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Abstract

An adjusted sparse tensor product spectral Galerkin approximation method based on spherical
harmonics is introduced and analyzed for solving pseudodifferential equations on the sphere with
random input data. These equations arise from geodesy where the sphere is taken as a model of the
earth. Numerical solutions to the corresponding k-th order statistical moment equations are found
in adjusted sparse tensor approximation spaces which are accordingly designed to the regularity of
the data and the equation. Established convergence theorem shows that the adjusted sparse tensor
Galerkin discretization is superior not only to the full tensor product but also to the standard sparse
tensor counterpart when the data’s statistical moments are of mixed unequal regularity. Numerical
experiments illustrate our theoretical results.
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1 Introduction

Pseudodifferential operators have long been used [12, 17] as a modern and powerful tool to tackle lin-
ear boundary-value problems. Svensson [33] introduces this approach to geodesists who study [9, 11]
these problems on the sphere which is taken as a model of the earth. Together with powerful comput-
ers, advanced numerical schemes are capable of producing highly accurate and efficient deterministic
numerical simulations, provided that the problem data are known exactly. However, in reality the
problem data are prone to uncertainty for many reasons. One is the unavoidable error due to imper-
fect measurement devices. Secondly, the error arises when estimating the problem parameters based
on a large but finite number of system samples. Finally, parameters of the system originate from a
mathematical model which is itself only an approximation of the actual process. Under such circum-
stances, highly accurate results of a single deterministic simulation for one particular set of problem
parameters are of limited use. In this paper we suggest and analyze a natural and efficient numerical
approach to solve pseudodifferential equations on the sphere, accounting for uncertainty in the input
data.
We consider the following pseudifferential equation

Lu=f onS§, (1.1)
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where S is the unit sphere, i.e., S = {& € R®: [z| = 1} and L is a pseudodifferential operator that
assigns to any distribution v defined on S a distribution

00 V4
Lv=>Y" > L(O)VmYem- (1.2)

=0 m=—/(

Here, the sequence {E(E)}ZO is the spherical symbol of L, and vy, is the Fourier coefficient of v
with respect to the spherical harmonic Yy, for all £ € N and m = —/,...,{. Precise definitions of
pseudodifferential operators, Fourier coefficients and spherical harmonics are presented in Section 2.

Equation (1.1) with deterministic input data f has been solved by using different approximation
methods. They could be continuous piecewise bilinear basis functions [14], spherical radial basis
functions [19, 24, 25, 34] or spherical splines [26]. In this paper, spaces of spherical harmonics are
used to solve (1.1) with random right-hand side. These functions are important in many theoretical
and practical applications, particularly in the computation of atomic orbital electron configurations,
representation of gravitational fields, geoids, and the magnetic fields of planetary bodies and stars,
and characterization of the cosmic microwave background radiation, see e.g. [6, 10, 18, 27] and the
references therein. The representation (1.2) results in diagonal Galerkin matrices of L with respect
to bases of spherical harmonics. This property shows that subsets of spherical harmonics are very
natural Galerkin bases to solve pseudodifferential equations on the sphere. In this paper, spherical
harmonics will appear to be even more important for the case of the random data f when numerical
solutions of the randomized problem will lead to a high-dimensional formulation, suffering from the
curse of dimensionality. Under such circumstances, diagonality of the Galerkin matrix will make the
solution of the linear system fast and simple.

In the present paper we assume that the input data (and therefore the solution) depends on a
“random event” w € ) (assuming (€2, 3, P) is the underlying probability space) which allows to treat
f as a random field being a measurable mapping

. Q - Hia(S%
f.{w o Fw), (1.3)

This together with the continuity of the inverse of L implies that the solution w is a random field too.
Since parametrization of {2 requires in general infinitely many variables, numerical solution to (1.1)
leads to an infinite dimensional problem (see e.g. [7] for the case of a random coefficient). By a
suitable truncation procedure [31] the number of stochastic dimensions can be reduced to a finite
number, which, however, can still be large. This together with the tensor product discretization will
lead to a prohibitive number of unknowns. Practical solution of this high-dimensional problem makes
mandatory the use of sparse/adaptive discretization methods and specific solution procedures, see e.g.
[15, 16, 28] and the references therein.

In many applications the solution u(x,w) is not of interest as a function of w. Frequently the
mean field E,(z) := [, u(z,w)dP(w), the covariance Cy(z,y) := E[(u(z, w) — Ey(x))(u(y,w) — Eu(y))],
and higher order statistical moments M*u(x1,...,xz};) are the quantities of interest. Tensorization of
(1.1) and integration over the set of elementary events €2 provides a formulation whose solution is the
quantity of interest itself [29, 30, 35]:

(L®-- & L) Mru=MF:F, (1.4)
|
k times
Numerical solutions to the equation (1.4) have a huge challenge: the solution M*u is a function on
a 2k-dimensional manifold S x --- x S (k times) and this yields to an exponential in k growth of
complexity for the full tensor product discretizations. An efficient discretization of (1.4) must be
carefully adjusted to the regularity of M*u and also to the nature of the equation itself.
Extending the approach in [2, 5] we propose in this paper an adjusted sparse tensor product
spectral discretization of (1.4) based on suitable combination of bases of spherical harmonics on



individual spheroids S. We first consider the case when MF*f has a finite equal mixed regularity,
ie, MFf € H*(S) ® --- ® H*(S) for some s € R. We prove that the Galerkin discretization by
standard sparse tensor product spherical harmonics with degree from a standard hyperbolic cross
achieves the same convergence rate as the discretization by the space of full tensor product spherical
harmonics (see Theorem 3.5). This yields a significant gain in the convergence rate, expressed in
terms of the total number of unknowns since the cardinality of the standard sparse space grows
like (k%kl)!Tz(lnT + kIn2)*! (see Lemma 3.6) compared to the cardinality (7 + 1)?* of the full
space. When the right hand side M*f (and hence the M¥*u) has an unequal mized regqularity, i.e.,
MFy € H(S) ® --- @ H**(S) where s1 < ... < s;, we propose the use of an adjusted sparse tensor
product spectral Galerkin approximation which follows an adjusted hyperbolic cross of degrees. This
adjustment of degrees is based on not only the regularity of the input data but also on the order of the
operator. This adjusted sparse tensor product approximation space produces the optimal convergence
rate (see Theorem 4.3) with a minimal number of required unknowns. We prove an upper bound for the
dimension of the adjusted sparse tensor product approximation space (see Theorem 4.1) which shows
that to achieve the optimal convergence rate, the adjusted sparse approximation method requires

2(s;—s)
ovtlT2 Fos—a (3\" =
7+ (r+1)In2]” x exp Z <7)
V! 8T8 2
unknowns if the smoothness satisfies s = s1 = ... = 541 < sp42 < ... < s, see Corollary 4.4.

