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Abstract

In the thesis “Kernel-based Approximation Methods with Applications in Uncertainty
Quantification”, we motivate the presented results by a partial differential equation that
depends on random inputs, which we will therefore model using a random field.

In applications, this random field is usually not known everywhere on the spatial domain
and must be replaced by a proper surrogate. We pursue this idea and try to approximate
this random field with a pathwise approach using kernel-based approximation techniques.
We begin by introducing basic function spaces in combination with tensor products, fol-
lowed by theoretical foundations concerning approximation theory using kernels and the
theory behind random fields.

In order to apply the reconstruction methods on realizations of the random field, we
study the so-called sample path regularity, which connects regularity assumptions of the
covariance function of the random field to the smoothness of its sample paths. Here,
a slight generalization of the known theory has been achieved. Afterwards, we use this
theory to transfer the deterministic approximation theory to random fields. We show
that this approach is well-posed, i.e., we obtain a random field, for which the mean
and covariance function can be stated and are themselves good approximations to the
corresponding counterparts of the underlying random field. Inside that chapter we assume
different settings, depending on the regularity of the covariance function and the paths of
the random field.

Numerical considerations lead to another approximation scheme, the kernel-based mul-
tilevel method. We first introduce the method itself, before we proceed to prove new
properties concerning the approximation space of the method and, in particular, a nodal
representation. Subsequently, we apply this scheme on the sample paths of a random field,
where the nodal representation from before allows us to obtain an explicit representation
of the covariance function of the emerging random field.

Next, we present two different approaches to generalize the multilevel method on ten-
sor product spaces. We analyze both methods separately, provide convergence results,
state similar properties as in the untensorized case for both methods and compare them
afterwards.

Then all presented methods will be applied to the introductory problem. We first estab-
lish well-posedness, i.e., the existence of a unique solution using the surrogate is shown,
before we prove that the presented error estimates in the different scenarios lead to good
approximations of the true solution as well.



Zusammenfassung

In dieser Abhandlung ,,Kernel-based Approximation Methods with Application in Uncer-
tainty Quantification® (Kernbasierte Approximationsmethoden mit Anwendung in der
Quantifizierung von Unsicherheiten) betrachten wir als Motivation eine elliptische par-
tielle Differentialgleichung, welche von zufilligen Eingabeparametern abhingt und mit
Hilfe von einem stochastischen Prozess modelliert wird. In den meisten Anwendungen ist
dieser Prozess jedoch nicht auf dem ganzen zugrundeliegenden Gebiet bekannt, weshalb
dieser durch ein passendes Surrogat ersetzt werden muss. Unser Ziel ist es daher, diesen
stochastischen Prozess durch kernbasierte Verfahren pfadweise zu approximieren.

Dazu fithren wir zunéchst die grundlegenden Funktionsrdume im Zusammenhang mit
Tensorprodukten ein. Danach folgen die wesentlichen Begriffe fiir kernbasierte Approxi-
mationsmethoden sowie die Grundlagen fiir stochastische Prozesse. Um die Kernmetho-
den auf die Pfade des Prozesses anwenden zu koénnen, beschéftigen wir uns danach mit
der Frage, inwiefern die Regularitdt der zum Prozess gehoérigen Kovarianzfunktion auf
die Pfade iibertragen werden kann. Hier wurde eine kleine Verallgemeinerung der bisher
bekannten Ergebnisse erzielt. Im nédchsten Abschnitt wird dann die Wohldefiniertheit des
pfadweisen Approximationsansatzes gezeigt. Insbesondere wird dort bewiesen, dass durch
diesen Ansatz ebenfalls ein stochastischer Prozess entsteht, dessen Erwartungswert- und
Kovarianzfunktion explizit angegeben werden kann und gute Approximationen an die
jeweiligen Gegenstiicke des urspriinglichen Prozesses sind. Danach iibertragen wir die
Fehlerabschatzungen des deterministischen Falles auf die vorliegende Situation, wobei wir
nach verschiedenen Szenarien, abhingig von der Glatte der Pfade und der Kovarianzfunk-
tion, unterscheiden.

Aus Griinden numerischer Stabilitdt wenden wir uns danach der kernbasierten Multi-
levelmethode zu, um die Pfade des Prozesses zu rekonstruieren. Zunéchst stellen wir
das Verfahren vor, bevor wir neue Erkenntnisse beziiglich des Approximationsraumes der
Methode und insbesondere einer nodalen Basisdarstellung herleiten. Diese nodale Basis-
darstellung wird insbesondere bei der Anwendung der Multilevelmethode auf stochastis-
che Prozesse relevant, da sie uns erlaubt, eine explizite Darstellung fiir die entstehende
Kovarianzfunktion des neuen Prozesses anzugeben.

Danach verallgemeinern wir die Multilevelmethode mit dem Tensorprodukt auf zwei ver-
schiedene Arten. Zunéchst werden beide Methoden separat analysiert, indem wir fiir
beide Methoden Konvergenzresultate beweisen und dhnliche Eigenschaften wie im unten-
sorierten Verfahren herleiten. Anschliefend werden beide Methoden verglichen.
SchlieBlich werden die vorgestellten Methoden auf das einfiihrende Problem angewen-
det, wobei wir zundchst die Wohldefiniertheit, sprich die Existenz einer Lésung der Dif-
ferentialgleichung mit dem Surrogat sicherstellen, bevor wir mit Hilfe der vorgestellten
Fehlertheorie folgern, dass dadurch auch die Losung des Problems hinreichend gut an-
gendhert werden kann.
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1 Introduction

A very important task in various sciences, for example in physics or geostatics, is to
simulate real-world behavior using mathematical models. Often, such models lead to
partial differential equations, whose solution is intended to describe the underlying real-
world process in a suitable manner. The aim is to integrate as many external influences
as possible to obtain a model representing as much information as possible and therefore
yielding a very accurate prediction. In reality, it might not be feasible to model all
possible influences deterministically as such highly complex models are challenging to
solve explicitly. Thus, a common approach is to make use of random inputs, which
encode all possible unknown influences in the surrounding area.

The aim of uncertainty quantification is to make this randomness ’tractable’; i.e., to pro-
vide algorithms to first simulate the given problem and then deduce statistical information
and evidence from the simulation while maintaining numerical efficiency. It is, as [51, Sec-
tion 1.1] puts it, the “coming together of probability theory and statistical practice with
the real-world”.

To make this concrete, we introduce the following typical example, which comes from geo-
statics and models the flow of water through a porous medium. It is practically infeasible
to determine the porous medium explicitly, thus one models it using a diffusion coefficient
a which depends on the underlying spatial domain as well as unknown parameters w € €2,
where (€, F,P) is a probability space. Such a function is also called a random field. The
partial differential equation can then be obtained by Darcy’s law coupled with the mass
conservation law, which leads to (cf. |35, Chapter 7] and [51, Example 1.1]):

q(w,x) + a(w, z)Vyu(w, x) = F(xg, xz €D, (L1)

div,(q(w,z)) = z €D.

Here, D C R with d = 2 or d = 3 denotes a bounded domain (the spatial domain), q
denotes the velocity of the water, and u the residual pressure. As we assumed randomness
of a, this induces randomness in ¢ and u; thus, both are random fields as well. In order
to formulate a well-posed differential equation, we have to impose boundary conditions
on 0D, which will here be Dirichlet boundary conditions for simplicity.

We now reformulate (1.1): By applying the negative of the divergence operator to the first
equation, we can use the mass conservation law of the velocity ¢ to completely eliminate
this parameter and obtain the differential equation

—divy (a(w, z)Vzu(w, z)) = f(z), z €D, (1.2)
u(w,z) =0, x € 0D, '
where f(z) := —div F(z) for all z € D. Our goal is now to find a function u that solves

(1.2). Now (1.2) is an elliptic partial differential equation of second order with random
inputs. Under minor assumptions on the random field a, (1.2) permits (weak) solvability
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using well-known theory (cf. Chapter 8). That existence result on the other hand is
non-constructive, which forces us to approximate the solution using, e.g., a Galerkin type
approach using finite elements. Proceeding that way, many evaluations of the diffusion
coefficient are needed. These may be hard to obtain, thus one seeks to construct a
proper surrogate for the random field a. A common approach for this is to assume that a
permits a series expansion a(w, r) = m(z) + X521 /Aj&j(w)ej(z), wherew € Qand x € D
(usually the Karhunen-Loéve expansion, see Corollary 4.2.5). This expansion then gets
truncated after n € N terms to obtain a random field that only depends on n real-valued
random variables. In the literature, such a random field is also called finite noise. The
next common step is to transform this random field into a parametric, but deterministic
function using the push-forward measure of (£i,...,&,) and to then solve the resulting
parametrized partial differential equation with this random field as a surrogate. From
this point on, one can deduce different statistical properties, such as a quantity of interest
of the solution.

However, in reality, such expansions are hardly ever known explicitly and thus have to
be approximated as well. While this can be done using deterministic methods in the
spatial domain, the randomness seems far more delicate to handle. When considering the
aforementioned Karhunen-Loe¢ve expansion, the distribution of the random variables §; is
usually unknown (except for Gaussian random fields, see Corollary 4.2.6), which forces us
to additionally assume the distribution of these random variables (see for example [18]).
Also, other spectral approaches such as the (generalized) polynomial chaos approzimation
(see |51} Section 11.3]) use knowledge of the underlying probability measure to construct
orthogonal polynomials.

These issues motivate us to consider a different approach for choosing a surrogate for the
diffusion coefficient a. In this thesis, specifically in Chapter 5 and Section 6.5, we will use
kernel-based approximation methods to construct a surrogate for the random field a, which
only uses information of the random field at sampling points X = {z1,...,2zxy} C D, with
N € N fixed, i.e., we assume the R¥-valued random variable (a(-,z1),...,a(-,zn))T is
known.

We will see that this approach inherently leads to a finite noise random field as well,
yet the finitely many random variables are now given by a(-,z1),...,a(-,xyn). At this
point, we can proceed as before, although it seems more feasible to assume that the com-
mon distribution of these random variables is known rather than to use the distributions
emerging from the Karhunen-Loéve or similar expansions of a. Additionally, we can use
the Karhunen-Loéve expansion (on top of the approximation process) to further reduce
the dimensionality of the parametric problem. In our case, this expansion can now be
calculated explicitly, as will be shown in Section 5.3. Another main advantage of this ap-
proach is that we also gain an explicit representation of the mean and covariance function
of the surrogate random field, which are good approximations of the original mean and
covariance function of a, respectively.

From an abstract point of view, the above can be established by transferring determin-
istic kernel-based approximation methods to random fields using a pathwise approach.
Following this idea, the thesis is structured as follows: First, we introduce notation and
fundamental results used in Chapter 2 by giving a short overview of basic function spaces,
an introduction to Bochner integrability and Bochner spaces and a review of results for
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tensor products and tensor product spaces.

In Chapter 3, we introduce reproducing kernel Hilbert spaces and present error estimates
for specific kernel-based approximation methods, namely kernel-based interpolation and
penalized least squares approach, both under certain regularity assumptions of the target
function.

Following up, Chapter 4 provides a short overview of random fields in Section 4.1 and the
already mentioned Karhunen-Loéve expansion in Section 4.2. As we want to apply the
deterministic error estimates on random fields, we conclude this chapter by stating results
concerning the so-called sample path regularity, where we will prove a slight generalization
of currently known results on fractional Sobolev spaces. Having done this, in Chapter 5
we connect Chapter 3 and Chapter 4 and provide error estimates for random fields and
their resulting covariance functions in different scenarios.

Motivated by numerical considerations, we then go on in Chapter 6 with a kernel-based
multiscale scheme, which is also known as the multilevel method. We provide novel
representations (such as a Lagrange type representation) leading to new insights for this
approximation scheme. Section 6.5 then finishes the chapter, where we proceed as in
before and apply the deterministic multilevel method on random fields.

In Chapter 7, we consider two different approaches to generalize the multilevel method
on mixed regularity Sobolev spaces. We present convergence results for both methods in
Section 7.1 and Section 7.2, together with various properties of the methods, inspired by
the ideas developed in Chapter 6, before we compare both methods in Section 7.3.

In Chapter 8, we head back to the introductory problem and apply the stated methods
on the partial differential equation in a more rigorous manner. We present two common
approaches that lead to weak formulations and state the underlying theory to prove that
in both cases a unique solution exists. Having done this, we prove that under the right
assumptions these solutions coincide.

Then we proceed as proposed before and prove that the differential equation with sur-
rogate leads to a well-posed problem, provide error bounds for the solutions and give an
exemplary strategy for tackling the emerging uncertainty.



2 Preliminaries

This chapter will be divided into three main parts: Section 2.1 and Section 2.2 introduce
basic notations, followed by definitions and properties of several well-known function
spaces. In Section 2.3, we provide a short overview of Bochner integrability and Bochner
spaces, while Section 2.4 deals with the tensor product and tensor product spaces.

2.1 Terminology and notation

In this thesis, we denote with N the natural numbers (not including zero) and write explic-
itly Ng := NU {0}. In the following, d,n € N always denote dimensions and () # D C R?
and () # 7 C R™ are measurable, pathwise connected domains. Additional assumptions,
such as boundedness or boundary conditions, will always be stated separately. Except in
Section 2.3, we always assume that (€2, F,P) is a probability space. Generic constants
C > 0 may differ from line to line. For norms on R?, we use the following convention:

Definition 2.1.1.
For 1 < p < 00, the P norms on R? are defined as

1
4 |z p); 1<
||, = (Z]:1 |25 ) S p <00,
maxi<j<d [€j], p= oo
For p = 2, this norm is also called the Fuclidean norm on R? When we consider a

multi-index o € N¢, we also write
o == [l

For Banach or Hilbert spaces, we denote the operator norm as follows:

Definition 2.1.2.
Let U and V be Banach spaces. We denote the space of all linear and bounded operators
A: U —V by

LU, V):={A: U = V| A linear and bounded}.

For an element A € L(U, V), the operator norm of A is given by
[Alusv := sup [[Aully = sup [[Auly.
uelU uelU
lullv<1 lullv=1

If V. =R, we denote by U* := L(U,R) the dual space of U. The elements of U* are also
called functionals on U.
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2.2 Function spaces

An important space for us is the space of (classical) differentiable functions.

Definition 2.2.1.
The space of all continuous functions f: D — R is denoted by

C(D) :={f: D— R f continuous on D}.

The subspace
Co(D) :={f € C(D) | [Ifllc,m) < o0},

of all bounded continuous functions on D equipped with the norm
1fllcy(py = sup | f ()|
x€D

is a separable Banach space.

Let k € Ny be arbitrary but fixed. A function f: D — R is said to be k-times continuously
differentiable if all classical derivatives D®f for a € Ng with |a| < k exist and are
additionally continuous. The corresponding space is defined accordingly as

CHM(D):={f € C(D) | D*f € C(D),a € N&, |a| < k}.
Note that C%(D) = C(D). The subspace
Cy(D) :={f € C*(D) | D*f € Cy(D), a € N§, |a| <k},
of C*(D) equipped with the norm

[ fllexpy = max 1D flley(py

again yields a separable Banach space (C{f(D), [ - ”Cz’f (D)).
The space of the infinitely often differentiable functions is defined as

0 (D) = () CH(D).
k=1

and C°(D) C C*°(D) consists of all functions f € C°°(D) whose support

supp(f) :={z € D| f(z) # 0}

is compact.

Next, we define intermediate spaces between Cf(D) and CF(D), the so-called Holder
spaces.

Definition 2.2.2 (Holder space).
Let k€ Ngand 0 < v < 1. For f: D — R, define

,_ |f(x) — f(y)]
[fly = g%pp el € [0, oa].
T#Y
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Then CF7) (D) C CF(D) consists of all functions f € CF(D) such that the following norm

is finite:
I lconoy = D ID*flleym + Y [DYf],
aENg aENg
|| <K la|=Fk

We call the space C%7) (D) Hélder space and the functions f € C*)(D) Hélder contin-
uous.

Remark.
For v = 0, we define the Hélder spaces C*9(D) := C*(D) as the usual spaces of differen-
tiable functions; thus, we set

CS('D) o C{f(D), s =k € Ny,
CkN(D), s=k+v, keNy, 0 <y <1

For every s > 0, the inclusion C*(D) C C3(D) holds. Whenever there is no confusion
about the finiteness of this norm, we suppress the boundedness in the following and just

write || - lo) = I| - [, (D)
Whereas we previously classified the function spaces based on their classical differentia-

bility, we also consider spaces classified by weak differentiability (see for example [15,
Chapter 5.2]). This leads to Sobolev spaces.

Definition 2.2.3 (LP and Sobolev-space).
Let 1 < p < co. We denote the LP (semi-)norms on D with

_ {(fprfmrpdx)i, < p<oo

f
I llzeo sup{C >0 | |f(z)| < C almost everywhere on D}, p = occ.

We then call
LP(D) :={f: D =R || fllr(p) < o0}

the Lebesgue spaces on D.
Now let k € N be arbitrary. The spaces
Wk (D) .= { f € IP(D) | D*f € LP(D),a € N§, || < k},

are called the (k,p) Sobolev spaces. We define the WkP semi-norm as

Flwes) = (ZHD"‘fIILp(D) ,

laf=k

which induces the norm

k v
HfHW’C P(D) Z (’f‘gvz,p(p)) - ( Z ”DafHLp D)) )

|| <K

where in both cases D®f denotes the a-th weak derivative of f. Identifying all functions
f which are equal almost everywhere on D, ||-[|Lr(p) and || -[|yy.»(p) are indeed norms and
the corresponding spaces are Banach spaces. For 1 < p < oo, these are separable, and, for
p = 2, they are additionally Hilbert spaces. In this case, we also write H*(D) := W*2(D).
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Usually, one first defines an equivalence relation on the functions f: D — R before intro-
ducing LP spaces. For the sake of brevity, we assume the formally correct procedure is
known.

The following subspace of H'(D) will be crucial in Chapter 8.

Definition 2.2.4.
The space HE (D) is defined as

HO( ) COO( )H ||H1(D) C Hl('D)

One can interpret H} (D) as the functions f € H'(D) that vanish on the boundary of D.
We can define an inner product on Hg (D) by

(u, ’U)Hé(D) = /DVU(:U) -Vo(z)dz, wu,v e HY(D).

The induced norm || - || HL(D) is also called the energy norm. By the Poincare inequality

(see [15} §5.6.1. Theorem 3]) it defines an equivalent norm to the inherited norm |- || g1 (py
on Hy(D).

With the Sobolev-Slobodeckij spaces, we introduce, similar to Hélder spaces, Sobolev spaces
for non-integer order. We follow the definition of [56, Chapter 11.6].

Definition and Remark 2.2.5 (Sobolev-Slobodeckij).
Let 1 <p< oo, k€eENy,0<s<1ando:=k-+s. Then the Sobolev-Slobodeckij space
WP (D) is defined as

WP (D) := {u € WE(D) | |[ullwenp) < o0},

| D%u(x) — D%u(y)|”
|U‘ng Z // ||:L’fy||d+P5 dy dx

|lal=k

where

and
1

lullwesmy = (el + [wlyonm)) " -

For s = 0, we use the usual Sobolev space WP (D) as defined before. These are separable
Banach spaces for all 1 < p < oo, and, for p = 2, also Hilbert spaces, which will be
denoted as before with H (D) := W2(D).

For p = 2 and D = R%, we can use the Fourier transform to define an equivalent norm on
this space. Here, we use the same convention as |56, Definition 5.15].
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Definition and Remark 2.2.6 (Fourier transform).
1. Let f € LY(R?). The Fourier transform of f is defined as

[NJisH

fy=m? [ e @) ds, wer,

2. Using density of L'(R%) N L2(R%) C L?(R%), the Fourier transform can be extended
to a linear and bounded operator §: L?(R%) — L?(RY). Moreover, for all functions
f e LYRY) N L2(R?) the equality F(f) = f holds. Thus, we again write F(f) := f
for all f € L?(R?) but note that in general the formula above does not hold for
f e L3(RY)\ L} (RY),

3. For all f € L?(R%), the equation £l L2 ey = HfHLz(Rd) holds, which is also known
as the Plancherel theorem.

Theorem 2.2.7 (Equivalent description of H?(R%)).
Let 0 > 0. Then the norm

2 o
o ey = |

is equivalent to the norm on H(R?) previously defined in Definition and Remark 2.2.5.

Fe) (1+1w13)” dw

Proof. The statement can be found in |2, Chapter 14] or |53, Chapter 2.3.3]. O

2.2.1 Sobolev extension and embedding theorem

Since we have a particularly nice expression for the Sobolev spaces of fractional order on
R?, we seek a way to extend functions on a particular domain D C R? to this space. Un-
fortunately, in order to state such a result, we have to impose conditions on the boundary
of D (see |9, Definition 1.4.4]).

Definition 2.2.8 (Lipschitz boundary).

Let D C R? with d > 2. We call the boundary 9D a Lipschitz boundary if there exists an
arbitrary index set I, a family of open subsets (U;);er C R?, constants €, M > 0 and an
integer N € N such that the following statements hold:

o For all z € 0D, there exists an i € I such that B.(x) C U;;

o For every i € I, there are at most N sets U;,,...,U;, such that, forall 1 <j <N,
the intersection U; N U;; # 0;

e For every i € I, there is a domain D; C R? such that U; "D = U; N D;, and the
boundary of D; is a graph of a Lipschitz function ¢;, i.e.,

D; = {(z,y) € R |z e RT ",y < pi(x)}
and the Lipschitz norm of ¢; fulfills

H(pi”C’b(D) + sup M < M.
eyep  llz—yll2
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2.3 Bochner integral and Bochner spaces

We can now state the Sobolev extension theorem on such domains.

Theorem 2.2.9 (Extension operator).
Let D C R? be a domain with Lipschitz boundary. Then there exists a linear operator
E: L?(D) — L?(RY) that, for all o > 0, fulfills the following properties:

(i) Ejpo(py: H°(D) — H?(R?) is linear and bounded;

(i) For all f € H°(D), it holds that (E|gopy(f))p = [, i.e., the extension of f re-
stricted to D is again f.

We call E the (universal) extension operator from H?(D) to H(R?). As the operator is
the same for all o > 0, we suppress the index H°(D) and write Ef = Ejgop(f) for
f e H (D).

Proof. For 0 = k € Ny, the theorem is stated in |9, Theorem 1.4.5]. The most general
form can be found in [45, Theorem 5.8], where this statement is proven for Besov spaces
By (D). However, for non-integer o > 0, we have H?(D) = BS,(D) (cf. [43, Chapter
2.1.2]) and thus the claim. O

Another classical result concerning Sobolev spaces is the so-called Sobolev embedding
theorem. The theorem specifically embeds these spaces into Holder spaces and thus allows
us to conclude classical differentiability up to a specific order. For us, the case p = 2 will
be sufficient.

Theorem 2.2.10 (Sobolev embedding).
Let D C R be a domain with Lipschitz boundary and o > %. Then for all0 < s <o — %

the inclusion
v: H°(D) — C*(D), fw—f

is linear and bounded in the sense that there exists a representative of f € H?(D) which
is an element of C*(D). We also say that H (D) — C*(D) is continuously embedded.

Proof. See [25, Theorem 3.32, Exercise 3.34] for the case D = R?. The general result
follows by Theorem 2.2.9. 0

2.3 Bochner integral and Bochner spaces

In this section, we extend the classical theory for integration of real-valued functions to
Banach space-valued functions, as this will be important later on for Banach space-valued
random variables. Although we will use the following results only for a probability space
(Q, F,P), there is no advantage of restricting ourselves to this case. Therefore, we assume
throughout this section that (2, F, i) is a measure space and B a separable Banach space
which is endowed with the Borel-o-Algebra

B(B) =0 ({AC B| Aopen}).

The following results can be found in [26, Chapter 1].



2.3 Bochner integral and Bochner spaces

2.3.1 Bochner integrability

As we will see, the basic idea of the Bochner integral is analogous to the integration of
real-valued functions. We start by defining measurability of a function.

Definition 2.3.1 (Measurable function).
A function f: Q — B is called (F, B(B))-measurable if

U A) ={zecQ| fzx)c A e F
for all A € B(B). We then denote by
o(f) ={f (A | AeBB)} CF

the o-algebra generated by f.
If the choices of F and B(B) are clear from the context, we simply say that f is measurable.

We emphasize that we always assume a separable Banach space B. When we drop the
separability, one can show that the o-algebra

o(BY) =0 ({x_l(M) |z € B* M€ B(R)})

created by all linear functionals on B is a subset of the Borel o-algebra on B, but in
general a proper one. For separable B it is shown in |26, Proposition 1.1.1] that these
two o-algebras coincide.

To define an integral for such functions, we proceed as in the real-valued case using step
functions (see [26] Definition 1.1.13, Definition 1.1.14]).

Definition 2.3.2.

1. A function f: Q — B is called u-simple if there exists a natural number n € N,
coefficients b1,...,b, € B, and sets Ay,..., A, € F with u(A4;) < oo such that f
can be written as

n
Ft)=>14,(t)b; € B, teQ,
j=1
where for a set A C B the indicator function 14 is defined as

1, ze€A,

1y: B—-R, x+—
0, =¢A.

2. An arbitrary function f: Q — B is called p-measurable (with values in B) if there
exists a sequence of p-simple functions (fy,)nen such that for all ¢ € © the sequence
(fn(t))nen C B converges pointwise to f(t).

For a p-measurable function, the sequence (f,)nen can be selected such that the norms
of f, are uniformly bounded by the norm of f ([26, Corollary 1.1.21]).

Corollary 2.3.3.
Let f: Q — B be u-measurable. Then there exists a sequence of p-simple functions (fn)nen
such that for alln € N and t € Q the bound || fr,(t)||z < || f(t)||5 holds and (fn(t))nen € B
converges to f(t).

10



2.3 Bochner integral and Bochner spaces

Now the two concepts of measurability can be connected (|26, Proposition 1.1.16]).

Proposition 2.3.4.
Let f: Q — B.

1. If f is p-measurable, then f is equal to a measurable function p-almost everywhere.

2. If u is o-finite and f is equal to a measurable function u-almost everywhere, then f
is also p-measurable.

We note that the preceding corollary explicitly uses that B is separable, as in this case
the strong measurability (cf. [26, Definition 1.1.4]) and the measurability of Definition
2.3.1 coincide.

We now use p-measurability to define the Bochner integral ([26 Definition 1.2.1]).

Definition 2.3.5 (Bochner integral).
1. For a p-simple function f(t) = 3°7_ 14, (t)bj, we set

/Qfdu =Y u(A;)b; € B.
j=1

2. Let f: Q — B be p-measurable. Then f is called Bochner integrable (with respect
to ) if there is a sequence of p-simple functions (fy,)nen such that

tim [ [1£(¢) = fult) | dutt) = 0.

n—o0

In this case, we define the Bochner integral of f as
[ £ dnte) = tim [ fa(0) duto).
0 n—o0 0

This definition uses that ||f — f,| 5 is integrable as a real-valued function with respect to
p. In |26 Proposition 1.2.2], we can find an equivalent characterization of the Bochner
integrability.

Proposition 2.3.6.
A p-measurable function f: Q2 — B is Bochner integrable with respect to u if and only if

[ 15@lls dutt) < o
Q

as a real-valued integral. In this case, the bound

|[ 1duo)| < [ 170)lndute) < o

holds.

11
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Next, we observe that the Bochner integral can be interchanged with linear and bounded
operators. This follows directly by definition, but is also a special case of [26, Theorem
1.2.4].

Corollary 2.3.7.

Let B and B’ be two separable Banach spaces and T: B — B’ a linear and bounded
operator. Then, for every Bochner integrable function f: Q2 — B, the concatenation of f
with T is also Bochner integrable with respect to u, and it holds that

7( [ f0du0) = [ (oo duce
For more details on rules using the Bochner integral, we again refer to |26, Chapter 1].

2.3.2 Bochner spaces

Proposition 2.3.6 motivates us to define the so-called Bochner spaces analogously to the
LP spaces in the real-valued case (see [26], Definition 1.2.15]).

Definition 2.3.8 (Bochner space).
Let (Q, F, 1) be a measure space, B a separable Banach space, and 1 < p < oo.

1. We call two p-measurable functions f,g: Q@ — B equivalent if there exists a set
N € F of measure u(N) = 0 such that f = g on Q\ N. This defines an equivalence
relation on the g-measurable functions. As usual, we identify the equivalence classes
with their representative and note that the Bochner integrals of two representatives
of the same equivalence class are equal.

2. We define the Bochner space LP(S), p; B) as the linear space of (the equivalence
classes of) all u-measurable functions f: @ — B such that

L1 @1 dut) < .

This space endowed with the norm

Hﬂmw@:<AW@%W®y,f6H&mm,

is again a Banach space. When there is no confusion, we suppress the measure p in
our notation and write L?(Q; B) = L%(Q, u; B). Additionally, for B = R, we write
LP(Q,p) := LP(Q, u; R). If p = A is the Lebesgue measure on R, we simply obtain
the LP spaces defined in Definition 2.2.3 and identify LP(Q2, \,R) = LP(Q).

Of course, one can also define the space L*°(€2; B), but we will work mostly with the
spaces L1(2; B) and L?(Q; B) with either B = Cy(D) or B = H°(D) for a bounded
domain D C R?.

In this case, we also obtain a Hoélder type estimate.

12



2.3 Bochner integral and Bochner spaces

Lemma 2.3.9.
Let (B, || - ||B;) fori=1,2,3 be separable Banach spaces and ¢: By X By — B3 a bounded
bilinear form (cf. Definition 2.4.1) such that

le(fs9)lIBs < el Fll B llgll B2

holds, where

ool := sup le(f, 9)|lBs-
I£115,:lgll B, <1

Let1 < p,q < oo with %—i—% =1 and functions f € LP(Q; B1) and g € L1(; By) be given.
Then o(f,g) is an element of L*(Q; B3), and the estimate

le(fs DLy < el e ;B 19l La;B,)
holds.

Proof. First, let f = 377 1 14,f; € LP(;B1) and g = 370" 1,9k € LI(€2; Ba) be two
simple functions. Then

w(f(t),g(t))Zzn:i ()1, (o5 )

i=1k

is again a simple function, hence integrable. If now f € LP(Q; B;) and g € LY(Q); Bs) are
both p-measurable, then there are two sequences of simple functions (f;)jen € LP(£2; By)
and (g;)jen C L9(§2; B) that converge pointwise to f and g, respectively. Additionally,
we can apply Corollary 2.3.3 and choose the sequence (f;);jen in such a manner that for
all t € Q the bound || f;(t)||B, < ||f||B, holds. Then

le(f5(2), 95(8)) = w(f(t), 9(£))]| B

<l (f5(8), 95(t) = g()l[Bs + llp(f5(t) = £ (1), 9(£))l] B

< llell (1508, 119 () — g B, + [1£5() — f (@) B l9(t) || B,)
< [lell (@B llgs(t) — gl B, + [1F5(2) — f ()l l9(E)] )

and the right-hand side tends to 0 for j — oo, hence ¢(f,g) is again p-measurable.
As @ is a bounded bilinear form, we see that

L1 @90 1, dute) < el [ 170,90 dia®)

<ol ([ 1501, o))’ ([ Nt auce)

= HSOHHfHL:v(Q;Bl)HQHLQ(Q;BQ),

using Holder inequality in L*(€, p).
This implies that the mapping Q — Bs,t — ¢(f(t),g(t)) is integrable and also yields the
stated estimate. O

We now apply this lemma in several settings.

