
result from [14].

Lemma 2 Suppose that M € R¥? js ¢ d x d symmetric positive semidefinite matriz. If
¢ € RY satisfies €T ME =0, then M& = 0.

Since vTav = 0 on I'\T'y and a € R¥*? is a symmetric positive semidefinite matrix, we deduce

from Lemma 2 with M = a and £ = v that
av =0 on I'\ T. (2.3)

Let us suppose for a moment that (2.1), (2.2) has a solution u in H?(Q2). Thanks to our
assumption that a is a constant matrix, we have that

a:VVu=V-(aVu).

Furthermore, aVu € [H(2)]¢, which implies that the normal trace 7, a0 (aVu) of aVu on S
belongs to H%(GQ) By virtue of (2.3),

Yw,00(aVu)|mr, = 0.

Note also that meas;_1(0Q2\ T') = 0. Hence

/a uonlaVu) - Juon(v)ds = /F s (@Yl - Y000 ()] ds = 0 (2.4)
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for all v € V, where
v={ve HY(Q) : 70.00(v)|r, = 0}.

This observation will be of key importance. On multiplying the partial differential equa-
tion (2.1) by v € V and integrating by parts, we find that

(aVu, Vv) = (u, V - (bv)) + (cu,v) + (u,v)r, = (f,v) Yo eV, (2.5)

where (-,-) denotes the L? inner—product over  and

(w,v)r, :/ |Blwv ds,
ry

with (3 signifying the Fichera function b - v, as before. We note that in the transition to (2.5)
the boundary integral term on I' which arises in the course of partial integration from the
—V - (aVu) term vanishes by virtue of (2.4), while the boundary integral term on I' \ I'}. =
g UT'_ resulting from the b- Vu term on partial integration disappears since u = 0 on this
set by (2.2).

The form of (2.5) serves as motivation for the statement of the weak formulation of (2.1),
(2.2) which is presented below. We consider the inner product (-, )3 defined by

(w,v) = (aVw, Vv) + (w,v) + (w,v)r_ur,

1
and denote by H the closure of the space V in the norm | - [|3¢ defined by ||wl|3 := (w,w)3.
Clearly, ‘H is a Hilbert space. For w € H and v € V, we now consider the bilinear form
B(-,-) : H x ¥V — R defined by

B(w,v) = (aVw, Vo) — (w,7 - (bv) + (cw, v) + (w, ),
and for v € V we introduce the linear functional L : V — R by
L) = (f,v).
We shall say that u € H is a weak solution to the boundary-value problem (2.1), (2.2) if
B(u,v) = L(v) Yv e V. (2.6)

The existence of a unique weak solution is guaranteed by the following theorem (cf. also
Theorem 1.4.1 on p.29 of [21]).

Theorem 3 Suppose that ¢ € Rwqg. For each f € L2(), there exists a unique v in a Hilbert
subspace H of H such that (2.6) holds.

Proof For v € V fixed, we deduce by means of the Cauchy-Schwarz inequality that
B(’LU7’I)) < K1||’LU||H||U||H1(Q) Yw € H,

where we have used the trace theorem for H!(Q2). Thus B(-,v) is a bounded linear functional on the
Hilbert space H. By the Riesz representation theorem, there exists a unique element 7T'(v) in H such
that

B(w,v) = (w,T(v))x  YweH.
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Since B is bilinear, it follows that 7' : v — T'(v) is a linear operator from V into H. Next we show
that T is injective. Note that

B(v,v) = (aVv,Vv) — (v, V- (bv)) + (cv,v) + (v,v)r, Yv e V.
On integrating by parts in the second term on the right-hand side we deduce that
B(v,v) = (aVv,Vov)+ CHUHiz(Q) + (v, v)r_ur,
Kollv||3, Yv €V,

v

where Ko = min(c, 1) > 0. Hence
(v, T(v))n > Kollv|l3, Vv e . (2.7)

Consequently, T : v — T'(v) is an injection from V onto the range R(T') of T contained in H. Thus,

T : V — R(T) is a bijection. Let S = T~! : R(T) — V, and let H denote the closure of R(T) in
H. Since, by (2.7), ||S(w)||lx < (1/Ko)||w|x for all w € R(T), it follows that S : R(T) — V is a
continuous linear operator; therefore, it can be extended, from the dense subspace R(T') of H to the
whole of H, as a continuous linear operator S : H — H. Furthermore, since

L) < [ fllee@llolln - Vv e,

it follows that Lo S : v e H — L(S(v)) € R is a continuous linear functional on H. Since H is closed
(by definition) in the norm of H, it is a Hilbert subspace of H. Hence, by the Riesz representation
theorem, there exists a unique v € H such that
L(S(w)) = (u, w)x Yw € H.
Thus, by the definition of S, S(w) = S(w) for all w in R(T); hence,
L(S(w)) = (u,w)x Yw € R(T).
Equivalently, on writing v = S(w),
(u, T(v))y = L(v) Yv e V.
Thus we have shown the existence of a unique u € ﬂ(C ‘H) such that

B(u,v) = (u, Tv)y = L(v) Yv eV,

which completes the proof. =

We note that the boundary condition u|pr_ = 0 on the inflow part I'_ of the hyperbolic
boundary I' \ I'g = I'_ U Ty is imposed weakly, through the definition of the bilinear form
B(-,-), while the boundary condition u|r, = 0 on the elliptic part Iy of I" is imposed strongly,
through the choice of the function space H. Hence, we deduce from Lemma 1 that

d
&) Hg)(0,1) := Hig(0,1) @ --- ® Hpy (0, 1) € H, (2.8)
i=1
where the 7t component H%o) (0,1) in the d-fold tensor-product on the left-hand side of the

inclusion is taken to be equal to H}(0,1) if Oz; is an elliptic co-ordinate direction; otherwise
(i.e. when Owx; is a hyperbolic co-ordinate direction), it is chosen to be equal to H!(0, 1).
Next, we shall consider the discretization of the weak formulation (2.6). Motivated by the
tensor-product structure of the space on the left-hand side of the inclusion (2.8), we shall base
our Galerkin discretization on a finite-dimensional subspace of H which is the tensor-product
of finite-dimensional subspaces of H%O)(O, 1). Thus, we begin by setting up the necessary

notation in the case of the univariate space H%O)(O, 1).
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3 Univariate approximation results

Let I = (0,1) and consider the sequence of partitions {7¢}y>q, where 7° = {I} and where
the partition 7¢*! is obtained from the previous partition

T ={Il : j=0,...,2' 1}

by halving each of the intervals I f The mesh-size in the partition 7 is hy := 2.

We consider the finite-dimensional linear subspace V4P of H'(0,1) consisting of all con-
tinuous piecewise polynomials of degree p > 1 on the partition 7¢, £ > 0. For £ > 0 we also
consider the subspace Vé’p of V4P defined by Vg’p = VPN Co[0, 1] € HE(0,1) consisting of all
continuous piecewise polynomial functions on 7% of degree p that vanish at both endpoints
of the interval [0, 1].

Remark 1 When p = 1 the linear space VI is trivial, that is Vo' = {0}. o

Let us note that the families of spaces {Vé’p}gzo and {V*?}y>q are nested, i.e.
0,p 1p 2,p 4,p 1
W' SV Wt S SV G S H(0, 1),
and
Y0P C YLy C Y2p C---C php C---C H1(07 1),

each space in each of the two chains being a proper subspace of the next space in the same
chain. As in the previous section, we shall use H% )(0 1) to denote H}(0,1) or HY(0,1), as

the case may be; analogously, we shall use V( ”)7 to denote V), P or VAP, We shall adopt the
following hypothesis.

Hypothesis 1) Suppose that p > 1. For each integer £ > 0 there exists a projector (i.e., a
linear, idempotent, surjective mapping) P (0) : H% )(0, 1) — V(Z(’]’;.

Under this hypothesis,

e? ’.
V(OZ; = (0€ H(O) (07 1), { Z 07 D Z 1.

Now, let

% (0)

{ P“’ peElr o >,
(0)7 -

Thus, for any integer L > 0,
L
Lp _ 4,p
Py = Z Qo)
We define the increment spaces W((’)’)’, £=0,1,..., as follows:

o . Hlp prl
W) = Qo) Hi)(0:1)-

Hence, for any pair of integers L > 0 and p > 1,

L, 5 1 _
Vi) = ol Hio( (ZQ ) Hip)(0,1) =

(i 0,1) = ZW(O) (3.1)

L
£=0
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In fact, one can make a stronger statement: for any pair of integers L > 0 and p > 1, the

vector space V(LO’)p is the direct sum of the increment spaces W(e(’f)j ,0=0,...,L:
L
Lp _ ,p
Ve = g%w(o). (3.2)

This is a consequence of the following result (see, for example, [6], Theorem 2.5).

Proposition 4 Let X be a wvector space; then, there exist nontrivial subspaces Xy, £ =
0,...,L, of X such that X = @LO Xy if, and only if, there are nonzero linear mappings
Po,---,pr : X — X such that

(1) Yiope =Tdx;
(2) pe, 0 pe, = Ox for all 1,05 € {0,..., L}, £1 # .

Moreover, each py is necessarily a projector and X, = Im(py), £ =0,..., L.

To prove (3.2), we shall first suppose that p > 2 and apply Proposition 4 with X = V(LO’)”,

X, = W(é(’f)? and p; = Qfg’;, {=0,...,L, and note that P(%’)p = ZeL:o Qfg; is the identity-map

in V(Lof and Qfg)ﬁp o Qfé;” is the zero-map in V(LO’)P for all 1,05 € {0,...,L}, {1 # {5; then, (3.2)
follows from (3.1).

When p = 1 and X = V5! the argument is identical. When p = 1 and X = VOL’I,
however, a small modification is required since then Wg 1= Vg 1= {0} and Qg’l = P(? 1=,
so Proposition 4 does not directly apply with £ = 0,..., L. Instead, we use Proposition 4
with X = VOL’l, Xy = Wg’l and py = Q‘é’l, ¢ =1,...,L, and note that POL’1 = ZeL:1 Qg’l is
the identity-map in VOL’l and le’l o fo’l is the zero-map in VOL’l for all 41,05 € {1,...,L},
{1 #£ Uy, to deduce that VOL’l = @5:1 Wé’l. On taking the direct sum of each side in the last
equality with Wg’l, (3.2) follows since Wg’l &) VOL’l = VOL’l.

Thus we have shown that

L
Lp _ lp 0,p 1,p L Lp .
Ch e@W“)) =Wy @Wo) @O Wy L 20 (3.3)

in other words,

0p =1, ‘.
Vo =V T W 21

So far, the choice of the projectors P%I)) has been fairly arbitrary: the argument above only
made use of its algebraic properties stated in Hypothesis 1(g). Below, we shall be interested
in the convergence of certain tensor-products of the univariate projector. Specifically, we
shall investigate the dependence of the convergence rates on the dimension d of the domain
of definition Q = (0,1)? of the function u to be approximated as well as on the polynomial
degree p. To this end, we shall make a second assumption on the projectors.

Hypothesis 2y Let k > 1 and p > 1 be two integers, s € {0,1} and hy = 2= where
¢ >0 is an integer, and suppose that v € H*1(0,1) N H%o) (0,1). For any integer t such that
1 <t < min(p, k), there exists a positive constant c,(s,t), independent of v, such that

lv— P(Zdz))U\Hs(o,l) < cp(s, )G ol 0,1y (3.4)
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In particular, Hypothesis 2g) implies that v = limg_, P(%ig’v for all v € H?(0, I)DH%O) (0,1)
and all p > 1, where the limit is considered in the H*(0, 1)-seminorm for s € {0, 1}, with the
convention that, for s = 0, | . ’HO(OJ) = ” . HLQ(D,l)‘

3.1 Examples of univariate projectors

We shall present examples of projectors P(f’p and P% which satisfy our two hypotheses.
Consider the projector P%P : H(0,1) — VP defined, for = € [0, 1], by

(P“Pu)(z) == u(0) + /D W, 20, p> 1,

where TTP~1 : 1.2(0,1) — V*?~! is the L2(0, 1)-orthogonal projector onto V#P~1.
Since v € H!(0,1) c C[0,1], the projector is well-defined. If p = 1, the projection
I1%7=1(u') is a discontinuous, piecewise constant function of the elementwise mean values of

u' over subintervals. Consequently, for p = 1 we have that PPy is equal to u at all nodes of
T*. More generally, (P“Pu)(1) = u(1) for all £ > 0 and all p > 1; furthermore,

PP\gio1y = Py¥,  where u%%x@;:A(HW*wadg for all £ > 1.