The structure of the paper is as follows. In Section 2, we first review Sobolev spaces on the
unit sphere and tensor products of these spaces. We then present pseudodifferential operators on the
unit sphere and problems with random data. In Section 3, we investigate the use of standard sparse
tensor product spectral Galerkin method in solving statistical moment equations which arises from
pseudifferential equations with random input data. In Section 4, we introduce nonuniform (adjusted)
hyperbolic cross sets and approximation spaces of spherical harmonics based on nonuniform hyperbolic
scross sets. These adjusted sparse tensor product approximation spaces are then used to solve k-order
statistical moment equations of pseudifferential equations on spheres. The final section (Section 5)
presents our numerical experiments which illustrate our theoretical results.

Throughout, we adopt the following notation: for any positive real numbers z, y we write z < y
if there exists a constant C' independent of any parameters which z and y might depend on, so that
x < Cy.

2 Preliminaries

2.1 Sobolev spaces

Throughout this paper, we denote by S the unit sphere in R3, ie., S := {x € R3 : |z| = 1} where
| - | is the Euclidean norm in R3. A spherical harmonic of order £ on S is the restriction to S of a
homogeneous harmonic polynomial of degree ¢ in R3. The space of all spherical harmonics of order ¢

is the eigenspace of the Laplace—Beltrami operator Ag corresponding to the eigenvalue Ay = —¢(£+1).
The dimension of this space being 2¢ + 1, see e.g. [20], one may choose for it an orthonormal basis
{Y2m},—_ - The collection of all the spherical harmonics Yy, m = —£,...,¢ and £ = 0,1, ..., forms

an orthonormal basis for Ly(S).
For s € R, the Sobolev space H*(S) is defined as usual by

o) 4
H(S) = {veD(®): > 3 L+ 1) [iem* < oo,

£=0 m=—{L

where D'(S) is the space of distributions on S and

T]&m = /U(m)}/&m(x) dog
S
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are the Fourier coefficients of v. Here dog is the element of surface area. The space H*(S) is equipped
with the inner product

¢
vas ZZ £+1 500 mWe,m -
{=0m=—¢
and the norm
1/2
[Vl zs(s) = 1/ (v, V) ga(s)y = <Z > (0+1) 281v4m12> - (2.1)
{=0m=—4

When s = 0 we write (-, -) instead of (,-) yo(s). This is in fact the La(S)-inner product. We note
that

|0, 0) s ) | < vl sy Il gs gy Yo, w € H(S), Vs €R, (2.2)
and
<U7 w>H31-532 ©)
ol = sup — = Vo€ HU(S), Vo, m € R (2.3)
wen2 B2 ()

We now introduce tensor products of Sobolev spaces. Given 7, s € R, the Sobolev space H," (S?)
is defined to be the space of all distributions v on S? := S x S satisfying

Z Z Z Z (1+6)7 (1 +£2)7 ‘6(51,€2)7(m1,m2) < o0, (2'4)
l1= 04lo= 0mi=—0; m2—7€2
with the Fourier coefficients
e tmrins) = [ [0@9) Vir oy (@)Via (1) drs dory. (2.5)

The inner product on H,>* (S?) is given by

(v, w) HS (S?) = Z Z Z Z (1+41) 2r 1+€2) (51:52)7(m17m2)@(517€2)’(m1»m2) (2.6)

l1=0/02=0m1=—F1 mo=—F2

for any v,w € H}%,(S?) and o]l me g2y = (v,0) o cay.

mixr

We denote by ®Z~:1 X; the tensor product of separable Hilbert spaces X;, for i = 1,..., k. For the
corresponding inner products there holds (see, e.g., [1, page 298])

k k k
<®vi,®wi> H vi,wi)x, Yo w € Xy, i=1,...,k, (2.7)
i=1 i=1 kzlx i=1
and thus i
o1 ®--- ®vku®f_lxi =T llvillx, YvieXi i=1,... k. (2.8)
- i=1

In the case X; = X for i =1,...,k, we denote X*¥) := ®% | X. Noting (2.8), there holds

lv1 ® - @ vkl xm = lJvillx - [Jvell x (2.9)

for every vi,...,vr € X. Relation (2.7) and definition (2.6) provide the isometry H"(S) @ H*(S) =
H® (S?). In what follows, we identify the space H > (S?) and the tensor product H"(S) ® H*(S).
By this agreement, we define for any (ry,...,rg) € RF and k > 2 the tensor product space on

SF:=Sx...xS by
k

Hyleo"e(S7) = Q) H™(S).
=1



Noting (2.6), the corresponding inner product and norm in H %" (S¥) are defined by

mix
00 ¥4 k
<U’w>H;1i’z'”’T’“(Sk) = Z Z H(l + &')%iﬁﬂm@e?m, v, W E H;;Z’I’Tk (Sk), (2.10)

and ;
1/2 Tl (K
||v||H;1i;~,rk(§k) = (0, V) gryen meghyr V€ H Lotk (SF). (2.11)

Here, we use the following notations

00 e 00 00 2 Ly,
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£=0m=—2¢ ¢1=0 L,=0mi=—4 mp=—/g

and
Bem = /Sk @1, s 1) Yoy (1) -~ Yep g (1) dOy < . - dTy (2.12)
where £ = ({1,...,0;) and m = (myq,...,mg). In the case ry = --- = 7, = r, we denote H’,. (SF)
instead of H ;> (S¥). Inequality (2.2) and the identity (2.3) combined with above definitions imply
300y k
for any (rq,...,r) € R¥ and
(V,w) ri4n e
2 S
||/U||HT1, ,,,,, Tk(Sk) = Sup Hmzz ( ) VU c H:;iz,x,’f‘k (Sk}) (214)
mix wthl_’“"tk (Sk) HwHHtl ,,,,, tk(sk)
g0
for any (r1,...,7%) and (t,...,1) in R

2.2 Pseudodifferential operators

Let {E(ﬂ)}gzg be a sequence of real numbers. A pseudodifferential operator L is a linear operator that
assigns to any v € D'(S) a distribution

00 L
Lv=>" 3" L(O)vmYem- (2.15)
{=0m=—¢
The sequence {E(f)}gzo is referred to as the spherical symbol of L. Let (L) := {¢: L(¢) = 0}. Then
ker L = span{Yy p, : £ € K(L), m = —{,... ,{}.