13



2.3 Bochner integral and Bochner spaces

Corollary 2.3.10.
1. For all f,g € L*(Q; L?*(D)) we have

£l o)) < 1 Iz o) ll9ll 22 (@2 (p))-
2. For all f,g € L*(9; Cy(D))

I £l L1 0 < I f L2019l L2 :00 (D))
holds.

This implies that in both cases the Bochner integral

| F®9®) dut)
Q

in the corresponding space exists.

Proof. First, we know that both L?(D) and Cj(D) are separable Banach spaces. We
choose the bilinear forms

p: L*(D) x L*(D) — LY(D), (f,9) = fg.

and
¢: Cp(D) x Cy(D) — Co(D), (f,9) = fg,

where, in both cases, the usual multiplication of functions is used. One can easily check
that ||¢]| = 1 holds in both cases, hence Lemma 2.3.9 provides the claim. O

Corollary 2.3.11.
Assume that (v is a finite measure on Q (i.e., u(2) < o0), B is a separable Banach space
and 1 <p < gq<oo. Then, L1(Q; B) C LP(Q2; B), and we obtain the bound

1_1
[ £l ze(smy < 1(2)7 || fll Lao;B)-

Proof. The proof is a simple application of the real-valued case with the function || f(-)| 5.
O

14



2.4 Tensor products

2.4 Tensor products

We now give a short overview of the most important concepts concerning tensor products
used in this thesis. Most of the results presented here can be found in [21], [34], [44] and
[24], which also provide a more in depth discussion of tensor products. In the following,
we always use R as the underlying field of the occurring linear spaces.

2.4.1 Algebraic tensor product space

We start with the definition of bilinearity.

Definition 2.4.1 (Bilinear form).
Let Vi, Vs and T be linear spaces. A mapping ¢: Vi x Vo — T is called a bilinear form if
it is linear in both arguments, i.e., for all ui,us € Vi, v1,v2 € Vo and a, 8 € R

o(u1 + aug,v1) = p(u1,v1) + ap(uz, v1),
o(u1,v1 + fr2) = p(u,v1) + Be(ur, va)

holds. The subspace
Im(p) := span{p(v1,v2) | v1 € Vi,v9 € Vo} C T

is called the image of .

Remark 2.4.2.
Note that ¢(V1, V2) is not a linear space in general, which forces us to consider the linear
span. Also, per definition, every element v € Im(¢p) is given as a linear combination

N . .
v=Y aje(vyvy),
j=1

where a; € R, vgj) € Vi, and véj) € Vo for 1 < 5 < N. Using the linearity in the first
(4) (4)

argument, we set v, := vy’ and rewrite v as
= () G
— ~@) G
v = Z (v, v57).
i=1

Thus, without loss of generality, we can assume that a; = 1 holds for all 1 < j < N. In
particular, we see that the representation of v is not unique.

We now want to use bilinear forms to define the algebraic tensor product space of Vi and
V5 as the image of such mappings. However, it is obvious that, in general, there are
many bilinear forms with domain of definition given by V; x V5 that possess different
images. As it turns out, the so-called universal property (see |21, Chapter 1.4]) is the
right requirement to guarantee the well-posedness of this idea.
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2.4 Tensor products

Definition 2.4.3 (Universal property).
Let Vi,Vs and T be linear spaces and ¢: Vi x Vo — T bilinear. Then ¢ possesses the
universal property if

1. ¢ generates T, i.e., Im(p) =T,

2. for every bilinear form ¢: V; x Vo — H with Im(¢)) = H for some linear space H,
there is a linear mapping f: T — H, such that

Y= foop,

holds, i.e., the following diagram commutes:

VixVe—F T

R

When we consider two bilinear mappings ¢1: V1 X Vo — T1 and po: V1 X Vo — T, where
both possess the universal property, we can identify the images spaces T; and T» (see 21,
Chapter 1.6]).

Theorem 2.4.4.

Let V1, Vo, T1 and Ty be linear spaces and pj: Vi x Vo — T}, for j = 1,2, two bilinear forms
with the universal property. Then there is a linear and bijective mapping f: T1 — Tb, i.e.,
T and Ty are equal up to isomorphism.

This allows us to define the algebraic tensor product space of Vi and Va:

Definition 2.4.5 (Algebraic tensor product space).
Let Vi,V5 and T be linear spaces and ¢: Vi x Vo — T a bilinear mapping with the
universal property. Then T is called the algebraic tensor product space of V1 and V. We
denote this space by

VieVy :=T.

Additionally, we call
V1 ® vy := p(v1,v2)

for v1 € V1 and v9 € Vh, an elementary tensor in V1, ® V. Hence, every element v € V1 ® Vs
can be written as a linear combination of elementary tensors,

N . .
V= Zvy) ®v£]),
j=1
for N e N, v € V4 and v§) € V5 for 1 < j < N.

Next, we collect some basic results for this space, which are for example given in |21}
Chapter 1.5 — 1.7].
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2.4 Tensor products

Corollary 2.4.6.
Let V1 and Vs be two linear spaces.

1. The algebraic tensor product space Vi @ Vo always exists;

2. Let B; be a basis of V; for j =1,2. Then By ® By :={b1 ® by | by € Bi,by € Ba} is
a basis of V1 @ Va;

3. The dimension of Vi ® Vo is given by dim(V) ® Vo) = dim(V7) dim(V3);

4. For every u € V1 @ Vo \ {0}, there is a uniquely determined minimal number r € N

and linearly independent vectors vgj) eV, Ugj) e Vy for1 <j<r, such that

U = Zvy) ®v§j).
j=1

This number r is called the rank of u.

Example.
Consider the two Euclidean spaces R¢ and R™. Then the dyadic product

uivr ... U1Up
UV ... UUp

©1: R x R" — R (u,v) — ) . i = uv?
uUqvyr ... UJUp

is a bilinear form that possesses the universal property, with Im(¢;) = R¥*™ Hence, the
algebraic tensor product space of R @ R” is R¥™. On the other hand, the algebraic
tensor product space of R? and R” can also be identified by using the Kronecker product
as

©9: R x R" — R, (u,v) = (ugv1, ..., U 0, UgVT, . .. ,udvn)T.
Obviously the two linear spaces R¥™ and R are isomorphic. If not stated otherwise,
we will always use the dyadic product and write u ® v := 1 (u,v) for u € R? and v € R™.

Another application is the tensor product of two function spaces.

Theorem 2.4.7.
Let Vi C{v1: D — R} and Vo C {va: T — R} be two linear spaces of real-valued functions
defined on D and T, respectively. Then Vi, @ Vo C {v: D x T — R}, and an elementary
tensor is given by

(v1 @ v2)(,y) == vi(2)v2(y), v1 € Vi, € Vo, 2 €DyeT.

Proof. This statement can be implicitly found in |34, Theorem 1.13] or [24, Chapter
1.1.3). O
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2.4 Tensor products

2.4.2 Algebraic tensor product of normed spaces

The previous results are all given for linear spaces with no additional structure. If Vj
and V5 are both normed spaces, it would be desirable for the algebraic tensor product
space V1 ® V5 to be a normed space as well. In particular, we have to define norms on the
algebraic tensor product space. This can be achieved using different constructions. We
start with the so-called projective norm ([24, Definition 4.50]).

Definition 2.4.8 (Projective norm).
Let (Va,] - |l1) and (Va, || - ||2) be two normed spaces with algebraic tensor product space
V1 ® Vi, The projective norm on Vi ® V5 is given by

[ ]| += inf { Sl o)z | v = Zv )@ o } , vEVI®VL

We omit the proof that the projective norm is indeed a norm on Vj ® V3, but refer to [24,
Lemma 4.51]. Additionally, this norm fulfills the cross norm property (see |24, Definition
4.37]).

Definition 2.4.9 (Cross norm).

Let (Vi, |- |l1) and (Va,|| - ||2) be two normed spaces and || - ||: V1 ® Vo — R a norm on
the algebraic tensor product space Vi ® V5. This norm is called a cross norm if for all
elementary tensors v = v; ® vy the property

vl = llorll1llvz]l2
holds.

The cross norm property of the projective norm is proven in [24, Lemma 4.51] as well.
A second way of defining a norm on V; ® V5 leads to the so-called injective norm (|24,
Definition 4.58]).

Definition and Remark 2.4.10 (Injective norm).

Let (Vi,| - ]l1) and (Va, || - [|2) be two normed spaces with corresponding dual spaces Vj*
and V5.
1. Let Ay € V", A2 € V. For v = va§ 7) ® v(]) € Vi ® Vo, we define the linear

mapping A1 ® Ao: V1 ® Vo — R via

080 = 30 (1) 2 (1),

This is well-defined, i.e., independent of the representation of v.

2. Let v € V1 ® V4 be arbitrary. The injective norm on Vi ® V5 is defined as

[olly == sup { |\ @ A2)(@)[ [ A € V7', 1]

ve<1,j=1,2}.

This indeed defines a norm on V; ® V5. Furthermore, it is a cross norm (see [24,
Lemma 4.59] for both statements).
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2.4 Tensor products

Another important property for norms on an algebraic tensor product space is the follow-
ing (cf. |24 Definition 4.72]):

Definition and Remark 2.4.11 (Reasonable norm).
Let Vi and V4 be normed spaces. A norm || - ||y on V := V] ® V3 is called reasonable, if
for all linear functionals Ay € V" and Ay € V5, the equality

A @ Aallvs = sup [(A1 @ A2)(v)] = [[Arllvy [ A2llvy

llvllv=1

holds. It is shown in |24 Corollary 4.64, Lemma 4.59] that both the injective and projec-
tive norm are reasonable on V.

As it turns out, the injective and projective norm stand out among all other reasonable
cross norms on the algebraic tensor product space.

Proposition 2.4.12.
Let Uy and Us be linear spaces with algebraic tensor product space U = Uy ® Us,.

1. Assume || - ||u is a reasonable norm on U. Then, for all w € U, it holds that

lullv < flullu;

2. Assume || - ||u is a cross norm on U. Then, for all u € U, it holds that
lully < llulla;

3. Assume || - ||u is a reasonable cross norm on U. Then, for all w € U, it holds that

lullv < flully < flulla-

Proof. Obviously, the third statement is an immediate consequence of the first two. While
the first one can be found in |24} Proposition 4.52], the second one is proven in |24, Lemma
4.56]. The constant C' > 0 occurring in the proofs can be chosen as C' = 1. O

We have seen that we can use norms on the underlying spaces Vi and V5 to equip the
algebraic tensor product space V1 ® V5 with a norm. However, when considering complete
normed spaces, i.e., Banach spaces, the algebraic tensor product space does not generally
have to be complete. Therefore, we consider the tensor product space.

Definition 2.4.13 (Tensor product space).
Let V1, V5 be two normed spaces and V; ® Vs equipped with the norm || - ||.
Then the space V1®V5 is defined as the completion of V} ® Vo under the norm || - ||, i.e.,

ek =Viavl,

equipped with the norm || - ||. We call V&V, the tensor product space of Vi and Va with
norm || - ||.

Using this concept, we now seek to define two tensor product spaces, which will be used
throughout this thesis.
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2.4 Tensor products

2.4.3 Examples of tensor product spaces

In the following, we define the mixed reqularity spaces, i.e., tensor product spaces of
differentiable functions. To this end, we introduce the following shorthand notation:

Notation.
For a; € N¢ and as € Np and v: D x T — R sufficiently regular, we set

D *®y(z,y) = Dg' Dy*v(w, y),

where Dj? only acts on the variables in the second argument y € 7 and Dg" only on the
ones in the first argument x € D.

Theorem 2.4.14.
Let D C RY and T C R™ and k1,ko € Ng. The mized reqularity space C’r]flli;(kQ (DxT) is
defined as
Crii(D X T) := G (D)BC>(T),
where the closure with respect to the injective norm is given by

— — 1,02
[ollgtsts ey = Iolly = max masx D40l oo

Moreover, the mized regqularity space is separable and permits the representation

Ckl,kg(p X T) — {U (= Cb(D X T) | D2y Cb(D X T)a

mix
a1 € Ng,ag € Ng,]aj] < kj,j = 1,2}.

If k1 = ko = k, we write C*

m

(DX T):=CM (D xT).

mix

Proof. See [24, Remark 4.69] for the general idea. The mixed norm with k; = ko = 1
is then introduced in |24, Example 4.80], which can be trivially generalized to arbitrary
k1, ko € Np. O

We want to provide a similar norm-representation for the tensor product of Hélder spaces.
To this end, we have to equip these spaces with an equivalent norm.

Lemma 2.4.15.
Let s=k+~v>0 withk € Ng and 0 < v <1 be given. Then the norm

DB —_DB
Max|q|<j MAX|g|—k <VD%|cb(D)’ SUPzyeD W) » 1>0,
Ty

[v]| :==
max|q|<k [[ D¢, (D), v =0,

is equivalent to the standard norm || - |[cs(py on C°(D) given in Definition 2.2.2.
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Proof. First, we see that the above defines a norm on C*(D). For v = 0, the statement
obviously holds, and for v > 0, the norm equivalence follows by

|DPv(x) — Du(y)]

[o]] = max max | |[D%||¢,(p), sup

| <K |B|=K z,yED |z =yl
TFY
DBv(z) — DPv
< Z ||DQUHCZ,(D)+ Z sup | ( ) . (y)|
o<k |Bl=k “ED Iz =yl
< waty

= HUHCM(D)

(30 ()

where we use that the number of multi-indices o € N¢ with |a| < k is given by (kzd) and

for |B] =k by (dﬂz*l). O

In the following, we denote the norm defined in the previous lemma by || - [|¢s(p). Next,
it is our goal to extend the result given in Theorem 2.4.14 to Hélder spaces.

Theorem 2.4.16.

Let D C R and T C R™ be two bounded domains, s = k+~ and t = {+n, where k,{ € Ny
and 0 < y,n < 1. Then, for all functions v € C5L (D xT) := C5(D)RCH(T), the injective
norm Hv”cf.{fx(DXT) :=||v|lv is finite. Additionally, this norm is given by

— Dalaﬁl
vl Ihax  max max max {H vlleoxT)s

’Da1,52v(x17 x9) — Dal’BQU(ﬂUh y2)|

sup sup

©1€D w2,2€T |22 — y2(19 ’
T2FY2
wup sup |D0¢2761U(x1’x2) _Da2761fu(y1’x2)|
x1,y1€D 22T ||$1 - y1||’2Y '
T17#Y1
sup sup |DO2P2y (1, 29) — D2P20(2q, o) — DO*P20(y1, 22) + D*P20(yy1, yo)|

21,91€D waya €T 21 — 13l — y2ll3
T1#Y1  T2FY2

(2.1)

Proof. We only have to prove that the injective norm is indeed given by the stated ex-
pression. The proof we present next closely follows the ideas from Theorem 2.4.14 and is
similar to |24, Remark 4.69, Example 4.80]. For brevity, we denote the right hand-side
by ||v||« and set V; := C*(D) and Va := C¥(T).

First, we consider v € V; ® V5 as an element of the algebraic tensor product space and
write

N . .
v(z,y) =3 o (@) (y).
j=1
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2.4 Tensor products

Our goal is to show that |[v||v > |[v]l« and [[v|lv < ||v]«
For the first inequality, we can see that for every =1 # y1 € D and a1, € Ng with
lar| < k,|B1] = k, the functionals

Dﬁlvl(xl) — Dﬁlvl(yl)

1 =yl

50&17901 (Ul) = Dalvl(ml)a 5517551,111 (Ul) =

are elements of Vi*. Analogously, we define linear functionals Ko, 2o, K8y,20,0, € Vo Wwith
suitable a9, B2 € Nj and denote by M; C V| and My C V5 the set of these functionals.
Obviously, the operator norms of all elements in M; and My are less or equal than one,
which allows us to bound the injective norm from below by

[vllv = sup |(A1 @ A2)v| > sup [(A1 @ A2)v| =[],
ALEV Ao VY (A1,X2)EM1 X M3
[AallvzeliAzllvy <t

where the last equality follows by plugging in the definition of M. ' '
For the other inequality, consider A\; € V{*; Ag € V5 and v = Zév:l vgj ) ® vé] ) e Vi@ Va.
Then

(r © Xa)(o ﬁ (o) %e (187) = MAFo(a0),

where A} indicates that we apply A; to the mapping = — v(z,-). Next, we define the
function va(y) := Afv(x,y) € Va, thus we can apply the boundedness of A2 to obtain

(A ATV(z, )| = [Av2 ()] < [[Aallvy [lvallv,

DP2y(w9) — DPv (2.2)
= [[A2]lv; max max ID*2vs |y, sup | 2 2)_ ; 2(y2)| ‘
o2 | < |B2|=¢ z2,Y2€T |22 — y2l3

T2FY2

To estimate this further, we seek to bound for example the last expression in the maximum.
For this, choose 2 € Nj with |52| = ¢ arbitrary, but fixed. Then, for z2,y2 € T with
T2 # Y2, we plug in the definition of vo to see that

’Dﬂ2vz(iﬂ2) - Dﬁzvz(w)’ = i& (Ugj )Dﬂ2 D) () i ( )DBQ 9 (y2)
7=1 j=1

=\ (%u&j) (Dﬁ%g ») — D ()(yQ))) l
=1

Zvl (Dﬂ2 (j (z2) — D'82v§j)(y2)>

IA

[Adllvy

Vi
Therefore, the last expression in the maximum of (2.2) can be bounded by

| S ol (D08 (@2) = D20 (1) )|

lz2 = w2ll3

|D52v2(x2) —D5202(y2)’ H>\1||V
I3 B

1
. 2.3
o2 = gall? (23)
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2.4 Tensor products

If we now consider the latter expression of (2.3), we can insert the definition of || - ||v;.
Here, we focus again on the second term in the occurring maximum. For 8; € Ng with
|f1] = k fixed, this can be rewritten as

1

51 ,32 (J) ,32 ( j)
sup _ sup D D (z2) = D (y2)
x2,y2€T w1,y1€D |z2 — ngQIle - yl||’2Y ;:1 ( )
T2AY2  T1FY1

_ ZDﬁl (Dﬁz (J )( 5) — DBz, )(y2))

’DBLBQU(xth) — DRy (a, yo) — DPVP2y(yy, 20) +Dﬁ1yﬁzv(y1,y2)’
N )
y1||2

= sup sup 7
x2,y2€T 21,y1€D |22 — yallallz1 —
TaFY2  T1FYL

Considering the maximum of all possible derivatives #; € N& and 3 € N yields the

last term in the stated norm representation (2.1). The other ones follow with similar

arguments in the other cases. Thus, we obtain the equality of the expressions for all

elements v € V7 ® V5. This stays true for all elements in V3®V5 after completion. ]

2.4.4 Tensor product of Hilbert spaces

Next, we assume that V; = Hj and Vo = Hy are given by Hilbert spaces (Hy, (-, -) g, ) and
(Ha, (-,")m,), respectively. In this case, we can define an inner product on H; ® Hs, which
therefore leads to a pre-Hilbert space.

Theorem 2.4.17. )
Let (Hy, (-, > ) and (Ha, (-,-)2) be two Hilbert spaces. Define, for u = N 1 ugj) ®ugj) and

v=yM, Ul ) ® Ué ) in H, ® Ho, the bilinear form

ZZ ul 77}1 ugj)ﬂ)é )>2'

j=1k=1

Then (-,-) is independent of the representations of u and v and yields an inner product
on Hy ® Hos, the induced inner product of Hy and Hy. The induced norm || f|| := /{f, f)
for f € Hi ® Hy is a reasonable cross norm and the tensor product space Hi®Ho with
respect to the induced norm is again a Hilbert space.

Proof. 1t is shown in [24, Lemma 4.147] that the stated definition is well-defined and
yields an inner product on Hy ® Hy. Then |24, Lemma 4.150] proves that the norm is
a reasonable cross norm. Therefore, Hy ® Hy is a pre-Hilbert space. This allows us to
complete this space with respect to the induced norm || - ||. As the completion preserves
the inner product, the result is a Hilbert space. ]

2.4.5 Mixed regularity Sobolev spaces

In Theorem 2.4.14 and Theorem 2.4.16, we defined the tensor product space of differen-
tiable and Holder continuous functions, respectively. Of course, there is an analog for
Sobolev spaces using weak derivatives.
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2.4 Tensor products

In the following, we focus on the result for Hilbert spaces, i.e., the case p = 2 in Definition
and Remark 2.2.5.

Theorem 2.4.18 (Mixed regularity Sobolev spaces).
Let 0 > 0 and 7 > 0. The mixed regularity Sobolev spaces are defined as

Hy (D x T) == H7(D)@H(T),
endowed with the induced inner product and norm as defined in Theorem 2.4.17. More-

over, if c = k € Ny and 7 = £ € Ny, the mized reqularity Sobolev space is given by

HY (D x T) = {v e LD x T) | D*Pv(z,y) € LD x T), |a| <k, |8 <}
Particularly, in the case k = £ = 0, we obtain L?>(D)@L*(T) = L*(D x T).

We again omit the proof, but note that the idea is very similar to the one of Theorem
2.4.14. For mixed regularity Hilbert spaces on R? x R™, it is, in light of Theorem 2.2.7,
not surprising that we can again characterize this space by using Fourier transformation.

Corollary 2.4.19 (Fourier characterization of HZ (R? x R™)).

mix

Let 0,7 > 0. Then the mized reqularity Sobolev space HZ! (R? x R™) is isomorphic to

mix

mix

HE xRN 2= v e PR < RY) || ]l < oo}

where || - ||+ s defined as

g T
ol = [ [ otonea) (14 oalB)” (14 lalB) da den.

Here, the Fourier transform of v is with respect to both variables (z,y) € R% x R? = R4+
in Definition and Remark 2.2.6.

Proof. As seen in Theorem 2.2.7, we can define an equivalent norm on H°(R?) by

1 . o
o L o) (14 ) der, o1 € B (RY,
T

and the same holds for || - ||; on H™(R").

o]l =

If we first consider an element v = N - vij )® véj Ve H 7(RY) @ H™(R™), we can explicitly
calculate the induced norm by

o @) (R (@) (K)

loll? =D > o o1 ooy vy )
j=1k=1
S [0 () o
=22 /dv1j (wi)or™ (wi) (1 + HMH%) dwy
j=1k=1"R

5,7
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2.4 Tensor products

Since the algebraic tensor product space H°(R?) @ H™(R") forms a dense subset of
H?T (R? x R™) and the norms coincide, the statement remains valid after completion

and the representation of the space follows. O

2.4.6 Linear operators on tensor product spaces

In the last sections, we provided the foundation to define tensor product spaces. Next,
we want to study linear operators between such spaces. Similar to the linear functionals
introduced in Definition and Remark 2.4.10, we can define the tensor product of operators
as follows:

Theorem 2.4.20 (Tensor product operator).
Let V1, Va,Ur and Uy be linear spaces and Aj;: U;j — V; for j = 1,2 linear. Then there is
a unique linear mapping

AR A: U1 QU - V1 ® Vs

such that for every tensor u = N 1 ug 2 ué J) ¢ Ui ® Uy it holds that

N
A ® A2 Z Alu ]) AQU( ))
7j=1

independently of the representation of u. We call A1 ® Ay the tensor product operator of
Ay and As. Moreover, Im(A; ® As) = Im(A;) ® Im(Az).

Proof. See [34, Definition 1.29] and the observation afterwards. The equality for the
images follows directly and its proof is also omitted here. O

If we now additionally assume that the spaces U; and V}, for j = 1,2, are normed, the
question arises whether the tensor product operator A; ® Ay consisting of two linear and
bounded operators A;: U; — Vj,j = 1,2 is again bounded. Of course, the answer to this
question depends on the choice of norms used on the tensor spaces U; ® Us and Vi ® V5.

Definition 2.4.21 (Compatible norms).
Let Uy, Us, V1 and V5 be normed spaces. Assume that U := U; ® Us is equipped with a
norm || - ||y and V :=V; ® V2 with || - ||y. Then we call the norm || - |7 compatible with

|| - |lv if for all linear and bounded operators A;: U; — V; with j = 1,2 the operator norm
fulfills the bound

41 ® Asllusy = | Shup [(A1 @ Ag)(u)llv < [l A1ty —va | A2]lry—vs-
ully <1

Remark 2.4.22.

1. The definition above is often stated in the case U; = Vi and Us = V5, where the
norms are called uniform cross norms (cf. [24, Definition 4.84] or [34, Definition
1.11]).

2. If || - || is compatible with || - ||y, then the tensor product operator A; ® As is again
a linear and bounded operator.
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2.4 Tensor products

3. This allows us to extend the operator from the algebraic tensor product space Uy @Us
to the tensor product space U;®@Us with the well-known extension theorem [59, Satz
I1.1.5] for Banach spaces, while maintaining the same operator norm.

Therefore, we can define the tensor product operator of A; and As on the tensor
product spaces U1QUs and Vi®V5 as

A1®Ay: U1®U; — V1RV,.

4. Additionally, assume that W := W7 ® W5 is the algebraic tensor product space
of two normed spaces W7 and Wy, where W is equipped with a norm || - ||y such
that || - ||y is compatible with || - ||y. Then for two linear and bounded operators
Bj: V; — W; with j = 1,2, we obtain

(Bl®32)(A1®A2) = (Bp‘h)@(BgAg): U1®U2 — W1®W2.

Next, we present several examples of norms that are compatible.

Proposition 2.4.23.
Let Uy,Us, V1 and Vo be linear spaces with algebraic tensor product spaces U = U ® Us
andV =V @ V5.

1. The projective norm || - ||nu on U is compatible with every cross norm || - ||y on V;
2. Every reasonable norm || - ||y on U is compatible with the injective norm || - ||v,v on
V;

8. If Uy,Us, Vi and Vo are Hilbert spaces and U,V are endowed with the induced inner
product norms || - || and || - ||v, then || - || is compatible with || - ||y .

Proof. The main idea for the first two statements is given in [34, Lemma 1.12], while
the third statement follows the ideas of [34, Lemma 1.35 and Lemma 1.36]. These can
directly be generalized to our setting. ]

2.4.7 Tensor product extension and embedding

We now want to use the tools proven previously to generalize both the Sobolev extension
Theorem 2.2.9 and the embedding Theorem 2.2.10 to the mixed regularity spaces defined
in Theorem 2.4.18.

Theorem 2.4.24 (Tensor product extension).
Let D C R? and T C R™ be two domains with Lipschitz boundary. Then there exists a
linear operator E: L*>(D x T) — L?*(R% x R") that, for all o,7 > 0, fulfills the following
properties:

(i) Egor ey Hon (D x T) = HJL (R x R™) is linear and bounded;

mix mix

(i) (Eygor oxr)(F)ipxr = f, i-e., the extension of f € Hyl (D x T) restricted to
D x T is again f.
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2.4 Tensor products

Proof. Denote by Ep: L?>(D) — L*(R?%) and Er: L*(T) — L?(R"™) the extension oper-
ators for D and T given in Theorem 2.2.9, and let 0,7 > 0. Since H )\ (D x T) and
Hgl’g((Rd x R™) are Hilbert spaces, we know by Proposition 2.4.23 that the induced inner
product norms are compatible, and hence, by Remark 2.4.22, we infer that
Ep®FE7: HOL (D x T) — HZT (RY x R™)

is linear and bounded. We now claim that Ep® Fy fulfills the properties. To prove this
statement, we find, for every f € H " (D x T), a sequence (f;)jen € H?(D) ® H™(T)
such that f; — f for j — oo in H_)l (D x T). After choosing a subsequence, we can
assume without restriction that the sequence also converges pointwise almost everywhere
to f. As F is linear and bounded, we obtain

E(f)|D><7'(x7y) = jligloE(fj)\DXT(‘rvy) = ]ll{go fj(xay) = f(xvy)

for almost all (z,y) € D x 7. Thus, F fulfills the required properties and the claim
follows. u

With a similar argument, we can state a tensorized version of the Sobolev embedding
Theorem 2.2.10 as well.

Theorem 2.4.25 (Tensor product embedding).
Let D CR? and T C R™ be two domains with Lipschitz boundary.
Then, for all s,t,o,7 > 0 such that o > % +s and T > 5 +t, the embedding

vour HRf (DX T) = Coi (DX T),  fe f,
1s linear and bounded.

Proof. From Theorem 2.2.10 we know that the inclusions

tp: H° (D) — C*(D),
v H(T) — CY(T)

are linear and bounded. The tensor product space H_: (D x T) is endowed with the

mix
induced norm, which is a reasonable cross norm by Theorem 2.4.17, and the tensor product

space Cfn’fX(D x T) is endowed with the injective norm. Hence, we can apply Proposition

2.4.23 to see that || - HH::;&(DM—) is compatible with || - HC;;’fX(DxT) and infer that

@iy HIL(D X T) = O3 (D x T)

mix

is linear and bounded. To prove that tp®uv = tpx7, we first observe that the state-
ment obviously holds for elements of H°(D) ® HT(T). For f € HJ. (D x T) arbitrary,

mix
there exists a sequence (f;)jen € H?(D) ® H™(T) that converges to f in Hyi (D x T),
after choosing a subsequence additionally pointwise almost everywhere. The sequence
(fj)jen C 5t (D x T) also forms a Cauchy sequence and therefore converges to an ele-

ment h € Crsr;fX(D x T), in particular pointwise. Thus, h = f almost everywhere and the
identity tp®uy(f) = f holds. O

27



2.4 Tensor products

2.4.8 Bochner and tensor product spaces

We conclude this introductory chapter by connecting the Bochner spaces introduced in
Section 2.3 with tensor product spaces. As it turns out, in some cases we can equip the
tensor product space with a suitable norm and prove that it coincides with the corre-
sponding Bochner space. To this end, it is shown in |26, Lemma 1.2.19] that the algebraic
tensor product is a dense subset of the Bochner space.

Lemma 2.4.26.
Let (Q, F, 1) be a measure space and B a separable Banach space. Then the algebraic
tensor product space LP(Q2, u) @ B is a dense subset of LP(2; B) for all 1 < p < co.

Proof. Let f € LP(Q; B) be arbitrary. As f is u-measurable, we can use Corollary 2.3.3
to find a sequence (f,)nen of p-simple functions that converges pointwise to f such that,
for all t € Q and n € N, the bound || f.(t)[|z < ||f(t)||p holds. As the functions f, are
p-simple for all n € N, we easily see that f, € LP(Q) ® B. The convergence of (f,,)nen to
f for n — oo in LP(§2; B) follows with the use of the dominated convergence theorem. [J

We can apply this lemma to prove the following:

Proposition 2.4.27.
Let (2, F, 1) be a measure space.

1. Let B be a separable Banach space. Then L'(Q; B) = L'(Q)®,B, where the com-
pletion is with respect to the projective norm || - ||a;

2. Let H be a Hilbert space. Then L*(Q; H) = L*(Q)®H, where the completion is with
respect to the induced Hilbert space norm of the tensor product.

Proof. As shown, for example, in [26, Proposition 1.4.4], the two norms || - ||11(q;z) and
||| » coincide on the algebraic tensor product space L'(2)® B. As this is a dense subspace
of L?(; B) and L?(Q)®B, the spaces are the equal.