(cf. Theorem 3.14 on p.73 in Schwab [25]).
In addition, the projector PP has the following approximation property (cf. inequalities
(3.3.29) and (3.3.30) in Schwab [25]): for any v in H*+1(0,1), £ > 1, we have that

h( t+1—8 1 (p _ t)‘
— PPylusioy < | — 1<t < min(p, k 3.5
v VlEs(0,1) < < 5 > =\ o) [v|fet10,1), 1 <t < min(p, k), (3.5)

where hy =274 0>0,p>1,s€ {0,1}, ¢ € N, and N denotes the set of nonnegative integers.
An identical bound holds for any v in H**1(0,1) N H(lo) (0,1), k > 1, with P“Pv replaced by
£,p
P(O)v.
Thus we have shown that the family of finite element spaces {V(Z(’)fl)’ teso C H%O)(O, 1) and

the associated projector P(%’)’ satisfy the approximation property

t+1—s)(€+1

o — Pl (0.1) < psi2 ol 0.1), (3.6)

for all v € H*1(0,1) N H}

(0)(0, 1), k>14>0,p>1,te N, 1<t <min(p, k) and s € {0,1},

where
1 (p—1t)!
Cpst ' = ——— . 3.7
pet =\ o) 30
Consequently, Hypotheses 1) and 2 hold, inequality (3.4) being satisfied with
1 —t)!
cp(s,t) == 2*(t+175)cp’57t = (p—1) (3.8)

2t+1—sp1—s (p + t)l :
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3.2 Bounds on the incremental projectors for p > 1

Let us define, as above, the projection Qfg; onto the increment of the hierarchical family

(VYo by

© ) pr (=0,

Lp  pl—1p
o = { Py =Py ™ £21, (3.9)
0)°

where now P(0
Suppose that v € H¥1(0,1) N H(O)(O, 1), k> 1,p>1,t € NJ1 <t < min(p, k) and
s € {0,1}.

(a) For £ > 1, the triangle inequality and the approximation property (3.6) ensure that

) signifies the projector introduced in Section 3.1.

£ ~ - —s
|Q(£v’HS(O,1) < Cp,s,t2 (t+1 )E‘U|Ht+l(071), >1, (310)

with
~ 1
Cp787t = <]‘ + 2t+1 S) Cp,s,t' (3.11)

(b) For ¢ = 0 and s = 0, by Poincaré’s inequality,

IN

HQ Hullizo,) lullLz,1) + llu — P(Ode”LQ(OJ)

IA

1 0
|ullr2(0,1) + ;\U - P(o’fu\Hl(o,n

1 _
= |lullrz0,1) + ;HUI - 1o 1U,||L2(0,1)

1
_ 2 0,p—1, 712
- HUHL2(O,1) + ;\/Hu/n]}(o’l) - ||H P u/||L2(0’1)

1
= lullLzo,1) +*\/H“'||52(01 P}l 0.

= Nz + =/l oy — 1@ W o

and therefore since, for a > b > 0, 1\/ a? —b2<a-—>by/1— 2, we deduce that

||Q((]()]§U||L2(o,1) 4/ 1- %|Q?(’§U|Hl(0,1) < lullr2(0,) + lulmr0,1) = [wlla0,1)- (3.12)
(c) For £ =0 and s = 1 on the other hand, we have that
|Q(()(’)’)’U|H1(o,1) = ’P(()d§JU|H1(O,1) < [ulmr(o,1)- (3.13)
Also, (3.12) implies that

™
10 ulmon < = lulea- (3.14)

(d) We note that when £ = 0, s € {0,1}, p = 1 and u € H}(0,1), then we have that

Q(()(S P(0 )1 u = 0, and inequalities (3.12) and (3.13) are trivially satisfied.
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For ¢ = 0 we set

Cpo,(0) = ||Q ) s Hl, (0,1).L2(0,1)); (3.15)
Cp1,(0) = ||Q(0 | B HI) (0,1).Hl (0,1))

with the convention that the norm in H}(0,1) is the seminorm | - lH1(0,1) While the norm
in H'(0,1) is || - lH1(0,1)- It will be clear from the context whether we use zero or nonzero
boundary conditions in the spaces.

Example 1 If p > 2 and ¢ = 0, then Qg’p is, for u € H}(0, 1), given by

xT
(@)@ = [ et ae
where TI1%P~! denotes the L2(0, 1)-projection onto V9P~1. Now, Qg’p € B(H}(0,1),Hj(0,1))
with ¢,10 = 1 and, as the embedding of H}(0, 1) into L?(0, 1) has norm 1/7 by the Poincaré
inequality, ¢, 0,0 < 1/m. More generally, inequality (3.12) still implies that ¢y ) < 1, with
H'(0,1) equipped by the norm || - [|g1(01). ©

3.3 Refined bounds on the incremental projectors for p =1

We shall now take a closer look at estimating ‘Q€$U|HS(O,1) in the case of p = 1 and £ > 1.

As in Section 3.2, Qfg; is defined by (3.9) where P(%])D is the projector introduced in Section
3.1. Our objective is to sharpen our earlier expression (3.11) for the constant ¢, s; appearing
in the detail-size estimate (3.10) in the special case of p = 1 and s € {0,1} (note that we
necessarily have t = 1).

We use the following two simple auxiliary results, the first of which is a discrete version

of the Poincaré inequality.

Lemma 5 Suppose that v € H}(0,1) is piecewise linear on T' := {[0,1],[3,1]}; then

1
< —| . 3.16
||UHL2(0,1) > \/ﬁ”v ||L2(0,1) ( )

Proof The result follows from a straightforward calculation with v taken to be the standard hat
function ¢ : 1(1—2|z — }|)+ defined on [0,1]. m

Lemma 6 Suppose that v € HY(0,1); then

1/2 1
/0 v(t)dt — /1/2 v(t)dt \/—HU L2 (0,1)

Proof Denoting, as in the proof Lemma 5, by ¢ the hat function on [0, 1] with go(%) = %7 we note

that 1jy, 1= 1 1= ¢'. Then, we use partial integration and the Cauchy-Schwarz inequality to obtain

(3.17)

1/2 1 1 1
/ v(t)dt—/ v(t)dt| = /(p’(t)v(t)dt’: / <p(t)v’(t)dt‘
0 1/2 0 0
< ool ey = 7=l leey.  (319)

That completes the proof. =
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Remark 2 Rescaling Lemmas 5 and 6 above from [0, 1] to [0, k] with A~ > 0 we obtain the
following inequalities:

h
lvllzon) < \/—172||v'||L2(0,1) Yo € Hj(0, h), piecewise linear on [0, h/2] U [h/2,h]; (3.19)

and
h/2 h ha ) .
vtdt—/ v(t)dt| < V|52 Yve H(0,h). © 3.20
[ wa [ vwat) < Tl (0.1 (3.20)
Proposition 7 Suppose that the projectors P(%)l, £=0,1,..., are given by
(P(%iv)(az) = v(0) +/ 0w (6)d¢ Yo € HY(0,1), £>0, (3.21)
0
then, for any v € H2(0,1), we have
0 1 0 1 -
||Q(01)UHL2(0,1) < 52 2" 12000y and \Q(01)U|H1(0,1) < %2 Yo" |20y V=1 (3.22)

Hence, for the constants €101 and ¢11,1 appearing in (3.10), we obtain the upper bounds

1 1
1,01 < 3 and ¢111 < —=. (3.23)

V3

Proof First note that, since the projector II? acts by averaging its argument function on each
subinterval of the mesh 77, the interpolant POZ 1in (3.21) is nodally exact, that is, Pg Ly equals v at
all nodes (including 0 and 1) of 7T, for all £ > 0.

Let us denote by Iﬁ, for 1 < k < 2¢, the subintervals of 7%, of length h* = 2=¢. The nodal exactness

of Pg’l ensures that Qé’lv |je—1€ Hé([ﬁ_l) is a multiple of the standard hat function, rescaled to Iﬁ_l,
k

for all > 1and 1 <k < 27!, Applying Lemma 5 (after rescaling to I,ffl), we obtain

01 1, 01
Q5" 1o 22 gm0, < S IQE Y Lyt Iy Yo €HAOLD, €21, (3:24)

The definition (3.21) ensures that
(@4Mo) = M) I 0(w)

so that (since It ' =I5, | UIL)

1 1 1

2,1 N7 . / / /

(QO 'U) |I}l;—1— (M\/I'[ v (t) dt) 115k—1+ (h/e\/l[kv (t) dt) ]_Iék — (hje—l\/]ﬁ_lv (t) dt) ].I}l;—l.
2 .

Using h* = 27¢ we obtain

2k—1
2
1 1 1
0,1 N7 2 _ / / 2
(Qy )" [z ||L2(1£—1) = 1 <M /ﬂ v'(t)dt — hz/fgkv(t)dt> Hllﬁ’IHH(Iﬁ_l)

2
= % </ﬂ v’(t)dt*/ﬂ v’(t)dt> , (3.25)

2k—1
from which we deduce using Lemma 6, rescaled to I,ﬁ*l, that
1
12

Estimate (3.22) now follows from (3.24) and (3.26), upon summing over k from 1 to 2°~!. Finally,
(3.23) follows by comparing (3.10) and (3.22). =

(A1)l IF - (3.26)

2,1
||(Q0 U)/ |]£*1 Hiz(lﬁ—l) < L2(11)



18

4 Sparse finite element discretization

We shall now use the finite-dimensional spaces VP and VOL P of univariate functions to con-
struct a tensor-product space of multivariate functions. We shall then sparsify the resulting
tensor-product space with the aim to reduce its dimension without significantly compromising
the approximation properties of the original tensor-product space.

4.1 Sparse tensor-product space

Let us first consider on © = (0,1)? the finite-dimensional subspace V(g;p of ®?:1 H%o) (0,1)
defined by

d
Lp . _ Lp _ yLp L,p
i=1
where the i** component V(fa’)p in this tensor-product is chosen to be V(]): P if Ox; is an elliptic
co-ordinate direction, and V(LO’)p is chosen as VP otherwise.

In particular, if @ = 0 and therefore I'y = (), then V(%’)p = YIP for each component in the

tensor-product. Conversely, if a is positive definite, then I'g = I" and therefore V(]a’)p = VOL P for

each component of the tensor-product. In general, for a > 0 that is neither identically zero

nor positive definite, V(]a’)p = VOL P for a certain number i of components in the tensor-product,

where 0 < ¢ < d, and V(]a’)p = VLP for the rest.

We denote by £ = (£1,...,4;) € N¢ a multi-index and by
[f|oo :=max{l; : 1 <i<d} and [{|;:=01+ - +{4

its £, and ¢ norms, respectively.
Using the hierarchical decomposition (3.3) we have that

V(g)m - @ W(%Sp ®--Q W(%i)’pa = (ly,...,lq), (4.2)
[f]oo <L

with the convention that Wf(’)’)’ = Wg’p whenever Ox; is an elliptic co-ordinate direction, and
Wf(’]’)) = WP otherwise.

For a fixed value of p > 1, the space V(]é)’p has O(25%) degrees of freedom, a number that
grows exponentially as a function of d.

In order to reduce the number of degrees of freedom, we shall replace V(é)’p with a lower-

dimensional subspace V(gsp defined as follows:

~SLp 01, 44, _
Vol = @ Wre--owgt, (= (... l) (4.3)
[l <L
The space V({;)’p is called a sparse tensor-product space.
For a fixed value of p > 1, the space V(g)’p has O(21'L%~1) degrees of freedom, which is a

considerable reduction compared to the O(2%4) degrees of freedom for the space V(é)’p .
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Let us consider the d-dimensional projector

d d
L,p L,p 1 Lp _ ys/Lp
Pyl @0 Pl @QH{p(0,1) = @V =V,
=1 =1

where the i** component P(O’)p is equal to POL P if Ox; is an elliptic co-ordinate direction, and

equal to PLP otherwise. Now, let us recall that

Qi — { P —ptlr >,

Poe, 0=0,
and
Q P P§7p Pe 17p g > ]-7
Thus,

where Qfg; = Qé’p when P(g,§; pfzp and sz Q%" when P(Z 7)3 PP Hence,
L7 L7 é ) E ) _
P(O)p X - P(O)p Z Q(é)l’ LR Q(S)P7 /= (517 o 7€d)7
[€|oo <L

where Q(“p is equal to fo’p

otherwise.

when Ow; is an elliptic co-ordinate direction, and equal to Q%P

The sparse counterpart P(%’)p of the tensor-product projector P(%’)p R ® P(%)’)p is defined
by truncating the index set {¢ : |[{|oc < L} of the sum to {£ : [¢|; < L}:

=Y Qie-eQE ®H1 (0,1) = Vb, 0= (t,..., L),

[€]1 <L

where Q) P ig equal to Qé“p when Oz; is an elliptic co-ordinate direction Ox;, and equal to

Qbir othervvlse.