Denoting M := dim ker L, we assume that 0 < M < oo. In this paper, we assume that L is a strongly
elliptic pseudodifferential operator of order 2q, i.e.,

CLl+1)%* < L(0) < Cy(¢ +1)** for all £ ¢ K(L), (2.16)

for some positive constants C7 and Cs.

More general pseudodifferential operators can be defined via Fourier transforms by using local
charts, see e.g., [13, 23]. It can be easily seen that if L is a pseudodifferential operator of order 2«
then L : H5T® — H*™“ is bounded for all s € R.

The following commonly seen pseudodifferential operators are strongly elliptic, see [33].



¢ The Laplace-Beltrami operator (with the minus sign) is an operator of order 2 and has as symbol
L(¢) = £(£ + 1). This operator is the restriction of the Laplacian on the sphere.

e The hypersingular integral operator (with the minus sign) is an operator of order 1 and has as
symbol L(¢) = £(¢+1)/(2¢ + 1). This operator arises from the boundary-integral reformulation
of the Neumann problem with the Laplacian in the interior or exterior of the sphere.

e The weakly-singular integral operator is an operator of order —1 and has as symbol E(E) =
1/(2¢+1). This operator arises from the boundary-integral reformulation of the Dirichlet problem
with the Laplacian in the interior or exterior of the sphere.

For a given function f, the pseudodifferential equation Lu = f is not uniquely solvable if the set (L)
is nonempty. To assure the unique solvability of the equation, additional conditions must be included.
These conditions could be the introduction of an unisolvent system of M additional equations, or the
use of a new pseudodifferential equation L*u = f in which L* is a strongly elliptic pseudodifferential
operator defined by

ﬁ(@:{L(f) . ?ff@élC(L)
(14 0% if £ € K(L),

see, e.g., [26]. Noting (2.16), there holds
Ci(14 0% < L*(0) < Co(1 4 0> VL >0.
For the sake of presentational simplicity, we consider in this paper the pseudodifferential equation
Lu= fonS§, (2.17)
where f € H™%(S) is a given function and the operator L satisfies
Ci(1+6)>* < L(0) < Co(1 + 0)%* V> 0. (2.18)
We define the bilinear form a : H*(S) x H*(S) — R by
a(v,w) = (Lv,w), v,w e HS). (2.19)
The corresponding variational formulation of (2.17) is: Find v € H*(S) satisfying
a(u,v) = (f,v)y Vv e H*(S). (2.20)

Noting (2.1) and (2.18), the bilinear form a(-,-) is bounded and coercive in H*(S). The well-known
Lax—Milgram theorem confirms the unique existence of the solution u € H*(S) of (2.20).

2.3 Problems with random data

In what follows we consider the equation (2.17) for random loading f, which leads to random solution
u. Let (©,%,P) be a probability space consisting of the space of elementary events (2, o-algebra of its
subsets > and the probability measure P on . Suppose that f is a random field, i.e. a measurable
mapping satisfying

Q= H™(S)

|we f(7 w)'

Since the solution operator L=1 : H=%(S) — H%(S) is continuous, the solution u := L' f is measurable
and satisfies

. {Q — H(S)
Nw e ul,w).



In order to introduce the notion of a k-th statistical moment of a random field we define (follow-
ing [30, 35]) for a positive integer k and a separable Hilbert space X a Bochner space

LHOQ,X) = {v: Q= X : / lo(@)]% dP(w) < +o0)
Q

equipped with the norm
1/k
Iollzscay o= (] o)l dPw))

Definition 2.1. Let v € L¥(Q, X). The k-th order moment M*v € X®) of v is given by

MFy ::/Q(v(w)®--'®v(w))dﬂl’(w).

k times

By (2.9), the k-th order moment M¥v is well defined for any v € L¥(Q, X). Let u(w) be a random
solution of (2 17) with a random right hand side f(w). We consider the tensor product operator
L®) .= L® .. -® L (k times) which is a linear mapping

see [35, Proposition 2.4] for more details. Tensorization of Lu(w) = f(w) yields for every fixed
elementary event w € 2
(k)( 2 1 u(w)) = ®f:1f(w) in Hmzx(Sk) (222)

Taking the mean of (2.22) yields the deterministic k-th statistical moment problem: Given M*f €
@ (SK), find M*Fu € HS, (S¥) satisfying

mm mix

L® MEy = MEF. (2.23)

Noting (2.21), the variational counterpart of (2.23) is: Given M*f € H_¢ (S¥), find M*u € HZ, (S¥)
satisfying

o (MFu,v) = ((MFF o)) Yo e HE,,(SP), (2.24)

where & (-,-) = <<L(k)-, >> is the bilinear form and ({-,-)) is the H, % (S¥) x H2, (S*) duality pairing.
Proposition 2.4 in [35] implies

Lemma 2.2. The bilinear form </ (-,-) : H®,,.(S*) x HY, .(S*) — R is bounded and HS,,(S*)-elliptic,
1.€.,
o (v,w) < CF vl ga (st I0llga (sn), (2.25)
and
CE ol o0y < /(0.0) (2.26)

for all v,w € H%,,(SF).

The continuity and coercivity of the bilinear form 7(-,-) assure the unique solvability of (2.24).