If H is a Hilbert space and f =", (J ® fo G) ¢ L?(Q) ® H, the induced inner product
norm can be written as

n

>

J=1

11320y D) oy (B B0V

b EM:

ifﬂ O, 1) g da(t)

1k=1

|
S~

J
= [ £ duto).

thus the two norms again coincide on L?(Q) ® H. As before, this subspace is dense in
both spaces L?(Q; H) and L?(Q2)®H, hence they are equal. O

Remark.

One can generalize the preceding proposition to LP(€2; B) for 1 < p < oo. For this, we
have to equip L”(Q) ® B with the norm «, defined in [34, Definition 1.45]. Afterwards, one
can apply the results given in |34, Lemma 1.47, Lemma 1.49] to see that the completion
with respect to this norm fulfills LP(Q2, 1)®, B = LP(£2; B).
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3 Kernel-based approximation

A central aspect of this thesis are reproducing kernel Hilbert spaces (RKHS). An intro-
ductory overview article can be found in [6], but we will use [56] and [49] as our main
references. Throughout this chapter, we assume that D C R is a pathwise connected
domain.

3.1 Reproducing kernel Hilbert space

Definition 3.1.1 (Reproducing kernel Hilbert space).
Let H C { f: D — R} be a Hilbert space with inner product (-,-). We call a function
K: D xD — R reproducing kernel of H if

o for all x € D, the function K (-, x) is an element of H,
o forall x € Dand f € H, the reproducing property (f, K(-,x)) = f(x) holds.

In this case, we call H reproducing kernel Hilbert space or native space of K and denote
it by Hi (D) := H. For the inner product, we write (,-) g, (py or simply (-,-)x (and
analogously || - ||z, (py or || - ||x) when the underlying domain is clear from the context.

As the last notation already implies, one can show that a reproducing kernel is unique
if it exists (cf. [56, Definition 10.1]). Furthermore, additional properties can be derived
([56, Theorem 10.3]).

Theorem 3.1.2.
Let H = Hg (D) be a reproducing kernel Hilbert space with kernel K. Then the following
statements hold:

1. K is symmetric, i.e., for all z,y € D, the kernel fulfills K(z,y) = K(y,z);

2. Every sequence (fn)neny € H which converges to f in H also converges pointwise to

f onD.

To prove existence of a reproducing kernel given a Hilbert space, we can use the following
equivalent description ([56, Theorem 10.2]).

Theorem 3.1.3.
Let H be a Hilbert space of functions f: D — R. Then the following statements are
equivalent:

1. H possesses a reproducing kernel K ;

2. For every x € D, the point evaluation functional 6: H — R, 0, (f) := f(x) is linear
and bounded, i.e., d, € H*.
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3.1 Reproducing kernel Hilbert space

While this condition allows us to determine whether a given Hilbert space possesses a
reproducing kernel, we can also give a condition for a function K: D x D — R that
guarantees the existence of a corresponding reproducing kernel Hilbert space H such that
K is the reproducing kernel of this space (cf [56, Definition 6.1, Theorem 6.3]).

Definition 3.1.4 (Positive semi-definiteness).
Let K: DxD — R. We call K positive semi-definite if K is symmetric and, for all N € N,

x1,...,ony € D and aq,...,ay € R, the quadratic form satisfies
N N
Z Z agoeK (xg, z¢) > 0.
k=1¢=1
If this expression is strictly positive for all mutually distinct points z1,...,zx5 € D and

all coeflicients oy, ...,an € R, where o # 0 for at least one j € {1,..., N}, K is called
positive definite.

Remark 3.1.5.

There is also a close connection to the positive (semi-)definiteness of matrices: For N € N,
let X = {x1,...,2x} C D be a finite point set and o = (a1, ...,an)’ € RY. We define
the kernel matriz of K: D x D — R in X as K(X, X) = (K (g, 7¢))1<ke<n € RVN,
Then we can rewrite the preceding condition as

N N
0< Z ZakalK(aﬁk,xZ) =o' K(X, X)a,
k=11=1

i.e., the positive (semi-)definiteness of K ensures that for all finite point sets X C D the
corresponding kernel matrix is positive (semi-)definite.

With this definition, we can state the so-called Moore-Aronszajin theorem ([49, Theorem
4.21]):

Theorem 3.1.6 (Moore-Aronszajin).
Let K: D x D — R. Then there is a Hilbert space H = Hg (D) of functions f: D — R
such that K is the reproducing kernel of H if and only if K is positive semi-definite. In
this case,

Hpyre :==span{K(-,z) | z € D}

is a dense subset of Hi (D).

This theorem allows us to choose a symmetric and positive definite kernel K: DxD — R
and guarantees the existence of a Hilbert space Hg (D) with an inner product (-,-)x.
Unfortunately, this Hilbert space Hg (D) is a rather abstract space, which is why seek a
way to characterize this space in a more explicit way. While there are various methods
given in [56, Chapter 10], we focus on a special class of reproducing kernels on RY,
namely the translation invariant functions. In this setting, we consider kernel functions
K:R? x RY — R which are given using an even and real-valued function ®: R¢ — R
and fulfill K (z,y) = ®(x — y) for z,y € R%. With a slight abuse of notation, we call ®
a positive definite function whenever ® is even and the kernel K(z,y) = ®(x — y) for
z,y € R? is positive definite. The reproducing kernel Hilbert space of ® will be denoted
by He(R?) := Hx (RY). For kernels of this structure, we can use the Fourier transform to
characterize their native spaces.
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3.1 Reproducing kernel Hilbert space

Theorem 3.1.7.

Let ® € C’(Rd) N L' (RY) be a positive definite function. Then the Fourier transform of ®
1s real-valued, ® >0 and ® is not vanishing on all of R, Moreover, the native space of
® is given by

\/>

i [ W)

d
Rd @(w) W, f7g € H‘D(R )

<f7 g>¢’ = (Qﬂ-)

Proof. 1t is shown in [56, Theorem 6.11] that the Fourier transform of ® is positive and
non-vanishing on all of R?, while the representation of the native space and the inner
product is proven in [56, Theorem 10.12]. O

In particular, this theorem guarantees that the functions in the reproducing kernel Hilbert
space Hg(R?) are again continuous functions. If we now compare this result with Theorem
2.2.7, we get the following corollary:

Corollary 3.1.8.
Let @ € C(RY) N LY(RY) be a positive definite function and o > %. Assume further that

® is equivalent to (1+ | -1|2)~7, i.e., that there are two constants cy,cy > 0 such that, for
all w € R?,

e (1+[wl3) 7 <®@w) < (1+]w]3) (3.1)

holds. Then the native space Hp(R?) coincides algebraically with H(R?), and the norms
are equivalent with constants

d d
Ve 2m) 2| fll pgmay < N Fll o may < ve2(2m) 4 £l g (re)

for all f € HP(RY). If ® is equivalent to (1+ || - |2)~7, we also write Hy(RY) = H (R
to indicate that the spaces are algebraically equal and their norms are equivalent.

Proof. By (3.1), it is obvious that \Lf € L*(RY) if and only if f € H°(RY). The norm

equivalence also follows immediately. O

With the previous corollary, it is now possible to give examples for positive definite func-
tions where the induced native space Hg (]Rd) is equivalent to a Sobolev space:

Example.

1. The first class we consider are the Matérn kernels (see |42, Chapter 4.2]). For v > 0,
these are defined as

D, () = il(;; (Vavlialls)" Ko (Varilelz) . = e RY,
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3.1 Reproducing kernel Hilbert space

where IC,, denotes the Bessel function of the second kind. The Fourier transform of
®, is given by
_ 2072 T (V + %) (2v)¥
o -
i rw)

ie., Hy, (RY) = H"*2(RY) for all v > 0.

(v d
(2w + anld)"H weme,

. Another important class of positive definite functions on R? are the Wendland ker-
nels (|58, Definition 8]). They are built as follows: For £ € N and r» € R we define
¢e(r) :== (1 — r)4. We then set
1
Pyp(x) = lel)' 2l ¢Ld/2j+k+1(t)t(t2 — |lz|3)F " dt Loy (llzll2)

for all K € Ny and d € N. From this definition, one can see that the functions
4, are radial, i.e., their value only depends on ||z||2. Moreover, for odd dimension
d > 3, these functions coincide with the ones in d — 1, i.e., @55 = P41, with
a slight abuse of notation. Additionally, for all d € N and k € Ny, the Wendland
kernels coincide with a univariate polynomial pg j, of degree |d/2]|+3k+1 evaluated
in ||z||2 when ||z||2 <1, i.e., @4 can be written as

_Jpar(lzll2), 0<|zl2 <1,
k(T) =
0, lzll2 > L.

The Fourier transform of ®4 j, satisfies (see [58, Theorem 6] and [56, Theorem 10.35])

d4k+
er (1+ [w]3)?
for all k,d € N. Moreover, k = 0 is permitted, if d > 3. In these cases, we obtain
d+1

Hgp, (RY) =~ H k“'%(Rd). In Table 3.1, we list explicit representations of some

Wendland kernels up to constants, which is indicated by =. As an abbreviation, we

write 7 := ||x]|2.

T~ d4k+3
PSP Se(1+wl3)’T 7, weRy

Dimension | Function RKHS
Pro(z) =(1—7)y -
d=1 ®y1(z)=(1—7r)3(3r +1) H?(R)
Py 0(z)=(1—1r)%(8r* + 5r + 1) H3(R)
P30(z) = (1 -1)% H?(R?)
J<3 B31(z)=(1 —7)3 (4r +1) H3(R?), H**(R?)
B ®39(x)=(1 — )% (3572 + 18r + 3) HA(R3), H"/2(R?)
Dy 5(z)=(1— )8 (32r3 + 2572 + 8r + 1) | HY(R?), HY/?(R?)
D50(z) = (1 1)} H3(R®), HY?(R?)
d<5 P51 (2)=(1 — )% (5r + 1) H*(R®), H/2(R%)
B5 o(z)=(1 — )T (1612 + 7r + 1) H°(R%), H2(R%)

Table 3.1: Wendland functions up to dimension 5.

32



3.1 Reproducing kernel Hilbert space

In the previous statements, we only considered reproducing kernels and their Hilbert
spaces on R%. In order to conclude results for arbitrary domains, we need to extend and
restrict functions to different domains.

Theorem 3.1.9.
Let ® € LY(R?) N C(RY) be a positive definite function and Dy C Dy C R,
Then ® is also positive definite on D1 and Do, and the following statements hold:

1. Every f € Hg(D1) has a natural extension Egf to Do in Hg(Ds2) with norm
| £l ro(D1) = 1 B0 f | 1y (D2) s

2. For every f € He(Dz), the restriction fip, of f to Dy is an element of He(D1) and
1 fipu ler5(D1) = 1 f | Er5(D1) < 1 f | (Dy) holds. In short: He(D1) = He(Ds2)p, -

Proof. The first statement is given in [56, Theorem 10.46], the second one in [56, Theorem
10.47). O

Remark.

Here, the restriction of a positive definite kernel ® € L'(RY) N C(R?) to D C RY is
understood in the sense that the kernel function K(z,y) := ®(z — y) for z,y € R? is
restricted to D x D, which then results in the restricted kernel ®: D — D — R, where

D-D:={zx—-yecR?|zyecD}

We now can apply these results to kernels ® with Hg(R?) = H?(RY) to get equivalent
native spaces on D C R9.

Corollary 3.1.10.

Let D C R? be a bounded domain with Lipschitz boundary and ® € L'(RY) N C(RY) a
positive definite function with He(RY) = Ho(RY), where o > 4. Then He(D) = H(D
holds as well.

Proof. For 0 = k € N, a proof can be found in [56, Corollary 10.48]. However, the
arguments there can easily be extended to arbitrary smoothness parameter o > g using
the general Sobolev extension theorem as stated in Theorem 2.2.9. 0

Coming back to the tensor product space of Hilbert spaces, the question arises whether
the tensor product of two reproducing kernel Hilbert spaces again possesses a reproducing
kernel. The next theorem answers this question.

Theorem 3.1.11.

Let K1: D x D — R be the reproducing kernel of Hi, (D) and Ko: T x T — R the
reproducing kernel of Hy,(T). Then Hg, (D)®Hg,(T) is again a reproducing kernel
Hilbert space with kernel

K:(DxT)x(DxT)—=R, K((x1,y1),(z2,y2)) = K1(z1,22)K2(y1, y2)-
Proof. The proof can for example be found in [37, Satz V 6]. O

Next, we consider the special case of translation invariant positive definite functions:
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3.1 Reproducing kernel Hilbert space

Corollary 3.1.12.

Let ® € L'(RY) N CRY) and ¥ € LY (R"™) N C(R™) be positive definite functions with
He(RY) = HO(RY) for o > & and Hy(R™) & HT(R") for 7 > 2, respectively. We set
Ki(x1,29) := ®(x1 — x2) and Ko(y1,y2) = V(y1 — y2).

1. The kernel
K((z1,1), (x2,52)) := K1(21,22) K2 (y1,92), 21,22 €RY, y1, 90 € R™,
is reproducing kernel of Hy, (RN®Hy,(R") = He(RO)SHy (R™);

2. K can be interpreted as a translation invariant function on R4T™; in particular,

K((z1,91), (x2,12)) = ®(21 —22)¥(y1 —32) =P @ ¥ ((1:2) - <x2>> 7

Y2
where ® @ U: R & R;

3. The Fourier transform of ® @ U in R¥™ 4s given as the product of the Fourier
transforms of ® in R and U in R";

4. Consequently, the inner product of HK(Rd x R™) is given by

_din f W17W2)m
<fa g> 27T Rrd JRrn )\/1}( )

dUJQ dwl,

and thus Hy (R? x R™) = HZT (R? x R™).

mix

Proof. The first statement follows directly from Theorem 3.1.11, as Hy, (RY) = Hg(R?)
and Hy,(R") = Hy(R"), respectively. As RIGR™ = R4 we can interpret ® @ ¥ as a
function defined on R¥*". It holds that

Ki(z1,22)Ka(y1,92) = ®(a1 —22)¥(y1 —y2) = @@ W <<2> - <$2>> 7

Y2

which also proves the second statement. The Fourier transform on ® ® ¥ can explicitly
be calculated by

—

T e
R n

/d —iz w1(I)( )d:(} ( ) %/ e—inwQ\Ij(y) dy (3.2)
R R
= B(w1)¥(w2),

I\J\R

—

2m)”

for w; € R? and wy € R™. As K is given as a translation invariant function, we can apply
Theorem 3.1.7 to obtain the norm representation in combination with (3.2). Using the
equivalence for ® and ¥ thus concludes the statement by Corollary 2.4.19. O
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3.1 Reproducing kernel Hilbert space

3.1.1 Mercer’s theorem

With Mercer’s theorem, we now present a well known result that allows us to decompose
a positive semi-definite function K € L?(D x D). For this, consider the induced integral
operator of K, which is given by

K: L3(D) - L(D), ur—>/ K (- y)uly) dy
D

and has the following properties (cf. [50]):

Remark 3.1.13.
Let K € L?(DxD) be a symmetric and positive semi-definite function. Then the following
holds:

1. K is a positive operator, i.e., for all f € L*(D), we have (K(f), f)2(p) > 0;
2. K is self-adjoint, i.e., for all f, g € L?(D) it holds that (K(f), g)r2(p) = (f, K(g ) L2(D);

3. K is a compact operator, i.e., for every bounded sequence (fn)neN C L*(D) there is
a subsequence (fy;)jen of (fn)nen such that (K(fnj)) oy converges in L?(D).
J

The integral operator K is also called Hilbert-Schmidt operator and K is called Hilbert-
Schmidt kernel of IC.

Therefore, the spectral theory for compact and self-adjoint operators (|59, Theorem
VL.3.2]) implies the existence of an orthonormal basis (e;)jen C L*(D) consisting of
eigenfunctions with the corresponding eigenvalues (\;)jen C [0, 00, i.e.,

K(e;) /K y)dy = Njej, jeN.

We can now expand u € L?(D) in its Fourier series using this orthonormal basis (e;)jen.
If we assume for the time being that we can interchange the integral with the limit of the
Fourier series, we obtain

o)

/ K(y)u(y)dy =Y (ej,u)2p)K(e;)

7=1

Z €j, U L2 )/\ €j
j:

1
:/ (i%@j(-)eg’(y)) u(y)dy, ue L*(D),
D\ i3

hence one would assume that K can be rewritten as
o
y) =Y Nej(x)ej(y), x,y€D,

where the series converges in a certain sense on D x D. Now Mercer’s theorem states that
under mild conditions on the kernel K we obtain pointwise and absolute convergence of
this series. Here, we consider a special case of [50, Corollary 3.5], which reads as follows:
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3.2 Function approximation using kernels

Theorem 3.1.14 (Mercer’s theorem).

Let K: D x D — R be a reproducing kernel such that Hi (D) is compactly embedded in
L?(D). Let I C N be a finite or countable index set and denote the positive eigenvalues
and corresponding eigenfunctions of the induced integral operator IC of the kernel K by
(Aj» ej)jer €J0, 00[x L?*(D).

Assume further that one of the following two conditions is satisfied:

e K 1is continuous on D X D;
o Forallx € X, the function K(-,x): D — R is continuous and bounded.

Then, for every fixed x € D, the series

K(z,y) =Y Aej(z)e;(y)

jel

converges absolutely for all y € D. The convergence is uniform on every subset A C D
with sup,e 4 K(y,y) < co. If K is continuous, the convergence is uniform on every set
Ax ACDx D, where A is compact.

Moreover, the sequence (\/Ajej)jer forms an orthonormal basis of Hy (D).

Note that the last observation, namely that (\/)je;);er is an orthonormal basis, is not
mentioned in the formulation but in the proof of [50, Corollary 3.6].

The only crucial assumption we impose is the compact embedding of Hg (D) in L*(D).
The following lemma provides a condition for the kernel K which ensures the compactness
of this embedding (see [50, Lemma 2.3]):

Lemma 3.1.15.
Let K € L*(D x D) be a reproducing kernel with Hilbert space Hy (D). Assume further
that

/ K(z,z)dz < oo.
D

Then the inclusion v: Hyi (D) — L*(D), f — f is compact.

3.2 Function approximation using kernels

In this section, we discuss the use of reproducing kernels in the context of function ap-
proxzimation or interpolation. The setting will be as follows:
Let D C R? be a bounded domain and X = {x1,...,zx} C D a finite point set consisting
of N € N pairwise distinct points. We call X the sampling points. Our goal is to
reconstruct an underlying but unknown function f: D — R by only accessing finitely
many point evaluations of f at the points in X. Additionally, we may assume that these
evaluations themselves are corrupted by some additive noise ¢; € R; hence, we only have
access to

zj = f(z;) +¢5, 1<j5<N.

We call Z = (z1,...,2n)" € RN the data values of f given X. Note that we implicitly
assume the sampling points X to be ordered, which induces an ordering on the data
values Z. The typical approach to obtain an approximation Zx (f) to f is by considering
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3.2 Function approximation using kernels

a specific finite dimensional approrimation space, choose a basis of this space and compute
an approximation in this space to the given target function while only using its data values.
To make this precise, we choose the subspace spanned by K(-,z;) for 1 < j < N, where
K:D xD — R is a symmetric and positive definite kernel, which by Theorem 3.1.6,
reproduces some Hilbert space Hg (D). In other words, we choose our basis functions to
be the kernel function K centered at the points in X. Thus, the approximation space is
given by
VN :==span{K(-,z;) |1 <j < N}

In order to fit these kernel functions in a computable way, we distinguish in the following
between the kernel interpolation Ix i and the penalized least squares approximation.
The first method additionally fulfills the interpolation property Zx g (f)(zr) = 2z for
1 < k < N and is mostly used when exact data z; = f(z;) (so €; = 0) is assumed,
while the latter generally does not fulfill the interpolation property but may be more
reasonable for handling inexact data. In order to formalize these methods, we introduce
some notation:

Notation.
Let DCRYTCRY NNMeN,and X = {1,...,exy} CDand Y = {y1,...,ym} C T
be two point sets.

1. For f: D — R, we define f(X) := (f(x1),..., f(zny))T € RV;

2. Let g: D x T — R. Then g(X,Y) € RV*M denotes the matrix

g(mlayl) g(xlayM)
g(X,)Y) = : : : € RVXM,
g(xn,y1) .. g(UCN, yM)

If D = T and g is symmetric, this implies that g(Y, X) = g(X,Y)T. Note that for a
reproducing kernel K, the matrix K (X, X) is the kernel matrix defined in Remark
3.1.5;

3. Let g: D x T — R be as above and x € D. Then
9(z,Y) = g({z},Y) = (9(z,91), - .-, gz, ynr)) € RM.

Next, we introduce the previously mentioned approximation methods, starting with the
kernel-based interpolation.
3.2.1 Kernel-based interpolation

The following lemma provides the existence and uniqueness of an interpolant sy x € Vy,
which also happens to be the best approximation to f from Vi in the native space H (D)
of K.
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3.2 Function approximation using kernels

Lemma 3.2.1.
Let K: D xD — R be a positive definite function. Then, for all f: D — R and finite
point sets X = {x1,...,xn} C D, there exists a uniquely determined function sy x € Vy

that interpolates f in X. It is given by
N
spx(z) = K(z, X)K(X, X)' f(X) =) o;K(z,2;), x€D,
j=1

ie., a = (ag,...,ay)’ € RN is the solution of the linear equation system
KX, X)a = f(X).

If f € Hk(D), then sy x is the best approximation of f from Vy in Hg(D), i.e., for all
s € Vi the inequality
Isr.x = fllacm) < IIs = fllmge(p)
holds.
Proof. The first part is given as a special case of |55, Theorem 1.3.1], while the best

approximation property is shown in [56, Theorem 13.1].
O

Definition 3.2.2 (Kernel-based interpolant).
Let DCRY NeN, X ={x1,...,o5} C D, and K: D x D — R be a positive definite
function. Then the kernel interpolant of f: D — R in X using K is defined as

Ixk(f) = K(, X)K(X, X) "' f(X) € Hr(D).
The representation Zx k(f) = Ej-v:l x;jf(x;), where
X = (Xb' . -aXN) = K(',X)K(X,X)_l,

is called the Lagrange representation of Zx i (f) and the functions x; are called Lagrange
or cardinal functions.

Remark 3.2.3.
1. As the kernel interpolant of f: D — R only uses the pointwise information f(X), it
can be calculated in our previously described setting.

2. The best approximation property implies that, by choosing s = 0 € Vi in Lemma
3.2.1, we obtain

1f = Zx .k () o) < Nl Ee (D)

3. The operator Zx g is linear. Moreover, as an operator Zx i : Hx (D) = Hg (D), it
is stable, which follows directly from the best approximation property by

IZx & (Dl e (0) < N = Zx & (Dl e (0) + 1 1 (0) < 20 o1 (2)-

Indeed, as shown in [56, Theorem 13.2], the kernel interpolant is the function that
interpolates f in X with minimal norm, i.e., one even obtains the bound

1Zx, 5 (Dl e 0) < NS b1 (D)
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3.2 Function approximation using kernels

This last observation suggests that, although we did not require our target function
f: D — R in Definition 3.2.2 to be contained in Hg (D), this property would be fa-
vorable, as the interpolation process is a stable and linear operator in this case. However,
in the error estimates presented later we also state a result in which the target function
[ does not belong to Hi (D).

3.2.2 Penalized least squares approach

For the second approach we assume that the given data is not exact, but contains some
additive noise. In particular, we assume to only have access to data values z; = f(z;)+¢;
for 1 < j < N. In this scenario it is advisable to rather approximate than directly
interpolate the target function, so we end up with the so-called penalized least squares
method:

Theorem 3.2.4.

Let K: D xD — R be a positive definite kernel with reproducing kernel Hilbert space
H = Hg(D) and X\ > 0 be a regularization parameter. Then, for all sampling points
X = {x1,...,2x} C D and corresponding data values Z = (z1,...,zn)T € RY, the pe-
nalized least squares problem consists of finding s* € H such that

N
s* = argmin (Z@j — s())* + Ausﬁq) (3.3)

seH -
7j=1
holds. This minimization problem has a uniquely determined solution, which is given by
N
s*(z) = K(z, X)(K(X,X) + My)"'Z = Z a; K (z, ),
j=1

where Iy € RV*N denotes the identity matriz and o = (o, . .., an)? € RY is the solution

of
(K(X,X)+ My)a = Z.

Proof. The proof is again an application of [55, Theorem 1.3.1].
O

Definition 3.2.5 (Penalized least squares approximant).

Let X = {z1,...,zx} C D be a finite point set, K: D x D — R a symmetric and positive
definite function and A > 0. Then the penalized least squares approrimation of f: D — R
in X with data values z; = f(z;) +¢; for 1 < j < N using K is given by

Txwa(f.€) = K(, X) (K(X,X) + Ay) ™ (F(X) +e),
where £ = (e1,...,en)T € RY. For exact data values, i.e., ¢ = 0, we also write
Ix ka(f) = Ix ka(f,0).
The representation Zy A(f) = SN x;(f(z;) +;), where
X = (1) = K X) (K(X,X) + Ay) 7

is called the generalized Lagrange representation of Ix i \(f,€) and the functions x; the
generalized Lagrange functions.
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Remark 3.2.6.

Considering the limits A — 0 or A — oo leads to the following observations: For A — 0,
we see that the solution vector « from (K (X, X) + M )a = Z converges to the solution
of K(X,X)a = Z which coincides with the formula for the kernel interpolant of f in
the noisy data z; = f(x;) + ¢;. Thus, in the limit, the assumption of inexact data is
neglected. This motivates us to define Zx ko := Zx k; however, we note that for A = 0
the minimization problem (3.3) does not have a uniquely determined solution.

On the other hand, for A — oo, we see directly by the minimization problem that the
penalized least squares solution tends to zero. This suggests that a reasonable choice for
A is crucial.

We also want to add that from a numerical perspective, it may be advantageous to use a
penalized least squares approach when using exact data z; = f(x;) as the kernel matrix
K (X, X) can be ill conditioned for large point sets X (see Theorem 3.4.2). This can be
mitigated by adding a small regularization term to the matrix.

3.3 Error analysis

In this section, we provide error bounds for the kernel-based approximation methods pre-
sented previously. We restrict ourselves to translation invariant positive definite functions
®: R? — R, whose associated Hilbert spaces are equivalent to a Sobolev space H "(Rd)
for o > g. This allows us to use specific advantages of the reproducing kernel Hilbert
space, such as the best approximation property, in combination with theory developed
for Sobolev spaces. The modern groundwork to prove error estimates for kernel-based
approximation methods are so-called sampling inequalities (cf. [4], [5], [38]). For a given
target function f € H?(D), where D C R? is suitable domain specified below, we can
bound weaker norms || f|| g+ (p) with 7 < o using pointwise information of the target func-
tion at a finite point set X = {x1,...,zx} C D. In particular, we provide estimates when
X is ’sufficiently dense’ in D, which is quantified using the mesh norm of X in D (see |56,
Chapter 11]).

Definition 3.3.1 (mesh norm).
Let D C R% be bounded, N € N and X = {z1,...,2zn} C D a finite point set. Then the
mesh norm or fill distance of X in D is defined as

hxp:= i — Tj2.
XD igglggbv”f“ |2

In [40, Definition 6.2], hx p is also called the dispersion of X.

The mesh norm has a close connection to the Voronoi diagram of X in D. If we define

Vi ::{x€D|Hx—kaggHx—:z:ng,lSiSN, Z#k}, 1<k<N,

40



3.3 Error analysis

the corresponding Voronoi cells of X in D, then a simple calculation proves that

hxp=sup min |z —zjll2 = sup min_ ||z — ;|2
' 1<;<N 1<j<N
wep1S U w1

= B2, S min [ = ;]2

= 12}%)(]\]53‘2 |z — zk]|2.

This implies that the mesh norm measures the maximal distance to the boundary of the
corresponding Voronoi cells, and therefore describes the radius of the largest ball in D
that contains no point of X.

Using the mesh norm, we can state the following sampling inequality, which summarizes
[4, Theorem 4.1] and |5, Theorem 3.2].

Theorem 3.3.2.
Let D C R? be a bounded domain with Lipschitz boundary. Assume 1 < p,q,r < oo, and
o € [0,00[ are given such that the following relations hold:

e o>difp=1;
. J>%if1<p<oo;
e 0 €N ifp=noc0c.

Next define £y := o — d (l - l)+ and set v := max{p,q,r}.

P q
Then there exist constants hg = ho(D,d,o) > 0 and C = C(D,d,o,p,q,r) > 0 such
that for all finite point sets X = {x1,...,xn} C D with mesh norm hxp < hg, every

u € WPP(D) and
e [07 LEOJ_l]’ 1§C]<OO,
T7€{0,1,..., 4] -1}, q= o0,

the estimate

~a(3-1)

o—T - d_r
lulwrampy < C (hx,p U ulwerm) + hx p ||U(X)\r>

holds. If additionally o € N, then the above bound also holds for T € [0,4p] if 1 < q < o0,
ort€{0,1,...,4} if ¢ = oo, when any one of the conditions

e p<g<ooandly€eN,

e p=gq, or

e p=1and qg= oo,
1s fulfilled.

Although this theorem is stated for quite general combinations of indices p, ¢, and o, we
consider two special cases, which are summarized in the following corollary.
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Corollary 3.3.3.

Let D C R? be a bounded domain with Lipschitz boundary and X = {z1,...,2x} C D a
finite point set with mesh norm hx p < hg. Then, for o > g, 1<r<ooandue H? (D),
the estimates

d
Jull ooy < € (W plellie oy + BT u(Ol )

_d
e < € (15a lullme )+ [l ).
hold, where u denotes the (Holder-)continuous representative given by Theorem 2.2.10.

Proof. We want to apply Theorem 3.3.2. Here, p =2 and o > %, so the prerequisites are
satisfied. The first statement is now given with ¢ = p = 2 and 7 = 0. The second one
uses the choices ¢ = co and 7 = 0. 0

These specific error bounds allow us to provide error estimates for the kernel-based inter-
polation and the penalized least squares approach. The presented result can for example
be compared to [33, Theorem 4.7].

Theorem 3.3.4.

Let D C R be a bounded domain with Lipschitz boundary, X = {z1,...,2nx} C D a finite
set of sampling points such that hx p < ho with hg from Theorem 3.3.2. Furthermore, let
® € LY(RY) N C(R?) be a positive definite function with Hilbert space He(RY) = H(RY),
where o > g. Then, for A > 0, the interpolation (A = 0) and the penalized least squares
approach (A > 0) error with exact data can be bounded by

d
I = ZeaaDlle) < € (Wep+hypV3) 1o,
(3.4)

o_d
I = Zxaalew) £ € (154 +VA) 1 le1o)

for every f € H?(D). Assuming A > 0 and inexact data values Z = f(X) + e, where
e=(e1,... ,EN)T, the penalized least squares error can be bounded by

d h% d
lf —Zxaex(f, 5)||L2(D) <C (( g(,D + hg(,p\f)) ||f||H0(D) + (j;j + h)2(71)> |5H2> )

d
973

od h
I = Txonlf. Mo < C | (B5d +VA) Il + | 22 +1 | el

(3.5)

Proof. As an abbreviation, we write h = hx p and consider the first case with exact data,
ie., zj = f(x;) for 1 < j < N. The application of Corollary 3.3.3 yields

17 = Zx (Dl < C (h7NF = Txaon(Dlmom) +h21F(X) = Ixan(HX)]2)

If = ZxaaDllew) < C (B2~ TxarDllueo) +1F(X) ~ Ixaa(H)X)]2) -
(3.6)
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Hence, in both cases, we have to bound || f —Zx ¢ x(f)[| o (py and || f(X) —Zx e x(f)(X)]2-
For A = 0, the second term vanishes because of the interpolation property, while the first
one can be bounded by using the best approximation property of the interpolant by

If = Zxe(Nlla- ) < Clf = Ix.e(Nllae@) < Clf o) < Cllflae

This yields the bound for this case.
For A > 0, we consider the first term of (3.6) and estimate

1f = Zx e ()l zo (D)

< fll g (D) + HIX<I>)\( N e (D

<N lae o )+CT <||f( ) = Ixax(f )(X)H%+)‘”IX,<I>,>\(JC)H%{¢(D))
< Clfl i (py>

=

where the last inequality follows by the minimization property of Zx o 1(f) given in (3.3).
With a similar argument, the second term in (3.6) can also be bounded.