4.2 Sparse stabilized finite element method

Having defined the finite-dimensional space Vﬁ’p in which the approximate solution will
be sought, we now introduce a stabilized Galerkin finite element method over this finite-
dimensional space. The main ingredients of the method are a bilinear form bs(-,-) which
approximates the bilinear form B(-,-) from the weak formulation of the boundary value prob-
lem and a linear functional /5(-) which approximates the linear functional L(-).

Let us consider the bilinear form

bs(w,v) := B(w,v) + 0, Z (Lw,b-Vv).
keTL



20

Here, in the light of the fact that in the transport-dominated case |a| < |b|, the second term
in the bilinear form bs(-,-) can be thought of as least-square stabilization in the direction of
subcharacteristics (‘streamlines’).

We also define the linear functional

I5(v) == L(v) + 6, > (f,b-Vv)u (= L(v) +0L(f,b- Vv)).

KETL

Here 67, € [0,1/¢] is a (‘streamline-diffusion’) parameter to be chosen below, and x € T* are
d-dimensional axiparallel cubic elements of edge-length Ay, in the partition of the computa-
tional domain © = (0,1)%. As there are 2"? such elements x in 7, the computation of the
stabilization term 0r, ), 71 (Lw,b-Vv), in the definition of bs(w,v) may seem intractable for
d > 1; however, it turns out that this is not so: the sum over the 2-? terms in the stabilization
term can be rewritten as a sum over Ld + 3d(d — 1) + 1 terms only; see Remark 13(c).

We consider the finite-dimensional problem: find wuj, € ‘A/'(Sip such that

b(;(uh,vh) = l(;(vh) Yoy, € ‘A/(g)’p (4.4)

The idea behind the method (4.4) is to introduce mesh-dependent numerical diffusion into
the standard Galerkin finite element method along subcharacteristic directions, with the aim
to suppress maximum-principle-violating oscillations on the scale of the mesh, and let d; — 0
with h;, — 0. For an analysis of the method in the case of standard finite element spaces and
(low-dimensional) elliptic transport-dominated diffusion equations we refer to the monograph
[24].

It would have been more accurate to write up, and vy, instead of w, and vy, in (4.4).
However, to avoid notational clutter, we shall refrain from doing so. Instead, we adopt the
convention that the dependence of h = hy on the index L will be implied, even when not
explicitly noted.

We begin with the stability-analysis of the method. First, we shall show that, with an
appropriate choice of the streamline-diffusion parameter dr,, the bilinear form bs(-, ) is coercive
on V(éip X V(]é)’p . To this end, we begin by noting that

bs(vn,vn) = (aVop, Vuy) = (v, V- (buy)) + (con, vn) + (Vn, vn)r, + 6L Z (Lop,b-Vop)k
KETL

= (aVop,vn) + cllonllfaoy +0rlb- Vorlfz g

1 1
+/ 18] |va|* ds + C5L/ Blon|* ds
2 Jr_ur, 2 r_ur,

+ 6L Z(—a : VVoup,b-Vop)k

K

1
IVaVon|ia + cllonlizg) + 0Ll Vurlizo)

1 1
+501+ céL)/ 1Bl[vf* ds + 5 (1 — c5L)/ 1Bl[vf* ds
2 r, 2 r_

v

1
_ §5L Z ||CL : VVvhHig(n) Yoy, € V’(éz),p’ (45)

where we have made use of the facts that 3 = —|3| on I'_ and wvy|r, = 0.
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In the case of p = 1, the last term in (4.5) is equal to zero, and therefore coercivity of
bs(-,-) in the streamline-diffusion norm ||| - |||sp, defined by

1
I1o13p = IIVa Vo2 (q) + clvllfay +OLllb- VollEa 2(1+65L)/F 1Bllvl* ds,
+

then follows immediately, provided that Jr, is chosen so that

1
0<é,<—.
c

Here /a € R4 is the symmetric positive semidefinite square-root of the symmetric positive
semidefinite matrix a € R4,

In the case of p > 1, however, the final term in (4.5) is generally nonzero. Nevertheless,
we shall show that, with a somewhat more restrictive choice of dr, the extra term can be
absorbed into the first term on the right-hand side of (4.5). In order to avoid having to
distinguish between the cases p = 1 and p > 1, we shall assume henceforth that p > 1, with
the understanding that in the case of p = 1 our results can be slightly sharpened in a manner
which we shall merely comment on.

To proceed with the case of a general p > 1, we require the following inverse inequality
for a univariate function. For its proof, we refer to Schwab [25], p.148, Theorem 3.91.

Lemma 8 Let I = (a,b) CR, h=b—a and p > 1. Then,

Il < V2 IIUIIL2 Vo e PP(I),

where PP(I) denotes the set of all polynomials of degree p or less defined on the closed interval
I =la,b].

Now, letting w; := (aVwy,);, we have that

d
0
Ha : VVUh“iQ(,{) = Hv : (avvh)”%ﬁ(n) = Z %wi
=1 """ L2 (w)
d 2 d 2
< <d < szll 2
(z “ W)) >[5, < 2SSt
12d 12d 12d
= p dx = p w|? dz p dz
12d 12d
— p p aVup|* de
12dp
= ‘W‘Q CLV?J}L”LQ(,i

where |w| denotes the £2 norm of w € R? and |/a| again denotes the Frobenius norm of the
symmetric positive semidefinite matrix v/a € R%*?. Hence, after summation over all x € TL,

12dp

D lla: VYoo < [Val?

KETL

aVvhHLz
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Using this bound in (4.5) we deduce that

6dp* 1
bs(vn,vp) > (1 - 5L|\/&|2h§> IVaVon|taq + cllonlfzg) + 0l Vorlfz)
L

1 1
wpren) [ (Bl ds+ 50— [ |3l s
J

Iy

Let us suppose that

0 <6y <mi h%’ !
min (| ——&——, —|.
== 12dpt|\/al?’ ¢

Then,

1 1
bs(vn,vp) > 5||\/5VUhHi2(Q)+C|’Uh||%2(sz)+§5LH5'VUh||%2(Q)

1 1
+-(1+ C5L)/ 18] |vn|* ds + = (1 - C5L)/ |8 [vn]* ds
2 r, 2 r_

1 N
Z §H’Uh|\|%D Vup, € V(é)’p- (4.6)

Since (4.4) is a linear problem in a finite-dimensional linear space, the coercivity (4.6) of the
bilinear form bs(-, ) implies the existence and uniqueness of a solution uy to (4.4) in V(é)’p .
Furthermore,

1 1 2
2
slllnl1o < (5 +60) " 1o Hunl o

which, in turn, implies that
1
[lunlllsp < (8/¢)2 || fllL2(0), (4.7)

and hence the stability of the method for all §;, such that

0 <47 < mi h !
min ( ——*—=—,- | .
== 12dp*|\/a|?’ ¢

We note here that in the case of p = 1 the constant % in the coercivity result bs(vp, vp,) >
l||vnl||3p stated in (4.6) can be replaced by 1, under the simpler condition 0 < 6, < 1/¢
which does not involve the matrix norm |y/a | or the dimension d. Consequently, the constant
(8/0)% in the stability inequality (4.7) can then be improved to (2/0)%, under this same
condition on dy,.

In Section 6 we shall consider the convergence analysis of the method (4.4); we shall
require there the following multiplicative trace inequality.

Lemma 9 (Multiplicative trace inequality) Let Q = (0,1)? where d > 2 and suppose
that T is the hyperbolic outflow part of I'. Then,

[ 0B ds < ddlola ol Vo€ B @)
+
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Proof We shall prove the inequality for v € CY(Q). For v € H'() the result follows from the density
of C1(Q) in H(Q). As we have noted before, I'; is a union of (d — 1)-dimensional open faces of €.
Let us suppose without loss of generality that the face z; = 0 of € belongs to I'y. Then,

v%(0,2") = v* (21,2 / pre ") dg, ¥ = (x2,...,2,).

Hence, on integrating this over = = (z1,2’) € (0,1) x (0,1)471 = Q,

1
/ UQ(O,m’)dx’sz v (zy, o) da’ day
2/ €(0,1)4-1 0 Jare(o,1)d-1
1
wo [ e D ae e,
0 z’'€(0,1)4-1 Jzy

< [lollEz () + 2IIv] H%H-

In the generic case when # > 0 on the whole of I';, the set I'; will contain at most d of the 2d
faces of 2, — at most one complete face of 2 orthogonal to the i*" co-ordinate direction, i =1,...,d.
Otherwise, if 3 = 0 on certain faces that belong to I';, the set I'; may contain as many as 2d — 1 of
the 2d faces of Q2. Thus, in the worst case,

d

/F 02 ds < (2d = DlJolfaqy + 40l 3 llos,
n i=1

L2(Q)- (4.8)
Therefore,
2
/ [v|? ds < 2dv/2max (1, dé) lvll2c) vl @) < 4dl|v]liz@) [v]lar@)-
Ly

Hence the required result. =

Remark 3 It follows from (4.8) that by altering the definition of the H(£2) norm in a similar
manner as in (3.12), the constant in Lemma 9 can be slightly improved:

d
/ 0]* ds < 2d||v[la) vl @), where  [[vllmi(g) = lvllia@) + D lvx iz ©

'+

5 Approximation from sparse finite element spaces

Our objective in Section 6 will be to establish the convergence of the stabilized sparse finite
element method. To this end, we first prove some combinatorial bounds on lattice sums
which will then be used for quantifying the error between a function and its projection onto
the sparsified finite element space. We shall also prove our key technical tool: a result on
linear operators, which are bounded in suitable semi-norms, on tensor-products of Hilbert
spaces. As before, N will denote the set of non-negative integers.

5.1 Combinatorial bounds on lattice sums
Lemma 10 For d € Nyg and t > 1 we have that
1 \d41
sup Z tllloo=m — g (1 + ) . (5.1)

meN rend
[£lp=m
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Proof The case d = 1 being trivial, we assume without loss of generality that d > 2. Let us denote
by A(m,t,d) the sum in (5.1) and rewrite it as

A(m,t,d) = i Yoo = i |S(m, k,d)|tF—™, (5.2)
k=0

tend k=0
[el1=m, |£|co=k

where the set S(m, k, d) is defined by
S(m,k,d) :={¢ €N : |{]; = m, |l|oo = k}. (5.3)

We deduce from (5.9) in Lemma 11 below that

m—k+d—2\ . ., "L (m— k+d 2\ e
d > ( g9 >t < A(m, t,d) z_:( )t : (5.4)

m/2<k<m =

The statement of the theorem will follow once we have shown that the suprema over m € N of both
the lower and the upper bound in (5.4) are equal to the right-hand side of (5.1).
We start by considering the upper bound in (5.4), which can be written, after substituting & by

m — k, as
£

The supremum over m € N is thus attained for m — co and equals

d (1_11/t>d_1. (5.5)

Note that here we have used the identity

1 =~ (k+n\
k=0

which follows by differentiating n times with respect to x the identity (1 —z) ! =14z +2% +---.
Now we use a similar argument to compute the supremum over m € N of the lower bound in (5.4),
which can be written, again after substituting k£ by m — k, as

k+d—2\ (1\"
d =) .
> (590
0<k<m/2
The supremum over m € N is attained again for m — oo and equals (5.5). =
In particular, it is a simple consequence of this theorem that, for any d,m € N5y and
t > 1, we have that
d—1
1
d-t" < Z oo <d <1 + _1> -, (5.6)

rend
[£lp=m

the lower bound being trivial.
The next lemma summarizes some useful properties of the sets S(m, k, d) defined in (5.3)
above.

Lemma 11 Consider the sets S(m, k,d) defined, for d € Nsg and m,k € N, by

S(m,k,d) :={ e N : |[t|; =m, [{|oc = k};
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then
S(m,k,d) =10 VEk > m, (5.7)
> -1
S (S(m, b d)] = (m” ) (5:8)
d—1
k=0
- —9
S(m. k. d)| < d(m b ) vd > 2, (5.9)

with equality for k > m/2.