3 Standard sparse tensor product spectral (Galerkin method

The choice of suitable finite dimensional approximation subspaces to solve the problem (2.23) numer-
ically is one of the main ingredients deciding the efficiency of computation. The most naive option is
to find Galerkin solutions in full tensor product approximation spaces. For every positive integer T,

we denote
op={€=(01,... tx) eNF:; <T fori=1,... k}, (3.1)



and
St = span{Yg,m hedr, mi=—4;,.... 0 fori=1,.. .,k:}, (3.2)

where
Yo (@1, @) = Yer p (@1) - Yig s (@), (@1, ) €SP,

It is obvious that
dim (S7) = (T +1)%%. (3.3)

Note that {Yg,m b eNF m=—¢,. E} forms an orthogonal basis of H,
v defined on S of the form

(S*). For any distribution

mzx

oo £
:Z Z @\m 2,ms (3.4)

£=0 m=—2¢

we denote by Prv the truncated series

£
Pro=>Y" > UmYem. (3.5)

25T m=—¢

This truncation is the orthogonal projection into the space S7 with respect to (-,-) o (k)
The following lemma, which is included here for completeness, shows the projection error
lv — PTUHHQ (%) when

jth
v E ﬂ Hm"Lx’ o Sk)

jth

{
Lemma 3.1. For every v € ﬂ?‘:l HYw 2 wo(SFY where s > «, there holds

1 i 2 Jih v
H’U - PTUHHT?LVLI(SIC) < W z:l H’UHH;?”IS ..... «(sk) . (36)
J:

Proof. Noting (3.5) and the definition of d7 (3.1), we have that

k

¢
v — PT“H?{;JW(Sk) => > JJa+ )% B |

k £ k
—z(z PSR S o (Y 2wm|>
j=1 0 =T+1 L=0m=—£Li=1

jth

1
Since v € HY: * ~%(SF) for every j = 1,...,k, there holds

mixr

k

(L+65)> [T+ €)™

i=1

k V)
I P ||2 — S S S 79 b |2
v=ATv Hglw(Sk) - Z Z Z Z (1 + gj)23—2a ’U&m

j:1 ¢1=0 fj=T+1 ék:O m=—~




The inequality (3.6) is proved. O
We consider the Galerkin formulation: Find pug € S7 satisfying

o (pr,v) = ((MFf0)) Vo e ST, (3.7)

The unique existence of the Galerkin solution py € S7 is guaranteed by the Lax-Milgram theorem,
noting the boundedness and coercivity of the bilinear form o7 (-,-) (see Lemma 2.2). Céa’s lemma and
the approximation property of S7 (Lemma 3.1) imply the follwing lemma.

Lemma 3.2. Let s be a real number satisfying s > «. Assume that MFu is the solution of (2.24)
]ih

and pr € St is the full tensor Galerkin solution of (3.7). If MFu € ﬂ?:l HYw 2 w0%(SFY for some

s> «, then

_ 1/2

Jjth

1 k
HMk“_“THH:MSk)SW ;”Mku”?f%ﬁ """" ey | (3.8)

The error estimation (3.8) shows that if s > «, the approximate solution p7 converges to the
weak solution M¥u when 7 goes to infinity. However, the size of the discretized problem (3.7) grows
exponentially when the order k increases, see (3.3). The error estimation (3.8) can also be written as

k 1 e E 12 jih 2
HM u — MTHHSMT(SIC) S (dlIn(Sﬁ-)) Z ||M ’LLHH?n,i.;,s ,,,,, Q(Sk) ; (39)

noting (3.3). We observe that the convergence rate in (3.9) depends heavily on the number k& which
can lead to a prohibitive number of unknowns in the corresponding discretized problems. This effect
is known as the curse of dimensionality. In practical applications, approximation spaces must be
adapted to the solution of the problem in order to avoid taking unnecessarily many degrees of freedom
which are responsible for consuming most of computational resources but contribute insignificantly to
approximation quality [22].

In the remainder of this section, we present the use of a standard hyperbolic cross approximation in
solving pseudifferential equations on the sphere with random input data. This approximation method
has been used to solve the Dirichlet-to-Neumann equation arising when solving the Neumann problem
exterior to a spheroid with random boundary condition, see [4]. Let T be a positive real number. We
introduce the uniform hyperbolic cross index set

k
55 = {K:(ﬁl,...,ék)eN’“:H(H—&)ST}, (3.10)

i=1

and the associated finite element space
5S¢ = Span{Y}g,m ledr, mip=—4;,..  Lifori=1,..., k} (3.11)

For any
oo £
v=1> > BemYem
£=0 m=—2¢

we define by Pfv the truncated series

£
Pivo:=Y" > UpmYem (3.12)

£e65 m=—2

which is the orthogonal projection onto S5 w.r.t. the inner product (:,-)zo

mix

(S%)" The following
lemma, which is proved in [4], allows to quantify the projection error.



Lemma 3.3. Let T be a positive integer. Let s and t be real numbers such that t < s. For any
v € HS, (S¥), there holds

mix
1
v = Pioll, o0 < gy ol o0 (3.13)

Lemma 3.3 gives the approximation property of the projection Pf in the case that 7 is a positive
integer. For technical reasons, we also need the aproximation error when 7 is a positive real number
which is presented in the next lemma.

Lemma 3.4. Let T be a positive real number. Let s and t be real numbers such that t < s. For any
ve HS . (SF), there holds

mix 1
lo=Prollge o0 < 77 M0l 60 - (3.14)
Proof. Noting (3.10) and (3.11), there hold
6fTJ C (5%’ and SETJ C S';’,

where | 7] := max{n € Z:n < T}. Since Pfv is the best approximation of v in the space S w.r.t.
the [|[| g (Sk)> We then have

lo = Psollge @ < llo—nllge @ WS (3.15)

Noting that P7- v € S{r C 57, it follows from (3.15) that

v —Prollge ey < lv=PFv|l ., - (3.16)
iz (S%) 715 | sk
Applying Lemma 3.3 for |7 | and using (3.16), we obtain
lo = Prollay ) < o = Phryo e
< 1
= W ”UHHfm.m(gk)
1

< g vl o0 - (3.17)

finishing the proof of the lemma.
|

Lemma 3.3 suggests that the sparse tensor product space S can be used to solve the k-th prob-
lem (2.23) approximately. We consider the following Galerkin formulation: Given M¥f € sk,
find p5- € S5 satisfying

mzz(

o (s, v) = <<./\/lkf,fu>> Vv € ST (3.18)
The unique existence of the Galerkin solution uS- of (3.18) is assured due to the boundedness and
coercivity of the bilinear form &7(-,-) (see Lemma 2.2). Recalling (2.24) and (3.18), we have

o (MFu— 5 0) =0 Vo € S5 (3.19)
We have the following a priori convergence estimate.