N|=

170 = Zxaa(H O 2 < (1£(X) = Zxaa(DE)IE + MIxoa ()3 m))
< VA fllgm) < CVAf e (p)
Using both estimates in (3.6) leads to the bounds proclaimed for exact data.

Next, we assume A > 0 and inexact data Z = f(X) + . Using the definition of Zx ¢ »
allows us to rewrite

Ixon(f,e) = (-, X) (D(X, X) + M)~ (f(X) +¢)
(-, X) (DX, X) 4+ My) (X)) + (-, X) (DX, X))+ M) Le
Ich,\(f) +Zx3.1(0,¢),

where the latter summand can be interpreted as a penalized least squares approximant
to the zero function using inexact data. Thus, we get

1f = Zxox(fio)llzzp) < Nf — Zx o (F)ll2p) + 1 Zx,01(0,€)[ 22D,

where a similar bound holds for || -[|¢(p) as well. The first term can be estimated by (3.4),
and we therefore focus on the second. Again, applying Corollary 3.3.3 yields

1Zx,01(0,€)l[ 22Dy < Ch7||Zx,0.1(0, )| o (D) + h2||IX<I>)\(O e)(X)|l2,

(3.7)
HIX,<I>,>\(Oa5)HC(D) < Ch°~ 2HIX,<I>,A(Q<€)HHo—(D) + | Zx,0 (0, ) (X)][2-

Thus, as before, we have to bound the same terms in both cases. We again use the
minimization property of Zx ¢ 1(0,¢) given in (3.3) to obtain

1

A 0,e o <C—
1Zx,0.1(0, &)l 7o (D) V5

1
2 2 3 ell2
(IZx0.0(0,) = £ll3 + A | Zxaa0: )3, )" < €2
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3.3 Error analysis

The second term can be bounded as follows:
1Zx.0.(0,8)(X)l2 < I Zx,0.1(0,€)(X) — €|, + [[e]|2

1
< (IZx,0(0,)(X) = €ll3 + MZx.07(0,0)3, ) + el
< 2le]l2.

Inserting both estimates back into (3.7) then yields claim for inexact data. O

Remark.

As the previous result suggests, one can mitigate the measurement errors ¢; for 1 < j < N
by choosing a regularization parameter A > 0. However, there is a certain tradeoff when
selecting A > 0: On the one hand, a small A allows us to retain the approximation order,
while on the other hand, a large )\ alleviates the influence of the measurement error in
the approximation. Thus, the choice for a ’suitable’ regularization parameter A > 0 is
crucial. There is a lot of literature addressing this problem, for example [55] and the
cross-validation method. However, with respect to the previous error bound, the choice
A= h%gl_)d seems to balance the error estimate reasonably.

In Definition 3.2.2 and Definition 3.2.5, we formulated the interpolation and penalized
least squares operator for pointwise defined functions f: D — R, but proved the error
analysis only in the special case where f is an element of Hg (D). However, the correct
regularity of the target function f is unknown and usually has to be assumed. This,
however, could lead to f ¢ Hg(D). In order to relax the assumption f € Hg(D) and
give reasonable error estimates in at least some scenarios, we cite an ’escaping the native
space’ result, as proven in [39], for example. The result stated there uses two additional
quantities, the so-called separation radius and the mesh ratio:

Definition 3.3.5 (Separation radius and mesh ratio).
Let X = {z1,...,2nx} C R? be a finite point set.

1. The separation radius of X is defined as

1 .
gx := - min_|lz; — x|l

T 21<jk<N
J#k
2. Let D C R? be a bounded domain and X C D. Then the mesh ratio of X in D is
defined as
_hxp
PXD = .
ax

While the separation radius describes the largest radius such that By, (z;) N By (zx) =0
for all j # k and therefore measures how far the discrete points of X are spread, the mesh
ratio sets this in proportion to the mesh norm. Therefore, px p can be seen as a quantity
which tells us how ’well’ the points are distributed over D. As D is pathwise connected by
our general assumption we see that the separation radius ¢x is always less than or equal
to the mesh norm hx p, hence the mesh ratio fulfills px p > 1. Altogether, this results in
the following connection of all quantities:

qx < hxp=pxDpax. (3.8)
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3.3 Error analysis

We can now cite [39, Theorem 4.2], where an error bound for functions f ¢ Hg(R9)
is provided. By following the steps there and combining them Theorem 3.3.2, one also
obtains pointwise error estimates, as it is for example lined out in a more general setting
in |17, Theorem 17].

Theorem 3.3.6.

Let D C RY be a bounded domain, X = {z1,...,zx} C D a finite point set with mesh
norm hxp < ho, and ® € LY(R%) N C(R?) a positive definite function with Hilbert space
Hg(RY) = HO(RY), where o > %. Now, let T=k+s with0<s<1andk > % such that
o> 7. Then, for all f € H™(D) and 0 < u < 1, the interpolation error can be estimated
by

Hf*IX,@(f)HHH( < Ch XDpXD”f”HT

If = Zx.e(llem) <Chxpp plflla-

3.3.1 Convergence of kernel methods

So far, we only have proved error bounds for the kernel based interpolation and penalized
least squares approximation, which are valid for all point sets X C D with mesh norm
hxp < hg. In order to properly derive a convergence rate, we have to consider a sequence
of point sets (X;);jen with X; C D, hijp < hg for all j € N and an increasing number of
elements | X;| = Nj for j € N. This way, we obtain a sequence of approximation operators
IXj’q), » for which the convergence rate can be analyzed. To this end, we want to link the
mesh norm of a given point set with the number of points. This can be done as in [56),
Proposition 14.1].

Lemma 3.3.7.
Let D C R? be a bounded domain and X = {z1,...,2n} C D a finite point set. Then
there exist two constants Cq,Co > 0 independent of X such that

CiN—a < hxp < CZPX,DN_é-

Proof. This proof follows mostly by geometric arguments. First, one can see by the
definition of the mesh norm hx p that

N
D C U BhX,D(J:j)‘
j=1
Hence, we compare the volumes of both sets and obtain
volg(D) < Nh% pvoly(Bi(0)),

where voly denotes the d-dimensional volume of the given set. Rearranging this inequality

leads to )
VOld (D) > d _
h > ————2 | N
XD = (vold(Bl(O)) ’

=
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1
which proves the lower bound with C; := (%) 4. For the upper bound, we use

that D C R? is bounded, so that there exists a point y € R? and a radius R > 0 such
that D C Bpg(y). If we now consider the balls By, (z;),1 < j < N, then all of them
are disjoint by the definition of the separation radius ¢gx and are contained in Bg4 4, (y).
This implies that

By (2j) € Brigy (20).

TC=

Again comparing the volumes of both sets yields the inequality
Ng% < (R+qx)”.
As, for x;, 2, € X C D with j # k, it holds that
l2j = zll2 < llzj = yll2 + [ly — zxll2 < 2R,
we see that gx < R. With this estimate, we obtain

d d d
N < (1 - R) < 24 <R> — 29R4 (h”) hx.
ax ax ax ’

Rearranging this inequality yields the upper bound with C5 := 2R. O

When applying the above result to a sequence of point sets (X;);jen, we have to ensure
that the mesh ratios given as pPX;D = h X;,D / qx, are uniformly bounded. Together with
(3.8), this leads to the following definition:

Definition 3.3.8 (Quasi-uniformity).
Let D C R be a bounded domain and (X;)jen C D a sequence of finite point sets in D.
We call (Xj) en quasi-uniform if there exists a constant cg, > 0 such that for all j € N

ax; < hXj,'D < CqudX;
holds, i.e., the mesh ratios px, p are uniformly bounded.

For a sequence of quasi-uniform point sets (X;);en with |X;| = N;, we thus obtain

=
=

Cle_ S hXj,D S CgcquNj_ . (3.9)

We can now, for example, choose kernel-based approximation with exact data and combine
Theorem 3.3.4 with (3.9) to obtain the following result:

Theorem 3.3.9.

Let D C R? be a bounded domain with Lipschitz-boundary, (Xj)jen a quasi-uniform se-
quence of finite point sets X; C D, mesh norms hx, p < ho and |X;| = N; for all j € N.
Let (\j)jen C [0,00] be a sequence of regularization parameters and ® € LY(R?) N C(R?)
a positive definite function with Hilbert space Ho(R?) =2 H?(R?), where o > %. Then, for
all f € H°(D), the error bound

_g _1
1f = Zx; 00, (L2 < C (Nj T+ \//Tij 2) 1f |z (D)
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3.4 Stability of the approximation process

20

holds. Thus, choosing A\; < le_T, we obtain

I1f = Zx, 00, (Dll2y < N; M f e (o).

Proof. Combine Theorem 3.3.4, more specifically (3.4) with (3.9). With the choice of A;

stated in the theorem, we see that —225‘1 — % = —7 and the second claim follows. O]

The other results given in Theorem 3.3.4 and Theorem 3.3.6 can of course be expressed in
the number of points N; of X; as well, which will be omitted here for the sake of brevity.

3.4 Stability of the approximation process

While we mainly showed theoretical properties of our kernel-based approximation meth-
ods, we now focus on the numerical properties when explicitly constructing the approx-
imant. In particular, we want to analyze the condition number of the kernel matrix

(X, X).

Definition 3.4.1 (Condition number).
Let A € RV*N be an invertible matrix. Then the condition number of A is given by

[ Amaz(A)]

conda(4) = Al A7 = [

where

[All2 := [[All2s2 = sup [[Aullz = Amax(A)

[[ull2<1

denotes the spectral norm of A.
In |56, Theorem 12.3], we can find bounds for the condition number of ®(X, X).

Theorem 3.4.2.

Let @ € LlA(Rd) N C(RY) be a positive definite function that possesses a positive Fourier
transform ® € C(R?\ {0}). Let X = {x1,...,xx} C R? be a finite point set and denote
by

~

M):= inf &(w),
po(M):= inf o ®)
where 6.384
M >
qx

Then the largest eigenvalue of ®(X, X) can be bounded from above by
Amaz (P(X, X)) < N®(0),

and the smallest eigenvalue from below by

| po(M) (M \?
Amin(@(X, X)) > oT Eg + 1) (23/2> ’
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3.4 Stability of the approximation process

which, in particular, leads to

Anin(@(X, X)) = Crgy?  inf | ®(w),
lollz< 32

where C1,Co > 0 denote suitable constants independent of X.

If we now consider positive definite functions ® € L'(RY)NC(RY) with He(RY) = H(R?),
we get the following result (cf. [56, Corollary 12.8]).

Corollary 3.4.3.

Let ® € LY(R?) N C(R?) be a positive definite function that is the reproducing kernel
of a Hilbert space Hy(R?) = H?(R?), where o > %. Assume D C R? is a bounded
domain. Then there exists a constant C' = C(o, D) > 0 such that for every finite point set
X ={z1,...,zn} C D with qx < Ca, the smallest eigenvalue of ®(X, X) can be bounded
from below by

Amin (®(X, X)) > Ctﬁé’*d,
and the largest from above by
Amax (®(X, X)) < Cqx®(0).
Hence, the condition number is bounded by
condy(P(X, X)) < CP(0)qx™.
Proof. As Hg(RY) = H?(R?), we know that there exists a constant ¢; > 0 such that
B(w) > er(1+ |w]3) .

Now, consider the lower bound for the smallest eigenvalue of ®(X, X) given in Theorem
3.4.2:
Amin(®(X, X)) > Crgx?  inf  ®(w).

flwl|< S2
ax

If gx < Co, then % > 1, hence we can bound

inf  ®w)> inf c(1+|w|3)7C

lwll2< 72 lwll2< 2
Co\A\
(14
ax
_20022041;5’,

which yields
Amin(®(X, X)) > O3~

For the upper bound of A4, (P (X, X)), we use Theorem 3.4.2 in combination with Lemma
3.3.7, which leads to
Amax (B(X, X)) < N®(0) < Cqy"®(0),

and therefore the claim. O
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3.5 Tensorizing approximations

Remark.

This result provides a dilemma that is known as the tradeoff principle: On the one hand,
it would be advisable to use point sets with minimal mesh norm hx p in order to get
a good error result. On the other hand, when choosing such a point set, the condition
number of the kernel matrix ®(X,X) deteriorates, as gx < hxp. Particularly when
gx < hx p, we encounter numerical instabilities when solving the linear equation system.
Of course, as already mentioned earlier, one way to mitigate this issue is to choose a
regularization parameter A > 0 and solve the penalized least squares problem described
in Section 3.2.2, as there the smallest eigenvalue of the occurring matrix is given by
Amin(®(X, X) + M) = Anin(P(X, X)) + A. In Chapter 6, we will consider another
method that circumvents the stability issue using a multilevel scheme based on kernel
interpolation.

3.5 Tensorizing approximations

Next, we wish to extend the error estimates of Theorem 3.3.4 to tensorized kernels and
the mixed regularity spaces. Of course, one could use the same arguments provided below
to generalize the results given in Theorem 3.3.6, but for the sake of brevity, we will omit
this case.

First, we see that interpolation with tensorized kernels coincides with the tensor product
operator of the individual interpolation operators:

Lemma 3.5.1 (Tensorized interpolant).
Let D C R, T C R™ be two domains, K1: DxD — R and Ko: TxT — R two reproducing
kernels with Hilbert spaces Hy, (D) and Hg,(T), respectively. Denote by

K: (D X T) X (D X T) — R, K ((al,bl), (ag,b2)> = Kl(al,ag)Kg(bl,bg)

the tensor product kernel given in Theorem 8.1.11. Then, for all sampling point sets
X ={z1,...,2n} CD and Y = {y1,...,ym} C T, the kernel interpolant using K in
X XY is given by

Ixxy,x = Ix,Kk,@Ly K,

Moreover, for f € Hi,(D)®Hg,(T) and (z,y) € D x T, it can be calculated by

IXXY,K(f)(‘ray) = Kl(xﬂ X)Kl(XvX)ilf(Xv Y)KQ(Yv Y)ilKQ(Yv y)' (3'10)

Proof. 1f we denote the right-hand side of (3.10) by Z*, i.e.,
() (@, y) = Ki(a, X)EKi(X, X) 7 (X, Y) Ko (YY) Ka(Y,y), (2,y) €D T,
one can easily see that

Z*(f) € span {K((,), (wj,yx)) [ 1 <J < N, 1<k < M} = Viu.
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3.5 Tensorizing approximations

Additionally, Z*(f) interpolates f in X x Y, as, for every 1 < j < N and 1 <k < M, we
obtain

T (f) (g, yp) = K1 (2, X)K1(X, X) 7 (X, Y) Ko (Y, Y) T Ko (Y, )

= ()" £, v)el

= f(x,Yk),

where eﬁ-N) denotes the j-th unit vector in RV and eggM) the k-th unit vector in RM. As

the kernel interpolant using K is uniquely determined in Vy s (see Lemma 3.2.1), this
leads to the second claim of the theorem. _
For the first statement, let f = Zle fl(j) ® fQ(J) € Hi, (D) ® Hg,(T). Then

(Tx iy @ Traa) (F) = Y (Kl XK (X, X) 7 A7 (0)) (87 (00) T Ka(V, V) T Ka (Y ))
j=1

= K1(, X)K1(X, X) T f (X Y)Y, Y) T (Y, ) = Iy ()
Hence, the representation holds for f € Hg, (D) ® Hg,(T). For an arbitrary function
f € Hg,(D)®HF, (T), there exists a sequence (f;)jen € Hg, (D)®Hg, (T ) that converges

in Hg, (D)®Hg,p) to f, and so by Theorem 3.1.2 also pointwise in D x 7. Thus, the
representation extends to all f € Hg, (D)®Hg,(T) in the tensor product space. O

At this point, it is important to note that a similar statement does not hold for the
penalized least squares approach, i.e., Ixyxy.xx # Zx Kk, \&@Zy Kk, for all A > 0, as a
simple calculation shows. Nonetheless, we can at least derive the same representation for
the tensorized penalized least squares approximation.

Corollary 3.5.2.
In the setting of Lemma 3.5.1, let A1, A2 > 0. Then we can rewrite Ix i, x, @Ly Ky 1, 05

Tx 5y 0 @Ly 1y 0o () (7, y)
= Ki(z, X) (Ki(X, X) + M In) " F(XY) (KoY, Y) + Aau) ' Ka(Y,y),
for f € Hig,(D)®Hg,(T) and (x,y) € DX T.

Proof. Replace the formula of the kernel interpolation with the one of the penalized least
squares solution, and proceed as in the proof on Lemma 3.5.1. ]

Definition and Remark 3.5.3.
When considering inexact data, we see that

IX7K17>\1 ('> 5(1))®IY,K2,)\2 ('a 6(2))(f)(l', y)
= Ki (2, X) (K1 (X, X) + Mlw) 7 (F(XY) + 6D @) (K(Y,Y) + Aalag) ™ Ka(Y, ),
for €M) € RN and e® e RM holds. However, if we consider general inexact data values

Z=fX,Y)+ & ie., zjr = f(rj,yx) +ejp for 1 <j < N,1 <k < M, no such tensor
decomposition holds.
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3.5 Tensorizing approximations

Nonetheless, the above formula yields an intrinsic way to define an approximation operator
in this case:

IXXY,K,/\l,)\z(fv 8)(x7 y)
= Ky (2, X) (K1 (X, X) + M In) 7 H(F(XY) + €) (Ka(Y,Y) + dalu) ™ Ka (Y, y),

for f € Hx,(D)®Hk,(T) and (z,y) € D x T.

As before, we can express the kernel approximation using the (generalized) Lagrange
functions.

Corollary 3.5.4.

Let D C R, T C R and K1: DxD — R and Ky: T x T — R be reproducing
kernels of Hi,(D) and Hg,(T), respectively. Furthermore, let X = {z1,...,on} C D
and Y ={y1,...,ym} C T be finite point sets and Ai, A2 > 0 be given. Then the tensor
product of kernel-based interpolations and penalized least squares approximations can be
expressed as

IX,K1,)\1®IY,K2,)\2 (f: 8)(1'7 y) = (Xl,lv cee 7XN,1) (f(Xa Y) + 8) <X1,27 cee 7XM,2)T
N M
=3 (f(@j, k) + k) X3 (@) xe2(1),
=1 k=1

where £ = (gj) € RNXM - For 1 < j < N, the functions Xj1 denote the (generalized)
Lagrange functions in X using Ky, and for 1 < k < M, the functions xi2 the ones in
Y using Ko. Hence, the Lagrange functions of this approrimation are given by the tensor
product X1 @ xgz2 for 1 <j <N and1 <k < M. For Ay = Ay = 0, these functions are
cardinal on X X Y.

Proof. The representation follows immediately from Lemma 3.5.1 and Corollary 3.5.2.
The cardinality for Ay = A2 = 0 of xj1 ® X2 follows from the one of x;1 and x4 2,
respectively, for 1 <j < Nand 1<k <M. O

3.5.1 Computational cost

The formulas in Lemma 3.5.1 and Corollary 3.5.2 provide an explicit way of computing the
approximants using tensorized kernels. This can be used to analyze the computational
cost for their calculation. In the following, we focus on kernel-based interpolation for
simplicity, but note that the ideas can easily be generalized to the tensorized penalized
least squares approach presented in Corollary 3.5.4 using exact or inexact data.

The setting here is the following: Let D C R% and T C R™ be two domains and let two
positive definite reproducing kernels K1: DxD — R and Ko: T x T — R of Hg, (D) and
Hg, (T), respectively, be given. Assume that the kernel evaluation of both kernels in one
point can be done in O(1) time. Let X = {z1,...,any} CDandY = {y1,...,ym} C T be
two finite point sets. Our goal is to compute the kernel interpolation of a target function
f:DxT — Rusing K := K1 ® Ky, which by Lemma 3.5.1 can be calculated as

Ixxyx(f)(z,y) = Ki(z, X)K1 (X, X) " (X, V) K (Y, V) LK (Y, y).
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3.5 Tensorizing approximations

We denote the asymptotic time to compute the approximant with cost(Zxxy,x). First,
we need to calculate the evaluation vectors Ki(z, X) € RY and Ky(Y,y) € RM, which,
by assumption, can be done in O(N) and O(M) time, respectively. Next, we focus on
calculating the matrix

C:=K|(X,X) (X, V)Ky(Y,Y) ' e RVXM,

Computing this matrix can be accomplished by solving two matrix equations, i.e., multiple
linear equation systems. First, we consider the matrix equation

Kl(XvX)A = f(X’Y)7

where A € RV*M  This can be solved separately for each row, i.e., for 1 < k < M we
solve the linear equation system

Kl(XaX)ak = f(X7yk) € RN:

where a € RV, and set A = (ay,...,ap) € RVM As K1(X, X) € RV*N is a positive
definite matrix, these linear equation systems can be solved using a CG-solver in at
most O(N?3) time for each right-hand side, which leads to a total cost of O(N3M) for
this calculation step. The matrix K7(X, X) itself can be constructed in O(N?) time by
assumption, yielding asymptotic cost of O(N3M) time.

Plugging A back in, we therefore obtain the equation

Ki(X, X)CEKy(Y,Y) = f(X,Y) = K1 (X, X)A,

which simplifies to
CKy(Y,Y)=A.

This can next be transformed into another matrix equation by simply transposing this
equation. As K»(Y,Y') is symmetric, we then need to solve

Ky(Y,Y)B = AT.

As before, the matrix K»(Y,Y) can be constructed in O(M?) time. The solution matrix
B € RMXN can again be computed separately for every row of AT € RM*N ysing a CG-
solver, which leads to a computational cost of at most O(M?3) for each row and, in total,
to O(NM?3) time. Finally, the matrix C is given by C = B”. The total computational
cost is therefore given by O(N3M + NM?3).

In order to evaluate the kernel interpolation in a fixed point (x,y) € D x T, we have to
compute the vector-matrix-vector product

Ixxy,i(f) = Ki(z, X)CKs(Y,y),
which can be achieved in O(N M) time, leading to a total computational cost of

cost(Zxxy. i) = O(N*M + MN?).
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3.5 Tensorizing approximations

3.5.2 Error estimates using tensorized kernels

In order to prove error estimates for tensorized kernels, we seek a way to reformulate the
error operator. This can be done as follows:

Lemma 3.5.5.

Let U1,Uy, V1 and Vo be separable Banach spaces, and, for j = 1,2, let there be linear
and bounded operators Aj,Bj: U; — V. Assume furthermore that U := U1®@U> and
V = Vi®Vsy are equipped with norms such that U is compatible with V. Then the following
decomposition holds:

A1®Ay — Bi®By = (A1 — B1)®As + A1®(Ag — By) — (A1 — B1)®(A2 — Ba).

Proof. We first consider functions in U; ® Us, where the tensor product operator is given
by Theorem 2.4.20. There the equality follows by expanding the right-hand side. For
arbitrary functions in U1 ®Us; the equality stays valid. O

This lemma allows us to prove the following error result.

Theorem 3.5.6.

Let D C R and T C R™ be two bounded domains. Assume that two finite point sets
X =A{x1,...,28} CD and Y = {y1,...,ym} € T with mesh norms hxp < hop and
hy 1 < hoT, respectively, are given. Let ® € LY(R?) N C(R?) and ¥ € LY(R™) N C(R")
be two positive definite functions such that the native spaces fulfill Ho(R?) = H(RY),
where o > %, and Hy(R") = HT(R™), where 7 > %. Then, for all f € HJW (D x T), the
following estimates hold:

1. For Ai, A2 > 0, the interpolation (A\; = 0) and penalized least squares (A\j > 0) error
can be bounded by

1f = (ZTx.0,®Tyvwn,) (F)llL2ox7)
gc[( D+hXDW) (hYT+h3 )\)
d n
(hXD+h)2( \/)\») (hYT+h§2/ \/>)] [ f 1o (D

mix

and
IF — @eonF ) (Dllcier)
<C [(h?g + \//\T) - (h;}g + \/E>
+ (W + V) (W + Vi) | Wl

(D><7')

2. For M\, A2 > 0 and inexact data zj, = f(xj,yk) + 6( )5,(€ )m where 1 <3< N and
1<k<M, hence Z = f(X,Y)+ e @3 ¢ RNXM, the penalized least squares
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error can be bounded by
Hf IXXY<I>®‘I! /\1,/\2(fa ®5( ))‘ L2(DxT)

< If = x0Ty ) (Nl 2 pwry

hsp | 4 g 2

XD YT 1 )
oS hm) (B 18, ) [0, e,
and similarly a pointwise error estimate holds:

Hf Ixxyoeur s (f.eV @e? ))HC(DxT)

< If = Zx.0.0 @Zy,w ) ()l opxr

s hT"
ro| B2 1] (S 1) o),
Proof. As an abbreviation, we denote the residuals in D and T as

Rp:=1Idp —Ixex, R7:=Idr—1Iywx,

where Idp denotes the identity operator on L?(D), Idr the one on L?(T), and Idpxt
the one on L*(D x T).

Since Idpx7 = Idp®Id7, we can decompose the error functional I'dpx7 —Zx xv,60w ) N
as

9

Idpwt — Ix,00®Lywr, = Ro®Idr + Idp@RT — RpQRT

using Lemma 3.5.5.
With this representation, we can split the error in L?(D x T) into separate parts:

1f = Ix. 00 @y, ()| 2(0xT)
<N Rp@Idr(f)l2oxm) + HHdp@RT ()l L2(0x1) + IRDERT ()l L2 (05T
= HRD@MT”H&&(DxTHm(Dx’r)”fHHI‘Qi‘j((DxT)

+ HIdD@RTHH(“ (DXT)—L2%(DxT) Hf”HO’T (DXT)

T IRD&RT | 5om (pxry— 20 I | 527 (D7)

As all occurring spaces are tensor product spaces of Hilbert spaces, we can use the com-
patibility of the used norms given in Proposition 2.4.23 to see for example that

Ro®1d7 o0 s r2xr) < IR0l o (D)= 220 H AT L2 (1)~ L2(7) -

While the latter operator norm is equal to one, the first one can be bounded by

IRollgopy»r2y = sup |9 —Ixex (92
gEH? (D),
llgll zro (py<1
d
< s (Mot bV ol
gEH? (D),
gl zro (py<1

d
<C (hf;(,p + h;}’D\/Al)
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3.5 Tensorizing approximations

using Theorem 3.3.4. Similarly, the other operator norms can be estimated by

Hdp&RT| o () r2pxr) < € (h{’,TJF hy T f2>
d
2

IRD@RT |77 (pxmy s L2(px) < C (hXD +hxp )‘1> (h?,T + h;7ﬁ2> .

Next, we can bound the occurring norms of f by |[|f]| ;.0 (DxT) < [ £l o (px) and
Il o (DxT) < | f1l 7.7 (D7) Which proves the first claim.
For the pointwise error bound on D x T, we proceed in similar fashion using the error
representation Lemma 3.5.5 in combination with C(D x T) = C(D)&,C(T):

1f = Zx.0.0 @Lyv,w 2, (fllomxm

< [Rp&Idr(f)llemxT) + Hdp&@RT(f)lle@xT) + [RDIRT (f)llc(pxT)

<N Rollue@)—cm) I fllgeyz, o) + IRl —cmfllewys, 1 o)

+ [Rollte ()= c@) Rl a1yl | e (oxr)-

As before, we applied Proposition 2.4.23 to estimate the occurring operator norms on the
tensor product spaces by the ones on D and T, respectively. These, on the other hand,
can be estimated as before using the error estimates in Theorem 3.3.4. By the embedding
Theorem 2.2.10, we also obtain
I leyz, mr ) < Hdpll e @)y—cm) Idr a7y — )1 | 227 X
< Cllf o (oxmy-
Thus, the last claim concerning exact data follows.

Last, for inexact data values Z = (zj1) = (f(xj,yk) +€§1)5122)) € RM*M with tensor

noise, we can rewrite the approximant as

Txxvaeui s (f,eD @e®)(x,y)
= (2, X) ((X, X) + MIn) ' (F(X,Y) +eW @) (W(Y, V) + Aolar) " ¥(V,y)
= &(x, X) (DX, X) + MIn) " F(XY) (U(Y,Y) + dolpy) L U(Y, )
+®(, X) (DX, X) + Mly) " (e @ @) (U(Y,Y) + o)~ B (Y, )
=Ix,o.0 @Ly,w2, (f)(2,9)
+ (@, X) (X, X) + MIn) W) (W(y, V) (B(Y,Y) + dalar) ' e@).
The latter equation follows from the fact that v’ (a ® b)w = (v7a)(b"w) for arbitrary
vectors v,a € R and b, w € R™. While the first term describes the tensorized penalized
least squares approximant to f using exact data, the second one can be interpreted as

the product of the approximations of u; := 0 € H?(D) and up := 0 € H™(D) with
measurement errors (1) and €(?), respectively. This yields the formula

Ix.oxQLyw ), (f € ®€(2))

=ZIx,o.x@Ly,wr (f)(z,y) + (IX,cp,,\1 (0,5(1)>) ® (IY,\I/,/\Q (075(2)» (z,y).
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3.5 Tensorizing approximations

With this representation in the error, we estimate further

| f —Zx o0 Ly w ), <f76(1) ® 5(2)> I L2(px)

<If = Zx e B vwn (Hll 2 + || (Zxox (0,61)) @ (Zyws (0,62))|

L2(DxT)

It remains to bound the latter term. The main idea here is to use the cross norm property
of L?>(D x T) by Theorem 2.4.17 to obtain

[(Zrn 0.590) © (B 0.5

e @], [0

L2(DxT)

LX(T) "

These norms can now be bounded using (3.5) from Theorem 3.3.4:

IZx.n, (0, eD)] 20 <0Cl+h )HI

oy <€ (\/Y/\% + h§77> <2,

which altogether concludes the stated result. By replacing the L?(D x T) norm with
C(D x T), we can obtain a similar result by using the second inequality of (3.5) and the
cross norm property of the injective norm given in Definition and Remark 2.4.10. O

500,
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4 Random Fields

Our aforementioned goal is to apply the approximation methods to function-valued ran-
dom variables, also known as random fields in the literature. In this chapter, we first
provide a short introduction to random fields and their theoretical background. The the-
ory relies on the well-known theory for real-valued random variables, which will not be
covered in this thesis, but can for example be found in [7], [27], as well as on the Bochner
integrability and Bochner spaces introduced in Section 2.3. After this brief introduction,
we continue in Section 4.2 with a Fourier type expansion for specific random fields which
is known as the Karhunen-Loéve expansion. Finally, in Section 4.3, we give several results
concerning the so-called sample path regqularity of a random field. Throughout this sec-
tion, we assume that (2, F,P) is a probability space and D C R? a pathwise connected
domain.