Proof We note that (5.7) is obvious, whereas (5.8) follows from the fact that for fixed m, d, the sets
(S(m, k,d))o<k<m are disjoint and

6 S(m,k,d) = {£ e N : [¢|; = m}.

k=0

To prove (5.9), we consider for fixed k, m with 0 < k < m, the mapping

k
{1,2,...,d} x | 8(m — k,j,d — 1) = S(m, k, d)
j=0

given by
@(qﬂ (ll7 l?a sy ld*l)) = (llv l27 R qulv k7 lqv ceey ld71)~

Obviously, ¢ is surjective, so that we obtain, using (5.8),

k
S(m, k. d)| < [{L,2,...,d} Y |S(m—k,j.d—1)| (5.10)
j=0
m—k+d—2
< . .
< d( i ) (5.11)

For k > m/2 the mapping ¢ is also injective, which ensures equality in (5.10). Also (5.11) holds with
equality for k > m/2 due to (5.7) and (5.8). =

Remark 4 Of particular interest is the case ¢t = 2, for which (5.1) becomes

> 2l <l YmeN, VdeNsy. o (5.12)
£end
[el1=m
In the following we validate numerically the identity (5.1). The computation of the left-
hand side will be based on a recursive (in d) formula for |S(m, k, d)| via (5.2), which reads in
this case,

> 2l =N US(m, k, d)| 2K (5.13)
LeNd k=0
[£ly=m

Lemma 12 Suppose that m, k,d € Nsq; then the following identity holds:

k—1
S(m, k,d)] = > <Z> \S(m —nk,j,d —n)|.

1<n<m/k 7=0
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Proof The formula follows by noting that, for ¢ € S(m, k,d), the value k = |{|, can be attained n
times (that is, by n of the co-ordinates l1,la,...,lq), with 1 < n < m/k. These n co-ordinates can
be chosen freely from {1,2,...,d}, and the multi-index consisting of the remaining d — n co-ordinates
belongs to S(m — nk,j,d —n) forsome 0 < j<k—1. =

We shall also require the following lemma.

Lemma 13 Suppose that d > 2, t >0 and L > 1; then,

Z ot = gy 27 LA
eND ;|41 >L
where
1 (L+a)!

coF (L4+d+1,1;L+2,27Y,

Cdt.L "= Srpd—1 (d—1)! ' (L+1)!
and 9F1(a,b;c; z) is the Gauss hypergeometric function. Furthermore:
(i) For anyt >0 and d > 2 fized,

1
L™ ot 1) (d—1)!

as L — oo.

(ii) For anyt >0 and L > 1,

d
1 ‘L 2! L+d
Cd’t’LNLdl{2 (2t—1> < d )} as d — oo.

In particular, fort >0 and L > % fized, limg_—.oc cqr,r, = 0.

(iii) For any t > 1 fixed,

~ L ith I —
Cdt,L (2~ 2) <L121d> as L — oo and d — oo, with d bounded,

and hence lim ;o a—oc Car,r, =0 for any t > 1 fized.
L—d bounded

Proof We begin by noting that

LeNd : |¢|,>L m=L+1 (&N : |f|;=m m=L+1 ¢eNe: |f|;=m

= Y HeeN':|gy=m}-27"™
m=L+1

= > Y H{eeN': |[th=m, [l|o =k} 27"
m=L+1 k=0

_ = = —tm __ = m+ d—1 —tm

= > N ISmkd)27m = Y ( do1 )2
m=L+1 k=0 m=L+1

_ 1 i (mtd=1) i _ 2~ (TNt Z (L +d+n)! oin
(-1 & m! (d—1)! &= (L+1+n)!

2~ (AN ZN(L+d+1+n) -T(1+n) 2"

(d—1) (L +2+n) Tl

!
n=0
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where z = 27% ¢ > 0. We shall rewrite the right-hand side in terms of the Gauss hypergeometric
function

. TI(o T(a+n) -T(b+n)
2F1(a,b6:2) = 75T 2 T(c+n)

Zn

7'7
— n!
the series being convergent in the unit disk in C. On takinga = L+d+1,b=1,c= L+ 2, and
noting that I'(1) = 1, we have that

2=+t D(L4+d+1
KN;;DLf¢% = (d_U!.<NZ+;)W2FAL+d+LLL+2ﬂ%)
We define ) (L +d)
Cd,t.L = o -1 a1 @ _’_'1)! coF (L4+d+1,1;L+2,27%). (5.14)
Thereby,
Z iU S S

LeNe: |4y >L

We continue by exploring the asymptotic properties of ¢4+ 1, in three crucial instances.
(i) The case: L — oo, while d > 2 and t > 0 are fized. Using the identity!

2FI(L+d+ 1L, LL+22)=(1—2)7" oFi(1-d, 1, L+2;2/(2 — 1)),

we deduce that the first approximant of 3F1(L +d+1,1;L +2;2) is 1/(1 — 2); i.e.,

as L — oo.

Fi(L+d+1,1;L+2;27Y ~
21( + +7a +, ) 1— 9t

According to Stirling’s formula,

1
nl~V2rn"T2e™™ asn — .

Therefore,
(L+d)!
m ~ 1 as L — 00,
and hence
c ; as L — oo
GEL T 2T (d = 1) '

(ii) The case: d — oo, while L > 1 and t > 0 are fized. Using Kummer transformations?, we

deduce that

NL+2)T(d) _;_, _q L+1 1
Fi(L+d+1,1; L+ 2; = —-—t— 1-— — —— - oF(—L,1;d+1;1 — —).
21(++77+7z) F(L+d+1)z ( Z) dz 21( 7,+a Z)
Therefore the first approximant of oF;(L +d+ 1,1; L + 2;2) is
I(L+2)T(d) sl (] = )d L+1'
F(L+d+1) dz

'"We use the minor symmetry 2F1(a, b;c, 2) = 2F1(b, a; ¢, ) of the hypergeometric function and the Kummer
transformation formula 2F1(a, b;c;2) = (1—2)"%2F1(a,c—b;¢;2/(2—1)) (cf. 15.3.4 in Abramowitz and Stegun
1),

2We apply 15.3.3 and 15.3.9 in Abramowitz and Stegun [1], together with the identity 2Fi(a,0;¢;2) =1,
and use lim,_.q'(—2)/T'(1 — z) = —1/d.
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That is,
.. D(L+2)T(d) ~ty-a _ L+1

Fi(L L L4227 o = T ot(Ltl) ( _g=ty=d _ 2T "ot 44 :

21( +d+77 +7 ) F(L+d+1) ( ) d as — 0
This implies that

1 (L + d)! (L+Dd=D! ~ty-a _ LH1
N ] ) +1) 1—-2 t d—72t
Cd,t,L 20 (d—1)! Ld-1 (L+1)! { (L+ad)! ( ) d )

as d — oo, and hence

d
1 o [ 2 L+d
Cd,t,L ~ Ta—1 {2 <2t1) —< d )} as d — 00.

By Stirling’s formula,

t L
| d(inZ=—InL d
Cat,L "~ L2 {e ( 201 ) - (_L'QtL)_Ld} as d — oo.
Let us observe that if L > %(> 1), with ¢ > 0, then
ot L

Hence, limgy_, o c4¢,z, = 0 for any L > % and ¢ > 0 fixed.
(ili) The case: L — oo, d — oo, with L — d bounded, while t > 1 is fized. In this case one needs
a uniform approximation in terms of parabolic cylinder functions (see, Olde Daalhuis [20]); the first

approximant of oFy(L+d+ 1,1;L+ 2;2) is

94+l D(L[+2).T(d) 1 2] < 2
z —.
VoL D(L4+d+1) 1-22 2
Hence,
2L+d D(L+2)-T(d) 2
Fi(L+d+1,1;L+2;27¢
21( +a+ 1,1 L+ 2 ) \/EF(L-Fd“rl) 2t _9’
whereby
1 2kt 25— 4\
Cdt,L ~ Id-1° Vi L 2t—2 B V(28— 2) (le‘ld>

For L > 7 and d > 2 we have 4 < Llfﬁ; hence, im ; .ecyoo Cap,r, =0 for any ¢ > 1 fixed. =
L—d bounded

The previous lemma shows that the asymptotic behaviour of cq, 1 is favourable, both
when d > 2 is fixed and L > 1 as well as when L > 1 is fixed and d > 1. This observation
then motivates the following lemma which provides a quantitative bound on

S ot

LeN: |41 >L
reflecting these features.

Lemma 14 The following inequalities hold for all d > 2 and all L > 1.
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(a) Suppose thatt > 1/(In2); then,

d—1 d—1 -
S oph g L L ()T 4N AT
peN T L ~ V2 |2t(In2)\/er \ L tL1In2 (d—1)! ’
: 1

In particular, if L > 6 then the expression in the square bracket converges to 0 at an
exponential rate as d — oco. On the other hand, for d > 2 fized, in the limit of L — oo

the expression in the square bracket is bounded by 49~ /(d—1)! which, in turn, is further
bounded above by (8We)7%(4e/d)d7%.

(b) Suppose thatt > 1 and 0 < s <t + 1; then,

—(t+1)Lrd-1 ; —
Z 9slfloe—(t+ DIt < cdstL'{ o—(t+1)Lp, if s =0,

2t if s=1,
LeND : |¢|1>L
where,
1 1 2¢\d—3 4 =1 g o
NG} [W (F)" *+ ((m)mng) + (d—l)':| if s =0,
Cd,st,L =

(5.15)
d29-1/(2 — 1) if s = 1.

Proof (a) As at the start of the proof of the previous lemma

Z o—tltl  _ i (m;‘iil_l )2—tm

£eNd ||y >L m=L+1

(d=1% & (1 1 N\TE
a2 \mtar) mt
d

N
d—1lo—tm
 E— 2 .

G @)

Here, in the transition to line 2 we made use of the bound

m+d—1 B (m+d—1)!< (m +d — 1)mtd—1+ze-(d=1)
d—1  omld—-1) m™ts(d —1)!

(d-1% /1 1 \TE
< 7 =
S @ \mTa=1) ™ >

which follows from the Stirling—Robbins inequality

V2rn"tre T AT < pl < V2rntre
on noting that
1
— <0
12m+d—1) 12m+1— "
and in the transition to line 3 we applied the bound

1

LN s [T ()
m d—1 - m d—1 ’
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which follows from the elementary inequality (a + b)? < 2P~1(a? + bP), a,b >0, p > 1.
Thereby,

Z 27t <8 48y,

LENT: |£];> L
where, on applying the lower bound in the Stirling-Robbins inequality to (d — 1)!,

1 ad 1

1 od—3 -
51 = Eed 1od=3 mgﬂﬁQ tm
and . =
Sy = -1 24=3% m_zL:+1 md-ta=tm,
We start by bounding S;. Clearly,
S, = 1 ed—19d-3 i ief(tan)m _ iedq 9d—3 i f(m),
V2r vm ors

m=L+1 m=L+1

where z — f(x) := %e_(“r‘ 2)z: the function f is positive, continuous and strictly monotonic decreas-

ing on Ryg.
Now, on performing the change of variable (tIn2)z = y2,

> > > 1 2 > >
flm) < / flx dx:/ — e 2z qg — / e ¥ dy
> flm) @) .z Vime ) jamaz

m=L+1
T 2 [ 2 I
_ VP dy = | —— . erfe (/(tIn2)L).
tln2 ﬁ//(tIHQ)Le 4 tin2 erc( ( n ) )

We recall that,

2 L @ < 2 o’ o

— ——<erfe(r) < = ————, x> 0.

VT oo+ Va2 +2 VT oy fe2 i 4

Hence,
d—1 —(tIn2)L d—1
s, (2¢) 2 e < (2¢) -
V262 V' Gm)L 4\ [(tin2)L + 4 2E2)VT
Next we bound Sy. Let us consider the function z +— g(z) := z%te=(¢1"2)2; clearly, g is positive

on R+ with global maximum at xy = tdl% and turning points at z4 = % V2d_1

monotonic decreasing for x > xg, and therefore

. In particular, g is

oo oo o0
Z md—lz—tm _ Z md—le—(t In2)m _ Z g(m)
m=L+1 m=L+1 m=L+1
o0 o0
< / g(x)de = / gite=(tn2)e gy for L > [zg] (> x0);
L L
and similarly,
o0 oo o0
Z md—12—tm _ Z md—le—(t In2)m _ Z g(m)
m=L+1 m=L+1 m=L+1

o0

K(t,d)/ g(x)dz = K(t,d)/ gl etz g for L < [zo] — 1,
L L

IN
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with
2 d—1
K(t,d) = , =,
(t.d) min([zg],zy) — max([zg] — 1,2_) 07t
where = +— [z] denotes the ceiling function, — the smallest integer > z. We note that since

K(t,d) > 2, and since max([xg] — 1,2_) < 2o < min([xg],2z+), the real number K(¢,d) is finite;
in fact, plotting d — K(t,d) for t > 1/In2 reveals that 0 < K(t,d)/(tln2) < 2 for all such ¢, with
K(1/In2,d)/(tIn2) =2 for all d > 2.