Lemma 3.5. Let T be a positive integer. Assume that MFu and pe- are the weak and approximate
solutions of the k-th problem (2.23) defined by (2.24) and (3.18), respectively. Let s and t be real
numbers satisfying t < a < s. If M*f € H5-2%(S¥), then

mix

|MFu = s M" | (3.20)

S
mZI ~ (T+1St Hs 2& Sk)

with a constant independent of T .

10



Proof. Noting the continuity and H,.(S¥)-ellipticity of &/ (Lemma 2.2), Céa’s Lemma gives
by — < ko —
|t a6 ~ oot [MTY UHHWS’“)
Combining this and the result in Lemma 3.3 we derive
k, < - k
HM “ ~ (T+1 s HM HH;M sk’ (3.21)
Assume that ¢t < a. The duality (2.14), (2.10) and (2.18) yield
k
K M — 15 0) o
I .
v#0
o k, _ ,e
< sup (MPu MT’U). (3.22)
entet, oz e
v#0
This together with the Galerkin orthogonality (3.19) and Lemma 2.2 implies
of k, _ ,e — pe
HM u— WS sup (M*u = i, v = Pro)
i (S*) veH2A "t (sk) HU‘|H2°€*t(Sk)
717)7,;;1/'0 maix
lv = Proll ga (g
S HMk . sup T i SY) (3.23)
mzz(S ) EHQO._t(Sk) ||UHH20‘*t(Sk)
TZL;JJO mix
Recalling (3.13) and (3.21) we obtain
[t - S e M
S (T + 1) i (8%)
1 NG
= —— (L™
(T+ 1)s—t ( > mm(sk)

The inequality (3.20) follows then by the continuity of the operator (L~1)®) . H5~2%(Sk) — HS . (SF).

mix mix
O

The results in Lemmas 3.5 and 3.2 show that the standard sparse hyperbolic cross approximation
space S produces the same convergence rate as the full tensor product approximation space S7 when
the right hand side MF¥f is of equal mixed regularity. In the following lemma, we prove an upper
bound for the dimension of S which shows a significant advantage of the standard sparse tensor
product approximation method over the naive full tensor product one.

Lemma 3.6. The dimension of the standard sparse hyperbolic cross approximation space defined
by (3.11) is bounded above by

k

(162_1)'72 (InT +kn2)F" ¥ > 77, (3.24)

dim (5%) <

for some positive integer T* which depends only k.

Proof. Recalling the definition of S% in (3.11), the dimension of S5 is estimated by

dim (%) = ZH +2¢;) <2"?ZH1+€

8656 =1 Zezie =1
< 2" card (6%) . (3.25)
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Applying Theorem 3.5 in [3], there exists a 7* depending only on k such that for every 7 > T*, there
holds

k k—1
card (07) < = 1)!T(1(E1HTT —:_kkilllnﬁ )+ Ko1) s T Z—ktkll;: 2 (3.26)
It follows from (3.25) and (3.26) that
dim (S%) < Lfr? (InT + kln2)**,
(k—1)!
finishing the proof of the lemma. g

4 Adjusted sparse tensor product spectral Galerkin method

The uniform hyperbolic cross sets d5- defined in (3.10) is designed according to the level sets of the
Fourier coefficients of functions v from the H?. (S¥) of equal mixed regularity. In this case, the
standard sparse tensor product spectral Galerkin solution pS- € S behaves asymptotically as the
best N-term approximation. If a function v possesses a nonequal mixed regularity, the level sets of
the Fourier coefficients of v do not agree with the uniform hyperbolic cross set 65 and therefore,
the standard sparse tensor product spectral Galerkin method will not be robust and other adjusted
sparse tensor product spectral methods must be employed, accordingly to the level sets of the Fourier
coefficients. In this section, we consider the case when the solution M¥*u is of unequal mixed smooth
regularity, i.e., when M*u € H*'(S) ® --- ® H*(S) and s; < --- < s3. The spectral approximation
spaces must be asymptotically adjusted to the level sets of the Fourier coefficients. We first introduce
nonuniform hyperbolic cross set which will be used to define the approximation spaces. Let rq, ...,
rr be k real numbers satisfying

O<r=ri=...=1r41 <7142 <...< 1% (Ogugk‘—Q). (4.1)
We denote by v7(r1,...,rt) the nonuniform hyperbolic cross index set
k
(11, ., 1) = {E = (fy,...,0) e N*: H(l +4;)" < T} ) (4.2)
i=1

The space ST(r1,...,7)) is then defined by

ST(r1s. .. ) == span{Ypm : £ € y7(r1, ... ,1),mi = =i, ..., L for i =1,... k}. (4.3)
The following theorem presents one of the main results of this paper in which we prove an upper
bound for the dimension of the space S7-(r1,...,7%).
Theorem 4.1. Let ry,..., rp be positive real numbers satisfying (4.1). The dimension of the space
ST(r1,..., ) satisfies
) 2V+17"2/r »
dim (S7(r1,...,1)) < o [ln (Tl/r) +(v+1)ln 2]
k —2(r;/r—1)
1 3 J
con (3 A () e
(VZH ri/r—1\2

for some positive integer T* which depends only on k.