4.1 Properties of random fields

We begin this chapter with the definition of a random field.

Definition 4.1.1 (Random field).

A function a: © x D — R is called stochastic process or random field if, for every x € D,
the function a(-,z): @ — R is a real-valued random variable. In this case, we call the
mapping a(w,-): D — R for w € Q a realization or path of a.

Remark.

From this point of view, a random field is just a family of random variables indexed over
the (usually) uncountable index set D. However, one can also interpret a random field
as a function-valued random variable a*: Q@ — {f: D — R}. The latter can be equipped
with the so-called cylindrical o-algebra (see |54, Chapter 1.1.2] for the definition). Then
one can prove that a* is measurable with respect to this o-algebra.

In this thesis, we adopt the latter point of view but work with a more restrictive class,
namely second order random fields.

Definition and Remark 4.1.2 (Second order random field).

A random field a: Q x D — R is called second order random field if (the equivalence
class of) a is an element of L?(; L?(D)). In this case we can define the mean of a as the
Bochner integral

m = / a(w, ") dP(w) € L*(D),
Q
and the covariance operator of a as

C: L*(D) —» L*(D), uwrs /Q(a(w, ) = m,u) p2py(a(w, ) —m) dP(w).

Moreover, a is called centered if m =0 € L%(D).
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4.1 Properties of random fields

Remark 4.1.3.

1. For the mean and covariance operator of a second order random field, we know by
Corollary 2.3.11 and P(2) = 1 < oo that L?(Q; L*(D)) € LY(Q; L?(D)) and that the
Bochner integrals are thus well-defined. In particular, this implies that the paths of
a are P-almost surely in L?(D).

2. If a: 2 xD — R is a random field in the sense of Definition 4.1.1, one has to impose
additional assumptions on a to obtain a second order random field: First, one has
to assume that the paths of a are P-almost surely in L?(D), additionally that the
random field a:  x D — R is measurable with respect to the product measure
space (2 x D, F ® B(D),P ® \), where X\ denotes the Lebesgue measure on D, and
finally that

/ / la(w, x)|? dz dP(w) < oo.

QJD

The first and second assumption allows us to apply the Pettis measurability theorem
(see [26, Theorem 1.1.20]) to prove that the random field a, interpreted as an L?(D)-

valued random variable, is P-measurable in the sense of Definition 2.3.2 and hence
Bochner integrable. The third assumption ensures a € L*(Q; L*(D)).

3. In the light of Section 2.3, one can generally speak of (separable) Banach space-
valued random variables, and a second order random field is just a special case of
such a random variable using B = L?(D). In particular, we will speak of random
fields a € L?(); H°(D)) with o > 0, which are then a special case of second order
random fields.

By Fubini’s theorem, the covariance operator of a second order random field a is given as
an integral operator:

where the corresponding kernel Cov is defined as
CoviDx DR, (2,9) = E[(a(-2) —m(@) (a(,y) —m@y)],  (41)

i.e., the pointwise covariance of the real-valued random variables a(-,z) and a(-,y) for
x,y € D. It fulfills several properties:

Definition and Remark 4.1.4 (Covariance function).
Let D C R? and a € L?(2; L%(D)) be a second order random field. Then we call Cov as
defined in (4.1) the covariance function of a. It fulfills the following properties:

1. Cov € L*(D x D),

2. Cov is positive semi-definite.
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4.1 Properties of random fields

Moreover, the covariance operator C is a positive, self-adjoint, and compact operator.

Proof. For the first property, we use Fubini’s theorem and Hélder’s inequality to obtain
| Cov [ apupy = [ [ Covie,)? dudy
= [ [ (alwr.2) = m(a)) @, ) ~ m(@)) do
aJaJp
| (@wr.9) = m)) (awa, ) = m(y)) dy dPler) dP(e2)
< [ [ llator) = miagpylatuz. ) = mifa o, dP(ewn) dPes)

= [ llawr,) =iy dBwr) [ flawa,) = mifEaqp) dP(us)

= [la - mH4L2(Q;L2(D)) < 0.

For the positive semi-definiteness, we observe that Cov is symmetric. Furthermore, let
X ={z1,...,ox} C D be a finite point set and o = (g, ...,an) € RY. Then

N N N N
Z Z agoy Cov(zg, xy) = Z Z arayEl(a(-, ) — m(zg))(a(-, ze) — m(xp))]

k=1¢=1 k=1(=1

N N
=E [( > awlal,zx) — m(%))) <Z aa(-ze) — m(fﬂz)))]

k=1 =1
N 2

= {( Z ag(a(-, zx) — m(xk))> ] > 0.
k=1

The properties of the covariance operator follow directly from Remark 3.1.13 as a Hilbert-
Schmidt operator with kernel Cov € L*(D x D). O

As C is compact, positive, and self-adjoint, we can proceed as in Section 3.1.1 to conclude
that there exists a sequence of non-negative eigenvalues (\;)jen C [0, 00[. Moreover, we
obtain (see [14, Theorem 7.2.5]):

Corollary 4.1.5.

Let a € L?(Q2; L?(D)) be a second order random field with mean m, covariance operator C
and covariance function Cov. Then C possesses a decreasing sequence (\;j)jen C [0, 00] of
eigenvalues with corresponding eigenfunctions (e;)jen € L?(D) and the following state-
ments hold:

(i) C is trace-class, i.e., jijl Aj=E {Ha - mH%Q(D)] < 00;

(i) If additionally either Cov € C(D x D) or, for all x € D, the function Cov(-,z) is
continuous and bounded on D, then

Cov(z,y) = Y_ Ajej(x)e;(y), =,y €D,
j=1

and the convergence is absolute on D x D.
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4.1 Properties of random fields

Proof. As we have seen in Section 3.1.1, the integral operator C: L*(D) — L*(D) is a
Hilbert-Schmidt operator, and thus the spectral theory of self-adjoint, compact operators
ensures the existence of eigenvalues (\;) jen and corresponding eigenfunctions (e;)jen such

that
oo
2
Z )\j < 00.
j=1

Additionally, as C is positive, all eigenvalues )\; are non-negative. The trace-class result
given in [14, Theorem 7.2.5] applies the definition of the covariance function to obtain

A = (g = [ [ ] alw.2) = m(@)) (alew.) = m(w) e (@)e; () dP(w) da dy

=E {<a —m,ej)2pyfa —m, €j>L2(D)}

by using Fubini’s theorem. When we now consider the series of all eigenvalues, we can
use dominated convergence to interchange the limit and the expectation to get

ZlAj = XEE {<a —m, 63‘)%2(17)} =E
j= j=

where we used that the sequence (e;);en forms an orthonormal basis of L2(D). The last
statement is a direct application of Theorem 3.1.14. ]

(e}

> fa—m, ej>i2(p>] =E[lla = m|2p)] < oo,
j=1

One can also prove the reverse statement to characterize covariance operators.

Lemma 4.1.6.

Let C: L*(D) — L*(D) be an integral operator with symmetric, positive semi-definite
kernel C € L*(D x D). Then C is a covariance operator. More specifically, there exists a
second order random field a € L?(Q; L?(D)) with covariance operator C if and only if C is
trace-class.

Proof. A proof of this statement can be found in [54, Chapter I11.2.3, Corollary]. O

A special class of second order random fields are the so-called Gaussian processes (cf. |1}
Chapter 1.2]).

Definition 4.1.7 (Gaussian process).
Let a € L*(Q; L?(D)) be a second order random field with mean m: D — R and covariance
function Cov € L?(D x D). Then a is called a Gaussian process if, for every finite point
set X ={z1,...,2n} C D, the vector

(a(,z1),...,a(,zN)) ~ N(my, Ky)

is multivariate normally distributed with mean my = (m(x1),...,m(zx))T € RV and
covariance matrix Ky = (Cov(z;, z;))1<ij<n € RV, We then write a ~ N (m, Cov) or
equivalently a ~ GP(m, Cov).

[27, Lemma 14.1] shows that a Gaussian process is fully determined by its mean and
covariance function, and vice versa, i.e., every mean m € LZ(D) and positive definite
function K € L?(D x D) uniquely define a Gaussian process a ~ GP(m, K).

In the next chapter, we use the eigenvalues and eigenfunctions of a covariance operator to
construct a series expansion for the corresponding random field, the so-called Karhunen-
Loéve expansion.
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4.2 Karhunen-Loéve expansion

4.2 Karhunen-Loeéve expansion

A classical approach to tackle the uncertainty for a given random field a is to expand a in
a Fourier-type series. This allows us to separate the randomness from the computations
on the spatial domain, which hopefully leads to a tractable method of approximating
the random field numerically. In the literature, this is achieved by, for example, the
Karhunen-Loéve expansion. The following results can mainly be found in [48] and [1,
Chapter 3.1, 3.2]. Throughout this section, we assume D C R? is bounded. We begin
with the definition of the Cameron-Martin space (|48, Corollary 3.6]).

Definition 4.2.1 (Cameron-Martin space).
Let a € L?(Q; L?(D)) be a second order random field. We call

L*(a) := span {a(-,x) |z € D}H'HLQ(Q’P> C L*(Q,P)

the Cameron-Martin space of a. As a closed subspace of L?(€,P), it is again a Hilbert
space with the induced inner product (-, )2 p)-

If we, as before, denote by Cov the covariance function of a second order random field
a € L*(Q; L2(R?)), the Cameron-Martin space L?(a) turns out to be isometrically isomor-
phic to Hcoy(D), the reproducing kernel Hilbert space of Cov (note that Cov defines a
symmetric and positive semi-definite function by Definition and Remark 4.1.4 and there-
fore this Hilbert space exists by Theorem 3.1.6).

For convenience, we also assume for the time being that the random field is centered, i.e.,
Ela(-,z)] = 0 for 2 € D. The following result is given in [1, Chapter 3.1]:

Theorem 4.2.2 (Canonical isomorphism).

Let a € L*(Q; L?(D)) be a centered second order random field with covariance function
Cov € L?(D x D). Then Hcoy (D) and L?(a) are isometrically isomorphic, more specifi-
cally, the mapping

0 L3(a) = Heou(D), fH/()f(w)a(w,-)dP(w)

is linear, bounded, bijective and the unique mapping fulfilling ¥ (a(-,x)) = Cov(-, z) for all
x € D. This mapping v is also called the canonical isomorphism.

Proof. The proof will be divided into several steps: First, we consider the dense subspace
V :=span {a(-,x) | * € D} of L?(a) and prove that 1 is well-defined and an isometry on
V. Afterwards, we extend these results to all functions in L?(a). In the second step, we
show that v is indeed bijective, while in the last step, we prove its uniqueness.

Thus, let g € V be arbitrary and write g = S8 | aga(-, 21) with coefficients oy, € R and
points zp € D for 1 < k < N. Using the linearity of the Bochner integral, we can see that

N

N
¥(g) = Z ak/gza(w,mk)a(w, ) dP(w) = Z ak Cov(-, zx) € Hooy(D)
k=1

k=1
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4.2 Karhunen-Loéve expansion

by the definition of the covariance function and the properties of Hooy (D). In particular,
this shows that ¢ (a(-,z)) = Cov(-,z). Moreover, we see that v is an isometry on V since

N N
[0 Freenm) = D D arkae{Cov (-, ), Cov(, ) pep, (D)
k=1/¢=1
N
= Z agay Cov(xg, z¢)
k=1

_/ = llgl12(0,p):

As an isometry, 1 is obviously bounded on V.
We now choose an arbitrary element g € L?(a). Since L?(a) is the completion of V with
respect to || - || 2(qp), there exists a sequence (gj)jen € V such that (g;)jen converges
to g for j — oo in L*(Q,P). Using the representation of v, we obtain that (¥(g;));en
converges to 1(g) pointwise for every x € D as

[ (9)(x) = ¥(g5)(x)] =

L 9(w) = gj())alw, 2) dPw)| < llg = gillzz2@pllal 2)l 2 )
This proves that ¢ (g) is actually an element of Hcoy (D), as we see by the first step that

19(95) = ¥(g1) | oo (D) = 195 — 9rllL2(0p) = 0, 4,k — o0,

i.e., that (¢(g5))jen € Hcoov(D) is a Cauchy sequence. Therefore, there exists an element
h € Hcoy(D) such that 9(gj) — h for j — 0o in Hcoy(D) as this space is complete. Now
the convergence in the reproducing kernel Hilbert space Hcoy(D) implies the pointwise
convergence 9 (g;j)(x) — h(x) for all € D by Theorem 3.1.2, which leads to ¢(g) =
Since h € Hcooy(D), ¢ is well-defined.

Moreover, the isometry can be extended by

1) rc0, 0y = Jim Nl (g)llrco, 0) = Him llgjllraae) = 9l r2@m-

This in particular proves that ¢ is also bounded on L?(a). This isometry naturally extends
to the inner product, since, for f,g € L?(a), we can apply the polarization formula to
obtain

W) 0D o) = 5 (100 Brcunim) + 190) o) = 190 = 0) ()

1
2
1
= 5 (If120) + 9172y = I = gllZ=ap)) (4.2)
= (f, >L2(Q,P)-

In the second step we want to show that 1 is bijective. As v is an isometry, we directly
infer that it also is injective, as

19(f) = V(@)oo @) = If = 9llz2.p),
for all f,g € L?(a), holds.
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4.2 Karhunen-Loéve expansion

For the surjectivity we argue similarly to the first step: Let h € Hcoy(D) be arbitrary.
Then by Theorem 3.1.6 there exists a sequence (h;);jen C span {Cov(-,z) | x € D} which
converges to h for j — oo in Hgooy(D). As in the first step, for every h; there exists a
g; € L*(a) such that 1(g;) = h;. This time we can show that (g;)jen C L%(a) is a Cauchy
sequence, since

g — grllz2p) = 19(95) — L(96) | Heow @) = I1h5 — il Hoy (D)

where the right-hand side tends to zero for j, k — co. As L?(a) is complete as well, there
exists an element g € L?(a) such that (g;);en converges to g in L?(Q2,P). To prove that
h = 1(g), we use triangle inequality to obtain

0 < |lh =YD laee. () < 1 = hill oo ) + 1¥(95) — (9| Heow (D)
= 1 = hjllaee, 0y + 1197 — 9ll2p)-

Again, the right-hand side tends to zero for j — oo, which proves that v is also surjective
and therefore bijective.

Finally, we want to show the uniqueness of this mapping. Assume there is another map-
ping ¢: L?(a) — Hcoy(D) with the same properties as 1 and let ¢ € L?(a) be arbitrary.
Then there exists a sequence (g;)jen € V that converges to g in L?(Q2,P). By using
Y(a(-,z)) = Cov(-,x) = p(a(-,x)), one can easily check that, for every j € N, the equality
¥(g;) = ¢(g;) and thus

0 < [Y(9) — @l Heow @) < I1¥(9) = Y(gi) oo (D) + 19(9) — ©(95) | Heow (D)

holds, which proves that ¢(g) = ¥(g) holds, as the right-hand side tends to zero for
j — oo. Therefore, the mapping is unique. O

Now, we can use the canonical isomorphism to construct the Karhunen-Loeve expansion of
a random field a € L?(2; L?(D)). The idea of this expansion is to choose an orthonormal
basis of Hcoy (D) and then derive the Fourier expansion using this orthonormal basis (see
[1, Theorem 3.1.1]):

Lemma 4.2.3.

Let a € L*(Q; L?(D)) be a centered second order random field with covariance function
Cov € L*(D x D) and (¢j)jer an orthonormal basis of Hcoy(D), where either I = N or
I ={1,...,N}, with N € N, denotes a countable or finite index set, depending on the
dimension of Hooy(D). Then there exists an orthonormal basis (€;)jer C L*(a) such that

a( @) = &()es(x),

Jel
where the series converges in L*(0,P) for almost all x € D.

Proof. Using the canonical isomorphism v from Theorem 4.2.2, we set the random vari-
ables & := ¢~ 1(p;) € L%(a) for j € I. This sequence (§;)jer forms an orthonormal basis
of L?(a). The orthogonality follows from the orthogonality of (¢;)jcr and (4.2) by

(& &) rzap) = W7 (03,0 er)) r2p) = (55 9k) Heou (D) = Ojik- (4.3)
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4.2 Karhunen-Loéve expansion

Furthermore, if f € L?(a) is orthogonal to &; for all j € I, the canonical isomorphism
again implies that

0={f,&)r20p) = (W () 0 (D) How) = U () 05) Hoowm)

for all j € I, which leads to ¥~ 1(f) = 0 and by bijectivity of 1 also to f = 0. Thus,
(&)jer forms an orthonormal basis of L%(a).
With Fubini’s theorem, we see that

/D/Qaz(w,x) dP(w) dz < oo,

which implies that there is a Lebesgue set M of measure zero such that a(-,z) € L?(2,P)
for x € D\ M. Now, for # € D\ M, we can express a(-, z) with its Fourier series in L?(a)
using (§;);jer and thus obtain

a(-2) = Y Ela(- )81,
jel

where the series converges in L?(£2,P). Last, we again use the canonical isomorphism
to rewrite

E[a(7$)§j] = <CL(-, l‘), wil(%»L?(Q,P) = <COV('7$)7 @j>HcOV(D) = @](ﬁ)
for all j € I, which provides the desired result. O

In order to apply this lemma reasonably, we have to construct an orthonormal basis
of Hcov(D), which, by Section 3.1.1, can for example be obtained as the normalized
eigenfunctions of the covariance operator C of a. With this specific basis, we can prove
the Karhunen-Loéve theorem ([3, Theorem 5.3]):

Theorem 4.2.4 (Karhunen-Loéve expansion).

Let a € L?(Q; L*(D)) be a centered second order random field with covariance function
Cov € L*(Dx D) and covariance operator C. Further assume that one of the two following
conditions holds:

e Cov is continuous on D x D;
o For all x € D, the function Cov(-,x) is continuous and bounded on D.

Denote by (A\j,ej)jer CJ0,00[x L?(D) the finite or countably many eigenpairs of C with
decreasing eigenvalues Ay > Ay > --- > 0. Then the Karhunen-Loéve expansion of a is
given by
a('vx) = Z \/ /\jfj(')ej(x)v z €D,
Jel
where the series converges in L*(Q,P). The random variables (j)jer are uncorrelated,
have mean zero and are given by
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4.2 Karhunen-Loéve expansion

Proof. Since a € L?(Q; L*(D)), one can see that

Cov(z,z dm://aw,xQdIP’w de = ||al|?20. < 00
[ cov@arde = [ [ alw.2)? dP(w) dv = alfaz0)
Thus, Lemma 3.1.15 states that Hcoy (D) is compactly embedded in L?(D). Therefore,

we can apply Theorem 3.1.14 to see that (\/Aje;);ecr is an orthonormal basis of Hcoy (D).
Using this specific basis in Lemma 4.2.3 yields the series

Z\Fﬁy Jej(x

which converges in L?(£2,P) for almost all x € D. The random variables EJ coincide with
the ones stated in the result, since

& = jrjwlwej) (/ Cov(- )dy>

= / “(Cov(-y)) dy
:\/Tj/pey(y)a( y) dy.

We additionally see with Fubini’s theorem that these random variables are centered since
a is centered:

E¢;] = \/7// (w,x)ej(x) dr dP(w \F/E (x)dx = 0.

This implies, using (4.3) with E[{;&;] = d; j, that the &; are indeed uncorrelated.
In order to get the convergence of the series in L?(€2,P) for all = € D, we observe that

- g VA& O @)
= Jla( @) P32(qp) — 2Zf ej(@){a(-, ), &) 2 0p)
+ Z \/)Tj\/gej(iﬁ)ek(x)@ja§k>L2(Q,IP’)

4 k=1
n
= Cov(z, ) Z)\]e]
7j=1

For a fixed € D, the latter expression converges to zero by Theorem 3.1.14 (choosing
y := x), and the claim follows. O

To extend this result to non-centered random fields a € L?(Q; L?(D)) with mean m, we
apply the previous theorem to the centered process a := a — m.
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4.2 Karhunen-Loéve expansion

Corollary 4.2.5.

We consider the setting of Theorem 4.2.4, but drop the assumption that a € L*(Q; L?(D))
is centered and instead assume that it has a pointwise defined mean m € L?(D).

Denote with (ej,\j)jer € L*(D)x]0,00[ the finite or countably many eigenvalues and
corresponding eigenfunctions of the covariance operator C of the random field a, where
the eigenvalues are sorted in decreasing order A\ > Ao > --- > 0. Then the Karhunen-
Loéve expansion of a is given by

a(-,x) =m(x) + Z \/)Tj{j(-)ej(:v), x €D,

Jjel

where, for all x € D, the series converges in L?(2,P). The random variables § forjel
are given by

1
6@ =—x | (al,2) = m(@) ¢;(z) do.

Proof. We set a(w, x) := a(w,z) —m(z) for w € Q and x € D. Then a is a centered second
order random field with covariance function given by

for every x,y € D. Thus, we can apply Theorem 4.2.4 on a and add m on both sides to
prove the statement. ]

While the Karhunen-Loeve expansion can be proven for all second order random fields,
there is generally no constructive method to determine the distribution of the real-valued
random variables £;. A remarkable exception to this issue are Gaussian random fields.

Corollary 4.2.6.

In the setting of Corollary 4.2.5, assume that a € L*(Q; L*(D)) is a Gaussian random
field. Then the random variables (&;);er in the Karhunen-Loéve expansion of the random
field a are independent and normally distributed, i.e., &; g N(0,1) for all j € I, and
the Karhunen-Loéve expansion is again given by Corollary 4.2.5.

Proof. We know by construction that ¢; € L?(a) for all j € I. Since a is assumed to
be Gaussian, one can conclude that all elements of L?(a) are again Gaussian (since the
limit of Gaussian random variables is again Gaussian, see |27, Chapter 6, Exercise 2]). In
particular, & = ¢~ !(e;) € L?*(a) for all j € N, thus these are Gaussian random variables.
As (&) er are uncorrelated Gaussian random variables, they are also independent (cf. (8,
section 29]). O

As we have seen in the proof of Theorem 4.2.4, the truncated Karhunen-Loeéve expansion
a™ (., z) = i1V Ajéjej(w) converges uniformly to a for every z € D as a series in
L?(Q,P). Moreover, the truncation error can be calculated explicitly (see [48, Theorem
3.5]).
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4.2 Karhunen-Loéve expansion

Corollary 4.2.7.
Assume the setting of Corollary 4.2.5 holds, where a random field a € L*(Q; L*(D)) is

given by
a(-,z) =m(z) + Z \/Ai€ei(x)
jeI
for x € D, where the convergence is in L*(Q,P), with either =N or I = {1,..., N} for
a natural number N € N. Let n € N be fized and define the truncated Karhunen-Loeve
expansion as

a™ () = m(x) + Zn: \/;jfjej(x), z €D,
j=1

where additionally n < N in the case where I is finite. Then the truncation error can be
expressed as
|a — a(n)H%Q(Q;LQ(D)) = Z Aj-
FEINL,...n}
In particular, this shows that the error reduction using a truncated Karhunen-Loéve
expansion can be controlled by analyzing the eigenvalue decay of the covariance operator.

4.2.1 Eigenvalue decay

As we have already seen in Definition and Remark 4.1.4, the covariance operator C of
a second order random field a € L?(Q; L?(D)) is given as an integral operator, so we
can apply the general theory of integral operators to investigate the decay rates of the
associated eigenvalues.

These results mainly rely on Weyl’s theorem (31, Theorem 1.b.9]), which can be exploited,
as, for example, done in [31, Theorem 3.d.5], to conclude that the sequence of eigenvalues
for Hilbert-Schmidt operators lie in specific Lorentz spaces, from which a decay rate can
be inferred. Here, we present a more recent and sharper estimate for the eigenvalue
decay presented in |22, Theorem 3.2], which is specifically tailored to random fields and
covariance functions.

Theorem 4.2.8.

Let D C RY be a bounded domain with Lipschitz boundary. Furthermore, let a second
order random field a € L*(Q; H°(D)) with o > % be given. As before, we denote by
C: L*(D) — L%*(D) the associated covariance operator of the second order random field
a € L*(; L*(D)) and by (Ap)nen the decreasingly sorted eigenvalues of the operator.

Then these eigenvalues satisfy the bound

_1—20

An < C||a||%2(Q;L2(’D))” a, neN,
where C' > 0 only depends on D,d and o.

Remark.

Note that although it is assumed that ) is bounded in the cited result, it remains valid
when choosing an arbitrary probability space (£2, F,P), as already assumed in |22, Chapter
4]. Additionally, the result is formulated for centered random fields a € L?(2; H? (D)),
but one can easily extend it to non-centered random fields a € L?(2; H°(D)) by simply
applying the results to a —m € L?(Q; H° (D)), where m € H° (D) denotes the mean of a.
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4.3 Sample path regularity

This eigenvalue decay can be combined with Corollary 4.2.7 to estimate a viable cutoff
index for the Karhunen-Loéve expansion of a random field a € L?(Q; H°(D)). However,
the result relies on knowing the regularity of the paths of a. As we will see in the
next chapter, this regularity can be inferred by regularity assumptions on the covariance
function Cov of a.

4.3 Sample path regularity

Before we can apply the kernel-based approximation methods stated in Chapter 3 to a
random field, we have to ensure that its paths fulfill certain regularity assumptions. In
the literature, there is already well-known theory (see for example [35, Chapter 5.5]) that
uses the covariance function of this random field to infer regularity of the paths.

Definition 4.3.1.
Let a € L?(2; L?(D)) be a second order stochastic process with mean m. Then a is called
mean-square continuous if, for all x € D,
. . . 2 _
lim E |(a(-,y) — a(-,2))*] = 0.

The following theorem stated in [35, Theorem 5.32] expresses mean-square continuity of
a random field using its covariance function:

Lemma 4.3.2.
Let a € L2(2; L?(D)) be a second order random field with mean m € C(D) and covariance

function Cov. Then a is mean-square continuous if and only if the covariance function
Cov € C(D x D).

Unfortunately, this result is not enough for our application, as it does not imply that
the paths of the random field are continuous almost surely. This can, for example, be
established under additional assumptions using the Kolmogorov continuity theorem (cf.
135, Theorem 5.40]). In our scenario we are more interested in weak differentiability,
in particular, in random fields which are elements of L?(Q; H°(D)) for o > g. At this
point, it is tempting to assume that the paths of the random field a are elements of the
reproducing kernel Hilbert space Hcoy (D) associated to the covariance function of this
process. If then for example a ~ GP(m,®) is a Gaussian random field where ® is a
reproducing kernel with Hilbert space equivalent to H?(D), then the paths of a would
also be in this Hilbert space. Unfortunately, as for example proven in [36, Corollary 7.1],
this statement does not hold in general.

Theorem 4.3.3.
Let a € L*(2; L?(D)) be a Gaussian process with covariance function Cov € L*(D x D)
and mean m € Hooy (D). If Heoy(D) is infinite dimensional, then

P{we]a(w, ) € Hoor(D)}) = 0,

i.e., the paths of the random field a are P-almost surely not contained in Hcoy (D).
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4.3 Sample path regularity

While there are also results given in (48 Corollary 4.5] or [36] which make statements on
the paths of random fields, we use the following result proven in [46, Theorem 1], which
provides a connection between the differentiability of the covariance function of a centered
random field to weak differentiability of its sample paths.

Theorem 4.3.4.

Let D C R? be a bounded domain and a € L*(%; L*(D)) a centered random field with
covariance function Cov: D x D — R. Furthermore, let k € N such that, for all multi-
indices a € N3 with |a| < k, the derivatives D5 Dy Cov(z,y) exist and are continuous on
the diagonal ® := {(x,x) | x € D} in the classical sense. Then the paths of the random
field a are P-almost surely in H* (D).

In [46, Theorem 2|, a sufficient condition for paths in Sobolev spaces of fractional orders
is also proven. However, we use the techniques applied in this theorem combined with
the embedding of Theorem 2.4.16 to link weak differentiability of the covariance function
to the weak differentiability of the paths of a in a slightly more general way.

Theorem 4.3.5.

Let D C R? be a bounded domain with Lipschitz boundary and a € L?(Q; L?(D)) a centered
random field.

Further assume that the covariance function Cov is an element of H.»> (D x D) foro >

Then the paths of a are P-almost surely contained in H™ (D) for 0 < 1 < 0’— ¢ Moreover
a € L*(Q; H™(D)).

Proof. As already mentioned, the proof relies on ideas given in [46, Theorem 2|. To this
end, let 0 <7 < 0o — % be arbitrary and write 7 = k + 7 with K € Ngand 0 < v < 1.
By using Theorem 2.4.25 and Theorem 4.3.4, we can see that the paths of a are P-almost
surely contained in H¥(D). Hence, we can focus on the case v > 0. There, we have
to prove that |a(w,-)|go(p) is almost surely finite, which, by taking the expectation, is
equivalent to the statement that

E [|a( )’HU D) l/ / Al szzy( )’ dx dy

—9ll5

for all @ € N¢ with |a| = k. By applying Fubini’s theorem, we can interchange the
expectation with the inner integrals, which leads to

— D%a(- 2
/ / ,7) dma( W 4 e
||33 yll2
D> Cov(z,z) + D** Cov(y,y) — 2D%* Cov(z, y)
= / / iz de+2w dy dx.

Now, choose € > 0 such that ¥ := v+ ¢ < 1 and additionally 7 :=k 4+ < 0 — % holds.
Then Theorem 2.4.25 implies that the embedding

L HOS(D x D) — CLT(Dx D), frs f

mix mix
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4.3 Sample path regularity

is linear and bounded. By Theorem 2.4.16, we therefore conclude that there is a constant
C > 0 such that

| D% Cov(z, z) + D** Cov(y,y) — 2D%* Cov(z, y)|
max sup

lal=k zyeD | — y||20+e)
zFy

which is equivalent to

max | D% Cov(z, ) + D Cov(y, y) — 2D Cov(z,y)| < Cllz — y||37 e

lal=

<C,

for all z,y € D with x # y. Using this bound yields

/ / D*% Cov(z,z) + D** Cov(y,y) — 2D%* Cov(z, y)

d+2
”$ - ?JH2+ K

<c [ [ o =ylz*dyds
DJD

:c// |zl 2 da dy,
D JD—y

where we used the transformation formula to rewrite the inner integral using the shifted
domain D — y := {x —y | x € D} for y € D. As we assumed that D C R? is bounded,
there exists a radius R > 0 such that D C Bgr(0). Therefore, D —y C Byr(0) for all
y € D using triangle inequality. This allows us to further bound the expression by

L ety dwdy

D JD—y

< vol(D) / )54+ da.
Bar(0)

Now we apply the polar coordinates transformation, which shows that the latter integral
is finite, as

2R 2R
/ |2]3472 da = vol(B1(0)) / pd=1=0425 g L01(B,(0)) / P2 G < oo,
Bar(0) 0 0

dy dz

This ultimately yields that the sample paths of a are almost surely in H™ (D).

It remains to prove that a € L?(Q; H™(D)). First, we see that the Borel o-algebra of
(H™(D), | - |+ (p)) is a sub-o-algebra of the Borel g-algebra of (L*(D), || - || 12(p)), which
follows by the Lusin-Souslin theorem proven in [29, Theorem 15.1]. Therefore, the random
field a is also measurable with respect to the Borel o-algebra B(H™ (D)). Using Proposition
2.3.4 then implies that it is P-measurable with respect to (H™ (D), || - ||z~ (p))-

Next, we have to show that the following integral is finite:

[ 0t oy 4B6) = [ N, )n oy 4B + [ lalws )y d2().