The inequality for L < [xg] — 1 above follows by first observing that

9([zo]) < g(fzol) +g(fzo] —1) < g(min([zo], 24)) + g(max([zo] —1,2-))
2

min([xo],z4) — max([zg] — 1,2_)

ol 2 =m0l 122D (g i 2,)) + glamas(Tao] ~1,2))

min([zo],z4) [z0]
< K(t,d)/ g(x)dz < K(t,d)/ g(x)dx.

nax([zo]—1,2_) [zo]—1

Therefore, if L = [z] — 1, then

[e’e) o L+1 [e%¢) ee}
m;jﬂg(m) = g([zo]) + m_%ﬂmm < K(td) / g(z)dz + / o) < K(nd) / o(z) da.

If L =Tzo] — 2, then

%) [e s} L+2 [e’s}
S gm) = g(fml—D+glza)+ Y glm) < K(td) / g(z)dz + / o(c) dz

m=L+1 m=[zo]+1 L+l L+2
< K(t,d)/ g(z) do < K(t,d)/ o(z) da.
L+1 L
Finally, if L < [x¢]| — 3, then
00 [zo]—2 )
S ogm) = > gm)+g([zo] -1 +g([z)+ Y. g(m)
m=L+1 m=L+1 m=[zo]+1
[zo]—1 [z0] o
< / o) dx+K(t,d)/ g(x)da:—F/ o) de
L [z0]-1 [z0]
(oo}
< K(t,d)/ g(x) da.
L
Thus, in any case,
> omitlaTim < K(t,d)/ zlem DT qp forall L > 1.
m=L+1 L

Let us perform the change of variable x = y + L. Then,

/OO xd—le—(tan)m dz = e—tL(an) /Oo(y + L)d—le—(tln2)y dy
L 0
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Now, (y + L)3=1 <24-2(y?=1 4 L4=1) and therefore,

/OO mclflef(tln2)w dx 27tL2d72 </OO ydflef(tln2)y dy + Ldfl /OC ef(tln2)y dy>
L 0 0

= g tlgd=2 ! /OO 2 lem* dz + L /00 e *dz
(tIn2)? [, tin2 J,
(d—

1! L4t
— 2—tL2d—2 .
(tIn2)d + tin2

IN

Hence,
> o g o Kt d) [ (d—1)! B
d—lo—tm tLod—2 ) d—1
2 <272 L .
Z " - tln2 ((tan)d—1 +
m=L+1
Substituting this bound into the definition of So and noting that I:gflg) < 2 yields

1 d—3 9—tL 5d—1 (d_l)! d—1

d—1 _
_ 2—tLLd—1L 4 + 4d !
2 \\iZm2 @)

Combining the bounds on S; and Sy we deduce that

Z 2—75\@\1 <0, 9—tL Ld_17
2ENT ;£ >L

“ = 3 [W (25)01% * (tﬁﬁﬂf—n] |

In particular, if L > 6 then the expression in the square bracket converges to 0 at an exponential rate
as d — oo. On the other hand, for d > 2 fixed, in the limit of L — oo the expression in the square
bracket is bounded by 49~1/(d — 1)! which, in turn, is further bounded above by (8me)~ 2 (4e/d)%~ =
on applying to (d — 1)! the lower bound in the Stirling—Robbins inequality.

(b) For s = 0, the result follows from (a) with ¢ replaced by t + 1. Since we assume that ¢t > 1,
trivially, t +1 > 2 > 1/(In2), we can apply part (a). Let us therefore suppose that 0 < s < ¢t + 1.
Noting that for £ = (¢1,...,£4) € N, such that |¢|; = m,

95llloo=(E+1) 1€l — 2(8—(75-1-1))L+(S—(H-l))(m—L)-*-S(Ié\oo—m)7

where

we have that

Z 9slllee =@+ f: Z 98[€loc = (t+1)[¢]2

LeND ;0|1 >L m=L+1 (eN?:|l|;=m
2(5—(t+1))L< Z 2(3—(t+1))(m—L)0m> 7
m=L+1

where

o= S gl

LeNd : ¢l =m
d—1
For s >0, 0,, <d (1 + ﬁ) , independent of m, by Lemma 10. The final form of the inequality
under (b) for the case of s > 0 follows on observing that Y >, 2(=(FD)m=Lg i bounded by

d—1
d (1 + ﬁ) /(2¢71=% — 1), independent of L. =
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5.2 Tensorization of seminorms

Next we develop some auxiliary results concerning tensorization of seminorms. These results
will then be used in the derivation of the approximation property of the d-dimensional sparse
tensor-product built using the univariate finite element space scale {V(e(’)z)’ te>o.

Let (H,(-,-)g) and (K, (-,-)x) be two Hilbert spaces and T' € B(H,K) a bounded linear
operator. Clearly,
lulp == ||Tullk, u€H, (5.16)

defines a seminorm on H.
Considering now four Hilbert spaces (Hj, (-, )n,), (Ki, (-,")k;),? = 1,2, as well as two
bounded linear operators T; € B(H;, K;), i = 1,2, it is natural to define via

|u|T1®T2 = H(Tl ® TQ)uHKl@KQ? u € Hy ® Hy,

a seminorm on the tensor-product H; ® Hy of the spaces Hy and Hs.
Next we define the bounded linear operators with respect to seminorms of the type (5.16)
and investigate their tensor-products.

Definition 2 Let (H,(,)u), (K, (- )k), (H, (- )g), (K, {-,)g) be four Hilbert spaces and
consider the bounded linear operators T € B(H,K),T € B(H,K) and Q € B(H,H). We say
that Q is (T, T)-bounded if there exists ¢ > 0 such that

|Quls < clulr  Vu € H. (5.17)
We further denote by |Q| 7 the infimum over all constants ¢ > 0 satisfying (5.17).

Example 2 We give some examples based on the bounds in Section 3.2.

(a) We use the terminology from Definition 2, with H := H*1(0,1) N H%O)(O, 1), and let
H:=H%0,1), K = K := L2(0,1), T := 9"+, T := §°, with t > 1 and s € {0,1}. The
approximation property (3.6) shows that the linear operator Idy — P(Z ’I)J is (0'F1, 0%)-
bounded. Thus, by (3.10), the projector Q(’p is also (9'F1,9%)-bounded for all £ > 1

and p > 1 (w1th 90 = IdL2(0,1))

(b) Trivially, on taking H = H := H(O)( 1) and K = K := L2(0,1), the projector Qfg; s
(0',0")-bounded for all £ > 0 and p > 1.

(c) Finally, on taking H = K := H%o) (0,1) (equipped with the norm || - [[g1(0,1y) and H=
K := L?(0,1), we see that Q(()(’]]; is (IdH%())(O,l)? Id;2(,1))-bounded for all p > 1.

In particular, on taking H := H}(0,1), H := L?(0,1) and K = K := L2(0, 1) we see that
Qq? is (9%,1dpz2(g 1))-bounded for all p > 1. o

PI‘OpOSitiOl’l 15 Let (Hu <-, >H1)7 (Ku <-, >Kz)7 (Hu <-, >H1)7 ( <
arable Hilbert spaces. Let Ty € B(H;, K;),T;
T;

linear operators, and assume that Q; is (
(Th ® Ty, Th ® T)-bounded, and

g,) for i =1,2 be sep-
€ B(ﬁZ,K) and Q; € B(Hi,ﬁi) be bounded
,T;)-bounded for i = 1,2. Then Q1 ® Q2 is

‘Ql & Q2|T1®T2,T1®TQ S |Q1‘T1,T1 ’Q2|TQ,1~—'2'
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In other words, if ||TZQ2%HRZ < ¢||Tyvil |k, for allv; € H;, i = 1,2, then

I(Th @ T2)(Q1 ® Q)ullg, wr, < cre2l(Th ® To)ullk, ek,  Yu € Hy @ Hy.
Proof For any v € H; ® Hy we have

(@ ®Q)ulzer, = I(Th©T)(Q1©Q2)ulg, ek,
= |[(T1Q: ®1dg,)(Idn, ® ThQ2)ullg, ok, - (5.18)

Denoting v := (Idg, ® TgQg)u € H; ® K, and considering an orthonormal basis (€;)icr in K, where
I C N is a countable index set, we expand v =Y. _; v; ® €;, so that

iel
(7@ @ 1dg, )ollg oz, = O ITiQuuillg,
el
(5.17)
< A Il
iel

= (T @ Tdg, ) (5.19)

||K1®K I

where ¢1 = |Q1], 7. We now note that

(Ty ® Idg, ) )v = (Ty ® Idg, ) (Idg, ® T5Qq)u = (Idx, ® T2Q2) (T ® Idg, )u,

so that defining w := (Th ® Idp,)u € Ky ® Hy and arguing as in (5.19) to estimate the norm of
(Idk, ® T2Q2)w, we obtain

[(1dk, ® ThQ2)wllk, gk, < c2ll(dx, ® To)w|k, ek, = cal|(T1 ® Ta)ullk, ok, (5.20)
where ¢2 = Q2] 7,- From (5.18), (5.19), (5.20) we obtain
(@1 ® Q2)ulf, g7, < cre2||(Th ® T2)ullk 0k, = c1e2|uln T,

and the desired result follows by recalling the definitions of the constants ¢i,c3. =

5.3 Approximation from sparse tensor-product spaces

We are now ready to embark on the study of the approximation properties of the sparse
tensor-product spaces. In order to track the dependence of the constants in the error bound
on the polynomial degree p, the Sobolev regularity ¢ and the dimension d, we consider

Q:=(0,1)%

This domain has, for any d, Lebesgue measure 1.

To characterize the regularity of the function u to be approximated, we introduce, for
Ic{1,2,...,d} with |[I| = k > 1, I = {iy,ia,...,i}, the notation H*?!(Q) for the tensor-
product space consisting of d factors, each of them being either H‘("O) (0,1) (in the j-th co-
ordinate, if j € I), or Hfo)((), 1) (in the j-th co-ordinate, if j ¢ I).

Given I = {i1,i92,... it} C {1,2,...,d}, let I¢ = {j1,72,...,Jd—k} denote the (possibly
empty) complement of I with respect to {1,2,...,d}; for non-negative integers o and [ we
then denote by |ulya.s.1(q) the seminorm

o Hk o HPd—k
D S S S [ - =L I
J

(ehiai<a ()p<op<a (Bn<pi<B (B)a—r<Pa—k<B “ tk Jd—k 12(Q)
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where, for i =1,... k,

()i = «a if Ox; is an elliptic co-ordinate direction,
! 0 if Oz; is a hyperbolic co-ordinate direction,

with analogous definition of (3);, j=1,...,d — k.

Theorem 16 Let Q = (0, 1)d, s € {0,1}, k > 1, and let a polynomial degree p > 1 be given.

Let, further, C‘(’O)(Q) denote the set of all functions in C*°(Q) that vanish on T'g. Then, for
1 <t < p, there exist constants c,;, K k(p,t,s, L) >0, independent of d, and k monotonic
decreasing in L > 1, such that, for any u € C‘Eg)(Q) and for any L > 1 and any d > 1, we

have

< 1+2 d—1+s7v(s)g—(t+1—s)L .
ju—Pglulus ) < d"F 2,4 (k(p,t, s, L)L 27 joax, Ig{‘{}‘%.’id} |ulgeer(o)
Il=k
(5.21)

where, for s =0, the seminorm | - |ygs(q) is understood to coincide with the L2(Q)-norm and
v(0) = d — 1, while for s =1 the seminorm | - |ys(q) is the H'()-seminorm and v(1) = 0.

Proof For u € CF(22) C H%O)(Q)7 the following identity holds in H!(€2):
‘1, ¢
u=3 (Qr e 2Q)u.
£eNd
We estimate, for s € {0, 1}, the approximation error as a sum of details, i.e.