12



Proof. Noting (4.2) and (4.3), the dimension of S7(r1,...,r) is equal to

k k
dim (S7(r1,....me)) = Y. JJA+26) = > [+ 26).
ey (r,...,r) =1 H?i11(1+27;>r H?=u+2(1+£j>rj i=1
<T
Noting that if (¢1,...¢;) € N¥, then there holds
v41 k [lj—yia(1+£6)7 < T,
[Ta+e)" I O+6)" <T =
= s L+ 6) ST Lo+ 4) 7707
This together with (4.4) yields
k v+1
dim (SF(r1, ..., %)) = > IT (1+2¢) > [T+ 2¢6).
[T, (e d<T 3=V +2 ) =1

1 k i/
<TUTT i)

We have
v+1 v+1
3 [T +26) < 27! 3 [T+
[[iasen = ey =l
STl/TH?:y+2<1+Zj)_rj/r STl/TH§:V+2(1+Zj)_Tj/T

k v+1 k
<27t ] (1—!—@)Tj/rcard{(ﬂl,...,éyﬂ):H(l—i—ﬁi)STl/r [T (e~

j=v+2 =1 Jj=v+2

This together with (4.5) gives

k
dim (S7(r1, ..., 1)) < gvtlyi/r Z ( H (1+26;)(1+ gj)rj/T>

[Toysa(t) 7T \I=+2

v+1 k
x card {(61, coslyy) H(l +4;) < T H (1+ gj)—rj/r} .

i=1 j=v+2

Applying (3.26), there exists 7* > 0 depending only k such that for any 7 > 7* there holds

v+1 k
card {(61, cosluyr) H(l +4;) < T" H (1 _|_gj)7‘j/r}

i=1 j=v+2

IN

1 k —Tri/T T k —Ti/T
JTl/r [T @+e)/ (m [7'1/ I a+e)—/
j=v+2 j=v+2
1 r r v i —r;/r
< ST I (TY7) + (v + 1) In2) ‘H+2(1+ej) il
J=v

+ (v + 1)1112)

noting that r and r; are positive numbers. This together (4.6) yields

v+1g2/r
LT

dim (S’%(rl, ) ”

[ln (Tl/r> +(v+1)ln 2r
k

X 3 IT (1 +26)0+ ;)72

[T (i s <Ti=v?

13

(4.4)

(4.5)

(4.6)



We also have

k
> IT 26 +6)7%07 < H S 26+
H?:y+2(1+ej)Tj§7—j:V+2 J=v+2 (144;)"5<T
H Z 271] . 1 27‘7/7"
J=v+2 i<
J 1 >1
27‘J/r
H Z (2n; —1)n (4.8)
j=v+2n;=1
We can write
- -2 = 2r; © 1—27;
Z (2n; — 1) T q + Z (2n; — l)n; /T <142 Z njf T[T
n;=1 n;=2 n;=2

-1 1 (3)2(1“1/1”1) 1 (3)2(Tj/?“1)
- +rj/7“71 2 <eXp<rj/r1 2 )’

where in the second inequality we use the result in [8, Lemma 2.2] and in the last inequality we employ
the well-known inequality
1+x<e® Va>0.

Hence, there holds

k —2(r;/r—1)
. 27"]/7‘ < ; (§> 7
H Z 2n; — 1)n exp (Z =1 \2 . (4.9)

j=v+2n;=1

From (4.7)—(4.9) follows the theorem.

In the remainder of this section, approximation spaces of tensors of spherical harmonics based on
nonuniform hyperbolic crosses will be used to find approximate solutions to the statistical moment
equation (2.23). Suppose that the solution M*u of (2.23) has an unequal mixed smooth regularity,
ie.,

MFu € HEL5 (S,

mix

where
a<s=81=...=841<Sp42<---<s (0<v<k-2). (4.10)

Noting (2.18), this happens when

M]gf c Hs 2a,...,5—20,5,42—20,...,5— 2a(Sl§).

mix

Noting (4.2) and (4.3), we denote

Sytp2 — Sp — o
F7—7a(s,...,s,sl,+2,...,sk)::77—(1,...,1, ey )
s—a s—a
and
Spt2 — Sk —
y7—7a(s,...,s,s,,+2,...,sk):zS}(l,...,l, ey ) (4.11)
s—« s—«
For any



S,...,8,8 ey S .
we define by P> "2"Fy the truncated series
b

V)
SyeeeySySu425004,5k L N
P’T,a v V= Z Z Ue,m}/Lm.
LETT o (Syeay8,Sp42,.00,8k) T=—4L
The operator P’?;vs,suw,-..,sk is the orthogonal projection into .77 4(s, . .., s, Sy19, ..., S) With respect

to the inner product (-, -) ;o (%) The following lemma presents approximation error of the projection
PS,...,S,SU+2,...,Sk me
T« :

Lemma 4.2. Let s, Sy42, ..., s be real numbers satisfying
a <8< Sypo <o < Sk

For any v € H.o5% 2% (Sk) “there holds

mix

Sy.038,8042,000,5k
o~ P UHHMSH < Foma I0lmononion
Proof. We have
9 Lk ,
SyeeerSySy42yeenySk _ N2a |~
Hv - Pry UHHQ, ) = Z Z H(l +0;)°% |Ug,m|
mee LETT 0(8,..,8,80 25,8k ) M=—Li=1
v+1 k

) [Ta+a)* T (1+¢)>

o Z Z i=1 j=v+2 ‘i)\e ‘2
= - m
egFT,a(S7~~~7S:3u+27-~~75k) m=—£ v+l k (s a)

[Ta+ea) JI (+e) e/t
i=1 j=v+2
1 £ v+l ) k N )
S Ta6-a) 2 Yo IHa+e)* T (0 +6)% [teml
LETT o (8, 8,50 42,...,8)) M=—L 1=1 j=v+2

The desired inequality is obtained by taking the square root both sides of the above inequality. O

The results in Lemma 4.2 suggests that the space .77 (s, ..., s, sy42, ..., i) defined by (4.11) can
be used to solve the problem (2.23) approximately. We consider the following Galerkin formulation:
Given MFf € H;;-ia""’87205’5”“720‘""’81“72&(Sk), find i € L7 a(s,..., 8, Sut2,...,s) satisfying

A (i, v) = <<Mkf,v>> Yo € ST (S, . 8,8042,...,5k). (4.12)

By Lemma 2.2, Galerkin formulation (4.12) is well posed.
The next theorem presents an error estimate when solving the statistical moment equation by
using the adjusted sparse tensor product approximation spaces, see (4.12).