The finiteness of the latter integral has already been shown, while for the first one we
choose o € Ny with |a| < k and apply Fubini’s theorem to obtain

/ ID%a(w, ) [32(p) dP(w) /Q /D D%(w, ) D%a(w, ) dz dP(w)
:/ D% Cov(z,z)dr < 0o,
D

as D is bounded and D*% Cov € Cy(D x D). This proves the claim. O
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4.3 Sample path regularity

This result now relates weak differentiability of a covariance function to weak differentia-
bility of a centered random field. If we want to use this theory for general random fields
a € L*(Q; L*(D)) with mean m # 0, we have to assume that the mean has the desired reg-
ularity, as we cannot enforce this by assumptions on the covariance function: Consider for
example a random process that is actually a deterministic function, i.e., a(w,z) = m(z)
for all x € D and w € 2. Then the covariance function of a is just given by Cov(z,y) = 0,
which is of course infinitely often differentiable, but the smoothness of the sample paths
is fully determined by the regularity of m. This behavior can be formalized as follows:

Corollary 4.3.6.

Let (Q, F,P) be a probability space and D C R%. Let V. C L*(D) be a separable Ba-
nach space and a € L*(Q; L?(D)) a second order random field. Then the following two
statements are equivalent:

1. a € L32(Q;V),
2. (a—m) € L>([V) and m € V.

Proof. If a € L?(£; V), the mean m = [, a(w, -) dP(w) is an element of V by the properties
of the Bochner integral as well. Hence, we also have a—m € L%(Q; V), as P is a probability
measure. On the other hand, if (a —m) € L?(2; V) and m € V, we have

[ llat )R dBw) < [ (latw.) = mly + [mv)? dBw)

< 2lla = mllL2qu) + 2lmlli; < oo.

Hence, the random field a is an element in L?(Q; V). O
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5 Approximation of random fields

In this chapter, we use the concept of kernel-based approximation introduced earlier to
reconstruct random fields using only information on a finite number of sampling points.
It is organized as follows: In Section 5.1, we prove a general result which allows us to
apply approximation or other methods pathwise on a given random field. In Section 5.2,
we then apply kernel-based approximation in this way and prove error results in different
settings.

5.1 Pathwise approximation

To illustrate the idea we investigate in the following, assume an underlying, but generally
unknown, random field a: Q x D — R is given. However, similar to the deterministic
case, we only assume to know the real-valued random variables a(-,z;) for sampling
points X = {z1,...,znx} € D. We now seek a way to reconstruct the random field a
using only this pointwise information. Since we usually do not have access to the random
variables themselves, but only to realizations of them, we can interpret every realization
a(w, X) € RN for w € Q as a data point set of the path a(w,-): D — R of a. This path
itself is a deterministic function. Hence, we can apply reconstruction operators, such as
the kernel-based ones presented Chapter 3, to this specific path of a. When we proceed in
this manner for every realization of a(-, X), the question arises whether we again obtain
a (second order) random field. Additionally, if this is the case, we would also like to have
representations for the mean and covariance function of this new random field. To answer
this question, we use the following two lemmata.

Lemma 5.1.1.

Let U C L?(D) be a separable Banach space endowed with the norm || - ||y. Then, for
every second order random field a € L*(Q;U), the mean m is an element of U and the
covariance function Cov is an element of URQU , where the completion is with respect to a
cross norm on URU .

Proof. 1t is clear by the definition of the Bochner integral that m € U. For the second
statement, we observe that the covariance function Cov of a can be interpreted as the
Bochner integral of the function

c:Q=>UU, we (a(w,)—m)a (a(w,)—m).

As a is P-measurable, this can be extended to the mapping ¢ using the cross norm property.
Moreover, it is Bochner integrable by

[l ) =m) & (@, ) = m)lyzy dBw) < | llaw,) = mif dPw) < oo,

thus it is Bochner integrable as a U®U valued function and the claim follows. O
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5.1 Pathwise approximation

The previous lemma can be used in the following general statement, which allows us to
apply the desired approximation methods pathwise:

Lemma 5.1.2.

Let U C L?*(D), endowed with the norm || - ||z, and V C L*(T), endowed with || - ||y, be
two separable Banach spaces. Additionally, assume there is a constant C > 0 such that,
for all f € V, the bound | f|r2¢ry < Clfllv holds, i.e., V is continuously embedded in
L2(T). Further suppose that URU and VRV are endowed with norms such that || - || yzp
is compatible with || - |yy. Then, for all B € L(U,V), the pathwise application to a
second order random field a € L*(Q;U),

Ba: QxT =R, (wy)~ Blaw,))),
yields a second order random field. In particular, we have Ba € L*(Q; V). Additionally,

the mean of Ba is given by
E[Ba) = Bm eV,
and the covariance function is given by
E[(Ba(-,x) — Bm(z))(Ba(,y) — Bm(y))] = (B®B)(Cov)(z,y)
forallz,y € T.

Proof. We first note that Ba is measurable as a V-valued function, as by assumption the
random field a is measurable as a U-valued function and B is continuous. This can be
used to apply Proposition 2.3.4, since P is a finite measure, to see that Ba is P-measurable
in the sense of Definition 2.3.2 as a V-valued function. Moreover, Ba € L?(Q; L*(T)) is
a second order random field by Proposition 2.3.6, as

| 1Baleo, sy dBw) < €2 [ [1Bafe, I} dB(w)

< By [ llatw, )} dB(w) < oo,

which additionally proves that Ba € L?(€2; V). This allows us to apply Lemma 5.1.1,
which proves that the mean and covariance function of Ba are in V and V&V, respectively.
This, on the other hand, can be used together with Remark 2.4.22 to see that B: U — V'
and BRB: URQU — V®V are linear and bounded. By Corollary 2.3.7, we can interchange
the integral with the respective operator, which yields

E [Ba(, / Ba(w, ) dP(w) = Bm(z)
for the mean of Ba and
E[(Ba(-,z) — Bm(z)) (Ba(-,y) — Bm(y))]
= | (Bla(w,) —m)(z)) (Ba(w, ) —m)(y)) dP(w)

Q

= | BBB ((a(w) = m) (aw,) = m)) (a.y) dP()

= (B®B) /Q (a(w, ) —m(x)) (a(w,y) —m(y)) dP(w)
= (B&B)(Cov)(z,y),

for the covariance function of Ba, and the claim follows. O
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5.2 Kernel-based pathwise approximation

5.2 Kernel-based pathwise approximation

The main use of Lemma 5.1.2 in our setting is the application of kernel-based interpolation
or penalized least squares approximation to a second order random field a € L?(§2; L?(D)).
As before, we denote by m(x) = Ela(-,z)] the mean and by Cov € L?(D x D) the
covariance function of a. Additionally, we suppose that m, Cov and every path of the
random field a are pointwise defined as deterministic functions. With the tools proven
before, the mean and covariance function of the pathwise application can be calculated
explicitly.

Corollary 5.2.1.

Let K: D xD — R be a symmetric and positive definite function with Hilbert space
Hg (D) C L*(D). Suppose X = {x1,...,xx} C D is a finite point set and X > 0. Then,
for every xz,y € D, the mean of the pathwise application of the approximation operator
Ix.3, to the random field a is given by

E[Zx x(0))(x) = K (2, X) (K(X, X) + Aly) ™" m(X),
and the covariance function by

(Zx,k2®Lx k) Cov(z,y)
= K(z,X) (K(X,X) 4 My) ' Cov(X, X) (K(X,X) 4+ My) ' K(X,y).

Proof. This proof is a direct consequence of Lemma 3.5.1 and Corollary 3.5.2 in combi-
nation with Lemma 5.1.2. O

Now the question for a suitable choice of the kernel K arises. In the deterministic case
considered in Chapter 3, this choice was based on regularity assumptions on the target
function. However, when including randomness, we consider different cases that will be
structured the following way:

The numerical point of view: In this case, we use certain smoothness properties of
the random field. With respect to Section 4.3, there are two distinct cases we can consider:
On the one hand, we assume the regularity of a € L?(Q; H? (D)), where o > %, is known.
This allows us to choose a positive definite function ® € L'(R%) N C(R?) with Hilbert
space Hg(R?) = H(RY). Here, we can directly apply the approximation methods.

On the other hand, assume a € L?(Q; L?(D)) is a second order random field, where the
smoothness of its covariance function Cov € H"7 (D x D) is known. Then the paths of the
underlying random field possess lesser regularity, which is determined by the smoothness
of the centered random field @ — m and the smoothness of the mean m. In this case,
there are again two seperate approaches we can consider: First, we can choose the kernel
® suitable to the smoothness of the covariance function Cov or, second, suitable to the
infered smoothness of the random field a. All proposed cases will be covered in the
following.
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5.2 Kernel-based pathwise approximation

The statistical point of view: From a statistical point of view, we consider so-called
linear predictors, i.e., random fields given as

N
s(w, ) = Z,Bj(x)a(w,:cj), Bj(x) eR, ze€D, wel.
=1

It is now our goal to find the best linear predictor in the (centered) mean square sense,
i.e., the linear predictor s* with mean m* such that, for all linear predictors s with mean
m and x € D, the estimate

E [((a(-2) = m(2)) = (5" (,2) = m*(2)))*] <E[((a(,2) = m(x)) = (B(,z) - i(2)))?]

holds. We note that the kernel approximation with a reproducing kernel K yields a linear
predictor via the (generalized) Lagrange representation as well:

N
Ix ol @) =Y al-x)x;(x).
=1

To find the best predictor, we apply Lemma 5.1.2 to see that the mean of s is given by
m(x) = Z;V:l Bj(x)m(x;). Thus, the mean square error can be written as

E [((a(-,2) = m(z)) — (3(,2) — m(x)))?]
N

= E[(a(,2) = m(@))?] =2 B(@)E [(a(-, x) — m(@))(al-, z;) — m(;))]
j=1

N N
+ > Bi@)Br(@)E [(a(, 5) — m(x7))(a(, 2x) — m(zy))]

j=1k=1
= Cov(z,z) — 26(x)T Cov(X,z) + B(z)T Cov(X, X)B(x).

If we assume that the matrix Cov(X, X) is positive definite, then this minimization prob-
lem has a unique minimizer for every x € D that is determined by the equation system

Cov(X, X)B(z) = Cov(X, x),

i.e., the minimizer is given by 3(z) = Cov(X, X)~! Cov(X,z), which coincides with the
Lagrange functions given by the kernel K = Cov. This procedure is also known as Kriging
in the statistical literature (c.f, [55], [47]).

Thus, the Kriging estimator chooses the covariance function of the random field a as its
kernel. The main drawback of this method in our setting is that we do not know the
covariance function everywhere on D x D, hence we can not evaluate the random field
that stems from the Kriging estimator outside the sampling points of X which makes this
choice infeasible.

This motivates us to focus on the numerical point of view. In our case, it will be advan-
tageous to consider either the mean integrated square error (MISE)

D=

MISE(a) = E [[la = Zx k(@) |32y | * = llo = Zx xca(@) | 20220,
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5.2 Kernel-based pathwise approximation

or the uniform mean square error
1

UMSE(a) == E {Ha - IX,K,)\(CL)H%'(D)} * = la - Ix kA (@) | 20

Note that the latter bounds the mean square error uniformly on D:

sup E {(a(-,x) - IX,K,A(G)(‘7$))2]
€D

— sup / (a(w, ) — Tx xer(a) (w, 2))? dP(w)
z€D JQ

2
S/{)(sup|a(w,:ﬂ)IX7K7>\(Q)(w,x)|> dP(w)
xeD
= E[la ~ Zx k(@) [2p)) -

5.2.1 Error estimates

We are now ready to prove error estimates in the previously mentioned cases.

First case: Known regularity of the random field

Here, we assume the regularity of the random field a € L?(Q; H? (D)) is known. In this
case, we have already seen in Lemma 5.1.1 that the mean m and covariance function Cov
are also elements of H?(D) and H_ (D), respectively. This leads to the following result
for the mean integrated square error:

Theorem 5.2.2.

Let D C R be a bounded domain with Lipschitz boundary and ® € L'(RY) N C(RY) a
positive definite function with Hilbert space He(RY) = H?(RY) for o > %. Then, for
every finite point set X = {x1,...,xn} C D with mesh norm hx p < hy and second order
random field a € L?(2; H (D)) with mean m and covariance function Cov, the following

statements hold:

1. For exact data values zj = a(-,x;) with 1 < j < N and reqularization parameter
A > 0, the mean integrated square error can be bounded by

WRE :
E [0 - Zxon(@[iem)]* < € (W + 1 0VR) lall 2o,
If we denote the covariance function of Ix ¢ x(a) by Cov*, we obtain the bound

| Cov — Cov* HL2(D><D)
d d 2
<C <hg<,p +h% pVA+ <hg<,p + hgwﬁ) ) | Cov | g=e (pxp)-

2. For inexact data values z; = a(-,xj) + €5(-) for 1 < j < N, where the second
moments E[E?] < oo exist, the mean integrated square error can be bounded by

1
la = Zx o a(@,8) |22y = B lla = Ix.o.x(a,9)|32p) |
. (5.1)

o d h p d
<C (hx,p + h?{,p\a) lall 2. a0 (y) + ( =+ h?{,@) E [||5||3} :

VA
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5.2 Kernel-based pathwise approximation

If we denote by Cov™ the covariance function of Ix & x(a,€), then the error of the
covariance functions can be bounded by

| Cov — Cov™ ||L2(D><D)

< Clla —m|r2(0;2(p))

o d hs p d 1
~ [(hm + VA lla = ml ooy + ( 7 +h§w) E [Jle — Ele] 3 ]

2
d h% d 1
(W + HioVA) lla = mllaeuarecoy + ( s §<,D) E [|le — Ef]I] ] .

+C

In all cases, C = C(D,o) > 0 denotes a constant independent of a and X .

Proof. We first consider exact data, i.e., ¢; = 0, and a regularization parameter A > 0.
In this case, we directly apply estimate (3.4) of Theorem 3.3.4, which yields the upper
bound for the mean square error:

E [lle ~ Zxo(@) o)) = [ llaw,) = Ixaa(ate, )l dPe)
<C? ( xpt hXD )‘) /Q la(w, ) Fe () dP(w)
2

=C? ( %o+ hk D\/X) HGH%?(Q;HU(D))‘
Next, we consider the bound for the covariance functions. Here, we can apply Lemma
5.1.2 to see that Cov* = Tx ¢ \®Zx o1 (Cov). Therefore, the estimate given in Theorem
3.5.6 directly yields the stated bound.
For inexact data values z; = a(-,z;) + €;(-) with A > 0, we denote by ¢ := (e1,...,en)

and use the bound (3.5) of Theorem 3.3.4 to obtain

la —Zx o x(a,e) Hi2(Q;L2(D))

4 he 4 2
<ot (( ot VA lae >||HU<D)+< Xfm;(,D) ||g<w>\|2> IP(w)

a

o g 2 h ’ 2
<C (hX,D + hf{,p\f> lallZ2(0, 510y + C \[\ =+ hxp E [HEM :

However, in contrast to before, we cannot apply Lemma 5.1.2 to obtain a representation
of the covariance function of Zx ¢ x(a,¢€), as the operator Zx ¢ (-, €) itself depends on
w € Q via e. This forces us to calculate the emerging covariance function directly. With
the Lagrange representation of the approximant, the mean of Zx ¢ x(a,€) can be written
as

N
E[Zxan(a.)] () =) x;(@) /ﬂ a(w, zj) + &j(w) dP(w) = Ix o x(m, Ele])(2).
j=1
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5.2 Kernel-based pathwise approximation

For fixed w € 2 and x € D, we therefore obtain
Ix o (e, €)(w,z) —Lxaox(m,Ele])(z)

N
= x;(@) (a(w,z;) — m(z;) + £j(w) — E(g;))
j=1

— Ty oa(aw, ) - mye(w) - Ele)(@)
= Rxox(w, ).

(5.2)

Similarly, we denote by R(w,z) := a(w,x) — m(x). Using Lemma 3.5.5, this allows us to
express the error of the covariance functions as

Cov(x,y)—/QRX;D,)\(W,SU)RX,qa/\(Way) dP(w)
:/QR(W,:L")R(W,ZU)—RX,é,A(va)RX,é,)\(way) dP(w)

= [ (Rw,2) = R w,2) Rlew,) + Riw, ) (R, ) ~ R (@:9))
— (R(w,7) — Ry a(w,)) (R(w,9) — Rxxa(w,9)) dP(w).

These integrals can be bounded separately using Holder’s inequality to obtain

Cov(a,y) = [ Rxaa(w:2)Rxan(w.y) dP()

< [[R(,2) = Rxox( o) r2@p) IRC 9 L2(0p)
+ [|R(, o)l z20p) [IR(¥) — Rx.an(5 ) 220.p)
+ 1R 2) = Rx o2 200p) IR, y) — Rx.o (5 9)l2,p)
for fixed x,y € D. The L?(D x D) error of this function can then be estimated by
‘ 2

COV — /Q RX@,,\(W, -)RX@’)\(W, ) dP(w)

L2(DxD)
< [ [ (IRC.2) = Rxoa o)l IRE- 1) 20
D JD
+IRC 2 20p) IR y) — Rx.ax (5 9) |l 2p)
2
+ IR 2) = Rxon( )2 IR, y) — RX,@,A(',?/)HLZ(Q,P)) dy dx

< 3/D/DHR(-,$) —RX7¢7A(.,x)H%Q(m)HR(.’y)H%Q(m)
FIRC2) 220 IR y) — Rxaon (o )l22qp)
+HIR(2) = Rxonl2) 72 IRCy) = Rx.an(-y)ll720p) dy da.

We have now separated the arguments in the integrand and thus obtain the product of
the integrals over D. After taking the square root and using Fubini’s theorem, this yields
the bound

|Cov — COV*||L2(D><D)

<2V3|R = Rx el 2@z IR 2@i20) + V3IR = Rx e allZ2.02())-
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5.2 Kernel-based pathwise approximation

For this upper bound, we can now resubstitute R and Rx &, and apply the previously
proven results, as Rx ¢\ denotes the penalized least squares approximation of R = a—m
with inexact data & := ¢ — E[e]. After rearranging, the claim follows. O]

Remark.

If we consider the second case of Theorem 5.2.2 and additionally assume that the random
variables ¢; are independent of a(-, zy) for all 1 < j, k < N, the covariance function Cov*
of Tx o x(a,€) can be expressed as

Cov*(z,y) = Ix e \&Lx,a1(Cov)(z,y) + x(z)Ex(y)”
=Ix,02\0Lx,0(Cov)(z,y) + Ix o &Lx,5x(0,E)(x,y),

where £ denotes the covariance matrix of ¢, i.e.,
€= / (e(w) — E[e]) ® (¢(w) — E[e]) dP(w) € RNV,
Q

This representation follows directly by (5.2), the Lagrange representation, and the inde-
pendence of the random variables.

Using analogous techniques allows us to bound the uniform mean square error of the
pathwise approximation as well.

Corollary 5.2.3.

Let D C R be a bounded domain with Lipschitz boundary and ® € L'(RY) N C(R?) be a
positive definite function with He(R?) = H(RY) for o > %. Then, for every finite point
set X = {x1,...,2n} C D with hxp < ho and every random field a € L?(2; H? (D)) with
mean m and covariance function Cov, the following estimates hold:

1. For exact data values z; = a(-,x;) and regularization parameter X > 0, we obtain
the bound

1 o_d
E[lo - Txan(@lEm)]* < (h +VA) el o

Denoting the covariance function of Ix ¢ x(a) by Cov*, we obtain the bound

| Cov — Cov* HC(DXD)

od od 2
<C (hXﬁ +VA+ (hx,ﬁ + \FA) ) | Cov || goe (pxpy)-

2. Forinexzact data values zj = a(-,xj)+¢e;(-) for1 < j < N, where for every1 < j < N
the second moments E[sjz] < 00 exist, the uniform mean square error can be bounded
by

la = Zx o x(@,8) | 2@ucmy = E [la = Ix o 1(0) [2p)]

o—2 hg_§ 3
< (5 + VA) lalzomecon + | =2+ 1| E[Jelg]"
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5.2 Kernel-based pathwise approximation

Denoting the covariance function of Ix ¢ x(a,€) by Cov*, the error of the covariance
functions can be bounded by

| Cov — Cov™ |l c(pxp)

< Clla — m||z2(0;c(p))

o_d h 1
<hX75 +\FA> la = mllaqume ) + | — + 1| E[lle — B3]

d
o—2 h D 3
e (hm% +ﬁ) la = mlla@me oy + | =2 +1 E [||e - E[][3]’

In both cases, C = C(D, o) > 0 denotes a constant independent of a and X.

Proof. The errors for exact data are proven completely analogously to Theorem 5.2.2
using Theorem 3.3.4 and (3.4). For the error with inexact data, we also proceed similarly
to before using (3.5). O

Remark 5.2.4.
In order to interpret the error result concerning inexact data given in (5.1), assume that
the measurement errors ¢; for 1 < j < N are all independent and identically distributed

with mean zero and variance E[e?] = 4% > 0. As already noted in the remark after
Theorem 3.3.4, a reasonable choice for the regularization parameter is A = hggpd, as this

balances the occurring terms in the presented error bounds, which leads to the simplified
bound

2
d
la = Zxox(a;8)llL2ir2p)) < C | Rk pllallrzme () + Ik p (ZE )

If we focus on the latter term controlling the measurement error, we can use Lemma 3.3.7
to set the mesh norm hx p of X in relation to the number of points IN. Therefore, this
term can further be bounded by

1 1
2 N 2

d a d
h% p ZE <CpipN~ 2| D 7| =Cripy

With this bound, we can expect to approximate the given random field in L?(D) up to
the standard deviation of the measurement errors. However, for the pointwise error result
given in Corollary 5.2.3, we can not infer a similar a result, since the measurement errors
in the upper bound can not be controlled by a suitable choice of A or the mesh norm.

As we have seen, we can give various error bounds for different scenarios, including the
use of a regularization parameter A\ and the possibility of inexact data. For the sake of
simplicity, we focus on interpolation with exact data in the following, but again emphasize
that using the presented ideas, other scenarios can be handled as well.
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5.2 Kernel-based pathwise approximation

Second case: Known regularity of the covariance function

Next, we consider the case where we assume the regularity o > g of Cov € Hy? (D x D)
is known. This allows us to apply Theorem 4.3.5 to the centered random field a — m
and conclude that a — m € L*(Q; H™(D)) for 0 < 7 < o — g. In order to infer the
regularity of a, we additionally have to assume that m € H?(D) for § > 2, which leads
toa € L2(Q; H'(D)) for 0 < 7 < min{o — 7, B}. On the other hand, if we want to apply
Theorem 3.3.6, we have to additionally demand that 7 > 2. This forces us to make the

more restrictive assumption o > d. In this case, we obtain the following result.

Theorem 5.2.5.

Let D C R be a bounded domain with Lipschitz boundary and ® € L'(RY) N C(RY) a
positive definite function with He(R?) = H(R?) for o > d. Now, let a € L*(Q; L*(D))
be a second order random field with mean m € HP?(D) for § > % and covariance function
Cov € HJ? (D). Then, for every finite point set X = {z1,...,zy} C D with mesh norm

mix

hxp < ho and every g < 7 < min {B,J — 4}, we obtain the bounds

2

1
E [la - Zxe(a) 720 * < Chx pr%Bllallz@mr o)),
2 3 T
2 2 ,0-T
E {Ila - IX@(‘OHC(D)} < OhX,D2pX,DHaHLQ(Q;HT(D))'
Denoting the covariance function of Ix o(a) by Cov*, the estimates
| Cov — Cov™ || p2(pxp) < Ch% pll Cov ”H;:’i‘)’((DxD)a
o d
| Cov — Cov™ [|c(pxp) < Chx 5| Cov || goo (pyp)
hold. In both cases, C = C(D,o,7) > 0 denotes a constant independent of X .

Proof. We only prove the L%(D) error estimate, as the other one can be proven anal-
ogously. As already sketched beforehand, we use Theorem 4.3.5 to conclude that the
centered random field a — m is an element of L?(Q; H™(D)) for all ¢ <7 < o — %. Since,
by assumption, m is an element of H?(D), we can infer by Corollary 4.3.6 that the ran-
dom field a € L2(Q; H(D)) for all § < 7 < min {80 — §}. If we then apply the kernel
interpolation with ® pathwise on a, we can thus use Theorem 3.3.6 to bound the mean
square error by

E [la ~ Zxa(@)am) = [ o) = Zxalatw, )z )
< C*H pp X%” | la(w )l ) 2B

= O o3 " llalls i (y)-

For the covariance function, we again apply Lemma 5.1.2 for the representation, after-
wards Theorem 3.5.6 with Ay = Ay = 0 for the error estimate and immediately get the
claim, as h%gp < h% p if the mesh norm is less than or equal to one. O
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5.2 Kernel-based pathwise approximation

As seen in the proof beforehand, when choosing the kernel ® to match the smoothness of
the covariance function, we may overestimate the smoothness of the paths of the random
field a. In order to prevent this, one could first use Theorem 4.3.5 in order to infer the
smoothness of the paths of « — m and afterwards choose the kernel ® according to the
deduced regularity. This idea is covered in the next theorem.

Theorem 5.2.6.

Let D C R? be a bounded domain with Lipschitz boundary and X = {z1,..., 25} CD a
finite point set with mesh norm hxp < hg. Assume that a € L?(Q; L*(D)) is a second
order random field with mean m € HP(D), where § > g, and covariance function Cov

that is an element of How (D x D), where o > d. Let % < 7 < min {[3’,0 - g} be fixed,

mix
and choose a positive definite function ® € L*(RY)NC(RY) with Hp(R?) = H™(RY). Then
a € L*(Q; H™ (D)) and there is a constant C = C(D,7) > 0 such that we can bound the
occurring interpolation error of a and Ix ¢(a) by

E [lla - Zxo(@lsm)]* < Chx pllallzzu-o)
E [llo — Zxo(@) )] * < Chf lall o
If we denote the covariance function of Ix ¢(a) by Cov*, the error can be estimated by
| Cov —Cov™ || 2(pxp) < Chx p|| Cov ||H;;(Dxp)a
| Cov = Cov* lleqpumy < CHY Al Cov gz oy

Proof. As in Theorem 5.2.5 we can conclude that a € L*(Q; H™(D)). Now, by assumption,
we additionally have 7 > ¢ and Cov € Hyo.(D x D) C Hyf (D x D), hence we are able

to apply Theorem 5.2.2 and Corollary 5.2.3, respectively, and the claim follows. ]

Realizations of a random field Interpolated realizations

Iya(a)(, @)

[ P T B
Figure 5.1: A total of 10 realizations of a Gaussian random field with mean m(z) = 1 and
covariance function using the Matérn kernel ®5 5. The left-hand side shows
the true realizations, while the right-hand side shows the paths interpolated

at 11 equidistant points in [—1, 1] using the Wendland kernel & = &1 5.

82



5.3 Karhunen-Loéve expansion of the interpolated process

True covariance function o5 Approximated covariance function
£
1.0 %\ 1.0 1.00
Q =
g 08 08 X 0.8 )
=06 =06 0.75
< 04 0.6 S 04
0.2 =02 0.50
- 0.4 5
0.0 < 0.0 095
1.0 0.2 1.0 :
<. 05 <. 05
< <0
{; 5 0w 05 1.0 {;UAO 0w 05 1.0
<—10 —05 U g o—10 —05 y
Lo T -, \ 10 7 e, \

Figure 5.2: The corresponding covariance functions of the underlying random fields con-
sidered in Figure 5.1. In this example, the covariance function is given by
the Matérn kernel ®5 5, which reproduces H3(RY). With the use of Mercer’s
theorem given in Theorem 3.1.14, we can see that ®95 permits a series ex-
pansion with eigenfunctions e; € Hg, ;([0,1]) & H3([0,1]). This implies that
®y5 € H>? (]—1,1] x [-1,1]). The Wendland kernel ®4 5 reproduces a Hilbert

space that is equivalent to H3([—1,1]) as well, thus we are in the setting of
Theorem 5.2.5.

5.3 Karhunen-Loéve expansion of the interpolated process

In Chapter 4, we discussed a Fourier type expansion of a given second order random
field a € L?(Q; L?(D)), the so-called Karhunen-Loéve expansion. In particular, we proved
under some mild assumptions that a can be expanded as

alw, ) =m(z) + \/)Tjﬁj(w)ej(ac),

jel

where [ is a finite or countable index set. Furthermore, if we assume without loss of
generality that the eigenvalues A\; > A2 > --- > 0 are sorted in decreasing order, we
can proceed as in Corollary 4.2.7 and reduce the complexity of the random field a by
truncating this representation after at most L € N terms. If [ is finite, we have to choose
L < |I| to properly reduce the dimensionality. A major downside to this theorem is that
the representation is barely constructive, as the (possible infinitely many) eigenfunctions
and eigenvalues of the induced integral operator C by the covariance function Cov of
the random field a have to be calculated. Additionally, although we have an explicit
representation of the random variables &; given by

1
() = - [ (@, 2) ~m(@) esta) da.
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5.3 Karhunen-Loéve expansion of the interpolated process

the distributions of these random variables are (except for Gaussian processes) usually un-
known and therefore these integrals must be approximated using, for example, quadrature
rules.

However, if we want to calculate the expansion for the interpolated process Zx k(a) using
a symmetric and positive definite function K: D x D — R in a fixed point set X C D, we
can give a more explicit representation of the Karhunen-Loéve expansion.

Again, for the sake of simplicity, we will not consider the penalized least squares approx-
imation, as our results can easily be transferred to this case. Throughout this section,
we assume that a € L?(Q; L?(D)) is a second order random field with pointwise defined
paths, mean m and covariance function Cov. Moreover, X = {z1,...,zx} C D denotes
a finite set of sampling points and K: D x D — R a symmetric and positive definite
function. If we now denote by a* := Zx i (a) the interpolated random field with mean m*
and covariance function Cov*, we make the following crucial observation (cf. [23, Chapter

4)).