Hs(sz) Z ’ (Qel yo e QEd p)

[£]1>

provided that the right-hand side is finite. We discuss the two cases, s = 0 and s = 1, separately.
For s =1 and any £ = ({1,0a,...,¢4) € N with supp(¢) = I (that is, ¢; # 0 iff j € I) and |I| = F,
we have to estimate the solution details

d
! o= Sl oa):

j=1

u— PhP

o (5.22)

H+(Q)

= (%)

HL.0.47}(Q)

@iy o e Qlgr)ul,

for £ € N9,
Using Proposition 15 and the notation 0 for the differentiation operator in dimension 1, we obtain
the following chain of inequalities:

i P2 2(d—k) 2
(*) < Z H ‘Q(o (071, Id 2 g, 1)) |Q (0) | (ot+1,01) ‘Q(o Hl NG 1y ldr2o.1y) | |Ht+1,1,I(Q)
jel j'er
J'#i
P2 p12(d—k— 1) 2
+Z H |Q(0 |(8t+1 Idi21)) |Q(0 ‘ (o1,01) ‘Q(o (IdHl (OU’IdLQ(O ) ‘ |Ht+1,1,I(Q)
Jj¢Ij'el
F2(k—1) =2 t+1)[€]1+2; £2( d k)
= Cpot Cp1d (DI |U|Ht+111(9)
JjeI
~2k (t+1)|¢ 2(d—k—1)
+Z 4 )I ‘1 (O)Cpo (0 |u|HH’1 1, I(Q)
J¢r
~2(k—=1) o —(t+1)[€]y 2(d—k=1)| 2 2
< Gop 4 Dl IICp,o,(o) [uffresi1 o) Cp1.4€ pO 24 )y 046 ,1,(0)
JeI
k—1) 110|oo — (t+1)]€|1 22(d—k—1)| |2
< ey @y Al DI 2Ry (5.23)
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where

Cp,¢ += max < p1 tcp,O (0)> 12>’0,t612),1,(0)) (5.24)

with ¢, s+ defined in (3.7), (3.11) and ¢, 5 (o) defined in (3.15).
We note in passing that in the (important) special case when I' = 'y, and thereby H%O)(O, 1) =

H}(0,1) in each of the d co-ordinate directions, the factor |Q( |(1a in the first two lines

H1 0)(© 1)’IdL2(0 1))
of (5.23) above can be replaced by |Q(0) (01,1
We thus have,

= |(0reodip).

LeNd, |¢|;>L
supp(£)=1I

L2(o.1))'

H(Q)

~k—1 ~rd—k—1 2 : L)oo —(t+1)|£
de th Otch (0) 2' | ( )l |1|U|Ht+1,l,I(Q)

eend | |¢|y>L
supp(£)=I

~ ~k—1 Ad—k—1 [€] 0o —(t+1)[€]1
de tchtch (0) E 21%lee |u|Hc+1,1,1(Q) .
LeNk 4|1 >L

In passing from the second to the third line in the estimate above we have dropped all d — k trivial
entries from the indexing of ¢.

We now use, with arbitrary [ > L, the estimate ), =t 9ltle < |2k=1+ and obtain

> |(@hye-eqi)u

i H'(Q)
supp(£)=1I
~k—1 rd—k—1ok—1 —tl
< k\/anthOthO(O 2 (ZQ ) ‘U|Ht+1,1,I(Q)
I>L
=k dépﬁt(l — 2_t)_10§61t0§6k(6)12k 1o~ t(L+1)|U‘Ht+1,1.I(Q)
1 ~

= d2gp,tkj(20p70)t)k ;l0]€(0)2 |U‘Ht+1,1,I(Q)7 (525)
where .

Cpt = 7V Ep,t((zt - 1)5p70,tép,0,(0))_1- (5.26)

Now, summing (5.25) over I C {1,2,...,d} we deduce that

d
> Z > |(@re o)

{1,2,....d} pend |¢|;>L HY(©)
\ |= supp(£)=1I
4. /d
1 — ~ ~
< d27P7t2 " Z <k> (QCP’O’t) Zok(o) k Ig{Ill,l2aj.).(.,d} |U|Ht+1'1’1(9)
k=1 |I|=k
1 do—tL
S dQQp,t(/Q(p,t, 1, L)) 2 . 121]?,2% (k Ig{r][}??(”d} |U|Ht+1,1,1(9)> 5 (527)
- = |I|=k
where
H(p7t7 1’ L) = 26p,0,t + é;1770,(0)5 p > 17 1 <t< D, L > 1. (528)

This completes the proof in the case of s = 1.
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For s = 0, we write the bound (5.22) as a sum of details as follows:

||u—]5(%’)IJUHL2(Q) < Z H( el’p ®de’p) ‘

\€|1>L

L2(Q)

S YOS |(ee e

k=1 IC{l 2,...,d}  gend
I|=k supp(£)=T

L2(Q)

We estimate the size of the detail with multi-index ¢ € N in the above sum, i.e.

)=(@lsr oo Qi)

2

L2(Q)

Using I = supp(¢) and that |I| = k, we get

4.2 0,p 2(d—k) 2
0 < CTTIQE ot tag o {19 Gy 1 1y U101 (0)
jel (0)
_ =2k A2(d—k)g—2(t+1)|¢ 2
= CpOt 2,0,(0 )2 ( I ‘1|U|Ht+1,0,1(9).

Summing this bound over all I C {1,2,...,d} with |I| = k implies

d
A\ ok ok —(t+1)1¢]
||u - P UHL2 < 2 (k) p,0,t€p,0,(0) Z 2 1 1211?%{(1 1c{11nz ..... |U‘Ht+1 0.1(Q)

LeNk |1|=k
le]1>L

Now, according to part (b) of Lemma 14 with s =0, for k > 2, any L > 1 and any ¢ > 1, we have

$ a-(DIfh < g g (DL pE-L (5.29)

¢enk
[e1>L

where a = a;,;, € Ry, is independent of k, and such that

1
V2

2(t + 1)(11n2)\/<§ <2Le) + <(t+f)‘Lm2>k 1 + (kk_i)'] < kb

for all k =1,2,.... It follows from the structure of the expression in the square bracket that such a
number a always exists: we define a = a1, as the supremum, over all £ > 1, of the (k — 1)st root of
the left-hand side of the last inequality divided by k. Clearly, a; 1, is a monotonic decreasing function
of both¢t>1and L > 1.

The values of a = a;;, computed for the (most pessimistic) choice of ¢t = 1, as well as for t =
10,100, 1000, and the range L =1, ..., 10, are shown in Table 1. For ¢t > 1, we see that a; ;, is bounded
above by aj p, for all L > 1; in particular, a1 = 5.30, rounded (up) to two decimal digits, represents
an upper bound for a;r for any ¢ > 1 and L > 1; ie. a,p <530, forallt > 1and all L > 1. It
is interesting to note that ay r = 1.19, rounded (up) to two decimal digits, for all L > 5; therefore
ar,r, <aj =119 for all L > 5 and all ¢ > 1. In particular,

4
li = =1.1718.
tmosb—oe 0 TN (VE(R — )VED
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L 1 2 3 4 ) 6 7 8 9 10
ai,r, 530|266 | 1.77 133|119 119|119 1.19 | 1.19 | 1.19
aio0,L 5.28 1265|177 (133|119 119|119 1.19 | 1.19 | 1.19
aioo,r, || 525263 | 1.76 | 132 | 1.18 | 1.18 | 1.18 | 1.18 | 1.18 | 1.18

apoo,r, || 519 | 2.62 | 1.75 | 1.32 | 1.18 | 1.18 | 1.18 | 1.18 | 1.18 | 1.18

Table 1: Values of a = a4, rounded (up) to two decimal digits, for ¢t = 1, 10,100, 1000 and
L =1,...,10. The numbers in the table show insensitivity of a;; with respect to the choice
of t, with a1 r, being an accurate approximation to a; , for all values of ¢ of practical interest.

Now we are ready to continue our argument in the case of s = 0. We see that

- d
p,0,t d ~k—1 ad—k+1 k: 1 k-1 —(t+1)L
||u— u||L2 ) < Cpo(m{z (k)c;DOtcp,O (0) ka L }2 (t+1)
k=1
IR (m(rlr,lz ,,,,, [ulperio I(Q)>
- = |I|=k
é &/ d
_ “p0o¢ ~k  Ad—k k (t+1)L
= k+1 L7527 ¢
ép,O,(O) {k_o </€ + 1) p 0 tcp 0.(0) ( + )at L } lgll?%{d (IC{IllIlz,.];., |u‘H o I(Q)>
¢ —1 (d—1
_ P,0,t - ~k  d—k _k 71k —(t+1)L
=d Cp,0,(0) {Z ( k >Cp’0’tc”’0’(0)at’LL } 2 15k2d <IC{I1HQ [ulpe+o. 1(9)>
e k=0 |1 3
Therefore,
pL, ~ ~ A d—1o—(t+1)L
lu = P ulliz oy < d(ar,répol + &p0,0)* 27D max, (,C{flﬂz _____ |U|Ht+1°f<m> (5.30)
I|=k
~ ~ A d—17d—1o—(t+1)L
< éd(ar,LEp0. + Ep0,(0)/ L) LA 27 (D max (IC{IPZ_i |th+101(Q)> (5.31)
where ¢ = ¢(p, t). Defining
"i(p7t707 L) = at,Lép,O,t + ép,O,(O)/L) p > 17 1 <t< b, L > 17 (532)
we obtain
pL, ~ d—17d—1o—(t+1)L
l[u— P(O)pu”Lz(Q) < ad(k(p,t,0,L))" L2 ey 1?]?%% <I {I‘ln‘{,c |u|Ht+1 o ’(Q)> (5.33)

That completes the proof. m

In the error bound (5.21), the exponential dependence of the constant on the dimension
d enters through k(p, s,t, L) defined in (5.28), (5.32). Next we discuss sufficient conditions
under which this constant is less than 1.

Remark 5 Note that the factor x(p,t,s, L)1 appearing in the bound (5.21), with
k(p,t,s, L) defined in (5.28) and (5.32) for s = 1 and s = 0, respectively, decreases expo-
nentially with d — oo, if

~

<1 whens=0 and &

€p,0,(0)
p,0,

0 <1 whens=1,
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and

1- (ép,O,(O)/L)
at, L

=G0 ooy
: .

Cpot < when s =0 and Cpot <

For the projector considered in Example 1 the latter pair of inequalities is equivalent to

1 1 [(p—1t) (1= (ép00/L))/ar, when s =0
- < PO, ’ ’ :
<1 + 2t+1—8> p\ o+ =\ (1—¢p00)/2 when s =1, (5.34)

while, at least in the case of a homogeneous Dirichlet boundary condition on the whole of '
(viz. T' =T by virtue of a = (aij)gjzl being positive definite), when H%O)(Q) = H{(Q), the
first pair of inequalities holds trivially for all L > 1 since ¢, 0, 0) = ¢p00 < 1/7 (< 1).

By scanning the range of validity of (5.34), we then deduce that, with the projector defined
in Example 1, in the case of a homogeneous Dirichlet boundary condition on the whole I' (viz.
I'=TYy), we have

k(p,p,s, L) <1 Vp>2, se{0,1}, L>1,

thus ensuring exponential decay of the term x(p,p,s, L)41+% in (5.21) with d — oo, for all
p>2,s€{0,1}and L>1. o

Remark 6 For p = 1 and if ' = Iy (i.e. the hyperbolic part I'_ U Ty of the boundary is
empty), condition (5.34) (which is sharp as p — 00) is also applicable but is overly conserva-
tive. Using in (5.32), (5.28) the bounds (3.23), we obtain, for s = 1, that

2 1
k(1,1,1,L) < 3 + p < 0.985 VL > 1, (5.35)
and, for s = 0, based on Table 1 that
Ii(l, 1, O, L) = CL1’L517071 + 617070/[/ < 177/3 + 1/(7TL) < 07, (536)

for all L > 3.

Remark 7 A result analogous to that contained in (5.21), in the special case of s = 1 and
p = 1, and with x < 1 was stated in Theorem 2 in [10]. There, however, an “energy-norm-
based” sparse-grid-space was use that is strictly included in VOL. As a matter of fact, unlike
(5.21), the result contained in [10] is restricted to the case of s =1 and p = 1 and does not
cover either s=0o0rp>2. o

Remark 8 If I'y € T" (i.e. the hyperbolic part I'_ UT; of the boundary T" is nonempty),

=

and therefore H}(Q) C H%D) (€2), then we still have ¢, ) < 1 by (3.12) and consequently
ép707(0)/L < 1 for all p > 2 and all L > 2, whereby (now, corresponding to the case s = 0
only)

k(p,p,0,L) <1  Vp>2, L2>2

Concerning the case of s =1, if

1\N1 | 1 1
14— )= — <= .
< - 2p) p\l @2p)! — d’ (5.37)
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which is a very mild condition on the minimum size of p in terms of d, then we have that

) d
(/{(papa 17L))d S <1 + d) S 82,

which, in turn, ensures that (x(p, p,1, L)) remains uniformly bounded for d > 1. For exam-
ple, for d < 7 the condition (5.37) requires p = 2, for 8 < d < 71 taking p = 3 will suffice,
while for for 71 < d < 755 taking p = 4 will be sufficient.