Theorem 4.3. Let s1,..., s3 be real numbers satisfying (4.10). Assume that M¥*u is the solution of
(2.24) and o € L7 0(S,..., S, Sut2,...,5k) s the adjusted sparse tensor Galerkin solution of (4.12)
for the data MFf € H;_ixza”"’s_za’s”“_w’""sk_Qa(Sk). Then for every t < «, there holds

1

k ~ k
HM u — ,U/THHt . (Sk) S; W HM fHHS_,Qa ..... s—2a,s,49—20a,..., Sk—QQ(Sk) .
mixT T Sk—a maix
In particular, there holds
|MPu— iz <! (R e — 2 2
~ — s—2a,..., s—2a,5,,49—2a,..., S —2a .
Hgmx(gk) 7'8 @ Hmix 2 § (Sk)

15



Proof. Recalling (2.24) and (4.12), we have

A (MFu— i, v) =0 Yo € Frals,....s 8042, ..

The Céa’s lemma gives

|t —fir ],

inf

SLLZ(Sk) ~ U€°7T,Ot(57"'»3731/‘9’2»"'73/9

This together with the result in Lemma 4.2 yields

|t = fir]

Noting (3.10), we have

k k
S—Q Sk—ﬂ
(61, R ,Ek) € 61(73—(5700/(5,@—0() <~ H(l —|—£Z) < T sk« e H(l + ZZ) s—a < T
=1 i=1
By (4.10), there holds
1< Svt2 — & <...< Sk — Oz.
S — S —
This suggests
k J v+1 k si—a
[[a+t)= <T = J[a+&) J] @+&)== <T
i=1 =1 i=v+2
S — S — &
— (fl,...,fk)E’yT(l,...,l, vt2 ey k )
S — S —
It follows that
Sy42 — Q S — «
6;—(3704)/(5197&) ny’T(la"'vlv VS—O[ Yy s —
and thus
S;—(s—a)/(sk—oz) (- y’]’ya (8, ey Sy Sp425 e ey Sk) .

<
mix (Sk) ~ Ts_a

[t =]

HOt

7$k)'

(s*)

Noting (3.12) and (4.15), and applying Lemma 3.4, for every v € H2%(S*) we have

P,;,(S_a)/(sk_a)v S S,;—(s_a)/(sk_a) C yT(57a>/(sk7a),a (S, ey S, S22,

and

€
HU - P¢<s—a>/(sk—a)UH

HO(

mix

Similar arguments as used to obtain (3.22) yield

b,

~

sup
veH2 "t (gk)

mix

v#0

sup

veH2~t (gk)
mix
v#0
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mix

<Mku — AT, U>H°‘

mix

o) S 7 mayat 1z
()

(8%)

(LERICE

o (./\/lku — i, v)

(LERICE

,Sk)

(4.13)

(4.14)

(4.15)

(4.16)

(4.17)

(4.18)



It follows from (4.18), (4.13) and (2.25) that

o (Mku — T,V — Pe(s—a)/(srw“)

O :
Himia®) ™ sentatian) ol e ony
v#0
e~ Hv B P%S—a’/(%‘a’UHHm (S*)
I
Hy 0 (S%) veH2A "t (sk) HvHan";;t(Sk)
o0
This together with (4.14) and (4.17) implies
1
k, _ ~ k
HM u_/”LTHH;m(sk) S HM uHHmZ w2k (g

The above inequality together with the continuity of

(L(k))—l : Hs—a,...,s—oc,sy+2—a,...,sk—a(Sk) N Hs,.'..,s,serg,...,sk (Sk)

mix mix

yields the desired inequality.
O

We next present an estimate for the dimension of the space /7 4(s,...,s,Sy42,...,5k) in which
the Galerkin solution defined by (4.12) is found.

Corollary 4.4. There exists a positive number T* depending only on k such that for every T > T,
there holds

22
dim (7,08, -+, 8, Su42, - -, Sk)) < 7+ (v+1)In2}”
V!
k 3 _Q(ijs)
S —« s—a
X exp <7) . (4.19)
(; 5j — 8 \2 )

Proof. The inequality (4.19) is obtained by applying Theorem 4.1 for the space .77 (s, ..., s, Sp42,. .., Sk)
and noting (4.11). O

The estimation (4.19) gives an upper bound for the dimension of the approximation space. In
our numerical experiments (Section 5), the space .7 1 /5(3,5) will be used to solve the second order
statistical moment equation of the hypersingular integral equation on the unit sphere. We observe the
dimensions of .77 1 /2(3,5) with respect to different values of 7. Corollary 4.4 shows that

—8/5
dim (Y771/2(3,5)> < 2T%exp (i (g) ) :

The numbers in Table 1 show that dim (5”7—71 /2(3, 5)) behaves like O (T") where 7 appears to be close
to number 2 as suggested by our theoretical results.
In Theorem 4.3, the approximate solution g7 is sought in the space

y’r,a(s7 sy Sy Su42, -0 Sk)
which gives the optimal convergence rate when the error is estimated in the enery norm (H¢, (S*)-
norm). In the case that we want to find an approximate solution to (2.23) and evaluate the error in a

H! . (S)-norm for some t < «, an optimal convergence rate can be obtained by finding the approximate

solution % in the space

Syy2 — 1 Sk—t)

yfnt(s,...,s,sy+2,...,sk):Sq—<1,...,1, T s

17



T | dim (YTJ/Q(?), 5)) Expected order of T (=~ 2)
1 4
4 28 1.4037
8 98 1.8074
12 208 1.8561
16 364 1.9453
20 585 2.1262
30 1281 1.9331
40 2292 2.0223
50 3654 2.0901
60 5253 1.9909
70 7049 1.9078
80 9372 2.1331
90 11888 2.0190
100 14675 1.9990

Table 1: Sizes of the adjusted sparse tensor product approximation spaces 7 1 /2 (3,5).

see (4.11). The corresponding Galerkin equation is
o (u%—,fu> = <<./\/lkf,v>> Vo € Lri(s, ..., 8, Syt s Sk)-

Employing a similar argument as in the proof of Theorem 4.3 yields

1

HMk HE 5 W .......... k)’

where the positive constant in the above inequality is independent of T.