Proposition 5.3.1.
There are at most N strictly positive eigenvalues (counted with multiplicity) of the induced
integral operator

€' 1) + I(D), > [ Cov ) f(y) dy.
D
In particular, the image of C* fulfills C*(L*(D)) C Viy = span{K(-,z;) | 1 < j < N}.
Proof. As we know by Corollary 5.2.1, the covariance function of Zx g (a) is given by

Cov*(z,y) = Ix,k®@Lx Kk (Cov)(z,y)
= K(z, X\)K(X,X) ! Cov(X, X)K (X, X) 'K (X,)

for x,y € D. If we denote the inner matrix by
C:=K(X,X) ' Cov(X, X)K(X,X)" = (¢cij)1<ij<n € RV (5.3)

then, for arbitrary f € L?(D), the integral operator C* can be written as
¢'(N)= [ 1) Cov*(-.u)dy

N
= [ 10 X KCoa)eink w,m) dy

N Njyk:1
= le (;Cj,k/pf(y)ff(wk)dy> K(-,xj),

which proves that C*(L?(D)) C V. Now, if u € L?(D) is an eigenfunction of C* associated
to an eigenvalue A > 0, then
“(3)
—ul=u
)\ )

hence, every eigenfunction also lies in Viy. Thus, there are at most N different possible
eigenfunctions, as different eigenfunctions are linearly independent and dim(Vy) = N. [
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5.3 Karhunen-Loéve expansion of the interpolated process

We also want to emphasize that we are only interested in the eigenfunctions whose corre-
sponding eigenvalues are positive, as the others vanish in the Karhunen-Loéve expansion.
This result allows us to calculate the eigenvalues and eigenfunctions of this operator
explicitly. They are obtained by solving the system of equations

N N
D bi(C K (ya5), K(an)) 2y = A Y 0 (K (- 25), K (- x1) 12(p)
j=1 j=1

for 1 <k < N, as every eigenfunction u of C* admits a representation u = Z;-V:l biK(-, )
and Vy =span {K(-,z;) | 1 <k < N}. If we now define the matrices

A= (aj,k)lgj,kSN = ((C*K(‘,ij),K(',xk)>L2(D))1<j k<N < RNXN

and

M = (mjhinen = ((KC2) KCa)em), o, RV,

we can write this system of equations as
Ab = AMb, b= (by,...,by) € RY,

which yields a generalized eigenvalue problem in RY. In order to transform this to an
ordinary eigenvalue problem, we first observe that A = (a;x)1<jk<n can be rewritten as

aji = (C*K (- 2;), K (-, xk)) 2(p)
:/ / Cov*(z,y)K(y,z;) dy K(x, ) dz
D JD

N
= Z c[,m/ / K(JJ(,CC)K(y,l‘m)K(y,.’L'])K(l‘,ﬂj‘k)dydﬂ?
Lm=1 DJD
N

= 3 o ([ K@Kty ) ([ KooK do)

lm=1
= M/ CMy,

where M; denotes the j-th row of M, and C is given as in (5.3). Hence, A is simply given
by A=MCM.

We will prove in Lemma 5.3.2 below that M is a positive definite matrix. Hence, we can
compute the Cholesky decomposition M = LLT of M. If we set ¢ := LTb, the generalized
eigenvalue problem can equivalently be written as

LLTCLL"» = ALLT}
& LTCLe = Ae.
Thus, we reformulated the generalized eigenvalue Problem Ab = AMb as an ordinary
eigenvalue problem using the positive semi-definite matrix LT CL. This eigenvalue prob-

lem can be solved to obtain eigenpairs (\;, 7)) € [0, 0o[ xRN with orthonormal eigenvec-
tors. By backwards substitution for LT = ¢U) 1 < j < N, this immediately yields the
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5.3 Karhunen-Loéve expansion of the interpolated process

original eigenvectors of Abl) = AjM b, For fixed index 1 < j < N, we can construct
the eigenfunction e; of C* using the vector b = (bgj), cees bg\],))T € RY by setting

With this explicit expression for the eigenfunctions of the covariance operator C*, we can
examine the occurring random variables {; in more detail. By Lemma 5.1.2, the mean
of Ix k(a) is given by Zx i (m), thus, for every eigenvalue \; > 0 with 1 < j < N, the
random variable &; of the Karhunen-Loéve expansion Corollary 4.2.5 is given by

) = [ Txlato, @) = Txslm(e) es(e)
When inserting the formulas for Zx. x(a(w, ) — m) and e; = K (-, X)L~ Te(®, we see that
&W)ZV%%LQW%X%*m@WTKUQXYUﬂXwﬂanﬂfﬂﬁmx
= (o X) =m0 T (X X) T (Xu) © KX )L

where K(X,z) ® K(X,z) = (K(x;,2)K(2k,*));<; < denotes the dyadic product of
these vectors. When we expand the term inside the integral we can apply the integral
componentwise on K (X, r) ® K(X, ), which then just yields the matrix M = LLT. This
leads to the final expression for {; as

1

—5 (a(w, X) - m(X)NT K(X,X) LY, 1<j<N.
J

§i(w) =
Before we summarize these considerations, we need to show that M is indeed a positive
definite matrix.

Lemma 5.3.2.
Let K: D xD — R be a symmetric and positive definite function. Then the mapping

G: DxD—R, (x7y>'_> <K('7x)>K('7y)>L2(D)
1s positive definite as well.

Proof. Obviously, G is symmetric. Next, Let o = (aq,...,an) € RY and a finite point
set X = {z1,...,2zn} C D be given. Then the quadratic form of G can be rewritten as

N N
Z ajarG(xj, xr) = /D Z ajorK (x5, y) K (g, y) dy
G k=1 Ji:k=1

= [ 1@2ay=o,
D

where
N

f = ZajK(-, (lij).

=1
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5.3 Karhunen-Loéve expansion of the interpolated process

Hence, G is positive semi-definite. Since K is positive definite, we also know that the
functions {K(-,x) | # € X} are linearly independent and thus f can only vanish when
o« = 0. This proves the positive definiteness of G. O

Combining the representations of the eigenfunctions e; and the random variables &; yields:

Theorem 5.3.3.

Let a € L?(Q; L?(D)) be a second order random field, X = {z1,...,xn} C D a finite
point set, and K € C(D x D) a symmetric and positive definite function on D. Define
the matrices

M = ((K(-,;), K (,x)) 2(p))1<je<n = LLT,

and

C = K(X,X)™! Cov(X, X)K(X,X)™!

and denote by (A;, c(j)) €]0, 00[xRYN for1 < j < N the eigenpairs with positive eigenvalues
and normalized eigenvectors of the positive semi-definite matriz LT CL. Furthermore, let
b9 e RN be the solutions of LTb0) = ¢\ for 1 < j < N. Then the Karhunen-Loéve
expansion of Ix i (a) can be written as

Tx k(@) (-, @) = Ty i (m +szj Jej (@

where T’ r
ej(x) = (09) K(X,2) = () L7'K(X,2), z€D

and
£5(0) = —— (a(w, X) = m(X)T K(X, X)L, weQ

vy

forall1<j <N.

Remark 5.3.4.
Without truncation, we can recover the kernel interpolation from the expansion by

IXK +Z\/>€] e]

N
= Tx x(m)(z) + (a(w, X) —m(X)) K(X (Z 9 @ J>> TK(X,z)
J=1
=Ix,x(m)(z) + Ix,k (@ — m)(w, ) = Ix K (a)(w, T),

N
as the eigenvectors ¢) form an orthonormal basis of R™, thus, ¥ ¢ @ ¢¥) = Iy.
j=1
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5.3 Karhunen-Loéve expansion of the interpolated process

Decay of eigenvalues

As we have seen in Corollary 4.2.7, the truncation error of the Karhunen-Loéve expansion
of a random field a € L?(Q; L?(D)) can be expressed using the eigenvalues of the associated
covariance operator C of a. In our specific case, the Karhunen-Loeve expansion of Zy i (a)
only consists of at most N = | X| distinct eigenvalues. Thus, we choose L < N and denote
the truncated expansion of Zx g (a) by

L o~
T (@) (w,2) = T (m)(@) + 3 VA (w)e; (@),
=1

where x € D and w €  and }\; denote the eigenvalues of the covariance operator corre-
sponding to Zx k(a) for 1 < j < N. The resulting error is then given as

2 N

= A
L2 (L*(D)) j:ZL:H ’

|Zx.x(a) = T (a)]

)

Yet, as there are now finitely many eigenvalues, we can not use the decay rates for eigen-
values given in Theorem 4.2.8 directly. We therefore have to compare the eigenvalues of
the approximated random field with the ones of the covariance operator of a. We obtain
the following abstract bound.

Lemma 5.3.5.
Let K; € L*(D x D), for j = 1,2, be two symmetric kernels with induced integral operator

Kj: 13(D) + 1(D), f o [ () f () dy.
D

Denote by ()\’(“j))keN the decreasing sequence of eigenvalues of KCj for j = 1,2. Then, for
all k € N, the bound
1 2
A =27 <11 = Kl o) (5.4)

holds.

Proof. Using the Courant-Fischer principle for eigenvalues ([28, Chapter 1, § 6.10]), we
can estimate for k£ € N

(1) _ :
Ay = sO% o (K1(9);9) L2()
dim(U)=k H9||L2(D):1
= B, o (K2(9): 9)L2(p) + (Ki(9) — K2(9), 9) r2(p)
dim(U)=k ll9ll2(p)=1
<MD+ 1K1 — Kol 2(py 12(m)-

We now subtract )\1(62) on both sides. By swapping the roles K7 and Ko we obtain
1 2
‘/\I(c) — AL )‘ < |K1 = Kall2(p)—r2(D)-

This can further be bound by || K1 — Ks||72(pxp) using the integral representations of K
and ICo, and the claim follows. O
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5.4 Covariance estimation

A major downside of Lemma 5.3.5 is that the estimate in (5.4) is uniform in k € N for all

eigenvalues )\g) and )‘1(42)’ which indicates a pessimistic upper bound.

Next, we apply this lemma with K; = Zx x®Zx ;(Cov) and Ky = Cov. If we denote the
eigenvalues of the latter with \;, j € N, the truncation error can be estimated by

2
L2(L2(D))

- gj A = iv: /\k+(5\k—Ak)

k=L+1 k=L+1

)

|Zx.x(0) = i (@)

N
< ( Z )\k) + (N — L) ||Cov —IX,K@IXJC(COV)HLQ(DXp) .
k=L+1

This allows us to use the decay estimates given in Theorem 4.2.8 combined with error
estimates for the covariance function to estimate the occurring truncation error. This
theoretical bound can then be used a-priori to choose a suitable truncation parameter
L < N.

5.4 Covariance estimation

Using kernel-based methods for the approximation of random fields, we have already
seen that we can directly calculate the resulting covariance function of the process. In
particular, if a € L?(Q;L?(D)) is a second order random field, K: D x D — R the
reproducing kernel of Hyx (D) C L?*(D) and X = {z1,...,zx} C D a finite point set,
then, by Corollary 5.2.1, the covariance function of Zx i x(a) with A > 0 is given by

(Zx,k2®Ix k) Cov(z,y)
= K(z,X) (K(X,X) 4 My) ' Cov(X, X) (K(X,X) 4+ My) ' K(X,y).

To compute this approximation, we therefore need to know the matrix Cov(X, X), which
is not covered by the assumptions we made throughout this thesis so far. Of course, the
simplest method would be to assume that this matrix is given. However, by definition,
Cov(X, X) is given as the covariance matriz of the RV-valued random variable a(-, X),
which allows us to use standard statistical estimators to approximate Cov(X, X). In our
setting, usually the dimension N is large, which is why we seek to use estimators tailored
to this high-dimensional problem.

This motivates us to cite results given in [10], which prove optimality results for estimators
on a specific subclass of multivariate random variables ([10, Definition 1]).

Definition 5.4.1 (Sub-Gaussian).
Let A: Q — RY be a random variable. We call A sub-Gaussian if there exists a constant
p > 0 such that, for all v € RY with [|v|l2 = 1 and ¢ > 0,

P <|UT (A—E[4]) | > t) < exp (—t2g>
holds.
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5.4 Covariance estimation

For a given random variable A: Q — RN we denote with X(A) = (0;;) € RV*¥ the
corresponding covariance matrix of A. The following result is a summary of [11, Chapter
3.3] or given in |10, Theorem 1].

Theorem 5.4.2.
Let Ty, T > 0, define

]:oz(TOaT)
N
Y= (5. NxN - -
=Y = (0;) € RV max ; loi il <Tc ™ for 1 < ¢ < N, Amax(X) < Tp
li—i[>c

and denote by Py = Puo(To,T) the set of all random variables A:  — RN such that A is
sub-Gaussian and the corresponding covariance matriz £(A) is an element of Fo(To,T).
Now, let M € N denote the number of independent samples of a random wvariable and
assume there exists a constant € > 0 such that N < exp(eM). Then, the so-called
minimax rate of all estimators 3 € RVxN estimating the covariance matriz of a given
RN -valued random variable using M independent samples is given by

inf sup 12— 2(A)||las2 €

@(M 2cx+1 + lIl(JV))7 NZMﬁ7
> A€Pq

o(%). N < Mz,

We are interested in constructive ways to obtain these convergence rates. Although the
following results also hold for arbitrary multivariate random variables A: Q — RY, we
tailor the subsequent results to our setting A = a(-, X). First, we consider the sample
covariance matrix.

Definition 5.4.3.

Let a € L?(2; L?(D)) be a second order random field with covariance function Cov, and
let X = {z1,...,2xy} C D be a finite point set. Let a1(-,X),...,ap(-,X) be M € N
independent copies of a(-, X).

1. The sample mean or empirical mean of a(-, X) is defined as

X

2. The sample covariance matriz of a(-, X) is given as

M
1_ [ (ar(, X) = a5 X)) ® (a(-, X) = a( X))

k=1
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5.4 Covariance estimation

In [11], the following rate-optimal estimators are given:

Theorem 5.4.4.

Let a € L*(; L*(D)) be a second order random field, X = {x1,...,zy} C D, and let
a1(,X),...,apm (-, X) be M € N independent copies of a(-,X). First, assume that the
dimension fulfills N > MTlﬂ For an even natural number k € N, we define weights w; j
for1 <i 3 <N as

.= 9 1_@ L k
Wit ), 5 <l|i—j| <k,
0, li — 7] > k.

If we denote by ¥ = (0i;) the sample covariance matriz of a(-, X), then

¥ = (wij0ij)i<ij<n

is the so-called tapering estimator of Cov(X, X) and satisfies

~ __2a_ In(N)
|- cov(X,X)H%2 €0 <M 21T + M)
when choosing k € N proportional to MY/(?e+1) ¢ N. For N < Mﬁ, a rate optimal
estimator is given by the (untapered) sample covariance matrix given in Definition 5.4.35.

We note that although the tapering estimator yields a rate optimal estimator for the co-
variance matrix Cov (X, X), the estimator itself is not in general a positive (semi-) definite
matrix (cf. |11, Remark 3]). As suggested there, to obtain a suitable approximation of
the covariance matrix, one first has to diagonalize the tapering estimator and then replace
all negative eigenvalues by zero.
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6 Kernel-based multilevel method

6.1 Motivation

In the last two chapters, we proposed a method using positive definite functions to calcu-
late an interpolant or a penalized least squares approximant to a deterministic function
and generalized this idea to random fields. A main drawback of the stated methods has
been indicated in Corollary 3.4.3, as we may expect ill-conditioned kernel matrices when-
ever the mesh norm hx p and therefore also the separation radius gx become small, which
ultimately leads to numerical instabilities when computing the approximation. To over-
come these instabilities, we introduce a different method based on kernel interpolation.
In the following, we restrict ourselves to translation invariant positive definite functions
® ¢ LY (R NC(RY), but whose support is compact, as for example the Wendland kernels.
To motivate the following idea, we assume for the time being that supp(®) = B;(0). For
a fixed point set X = {z1,...,zy} C RY, this implies that all entries ®(z; — x) with
|z; — zk|l2 > 1 vanish, leading to a certain sparsity of the interpolation matrix ®(X, X).
We now want to use this property in the following way: To generate more vanishing
entries in the kernel matrix, we will scale the function ® by a factor 0 < § < 1 such that
the support of the scaled kernel ®; is Bs(0). For this, we first state the following lemma,
which allows us to rescale ® without algebraically changing the resulting reproducing
Hilbert space (see [57, Lemma 1]).

Lemma 6.1.1.
Let 0 < 6 <1 and ® € LY(RY) N C(RY) be a positive definite function with Hilbert space
He(R?) = Ho(RY), where o > 4. Define

D=0 ).
’ (5)
If we denote by c1and co the equivalence constants of </IS, i.e,
e o
o (14 [wl}) ~ < W) < e (14 [wl3)
then the Fourier transform of ®s satisfies
e —
e (1+82[wl3) < Bs(w) < e (142 wl3)
which in particular implies that
—o o —0o
e (14 [w]3) 7 < @s(w) <67 (14 [w]3)
Therefore, Hp;(R?) = H(R?), and the norm equivalence
d d _
Ve 2m) i fllmg, may < 1l e @y < Ve2(2m) 3677 fll g, re)
holds for all f € H?(RY).
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6.1 Motivation

Proof. We first observe that

~

5 = (3 -),
which immediately proves the first statement:
—0 o —0
e (1+ 82 w]3) < B5(w) < e (14 8%|w3)

As § < 1, this estimate can be used to obtain

o (1+[wl3) " <a (1+02wl3) " < Bsw) <o (1+wl3)

=08 (0724 |wl3) T < s (14 wlF) 7

Thus, ®; induces a Hilbert space which is equivalent to H?(R%). The norm equivalence
now follows directly by plugging the above estimate into the norm representation given
in Theorem 3.1.7. ]

In order to obtain bounds on the condition number of the scaled kernel matrix ®5(X, X),
we have to couple the scaling parameter ¢ to the mesh norm hx p of X. This leads to
the following bound.

Theorem 6.1.2.

Let ® € LY(RY) N C(RY) be a positive definite function with compact support B1(0) and
native space Hp(RY) = H(R?), where o > g. Suppose D C R? is a bounded domain and
X ={xz1,...,zn} C D a finite point set. Furthermore, let there be a constant ¢* > px p,
i.e., c* fulfills hxy p < c*qx. Choose a parameter v > 1 such that 6 :== vhxp < 1, and set
Ps:= 6 0P (5) as in Lemma 6.1.1.

Then the mazimum eigenvalue of ®5(X, X) can be bounded from above by

Amaz (P5(X, X)) < C (14 ve*) 6%0(0),
and the minimum eigenvalue from below by
Amin (®5(X, X)) > C (ve*)2 674,
Thus, the condition number of the matriz ®s(X, X) is bounded independently of § by
conda(®5(X, X)) < CP(0)(1 + ve*)d(ve*)? 4,
where in each estimate C = C(®,D,0) > 0 denotes a constant independent of X .

Proof. The estimates for the minimum and maximum eigenvalue are both stated in the
proof of [52 Proposition 3.4]. For brevity, we omit the bound for the largest eigenvalue
of &5(X, X).

The idea for the minimal eigenvalue presented in the aforementioned reference is to apply
Theorem 3.4.2 or, more specifically, Corollary 3.4.3 as follows: We consider the matrix

A= 605X, X) = (<I> (xj — xk)) .
d 1<j,k<N
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6.1 Motivation

Then, for the minimum eigenvalues, the relation Apin(®s(X, X)) = 6@ Amin(A) holds.
Moreover, A can be interpreted as the kernel matrix of ® evaluated at the point set
Xs={&,..., ITN}v ie,, A= ®(Xs,Xs5). As a simple calculation shows, the separation

radius of Xj is given by
ax —
qXé 5 > ( ) 1'

We apply Corollary 3.4.3 (note that the lower bound stated there is independent of D
and purely relies on the separation radius of the point set) to obtain the bound for the
smallest eigenvalue by

Amin(A) > Cg3Z~% > C(vet) 2.

This implies the bounds on the smallest eigenvalue of ®5(X, X) stated in the theorem
and the bound for the condition number of ®5(X, X) follows immediately. O

This result allows us to control the condition number of the kernel matrix ®5(X, X) with
the parameter v. The error estimates for these scaled kernels are given in [58, Theorem
7] and read as follows.

Corollary 6.1.3.

Let D C R? be a bounded domain with Lipschitz boundary, X = {z1,...,2x} C D
with mesh norm hxp < ho, and ® € LY(RY) N C(R?) a positive definite function with
Hg(RY) = HO(RY), where o > %. Then, for any 0 < § <1, we obtain the bound

hxp
I = Zxaa Dl < € (22 1 oo
Proof. Using the sampling inequality of Theorem 3.3.2 yields

If = Zx.0;(F)lle2p) < Chk pllf — Zx.05(f)llae (D)

Now, consider the extension Ef of f to R? using Theorem 2.2.9, and observe that the
interpolation satisfies Zx ¢;(f) = Zx o, (£ f). Then

1f = Zx.os ()l sro0) < NEf = Ix a5 (Ef) o ey
< e d ||\ Ef —ZX,<I>5(Ef)HHq,§(]Rd)
< Vel Ef | gy, ey

VC2 o
< (COgpYt=6 -
N If Nl 7o (D)

holds, where Cr denotes the constant of the embedding operator E. Putting both esti-
mates together yields the claim. O

Here, the following problem occurs: When coupling § = vhx p with a fixed constant
v > 0, we lose the approximation power provided by hg(’D, as this leads to

15 = Zeas Dy <€ (5 ) 1flecoy
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6.2 Multilevel method — setup

So again, while we can now work with better conditioned matrices, we cannot expect any
error reduction and therefore no suitable approximations. The key to overcome this issue
lies in the idea to consider a sequence (X;)jen € D of point sets, where we choose scaling
parameters d; = vhx, p. On each level L € N, we combine recursively the interpolants
IXJ.@&]_ in a suitable way. This leads to approximation operators Ay (f) for all L € N

such that (Az(f))ren converges to f in a suitable space. This is the main idea behind
the kernel-based multilevel method (see [57],|16]), which we now discuss in greater detail.

6.2 Multilevel method — setup

In the following, we formalize the recursive idea of the multilevel method, provide a
convergence result and afterwards analyze various properties and representations of the
scheme.

Although we will present the following scheme in the context of kernel-based interpolation,
we want to note that, in principle, different approximation methods could be used as well.
We consider the following setting:

Setting 6.2.1.

Let D C R be a bounded domain with Lipschitz boundary and (X j)jen € D a sequence
of point sets consisting of Nj € N points with mesh norms h; := hx; p.

Additionally, suppose ® € L'(R%) N C(RY) is a positive definite function with Hilbert
space Ho(R?) 2 Ho(RY), where o > 4. For j € N, we set §; := vh;, where v > 1 will be
specified later on, and define ®; := (5]-_d<I> (@) as in Lemma 6.1.1.

The main idea in the following is a residual correction scheme: In the first step, we use
the kernel ®; to interpolate f in the points of X;. This yields the approximation on the
first level. After that, we consider the residual f — Ix, o,(f) and correct the error by
interpolating this residual in the points of X5 using ®5. The approximation on the second
level is now given by the one on the first level added to the residual correction. This
scheme now can be applied iteratively, and leads to the following algorithm:

Algorithm 1 Multilevel method
Input: fp:=0, eg:=f
for 7=1,2,... do
s < Ix;;(ej-1)

fj — fj—l + Sj
€; < €j—1 — Sj
end for

Here, e; denotes the residual, f; the multilevel approximation after j levels and s; the
kernel approximation on the j-th level using the residual of the preceding level. When
implementing this scheme, we only use a finite number L € N of levels and then denote
the emerging multilevel approximant by fr.
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6.2 Multilevel method — setup

Definition and Remark 6.2.2.
Assume Setting 6.2.1 holds and let L. € N. The multilevel operator with L levels using
Algorithm 1 is defined as

Ap: O(D) —» LX(D),  AL(f) = fu-
The operator has the following properties:
L AL(f) = fo = Ej s = Ava(f) + Ixp0, (F = Ara(f)),
2. ep=f—AL(f),
3. Aj is linear, and

4. Ar(f)(Xr) = f(Xpr), i.e., the multilevel operator interpolates f on the highest level
Xr.

Proof. Inductively, one can see that
L L
AL(f) :fL:fL—1+3L:fL—2+SL_1+SL:~--:f0+Zsj :Zsj,
Jj=1 Jj=1

which proves the first representation of Az (f). With the same argument, one can also
see that

N
er=eL1—sp=--=e— Yy s;=[—fL,
j=1

implying the second statement and the second representation in the first statement, as

AL(fy=foo1+sL=Ara(f) +Ix, 0, (er—1).

The linearity of Ay is clear, as all occurring interpolation operators and the residual are
linear. If we now rewrite ey, we see that

f—AL(f)=er=er1—Ix, e, (e0-1)
and therefore er,(X) = 0. O
In order to calculate the multilevel approximant of a function f, we therefore only use
the information of f evaluated at all points in UJL:1 Xj. Moreover, we can equivalently

calculate the coefficients a; € RYi of s; = ij; 1 a,(gj )<I>j(‘ —a:,(g )) using the following linear
equation system (see [57]):

(I)l(Xl,Xl) 0 0 a1 f(Xl)
CI)Q(XQ,Xl) @2<X2,X2) . 0 a9 f(XQ)

| | . =", 6
Op(Xp, X1) Pp(Xp,Xo) ... @p(Xp,Xp)) \ar f(X¢)

where the matrix is invertible as a lower block diagonal matrix with invertible diagonal
blocks. In particular, the multilevel method given in Algorithm 1 can be interpreted
as block-wise backwards substitution of this linear equation system. If we now assume
that the sequence of point sets is quasi-uniform, we can combine this with Theorem
6.1.2 to obtain well-conditioned kernel matrices ®;(X;, X;), i.e., their condition number
is bounded independently of the level 7 € N.
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6.3 Convergence of the multilevel method

Corollary 6.2.3.
Assume Setting 6.2.1 holds, where the sequence of point sets (X;) en s additionally quasi-
uniform. Then for each j € N, the condition number of the kernel matrices ®;(X;, X;) is
bounded by
B(0) (1 + veg,)”

(l/cqu)d—2cr

Proof. Choose, for j € N, the constant ¢* = ¢4, in Theorem 6.1.2. O

COHdQ(‘I)j(Xj, XJ)) S C

6.3 Convergence of the multilevel method

We now provide an error estimate for the multilevel method (cf. |57, Theorem 1]).

Theorem 6.3.1 (Multilevel method).
Assume Setting 6.2.1 holds and the point sets (X;);en are refined in such a way that there
are constants p1 €]0,1[ and ¢ €]0,1] such that for every j € N, the mesh norms (hj);en
satisfy

cphy < hjp < phy,  jeN,

where 0 < hy < 1 is small enough to fulfill the assumptions made in Theorem 3.3.4.
Furthermore, choose v > 1 such that vhy < 1. Then there exist two constants C > 0

1
and Cy = C1(D,0,®) > 0 with a := C1 (v™27 + u??)2 such that for every f € H°(D) the
estimate

If = AL(F)llz2y < Ca®||f || o)
holds. Thus, the multilevel method converges linearly in L*(D) if a < 1.

In order to prove this theorem, we will use the following lemma, which provides a link
between the residuals e; and e;_1.

Lemma 6.3.2.
In the setting of Theorem 6.5.1, for all j € N, the estimate

1 20 ) %
|’E€jHH¢j+1(Rd) <C <<V> + J) HEej—l”Hq>j(Rd)
holds, where E denotes the extension operator given in Theorem 2.2.9.
Proof. We first observe that
djv1 =vhjp1 <wvphj <vh;=§; <--- <6 <1,
i.e., Lemma 6.1.1 is applicable. Together with Theorem 3.1.7, this yields the estimate
[Pejw)

T Dy (w)

2
_d
I1Besl, oy = 17 [ .

1 / o 9 , o
< Fei(w 14 52 w dw
ot e P (1 8l
1
= ~ (Il+12)’
c1(2m)2
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6.3 Convergence of the multilevel method

where

/ IEEJ( [ (14 8wl do.

/w||2> ’EBJ ‘ ( +52+1||WH) dw.

We now want to bound both terms separately. For I1, we use d;41||w|[2 < 1 to obtain

I < / ‘Eej ] (141)7 dw
Jolla< 52

§2”/
Rd

— 2UHE6]'H%2(Rd),

2
Eej(w)‘ dw

using the Plancherel theorem in the last step. We now want to apply the sampling
inequality of Corollary 3.3.3, as e;(X;) = 0. For this, we first use the boundedness of the
extension operator F to estimate

I < 27| BejlTaay < 2°Chllejlla ) < 2°CHCERT llejll o (o)

where C'g denotes the constant from the extension operator and Cg the one of the sampling
inequality. The norm of e; can now be bounded using the recursive representation to
obtain

Hej”H"(D) = Hej—l _IXj7q>j(€j—1)HH"(D)
= |Eej—1 — Ix; 0;(Fej—1)| mo(p)
< HEej—l _IXj,fbj(Eej—l)”H”(Rd) (6.2)
< /e (2m) 1677
de o
< Ve (2m) 1077 || Eejtl by, (ra)s

-1~ Ix; 0, Eejil by ma

i.e., the estimate for I is given by

20

d
I} < 2°02C%¢cy(2m)2 (SJ%\\Eej_ly@{@j (Rd)- (6.3)
J
For I, we use dj|lw|[2 > 1 to see that
o
(1402 1lwl3)” < (202 1wl)” = 27037, w3 < 2703, (1 + |lwll3)

With this we can bound I» in the following manner:

— 2 ol
12§2”5201/ [Bej(w)| (1+ wl3)” d
= 2763711 Bejl Ho gy
< 27CE6371 )l 3o (-
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6.3 Convergence of the multilevel method

The occurring norm of e; can again be estimated by using (6.2), which leads to

5%
I < 2°C%cy(2m)2 g;ﬂl HEej—l”%{(Pj (RY)" (6.4)
J

If we now collect both estimates (6.3) and (6.4), we obtain

1
HEeijH@jH(Rd) < —(Li+ D)

c1
1 4 h3° d62‘01
< 2°C%Cher(2m)2 Lo +27°Chen(2m)2 L | || Bejoi . (g
c1(2m)’? ( g o)
20 20
h: Oit1
<c? (() # (%) )uEeﬂnz@.(Rd),
J J J
where
AVAS 2
Cq:= 22(C Cg,1}. 6.5
1= e 2Cpmax{Cs, 1} (6.5)
As hi 16 h
Mo~ g+l Dyl o ;
the claim follows. O

We can now use this result to prove Theorem 6.3.1:

Proof. As Ar(f) interpolates f in X, we can use Corollary 3.3.3 and the norm equiva-
lence given in Lemma 6.1.1 to obtain

1f = AL(Nll2p) < Cshilleclmo ()
= Cshi||Eer—1 —Ix; o, (Eer—1)|lgeo(p)
h g
< Csva (5) IBer1 =Ty (Besv)ly, o

< allBep-llm,  ga-

We note that the last estimate holds, as the constant C'; obtained in (6.5) of Lemma 6.3.2
fulfills

Cgy/ca < \/52%015 max{Cg, 1} = C1.

Jer

Next, we can apply Lemma 6.3.2 recursively to obtain

If = AL(Pllr2p) < ol Berllg

2
q;.L(]Rd) S aQ ”E6L72||H¢L_1(Rd)

d
Cg(2m)~1
L E L
< - < aff|Eeollp, re) < Ta £l e (D)
where the step follows by Lemma 6.1.1 and the boundedness of the extension operator.

This yields the claim. O
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6.3 Convergence of the multilevel method

Remark 6.3.3.
We emphasize the condition that in order to obtain convergence of the method, we have

1
20 2
to assume that a = C ((i) +M20> < 1, which can be achieved by choosing p

sufficiently small and v sufficiently large. Unfortunately, the constant C is not known
explicitly and depends on various other (and not explicitly known) constants, for example
the equivalence constants ¢; and ¢y of Hg(R?) and H?(R?) or the operator norm of the
extension operator E. Moreover, the bound suggests choosing % & L.

The theorem additionally implies that the multilevel operator A;: H?(D) — L?(D) is
bounded, as

1AL 20y < 1AL = fllzoy + Il 2y < (Cat + D flluopy, | € H(D).

Next, we want to prove that a pointwise estimate can also be obtained with the use of
Lemma 6.3.2 and Corollary 3.3.3, but note that, in principle, also other estimates can be
obtained by Theorem 3.3.2. In the pointwise estimate, we have to explicitly couple u and
v.