The discussion in the previous paragraph presupposed that the number of hyperbolic co-
ordinate directions is equal to, or is very close to, d. If, however, the number of such directions
is small relative to d, and can be regarded as being bounded as d — oo, then we expect that the
factor (k(p,p,1, L)) will exhibit exponential decay as d — oo without the extra hypothesis
(5.37), just as in the case when I' = T'g. The proof of this would require a selective treatment
of the constant ¢, ¢ (o) in the proof of Theorem 16 when s = 1, to monitor whether a particular
factor of ¢, (p) in lines 3 and 4 of (5.23) arises from a univariate bound on Q?(’)}; in an elliptic
or in a hyperbolic co-ordinate direction. An altogether different approach to removing the
condition (5.37) in the case of I'g C I" and s = 1 would be to show that ¢, oy < 1, uniformly
in p. These lines of investigation are, however, beyond the scope of the present paper. ¢

Remark 9 In the error bound (5.21) for s = 0, i.e. for the error in L?(f2), we obtain for
t = p the optimal convergence rate hzfrl up to the polylogarithmic term |logs h L\dfl. It is by
now well accepted by sparse-grid practitioners that in very high dimensions, where necessarily
L < d, such polylogarithmic terms dominate the convergence behaviour. However, at least in
the case of I' = I'y, the situation for p > 2 is much more favourable in this respect than for
p = 1. This somewhat surprising phenomenon is discussed below.

As is evident from (5.30), the factor L1, which is the source of the polylogarithmic term
|logy hr|*!, can be absorbed into the factor (k(p,t,0,L))4 ! if the definition (5.32) of (the
dimension-independent constant) x(p,¢,0, L) in (5.33) is changed to

at,1.¢p,0,tL + Cpo,0, (5.38)

which is, again, independent of d.
Based on the explicit expression for ¢, s, in (5.32), (5.28), we can still ensure that

at,1,6p,0,tL + Cpoo < 1,

provided that the following mild extra condition relating h; and p, which does not depend
on the dimension d, holds: analogously to (5.34), we require for L = |log, hz,| that

1 1 (p—t)! 1—2¢500
L{1+—)= < 5.39
< 2t+1>p CES (5.39)

This holds with ¢ = p and with ¢, = 1/7 for example if:
p=2and L <5, p=3 and L <29, p>4and L <397. ¢ (5.40)

Remark 10 In stark contrast with the case of p > 2, for t = p = 1 there is no value of L > 1
for which (5.39) holds. Thus, in the case of p = 1 there is no L > 1 for which the factor
L%! may be absorbed into the exponentially decreasing term (x(p, p,0, L))?! in a way that
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would ensure that the resulting term still decreases exponentially as d — oo. For p = 1 we
expect the impact of the polylogarithmic factor |loghz|¢"! on the approximation error to be
much more prominent for large d than for p > 2: as we can see from (5.40), for p > 2 the
polylogarithmic factor |log hz|¢~! can be completely suppressed for d large in the, practically
relevant, preasymptotic range of L. ¢

Remark 11 When 'y = I', the function u to be approximated enters into the right-hand
side of the estimate (5.21) in a nonstandard, yet favourable manner: through the L? norm of
exactly one mixed derivative, — rather than through a sum of L? norms of mixed derivatives
as would have been the case had we used a more conventional seminorm on the space of
functions with square-integrable highest mixed derivatives. ¢

6 Convergence of the sparse stabilized method

Our goal in this section is to estimate the size of the error between the analytical solution

u € H and its approximation uj € f/(gip . We shall assume throughout that f € L2(1)

and the corresponding solution u € H*1(Q) N H2(Q) N QL, H%O)(O, 1) C H, k > 1 and
1 <t < min(p, k). Clearly,

bs(u — up,vp) = B(u,vp) — L(vy) + 61, Z (Lu— f,b-Vup)g
keTL

for all v, € ‘A/({;)’p C V. Hence we deduce from (2.6) the following Galerkin orthogonality

property: A
bs(u —up,vp) =0 Vo € Vigi¥. (6.1)

Let us decompose the error v — uy, as follows:
U — Up = (u—P(%’)pu)—l—(P(%’)pu—uh) =n+¢,

where 1 == u — P(%’)p uand £ := ]f’é’)p u — up. By the triangle inequality,
u = un[llsp < [l[nlllsp + [[I€]]Isp- (6.2)
We begin by bounding |||¢|||sp. By (4.6) and (6.1), we have that

’Hé‘”%D < 65(575) = b(;(u - uhvé) - b5(777€) = _b(s(naf)'

Therefore,
11€111Ep < [bs(n, )] (6.3)

Now,
b(n.6) = (aVn.VE) — (b-VE) + (cn,€) + /F 1Blné ds
+0, Y (—a:VVn+b-Vn+enb- Vi),

keTL
= I4+1I4+TI+1IV+ (V4 VI+ VII).
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For the terms I to VII we have:

I < (WalllVallze) 1IElllsp,

1
no< <6L2|nHLz )|||5|HSD,

1
L < (e2nlliz e |H§HISD7

1
2
vV < (62a ZIn!Hz I1€lllsp,

i :
(

Vi < (0 1¥alec )|\|§|||SD,

VI < ca2|rnum(g)urf|usn.

Here |al| is the Frobenius norm of the matrix a and |b| is the Euclidean norm of the vector b.
It remains to estimate IV:

1 1
20b] )2 2 1 \2
IV < d
< <1+06L> (/F+|77! S) I11€]]lsp

1 1 1
< (20bD)E (4d)? [nllZa g Il s o €] s

where in the transition to the last line we used the multiplicative trace inequality from Lemma
9. Hence, by (6.3),

1 1 1
Elllsp < [Val HV77||L2(Q)+5L : ||77||L2(Q)+\/EH77HL2(Q)+\/ 8d|b| Hnllﬁz(g) HUpr(Q)

1

2

1 1 1
+62Val [ D It | 402101 VallLa) + e0f [Inllz ) (6.4)
keTL

The bounds on ||n[|12(q) and ||Vn|lr2(q) will follow from Theorem 16. However, the fifth
term in the sum on the right-hand side of (6.4) is nonstandard and needs to be bounded

separately (except in the case of p = 1 when this term is equal to 5% 2\a| |u|2() and requires
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no further estimation). Let us now suppose therefore that p > 2, and note that

> Il =

s A szﬁxj
KeT L,j= lneT
i=1 keTL ij=1xeTL 8$ 8x]
75
= Z Z |77’H20{} +Z|T/|H10{1J}
1=1 keTL =1
i#]
= A2+ B2

Here, we made use of the fact that
0%n

2 e 1.2, .. | £ j.
axiaijL(Q) Vi,je{1,2,...,d}, i #j

Let us first estimate

d L
77
Z Z ’n’Hzo{z} Z Z / 8 dz = ZZ‘U‘%Q,O,{Q(KJ@):
=1 gyeT L 1=1 yeTL =1 j=1
where KJZ denotes the d-dimensional slab
K =(0,1) x -+-x (0,1) x (&§-1,&) x (0,1) x -+ x (0,1) (6.5)

where the interval ({;_1,§;) enters at position i. The reason for agglomerating the elements
k € TT into the slabs K;, j=1,...,L, in this way is that the function (927;/8:1;12 involves no
derivatives is the co-ordinate directions Oz for k # i. In other words, it only needs to be
considered piecewise in the i*" co-ordinate direction; in the other d — 1 co-ordinate directions
it is defined on the whole of (0,1)?~! as an H! function.

Let us define the seminorms ||| - |||24, ¢ = 1,....,d, and ||| - |||2,, by
L d
Holll3: = > ofzom@y — and  llollB. =Dl
=1 ! i=1

With this notation, we have that

d
A% = lInlll3. = D lllnllf3,-
i=1

In order to bound A, we first observe that, as a consequence of Lemma 8,
oy < VI2(°/)[olwry Vo € PP(D). (6.6)

Hence, on recalling that

n o= u-Pgu= Y (Qe-eQE)u (6.7)

¢eN?: |¢)y>L
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for a fixed i € {1,2,...,d} we deduce from (6.6) with h = h, = 27F that

‘ (Qf(l)sp R ® Q€85p>u < \/ﬁp2 oL ‘(Qféip R ® Q€83p>u

H2.0.{i} () HL0.{i} () ’

Now, we square the last bound, and sum over all elements x € 7% that are contained in the
d-dimensional slab sz defined in (6.5) to deduce that

T

H2,0,{2‘}(K;)

2
4 2L bip o Lq,p
< 12p=2 ’(Q(O) & ®Q(0) )u Hl’o’{i}(K;).

Hence,

Z\( Qi - @ Qff )

S 12p 22L Z ‘ <Q£17p C® de7p>

H2.0.00} (K1) HLOA (KT

= 12p’ 22L’(Q( P ®Qf3;p>

HL.0.{i}(Q) ’
This implies that
2
lip o La,p
[[COREIET I

2,

2
4 62 1,0 tap
<12p*2 ‘(Q ® @ Q) )u HLO(i} ()

and, on summing over ¢ = 1,...,d, and taking square-root,

2
H1.0,{i }(Q))

HY(Q)

[ty @+ o Q)|

< Vizp?ol (Z ’( Qirg... g Qfd,p)
— L 1,P . La,p

= \/ﬁp 2 ‘(Q(o) ® ®Q(0) )u
Hence, by (6.7) and the proof of (5.21) in the case of s =1,

< 3 leire-od)l,

[¢|1>L

i S (e o0

[£[1>L

2%

IN

H!(Q)

/19 2 oL 73 do—tL
< 12p~2 d2§p,t (k(p,t,1,L))*2 .1?1?%((1 IC{IlI’l?:'}.(ﬂd}‘u’HtJrl,l,I(Q)

=k
Thus we have shown that
< 2 ;3 do—(t-1)L '
A < V12p“dag,, (k(p,t,1,L))"2 jnax | max |ulpeenr (o) (6.8)
I|=k

for 1 <t < min(p, k).
Now, let us bound

d
= 2 Inlino.con o)

ij=1

1]
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We define the seminorm ||| - |||2,4« by

d
|HU|H%,** = Z |U|%11707{i7j}(9);
i,j=1

i#i

then,

Now, since

n=u=-Ftu= 37 (@ o e Q)

[€]1>L

it follows that

lnlllowe < 3 [[(Q7 @@ Q)]

|¢|1>L

2, %%

Given ¢ = ({1,03,...,4;) € N® with supp(¢{) = I (that is, ¢; # 0 iff j € I) and |I| = k, we

have to estimate

[CEERETrat

- (e =--of)-

1,7=1

i#j

HLO{id}(Q)

Using Proposition 15 and the notation 0 for the univariate differentiation operator, we obtain
the following inequality:

e'/7p2
> 11 190 Torritagag)

i,jel j'el
1#£g §'¢{i.j}
‘Q |8t+1 81 |Q 7p|2(')t+1751 ’Q 0) Id

’u‘%{t-&-l LI(Q
H% )(0 1)’ L2(o,1)) I(Q)

> /,p 2
+ZZ H ‘Q atJrl:IdLQ(O,l))
el j¢I j il
3l #i

0,p|2(d—k—1) 2
|Q | 3t+1 31 |Q |(61 al)‘Q | IdLQ(o,l))‘u|Ht+1’l’I(Q)

H% )(0,1)7
> /7p
+ Z Z H ’Q ’(8t+171dL2(071))

i¢l jel j'el
J'#5

‘Q ‘ (81,01) |Q ’(3t+1 81)‘@ ,p
V4 P2
+ Z H |Q(0) |(at+1,IdL2(0’l>)

03¢l j'€l
£

0, p12(d—k—2) 2
QU 71 oy | QU o o) | QU 2 tayag 1.1 (6.9)

H1 (0 1)’

d k—1)
H% )<071)’IdL2<o,1))

‘u|2Ht+1,1,I(Q)
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Hence,
~2(k 2 glitli—(+D[h g2 - 52 2(d—k)
(x) < ot 4" B p,1,t%p,1,t%,0,(0 ’u‘HHllI(Q)
i,j€T
i#j
~2(k Dgbi—@t+1)e1 2 22 p2(d—k=1)
+ZZ Cp,0,t 4 p,l,tcp,l,(o) 0,0,(0) |u|Ht+1 LI(Q)
el ]%I
~2(k Dgti—t+Dlth g2 52 s2(d—k=1)
+ZZ Cp0,t 4 Cp,1,(0)Cp,1,t€ ,0,(0) |u‘Ht+111(Q)
¢l jel
~2k (t+1)[el1 p2 82 2(d—k—2)
- Z A €p.1,(0)€p,1,(0)%p,0,(0) |u’Ht+1 LI(Q) (6.10)
i,5¢1
i#]