5 Numerical experiments
In this section, we consider the hypersingular integral equation on the sphere
Nu(w) = f(w) onS, (5.1)

where N is the hypersingular integral operator (with a minus) given by

1 0 0 1
No(@) = =5 [ o Y 5 g + [vdo (5.2)
The equation arises from the boundary-integral reformulation of the Neumann problem with the
Laplacian in the interior or exterior of the sphere; see e.g. [21, 32, 36].

We present numerical results illustrating convergence of the standard and adjusted sparse approx-
imations for the k-order statistical moment equation which arising from (5.1). For sake of simplicity,
we restrict to the second moment problem,

NOM2u = M2f on S2. (5.3)

We assume that second moments of the data M? f are known from elsewhere and report on convergence
behavior of the standard and adjusted spectral approximations to second moment of the solution to the
exact function M?u. In our two numerical experiments below we choose two different functions M? f
with equal and unequal mixed smoothnesses. We compare performance of standard sparse, adjusted

18



sparse and full tensor product approximations analyzed in Sections 3 and 4. We emphasize that the
data M?f in both numerical tests are artificial. They do not come from a mathematical model and
are chosen to illustrate convergence of the numerical schemes. An application of the suggested method
to real models and data, e.g. in Earth observation, is outside the scope of this paper.

We first solve the equation (5.3) when

M2 f(z,y) =sin(|z — n||ly —n|), n=/(0,0,1). (5.4)

The function M? f belongs to HQ_E’Q_E(SQ) for any € > 0. Thus, the solution M?u of the equation (5.3)

mix
belongs to Hf’n;;’:s*G(SQ). We compute approximate solutions by using full and standard sparse tensor
products of polynomials for different discretization levels 7. In Figure 1 we plot the Hrln/zi (S?)-norm
of the Galerkin errors and observe that the convergence rate with respect to the polynomial degree
is almost the same for both methods: the slope of the convergence curve in the logarithmic plot is

around 2.5. This agrees with the statement of Lemma 3.5. On the other hand, the standard sparse

100 T T T T T T T T
—&—full
—O— standard sparse
RS — — — expected order (-2.5)
10t 3

1 2 3 4 6 9 13 19 31
polynomial degree

Figure 1: Relative error in energy norm for the right-hand side M?f from (5.4) vs. the maximal
polynomial degree.

tensor discretization requires only O (72(In7 + 21n2)) unknowns, which is significantly smaller than
O (T4) unknowns when using the full tensor discretization, see Table 5 and Figure 2. The coefficient
distribution of the solution is also observed in Figure 3, in which we present

0 6o
Cgl,fg = Z Z (M2u)f1,82,m1,m27 gl,EQ - 07,40

m1=—~1 mo=—F{2

In Figure 3 we also sketch two hyperbolic curves (1 +1)(¢a+1) = L+1 for L = 19 and 39 to illustrate
the hyperbolic decay pattern of the coefficients ¢y, 4, .
We then solve the equation (5.3) with unequal mixed regularity right hand side given by

M2f(z,y) = elz—nllv—nl’, (5.5)

This right hand side belongs to the space Hg;;A_e(SQ) for any € > 0 and the solution is an element of
Hf’n;;’f’*E(SQ). The equation (5.3) with the right hand side (5.5) is then solved by using the Galerkin
method with full, standard sparse and adjusted sparse tensor product approximation spaces. Here, the

adjusted sparse tensor product approximation spaces are the spaces .7 1/2(3,5), (see (4.11)), which

19



Degree full standard sparse adjusted sparse

1 16 7 4

4 625 58 28

8 6561 267 98
12 28561 633 208
16 83521 1180 364
20 194481 2066 585
30 923521 4981 1281

Table 1: Sizes of full tensor product approximation space S7, standard sparse tensor product approx-
imation space S and adjusted sparse tensor product approximation space .7 1 /2(3,5).

100 T T T
—=—full
—©— standard sparse

1071

102

10

107

107
10° 102 10* 10° 108
number of unknowns

Figure 2: Relative error in energy norm for the right-hand side M2f from (5.4) vs. the number of
unknowns.

are accordingly chosen for the pseudodifferential equation (5.3) of order 1 with the right hand side
M?2f belonging to the space Hi;;’4_6(82). We compute approximate solutions by using these three
approximation methods.

In Figure 4, we plot the H,ln/ii(S)—error and observe the convergence rates. It appears that the con-
vergence rates with respect to polynomials degrees are almost the same for all methods (around 2.5).
This agrees with our theoretical results in Theorem 4.3. Nevertheless, the adjusted sparse tensor prod-
uct approximation approach requires only O (72) unknowns in comparison to O (7?(In7 + 21n2))
unknowns of the standard sparse and to O(7*) unknowns of the full tensor product approximation

approaches, see Table 5. We also plot the H;/Z-i(S)—error with respect to the number of unknowns, see
Figure 5. In this figure, our adjusted sparse tensor product approximation method is superior not only
to the full tensor but also to the standard sparse tensor approximation methods. This superiority is due
to the fact that the adjusted sparse tensor product approximation spaces are based on the hyperbolic
cross set I'r 1 /2(3,5) which is asymptotically adjusted to the level sets of the Fourier coefficients of the
solution M?u. Figure 6 illustrates the adjusted hyperbolic decay pattern of the coefficients ¢, ¢, of the
solution. In this figure, we also sketch two adjusted hyperbolic curves (1+4£¢;)(14£)0~1/2)/3-1/2) — ,

for L = 20 and L = 126.
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Figure 3: Coefficient distribution of M?u when M?f is defined by (5.4).
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—B—full

—O— standard sparse
101 E e —<&— adjusted sparse E
S — — — expected order (-2.5)

1 2 34 6 9 13 19 31 50
polynomial degree

Figure 4: Relative error in energy norm for the right-hand side M?f from (5.5) vs. the maximal
polynomial degree.

10_1 T T T T T
—&—full
—©— standard sparse
) —<&— adjusted sparse
10 F
10°%F 3
104 3
10°F E
10-6 1 1 1 1 1
10° 10t 102 10° 104 10° 108

number of unknowns

Figure 5: Relative error in energy norm for the right-hand side M2f from (5.5) vs. the number of
unknowns.
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Figure 6: Coefficient distribution of M?u when M?f is defined by (5.5).
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