Thus we deduce that

~2(k ~2(d—k
(o) < EEDRRD 2

4 4 Z O+L, 2 2 Z Z
X Cp717tcp707(0) 4 ' ! + 2Cp717tc 707(0 p’O t p7 7 4 ' + Cp70 t 1 (0)
t,5€I ZEI,]%I i,5¢1

i#£] i#£]
© BEPAED e
x (5;17,5@2,0( K2l o2 e B0 o k(d — k)4l
304t o l(d = K)? = (A= k)])
< d25p7t6§§§t2)é§’(&(£ 2) . 7tle‘l|“’12{t+l,1,f(sz)’
where

Y 22 2 52 .2 TRV
Cp,t 7= Max ( Cp,1,t%,0,(0)> €p,1,t€p,0,(0)€p,0,tCp,1,(0)> Cp,o,tcp,l,(o)) :

Therefore, we have that

[ty @+ = Q)|

2, %%
ZENd le|y>L
supp(£)=1I

k=2 pd—k— 2. —t]e]y
<d\/Cpy €p.0it €p.0,(0) E 2 ‘U|Ht+1,l,I(Q)

¢eNd : |¢|;>L
supp(£)=I

k 2 d k=2 —t|l
S d p,0,t pO(O) Z 2 | ‘1 ‘U|Ht+1,1,I(Q).
CeENkK : |¢]1>L

Once again, we note in passing that in the (important) special case when I' = 'y, and thereby

H%O) (0,1) = H}(0,1) in each of the d co-ordinate directions, the factor \Q(()(’)I))\(I

in the lines above can be replaced by \Q?(’)I)’|(8171dL2(0 )

By applying Lemma 14(a) with ¢ > 1/(In 2), we have that

1 1 9\ 2 4 \F1 gkt
Z 2_“['1 < j + + . 2—tL Lk_l.
~ V2 |2t(In2)y/er \ L tLIn2 (k—1)!

CENF |6, >L

d 1d
ik, 00 14L20,1))
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Let b = b; 1, > 0 be a positive real number, independent of £, such that

k=3 4 i k-1 L 7 k—1 k—1
_ QTR kBT k=12 ....
+<tLln2> T =80T =

Hence,

S Y Y [(@yeed)

k=1 Ic{12 AAAAA d} ¢eNd:|¢|{>L
=k supp(£)=1

2, %%

= ~k—2 Ad k—2 k —tL rk—1
<dy/Cpy g kb 27"L max max |u
B ( ) POt P00 OLL 1<k<d \ 1cii2,.., d}‘ e (@)
11—k

/= . d—1
d2 Cp.t Cp0.(0
= — Y " by répos+ 200 L4127 max max [ulgernr(g)

~ /\2
¢ c L 1<k<d \ 1c{1i2,...d}
P,0:t ©p,0,(0) - = |I|=k

Upon redefining (p,t,0, L) as

A~

C
l‘i(p7 t’ O’ L) = max(at,ln bt,L) 6P7O,t + %(0)7
we deduce that
B< d2 ( (p,t,0, L))d 1yd—1o—tL 1@,?‘2% Icgl?.}id} |u|Ht+1,1,I(Q) , (6.11)

where _

_ Vot

0 Ep00)

Combining the bound (6.8) on A with the bound (6.11) on B yields

=p,t

1
2

3 _ _
Z ]7}\?{2(%) < (\/ 12 p? d2c, (k(p,t, 1, L)+ d2§p,t(’€(p’t’0’ L)% logy by | 1hL>
reTL

t—1
xh . max max  |u|ygerrr 6.12
L 1<k<d \ 1c{12,.., d}| ln (DN & ( )
=

for 1/(In2) <t < min(p, k), p>2, k> 2.
We also know from Theorem 16 that, for 1 <t < min(p, k), p > 1, k > 1,

d—1pt+1 d—1
Inllz@) < dey(k(p,t,0, L)) hy™ [ logy il Cmax | max |ulger101(0) | 5 (6.13)
|T|=Fk
Q) < d%ng(/ﬁ(p,t,l,L))dhtL‘ max max  |ulger11(q) | - (6.14)

1<k<d \ 1<€{1,2,...,d}
|I|=k
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Let H!*1(£2) denote the closure of Cc(’g)(Q) in the seminorm | - [3+1 () defined by

Wlptt1/0y ;= Mmax max max  |wlpets s
b1 se{0.1} 1<k<d e, Julaesr) )
|T|=k

introduce, for ease of writing, the notation
ko := k(p,t,0,L) and k1 := k(p,t,1,L),

and absorb all constants that depend on p and ¢ only into a generic constant C), ;. In particular,
Cp,t is independent of d and L and the coefficients a, b, ¢ and the right-hand side f of the
partial differential equation.

Remark 12 Since (6.12), (6.13), (6.14) and all of our earlier bounds are completely explicit
in p and ¢ (as well as in d and L), one could track the actual value of C}; in our argument
below. For clarity of presentation we shall however refrain from doing so, particularly since
the emphasis here is on h-version rather than p- or hp-version finite element methods. ¢

With these notational conventions, (6.13), (6.14) and (6.12) become:

Iz < Cprdrg 'R logy hrl ™ ulyes (), (6.15)

3
M) < Cprd?w Al lulpes ), (6.16)

1

2

3 _ _ _
Z \77|%12(,4) < Cp (di’ﬁi + d*k§ | logy hr|? 1hL> W ulpgesn ). (6.17)
keTL

Using (6.15), (6.16) and (6.17) in (6.4) and selecting

d—1
hi hi|logyhr| 2 1
12dp*|v/al*(1 + hp|logy hy|*—1)?’ 0] e )’

01, := Ksmin ( (6.18)

with K5 € Ry a constant, independent of hy and d, we then deduce that

IEllEp < Cpad! (ru(p,t, L)X Vlulfpe (g

x <|\/5|2h%t + |b[h2 Togy hr |71 4 b2 Togy by [0 4 B2 |10g, hL|2(d‘1)>\L) :

vhere Va1 + hillogy helt1)? o
al“(1+ hy, log2 hpl*™ b )
AL i= max ) ,cl, 6.19
L < h% hL’ log2 hL|d*1 ( )
k«(p,t, L) = max(k(p,t,0, L), x(p,t,1, L)), (6.20)

and 1/(In2) <t < min(p, k), p > 2, k > 2. An identical bound holds for |||7|||3p.

In the case of p = 1 the bounds on A and B are redundant, and this simplifies the argument
considerably, though ultimately we arrive at identical bounds on [||¢|||sp and |||9]||sp, only
with ¢ = p = 1, and with the factor (1 + hr|logy hr|* 1) replaced by 1 in the definitions of
o0r, and Ar.

Inserting the bounds on |||£|||sp and |||n]||sp in the right-hand side of the triangle inequal-
ity (6.2), we deduce the following theorem.
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Theorem 17 Suppose that f € L2(Q) in Q = (0, l)d, that ¢ > 0 and assume the reqularity
u € HAHQ)NHA(Q) N @, Hip (0,1), k> 1.

Then, for p > 2 and 1/(In2) < ¢t < min(p, k), the following bound holds for the error
u — uy, between the analytical solution w of (2.6) and its sparse finite element approzimation
up, € ‘A/(g;p defined by (4.4), with L > 1 and h = hy, = 27 %:

llw—unlllsp < Cpud®ra(p,t, L) ulpgess bl
1 d—1 1
X (yﬁ\ +/[blh:|logy hr| 2 + v/chr|logy hr|T + hy|log, th“Ag) , (6.21)

where A\p, and k«(p,t, L) are defined by (6.19) and (6.20), respectively, and the stabilization
parameter g, is given by (6.18). For p =1 an identical bound holds with k =t =p =1, and
with the factor (1 + hp|logy hr|%~1)? replaced by 1 in the definitions of 61, and Af.

Remark 13 We close with some remarks on Theorem 17 and on possible extensions of the
results presented here. We begin by noting that, save for the polylogarithmic factors, the
definition of 67, and the structure of the error bound in the ||| |||sp norm are exactly the same
as if had we used the full tensor-product finite element space V(O)’p instead of the sparse tensor-

product space V(gjp (cf. Houston & Siili [14]). On the other hand, as we have commented

earlier, through the use of the sparse space f/g’p , (discounting the effect of p > 1 on the com-
putational cost, since we are interested in h-version methods here with p fixed at a relatively
low value) computational complexity has been reduced from O(25?) to O(2%(log, 25)471).
Hence, in comparison with a streamline-diffusion method based on the full tensor-product
space, a substantial computational saving has been achieved at the cost of only a marginal
loss in accuracy.

a) In the diffusion-dominated case, that is when |a| &~ 1 and |b| =~ 0, we see from Theorem

17 that the error, in the streamline-diffusion norm ||| - |||sp, is O(RY |logy hr|?71) as hy,
tends to zero, provided that the streamline-diffusion parameter is chosen as
h2
o = Ks L when p > 2,

12dp*|\/a?(1 + hy|logy hr|=1)?

and with an analogous definition of §7,, but with the factor (1+hr|logy hr|*1)? replaced
by 1, when p = 1. This asymptotic convergence rate, as h; — 0, is slower, by the
polylogarithmic factor |logy hz|?~!, than the optimal O(hY) bound on the || - a1 (@)
norm of the error in a standard sparse Galerkin finite element approximation of Poisson’s
equation on Q = (0, 1)d with continuous piecewise polynomials of degree p.

b) In the transport-dominated case, that is when |a| = 0 and |b| &~ 1, we select

d—1
hr|logs hr| 2
5, = K; L|logy hi ’
0]
so the error of the method, measured in the streamline-diffusion norm, is
1 _
O(h§+2\log2 hL]%) when the diffusivity matrix a degenerates to zero, — thus we
_ 1
see a loss of the size O(|logy h L]dTl) in comparison with the optimal (’)(h};rz) accuracy
of the a classical streamline diffusion finite element approximation of a first-order scalar
linear hyperbolic problem with continuous piecewise polynomials of degree p.
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c¢) For the sake of simplicity, we have restricted ourselves to uniform tensor-product parti-
tions of [0, 1]%. Numerical experiments indicate that, in the presence of boundary-layers,
the accuracy of the proposed sparse streamline-diffusion method can be improved by
using high-dimensional versions of Shishkin-type boundary-layer-fitted tensor-product
nonuniform partitions.

d) When the matrix a = (aij)g,j:1 is positive definite, we have that I'g = I" and therefore

u € H%O)(Q) = H}(2). Thus, in this case, k«(p,p, L) < 1 for all p>1, L > 1.

The constant (k«(p, p, L))?~! appearing in (6.21) then converges to zero as d — oo for
all p > 1 and all L > 1. As long as the basis of the univariate space from which the
sparse finite element space is constructed is a hierarchical basis on a uniform mesh, its
specific choice (viz. whether it is a wavelet basis as in [23], or a standard hierarchical
finite element basis) does not affect our final result. Thus we believe that the presence of
the exponentially decreasing factor (r.(p, p, L))" is generic, and will be observed for
error bounds in various norms. Note that the smallness of k.(p,p, L) does not require
particularly high regularity of u as expressed by the parameter ¢ = p; in particular
k«(p,p, L) < 1 for all L > 1, once p > 2 and, by (6.20), (5.35) and (5.36), also for p =1
and L > 3.

e) It is important to note that the stabilization term

o1, Z (Lw,b- Vv),

KETL

in the definition of the bilinear form bs(w,v) can be rewritten as

d L d
0? o2
5LZZ <aii a;gvb : VU)}@"‘ oL Z <aij8xig;j’b’ Vv) +95(b- Vw + cw,b - Vo).
= ;

i=1,5=1
i#£]

Here K:,i=1,...,d, j = 1,..., L, are the d-dimensional slabs defined in (6.5). Thus,
instead of summing over |7%| = 2.4 entries we can realize the computation of the

stabilization term by summing over Ld + %d(d — 1) + 1 terms only.

f) For technical details concerning the efficient implementation of sparse-grid finite element
methods, we refer to Zumbusch [32] and Bungartz & Griebel [7].

Acknowledgement. We wish to express our sincere gratitude to Adri Olde Daalhuis (Uni-
versity of Edinburgh). His helpful comments about the asymptotic properties of the Gauss
hypergeometric function provided crucial hints for the proof of Lemma 13. We are also grate-
ful to Christoph Ortner (University of Oxford) for suggesting a shortcut in an earlier version
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