Corollary 6.3.4.
Consider the setting of Theorem 6.5.1, where we additionally assume that there exists a
constant v > 0 such that

<u

AR

holds. Then there are two constants C > 0 and C; = C1(D,o,7) such that, for all
f € H°(D), the estimate

If = A(Hllem) < CB"fllge D)

holds, where 3 is given as

pea () o)

Thus, the multilevel method converges pointwise in D if 5 < 1.

Proof. We first observe that
1f = AL(Dllew) = Hdp (Eer) o) < Hdlln,,  @y-scm)lBetlln,, @y (6.7)

On the right-hand side we now can apply the recursive estimate given in Lemma 6.3.2,
similarly to before. Therefore, it remains to bound the occurring operator norm of the
inclusion. For this, let g € Hg, | (ra) be fixed. Then, for all z € D, the estimate

9@ =10 Pria( = Dny, ol <Nl o196 =D)n,, o

holds. The latter can be directly evaluated by

lo(-—2)|1%, = ®p41(z —2) = ©111(0) = 674, 2(0),

L1 (&)
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6.4 Properties of the multilevel scheme

for every = € D. Thus, the operator norm permits the bound

_d
1Tl sy, ztyscm) < 07211/ 2(0). (6.8)

One can even prove equality by choosing g = ®111(- — 2*) for fixed z* € D. With this
bound applied to (6.7), we obtain

_d
(I)(O)‘SL-il”EeLH@LH(Rd)
_d
- < /@(0)5, 20" | Beol| i, (ray
d
CE @(0)(27r)_1 -4 L
< \/a (SLJila HfHHU(D)

Next, we have to bound 041 from below. This can be accomplished via

If = AL(Nlleo

IN

IN

O0rp+1 =vhpy1 > vephy > -+ > I/CL,LLth = uLcLél.

Together with the definition of «, we obtain

L

(«%)
h
+ ola
—
Q
h
IN
7;\
M|
h
Q\
|
h
(o9
=
[SIIoH
/
Q
/N
=
[N}
q
_l’_
N
R
N———
V)
N——
no
N——

Thus, we can choose C1 = max (1, Clc_% max (1, 7_%)) to prove the statement with

IF = Al < I 0 ey < TR 5
C1 1

O]

6.4 Properties of the multilevel scheme

6.4.1 Representations in the general case

Similar as in Section 5.2, we want to apply the multilevel method pathwise on a given
second order random field. As we already have seen that the multilevel operator Ay is
linear and bounded, we can use Lemma 5.1.2 to obtain a representation of the mean
and covariance function of this random field, where the latter is given by the tensor
product operator A;®Aj; applied to the true covariance function. We want to give an
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6.4 Properties of the multilevel scheme

explicit representation of this tensor product operator. For this, similar to Lemma 3.5.1,
a Lagrange type representation of the multilevel method,

N
Ar(f) = Z:f(wj)bj,

with some natural number N € N and functions b;, may be useful.

It turns out that such a representation can be obtained explicitly and moreover leads
to structural insights about the method, in particular, a characterization of the approx-
imation space. The following ideas have by now been published in [20]. Although most
of these results are not directly necessary for the pathwise application of the multilevel
method, we provide them in this section.

We again assume that Setting 6.2.1 holds throughout this section.

To characterize the approximation space, we observe that

AL(f):81+"'+$L, fEC(D),

where s; = Zx; ¢,(ej—1). This implies that every interpolant s; is an element of the
subspace W; := span{®;(- — x) | € X} and the whole approximation therefore lies in

AL(f) eV =Wi+-- +Wg.
For specific kernels, we can additionally see that this sum is direct:

Corollary 6.4.1.

Let Xq,..., X1, C D be finite point sets with pairwise distinct mesh norms hy,...,hr and
® ¢ LY(RY) N C(RY) a Wendland kernel with Hilbert space He(RY) = H7(RY), where
o> g. Let 0j := vhj with v > 1 and

D, ::5;d<1><5'j>, 1<j<L,

as in Theorem 6.3.1. Then the family of scaled and shifted kernel functions
{®j(—z)|reX;, 1<j<L}

is linearly independent. Therefore, W; C H?(D) is a finite dimensional, hence closed,
subspace of H?(D) and the sum

V=W & ---e W
s direct.

Proof. The linear independence can be shown as in [19, Lemma 5.1]. The main idea is to
use that the kernel functions ®;(- — ) have finite regularity on dBs, (7). If the kernel
functions were linearly dependent, this finite regularity would vanish, which leads to a
contradiction. The direct sum follows immediately. O
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Although we write A: C(D) — L?(D) as a linear operator between two infinite di-
mensional spaces, we have seen that the image is a finite dimensional subspace of V7.
Additionally, this operator does not use the values of f € C(D) everywhere on D but
only the pointwise information f(X), where X := UJL:1 X;. If we write N := | X/, we can
decompose the multilevel operator A;, =T o Aj, where

e« T:C(D) — RN, fs f(X) is the sampling operator;
o Ar: RN = Vy is the synthesis operator such that Ay, = A o T.

This allows us to characterize the approximation space of A;, by using the operator Ay,
which is a linear and bounded operator between finite dimensional spaces. Hence, we can
use linear algebra to obtain the following theorem.

Theorem 6.4.2.

In the setting of Theorem 6.3.1, we define X := Ule X; and N := |X|. Then, we can
decompose the multilevel operator Ay, using the sampling operator T and the synthesis
operator Ar, as Ap, = ApoT. Moreover, T is surjective, i.e., Ap(C(D)) = Ap(RY). If we
additionally assume that the sum Vi, = W1 @ --- @ W, is direct, Ay, is injective. Hence,
dim(AL(C(D))) = N and a basis of the approximation space is given by

{AL(v;) |1 <j < N},
where {v1,...,vN} denotes an arbitrary basis of RY.

Proof. The representation of Ay, and the surjectivity of 1" are clear. In order to prove the
injectivity of Ay, we use that Ay is linear, since Ay, is linear. Therefore, it is sufficient to
prove that v = 0 € R¥ is the only solution to Az (v) = 0. We prove the statement by
induction over L. For L = 1, we see that

0=Ar(v) = ®1(-, X)(X, X) o,

which can only be true if v = v, as ®(X, X) is invertible. Now, assume the statement
is true for L — 1. For convenience of notation, we choose a function f € C(D) such
that f(X) = v and use the definition of Ay. Since Ar(v) = 0, we also obtain that
Ar(f) = Ap(v) = 0. Using the recursive representation of the method yields

0=AL(f)=s1+ - +sp-1+sL=Ar1(f) + 5L

As Ap—1(f) e W1®---@Wp_1 and s, € Wy, this can only be true if both A;,_1(f) = 0 and
sy, = 0. By induction hypothesis, the former implies that f(x) = 0 for all x € Uf;ll X,
while the latter implies, similarly to the first step that f(z) = 0 for € X;. Combining
both statments implies that 0 = f(X) = v and proving injectivity of Ay.

The rest of thr statement follows by linear algebra: Since T is surjective, we can conclude
AL(C(D)) = AL (T (C(D))) = AL(RY).

With injectivity proven before, Ar: RY — AL(RVM) is bijective, which implies that
dim(AL(RY)) = N. As Ay is additionally linear, a basis of the space Ar(RY) is given
by {AL(v;) | 1 <j < N}, where {vy,..., vy} is a basis of RV, O
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We mark down direct consequences of this result.

Remark 6.4.3.

1. Although the result is formulated for the domain of definition C(D), it of course
stays valid for all subsets U C C(D), as long as we can guarantee that for all v € RV,
there is a pointwise defined function f € U with f(X) = v.

2. For a specific base (vy,...,vy) of RY. one can compute the multilevel approxi-
mation by calculating the basis representation of f(X) € RY in this basis, i.e., by
writing

N
F(X) =) ajv;
j=

and then using this representation and linearity to obtain

N N
AL(f) = A(f(X)) = AL (Zaﬂ’j) = o AL(v;)).
j=1

=1

More specifically, when using the standard basis ej,1 < j < N, together with

X ={x1,...,zN}, the multilevel scheme is given by
N N

ArL(f) = fzj)An(es) = f(x))bj, (6.9)
j=1 j=1

which provides a Lagrange-type representation of the multilevel scheme with basis
bj .= Ar(ej), as we motivated in the beginning. Note that the representation also
remains true if we drop the assumption Viy = W1 & --- @ Wp. However, in this case,
we can not ensure that {b1,...,by} is a basis of the approximation space. Moreover,
such a representation can easily be generalized to all linear approximation operator
that only use a finite number of point evaluation of the target function.

3. If the point sets X7 C Xy C --- C X are nested, then dim(A(C(D))) = | X| and
the basis (Ar(ej))1<j<n additionally consists of cardinal functions on X,. We will
discuss this case in greater detail in the next subsection.

4. If, on the other hand, all X; are disjoint, the dimension of the approximation space
fulfills dim(AL(C(D))) = Zle | X;| = dim(Vy), i.e., in this case we can conclude
that the multilevel operator is actually bijective onto this space.

Next, we want to analyze the scheme itself in more detail and therefore express the
dependence on the interpolation operators Zx, ¢, more explicitly. For this, we use the
following lemma:
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Lemma 6.4.4.

Let V' be a linear space, and v = {v1,... ,UM} C N with vy <wvy < -+ < wpy be an ordered
index set. Assume, for every j € v, there are operators A;,B;j: V. — V. Additionally
suppose that for all j,k € v, the operator A; and By, are commutative, i.e., A;By, = BLA;.
Then the following representation holds:

H(Aj + Bj) = (AUM +BD\U\) (Ao, + Byy) = Z HAj H By,

JjEv uCovjeu  jeo\u

where we assume that every subset ) #u = {u, ... , Uy} € 0 is again increasingly ordered,
i.e., up <wug <...up, and the product

1145 =Au, Auyy - A
J€EU

denotes the decreasingly sorted product of the (maybe non-commutative) operators A; for
all j € u. For u= 1), the product is defined as the identity operator Idy:V — V.

Proof. Without loss of generality, we only prove the case v = {1,...,n} for a natural
number n € N by induction. For n = 1, there is nothing to show. If the formula holds for
n € N, then the product for n + 1 can be rewritten as

n+1 n
[1(A; + Bj) = (Ant1 + Bus1) [] (4;

J=1

7j=1
= (An-i—l + Bn—H) Z H Aj H Bj

uC{1,...,n} j€u je{l,...,nP\u

= Ant1 ( Z HAJ' H Bj) + Bni1 ( Z HAj H Bj)

uC{l,...,n}jeu  je{l,...,nH\u uC{l,...,n}jev  je{l,...nHu
= Y (An+1 11 Aj) I s+ > 114 (Bn+1 11 Bj) ;
uC{1,...,n} JEu Je{1,...nH\u uC{1,....,n} jeu je{l,...nH\u

where we used the commutativity of B,y with A;,..., A,. We rewrite this as subsets
uC{l,...,n+1} by

3 (AnHHAj) I s+ X T4 (Bn+1 11 Bj)

uC{1,...n} jeu JE{L,..nP\u uC{1,...n} j€u JE{L,..nP\u

= Y 04 I B+ XY II4 1II 5
uC{l,..n+1}jeun  je{l,..n+1P\u uC{l,..nt1}jeu  je{l...nt1P\u

n+leu n+1¢u

= > II4 1II s

uC{ln+1} j€u  je{lmt1P\u

which yields the claim. O

We now use this result to obtain the following explicit representation of the multilevel
scheme (30, Theorem 3.8]).
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Corollary 6.4.5.
In the setting of Theorem 6.3.1, we obtain the representations

1
f=AL(f)=eL=Idp —Ix,a,) - (Idp — Ix, e )(f)
= Y ()MT]Zx,.e,(f),
uC{1,...,.L} jeu
2,

AL(f) = Z (—1)lui+t HIXj,éj (f)

0#uC{1,...,L} Jj€Eu

Proof. The first step is to observe that the error on the L-th level can inductively be
written as

er =er—1 —Ix, o.er—1 = Idp —Ix, s,)er—1
== dp—Ix,0,) - (Idp —Ix,a,)f,

since eg = f. On this decreasing product we can apply Lemma 6.4.4, as —Idp and Zx; ¢,
commute, which leads to

er= || Ud—Ix,e)f=-0" ][] @x,, —Idf

je{1,...,L} je{1,...,L}
= <_1)L Z HIXJ:% H (=Id)f
uC{1,....L} j€u je{1,...,L}\u
= Z (_1)2L_|u| HIva‘?jf: Z (_1)|u| HIXj"I’jf‘
uC{1,...,L} jEu uC{1,...,L} j€Eu

For the second equation, we see that the term for u = () in the representation of ey, just
gives f, so we rewrite ey, as

Jf—AL(f)=eL=f+ Z (‘U‘MHIXj,«ﬁjf-

0#uC{1,...,L} jEu
By cancelling out f and multiplying by —1, the second statement follows. O

As already proposed earlier, we will now have a more detailed look at the basis functions
of the scheme in the nested case.

6.4.2 Representation of the multilevel scheme in the nested case

Next, we combine the results from the last section to explicitly write down the basis in
the nested case. For this, let L € N and consider the point sets

X1 CXoC---C X, CD.

To simplify the results, we use the following notations:
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6.4 Properties of the multilevel scheme

J

« Every point set X is given as X; = {xgj),xgj),...,x%)} with N; € Nfor1 <j < L.

» Additionally, we assume that the first elements of X; are given by the ones in X;_1,
i.e., we can write

X; = {;py),xgj),...,x%])} = X;1U {x%3_1+1""’x%3}7

which implies :ng ) = :L‘,(f) for every 1 < k < Nj and £ > j. Hence, we suppress the

upper index whenever there is no confusion, i.e., X, = {z1,...,zn, }. Additionally,
for every x € X, there exists a unique index 1 < k < L such that z is in X\ X;_1,
where X := 0.

o The cardinal functions in X; using ®; are denoted by
O = (&, xQ),
i.e., every component can be written as
) = @50, X)X, X)) e,
where e, denotes the k-th unit vector in RYi.

Motivated by the following observation, we introduce a different notation for the multilevel
operator:

Proposition 6.4.6.

Consider the setting of Theorem 6.3.1, where the point sets X1 C --- C X, are addition-
ally nested. Now assume there is an index 1 < j < L such that f € H (D) vanishes on
Xj. Then sy = --- = s; =0, and the multilevel approximant to f is given by

AL(f) = Sj+1 + -+ Sr,.

Hence, we can interpret this approximation as the multilevel method applied to f, which
starts at level 7 + 1. To emphasize this property, we also write

A (f) == AL(f)

in this case.

Proof. As f(X;) = 0, one can conclude by the nestedness of the point sets that f(Xx) =0
for 1 <k < j as well. When computing s1, one can see that

s1=Txy,0, (f) = P1(, X1)P1 (X1, X1) 7 f(X1) = 0.
Inductively, if sp_1 =0 for 2 < k < j, then

Sk = IXk,‘I’k (f - Ak—l(f)) = IXqu)k (f) =0

holds as well, since f(Xj) = 0 by the same argument as before. O
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Remark.
1. Comparing this to the matrix representation of the multilevel method given in (6.1),
one can see that the setting of Proposition 6.4.6 leads to a reduced system of linear
equations given as

i 1(Xj41, Xjt1) Qjt1 f(Xj1)
(I)L(XL,XJ‘+1) @L(XL,XL) ay, f(XL>

2. Of course, one can easily extend the representation given in Corollary 6.4.5 to this
case. The representation for Ay;.r(f) is for example given by

A= > DM Zx, o, (6.10)

(D#ug{j,-n,L} jeu

We now want to analyze the basis functions given in (6.9) of Ay, in more detail. For this,
we want to give a slightly more illustrative motivation: As the operator Ap.r;(f) only
depends on the function values of f at X, we can interchange f in the argument with
every function g € C(D) that interpolates f in Xy, for example g = Zx, ¢,(f). Using
the linearity of Apj.r) leads to the basis representation:

Np,
Apn) () = Ay (T ,(6) AuLl(ZM )Zmej)Au:L](xP)
j=1

In the following, we denote this basis by

b§L) = Ap.p (XEL)) , 1<j<Ni. (6.11)

Our goal is to prove different representations of the basis functions. For this, we have to
investigate how kernel interpolants act on Lagrange functions as their argument.

Lemma 6.4.7.
Let K1,Ks: D x D — R be two reproducing kernels. Assume two point sets

Xi={", L d cx, =P, 2P e
are given, which are ordered as before, i.e., for all 1 < k < Nj we have l‘g) = x,(f).
Further denote the corresponding cardinal functions by

X = (xﬁl),---,xﬁf) = Ki(-, X1)K1(X1, X1) 7!,
X = (ng), ces 7X§\2/;> = Ko(-, X2) K2(X2, Xo) ™!
Then the two following statements hold:

1. The kernel interpolant of Xl(f) for 1 <k < Ny in X1 using Ky is given as

()
(2) Xk 1§k§Nla

T —

s () {0, Ni4+1<k< Ny
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2. The kernel interpolant of Xl(cl) for 1 <k < Ny in X9 using Ko is given as

N2
o () =X+ Y P
j=Ni1+1

Proof. For the first case, let 1 < k < Nj. Then, the interpolation can be written as
2 1. (2 2
T, i (7)) = K (- X0) K (X0, X0) ™ () = xOx P (x0).

If 1 < k < Ny, the vector X,(f) (X1) = e, € RV is the k-th unit vector. Thus, the above
equation shows immediately that Zx, g, (X](f)) = X,(Cl). If otherwise N1 +1 < k < Ny, then
Xf) (X1) = 0 € RV which proves the first claim.

For the second statement, let 1 < k < N;. Using the Lagrange property of X( )

on Xl,

we can write X](Cl)(XQ) as

Xl(cl) (Xz) = (07 LR 07 17 07 s 707 X](gl) (le-i-l)? cey Xl(gl) (xNz))Ta

where the 1 in the first part is at the k-th position. Inserting this representation into the
interpolation formula yields

To s (xg)) = X (X2) = X + Z P (@),
Jj=N1+1

which proves the second claim. ]

This allows us to prove an alternative representation of bg.L) for 1 <j < Ng.

Theorem 6.4.8.

Assume Setting 6.2.1 with nested point sets X1 C Xo C --- C X, holds. Define X := ()
and No := 0. Let j € {1,...,Nr} be arbitrary and denote with k € N the unique index
such that j € {Ny_1 +1,..., Ny} (i.e., xj € Xj \ Xp—1). Then the corresponding basis
(L)

function bj can be written as

bg'L) = App.r (X( ) - Xa '+ Z ( Apyi:1) (Xy))) . (6.12)

In particular, the basis functions bg-L) coincide with the corresponding Lagrange functions
on level L when Np_1 < j < Np. Moreover, the basis functions can be calculated recur-
sively as

b = { Ze Np_1+1 gL Y (2¢) XEL)v 1<7<Np,
o (L)

: Ni_1+1<j<Npg, 6.13)
6.13
_ {bgL_l) —Ix,%, (bg'L_l)> + Xg'L), 1 <5< Np_q,

Xg‘L)a NL—1+1§jSNL7

where bg-L*l) = Ap:p—q) (XE.L*D) for1<j < Np_5.
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Proof. Let 1 < 7 < Ny, be arbitrary, and choose 1 < k < L accordingly, as described in
the statement. Using the representation (6.11) of bg-L) = Ap.p <X§L)) and X;L) (Xk-1)=0

implies by Proposition 6.4.6 that

(L)) _ (L)
A (Xj ) = A1) (Xj ) : (6.14)
We now plug in the explicit representation of Aj.p ( xg-L)) given in (6.10) to obtain
L L L
b§- ) _ Aper) (Xg )) _ Z (—1)li+1 HIXZ',&IH (Xg )) '
0#uCA{k,...,L} i€u

The main idea in the following is to order the subsets () # u C {k, ..., L} by their smallest
element ¢ € {k,..., L}, i.e., we write every subset () #u C {k,..., L} as

u={l}Un, whereuC{¢+1,...,L}.

Obviously, we then have |u| = [u| + 1. For £ = L, the only decomposition admissible is
{L} = {L} U(. Separating this one from the others, we obtain

L—-1 ~
b =T (GU)+ X X (DF (HIM%-) o, (")

=k WC{¢+1,...,.L} icw

=y > (—1)|H|HIXZ.,¢¢ (7).

L=k uC{t+1,...,.L} icu

where, in the last step, we applied the first equation of Lemma 6.4.7. If we now fix
¢e{k,...,L — 1}, the inner expression can be represented using (6.10) as

Y )T ()

UC{l+1,....L} icu

=P - S ()] Zx e, (x§-€>)
PAuC{l+1,...,.L} icu
= Xy) — Ajt1:1 <X§£)> )
0

which all together yields the proclaimed expression. As Ay (XE’E)) interpolates x;

in Xr, the cardinality of b§-L) follows immediately.
Next, we want to prove the recursive representations. This can be achieved using the
recursion formula of Ay, which, for 1 < j < Ny _q, leads to

b = An (") = 408 + Ine, (67 — A (7))
e L L1 . L L L
= > P+ 3 x" (@) - Apa () (@)
/=1 /=1

Ny, Np 1
=50 S S P bV (@)
{=Np_1+1 m=1
N
e R Y S (7

£=Np_1+1
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The representation for N;_1 < j < Ny, has already been shown beforehand.

Finally, using the cardinality of the basis function bg-L_l)(:Eg) = 0,4, the latter term can
be reformulated to obtain
A (-1 (D) A (- () (D) (L-1)) _ (L)
Z bj (To)x, = ij (@o)xy " — X; = Ix, .0 (bj ) - X5 5
(=N _1+1 (=1
proving the last statement. O

The first representation (6.12) allows us to interpret the multilevel scheme as a ’correc-
tion” algorithm for the highest level kernel interpolant, while we respect the interpolation
property on Xr.
From a numerical point of view, we can use the representation (6.14) to see that
L L .

4D = A (WD), Nea 15 < N
i.e., if we additionally track the first level k in which z; occurs we can speed up the
calculation. Moreover, as seen in Theorem 6.4.2, we do not need to actually compute the
cardinal functions X§L), but rather use the fact that X§L) (XL) = e; € RV which again
speeds up the computation time.

Basis functions

1.0

First level: 1 A
First level: 2
First level: 3 ‘\ \‘
First level: 4

0.8

0.0 /\AVV VVA/\ VT

—1.00 —0.60 0.00 0.50 0.75 1.00
Center z; € [-1,1]

Figure 6.1: Basis functions of a multilevel method using L = 4 levels, starting with 5
equidistant points in [—1,1] and adding the middle point of each interval
[zj_1,z;] per level, leading to total of 41 equidistant points in level 4. The
basis functions are ordered from left to right by the first appearance of the
center z; € X}, \ Xj—1 of the basis function b§.4) for 1 <j,k <4.

As Figure 6.1 already suggests, we can prove that the basis functions D decay expo-
nentially with rate ||z — x;||/qx, where 1 < k < L is chosen such that z; € Xj \ Xj_1.
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Theorem 6.4.9.

Assume the setting of Theorem 6.4.8 holds, where additionally the point sets (X;)jen are
quasi-uniform.

Then there exists a constant n > 0 and another constant Cr, > 0 depending on the current
level L such that for all 1 < k < L and Np_1+1 < j < Ny, i.e., xj € Xi \ Xp—1, the
following estimate holds:

n

P (@) < cemwl Tl s e,
This means that the basis functions decay exponentially from their center point x;.

Proof. The proof mostly depends on the exponential decay of the Lagrange functions
shown in |13 Theorem 2.3], which states that there exist two constants C; > 0 and n > 0
such that, for all 1 < k < L, the estimate

WP|<oenlol 1<j<n, zep (6.15)

holds. We note that the constant C7 can be chosen the same for all different levels
1 <k < L. The core idea in the following is to combine this estimate (6.15) with the
recursive representation (6.13) of the basis functions given in Theorem 6.4.8, by induction.
For L = 1, we immediately get the claim, as the basis functions are given as Lagrange
functions. If the statement for L — 1 holds, we proceed as follows: Let 1 < k < L and
Ni—1+1 < j < Nj be arbitrary. For k = L, ie., z; € X1 \ Xp_1, the statement also
follows directly by (6.15). Hence, we consider k£ < L. Here, we can use the recursive

representation
Np,

b @) =@ - Y b ox @),
{=Ny_1+1

where for fixed £ € {N;,_1+1,...,Np} and z € R? we can use the induction hypothesis
and (6.15) to obtain the bound

R B P . —
’bg‘L_l)(xé)XéL)(x)‘ < Cpr-ie a1 WHQC’le o el
1 1
- CL_ch(;i<||wrxe||2+erfz||2>e—nHw—xib(a—a)

_ _ 1 1
<CL—1Cl€7i|lxiij2€ llwe IHQ(C’L qk).

With this estimate, we can bound the sum by

S5 (g P Loyl & el (A L)
> ’bj (o)X (w)‘écch—le o Y. o )
{=Np_1+1 {=Np,_1+1

Next, we want to prove that the latter sum is bounded independently of x. Therefore, we
proceed as in the proof of [13, Theorem 12.3] and define

E,:={y €eR"|ngy <|lz —ylla < (n+1)ar}, n€No.
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Thus, any z, € X is contained in exactly one F,. Additionally, we can estimate the
elements in X; NE, by | XN Ey| < 24 and | XL NE,| < 39n9=1 for n > 1. Therefore, the
sum is bounded by

L el (£ k) & ~llee=la (- )
Z e a1, ak < Z Z e qar,  ak
(=Np_1+1 n=02,€XNEn
> *Tln(IL( ! 7) nn(l *)
< Z Z e ar, < 2d + 3d Z nd 1
n=0x,eXNE, n=1
<2d+3dz d-1, ”"(1 ar- 1)::6L<oo

n=1

as our assumptions imply that qr_1 > qr.
Altogether, we can use this estimate in the recursive formula and obtain, with the induc-
tion hypothesis,

K@) < @+ S D e )
(=Np_1+1

Iy | P ~ " ||p—x
SCL e qk” J||2+C10L710L6 qk” J||2
_ Oy wlewill

where C, := Cp_4 (1 + 015L>‘
O

Motivated by the recursive representation (6.13), we next want to analyze how the ap-
proximation spaces behave when we increase the number of levels.

Corollary 6.4.10.
Forall1 <k <L and f € C(D), we have

Ap.p (Au;k](f)) = A (f)-

This implies that the multilevel operator is idempotent and that the approrimation spaces
Ar(C(D)) form an increasing sequence of linear subspaces, i.e.,

A1(C(D)) C A(C(D)) € - C AL(C(D)).

Proof. The proof of the first statement follows by induction over j € Ny, which describes
the difference j = L —k for all k, L € N with k < L. Let f € C(D) be arbitrary but fixed.
The induction starts with j = 0, which directly implies Kk = L. As Ay interpolates f in
X1, we have Ar(f)(X1) = f(Xr). Substituting the expression in the multilevel scheme,
we directly obtain

Ar(AL(f)) = Ac(f).

Now, assume the statement is true for 5 € N. Then, for all £k, L € N with £ < L and
L — k= j+41, we can use the recursive formulation of the multilevel method to obtain

Ar(Ax(f)) = Ar—1(Ak(f)) + Ixp .0, (Ak(f) — AL—1(Ak(f))) -
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6.4 Properties of the multilevel scheme

Here, the induction hypothesis is applicable on Ar_;(A;(f)), since L —1 — k = j, which
leads to

Ar(Ax(f)) = Ar—1(Ak(f)) + Ixp .0, (Ak(f) — Ar—1(Ak(f)))
= Ak(f) + Ix,0, (Ak(f) — A(f))

and thus proves the claim. ]

Following the preceding statement, we are able to decompose the image of A7 (C(D)) as
AL(C(D)) = Ap1(C(D)) + V1.

This again leads to the question whether this sum is direct and, moreover, if we can
construct a basis Eﬁ”, e ,E(LL) of A (C(D)) such that Eﬁ”, e ,ES\Z) is a basis of Ai(C(D))
for all 1 < k£ < L. Fortunately, we can use the recursive definition of A to tackle these
questions.

Corollary 6.4.11.
Assume Setting 6.2.1 holds, where the point sets X1 C --- C X, are nested. Then, for all
L € N, we can write the image of Ar, recursively as

span {x}" [ 1< < N}, L=1,

AL(C(D)) =
Ar_1(C(D)) @ span {xﬁL) |INL1+1<j< NL} , L>2,

where Ny := 0. This implies that only the cardinal functions X§L) with x; € X1\ X1
provide a new contribution to the approximation space. Additionally, the multilevel ap-
proximation on the L-th level can be written as

Ny Ny
A = FandV + Y (flag) — A (@) x
j=1 j=Ni+1
Nr,
ot Y (flag) = A () )) Y
Jj=Np_1+1

for all f € C(D). In particular, if we define for all1 <k < L andj € {Ni_1+1,..., N}
the functions

o) (k)

bj =X
we obtain a basis of ArL(C(D)) such that ggL),...,g%k) is a basis of Ap(C(D)) for all
1<k<LL.

Proof. We again use induction and start with L = 1: Here, the multilevel approximation
Aj is given by
N1

A =Tx 0, () = fla, fec),

Jj=1
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6.4 Properties of the multilevel scheme

where we used the Lagrange representation of the kernel interpolation. The Lagrange
functions are independent as cardinal functions on X and dim(A;(C(D))) = N1 = | X4,
thus, the base step follows.

Now assume the corollary is true for L — 1 with L > 2. The recursive definition of Ay,
yields

AL(f) = Apa(f) + Ix, .0, (f — AL-1(f))
Np
= A1 (f) + 2 (f (@) = A () (@) 1",
j=1

for all f € C(D), where we again used the Lagrange representation of Zx, ¢,. If we now
take a closer look at the last expression, we can use that Ay_1(f) interpolates f in X 1
and the sum degenerates to
Np,
A=A+ Y (Fy) = Aea(h) @) .
Jj=Np_1+1

With the induction hypothesis applied to Ar—1(f), we observe that the Lagrange functions
in {XE’L) | Np—1+1 < j < Np} are independent, as they are cardinal, and that all of these
functions vanish on the points of X1 C Xo C --- C X _1, thus they are also independent of
the basis functions of A7 _1(C(D)) given as cardinal functions by the induction hypothesis.
Together with these observations, the claim follows by induction. O

Remark 6.4.12.
Using the interpolation property f(xz;) = Ar(f)(z;) for all 1 < j < Ny, allows us to
determine the coefficients o, ... an, € R of the representation

L Ng
A=Y 3 ap®

k=1j=Ng_1+1

as follows: If Np_; +1 < j < Ny, ie., z; € Xi \ Xp_1, all basis functions EEL) with
¢ > Ny, evaluated in x; vanish, and, for Ny_; + 1 < £ < Nj, the basis functions satisfy

EéL) (z) = Ok¢. This leads to a lower triangular block matrix in RV-XNt given by

" Iy, Ony x (N2 —Ny) ONyx (N, —Np_1)
N Xy (X2 \ X1) In,—N, oo O(Np=N1)x (N =Np_1)
(N Xe0) Xy (X2 \ Xoo) I,
X[1:Ng )\ L L=1) XNy +1:No)\* L L-1) --- NL—Nr_1>
where

XE?\/}k,l-&-l:Nk} (Xe\ Xe1) = (X%Z_1+1(X€ \ Xeo1) xR (e Xe—l))
denotes a matrix in ROVe=Ne—1)x(N;j=Nj-1) consisting of Lagrange functions evaluated at

specific point sets. The corresponding solution of

aq f(X1)
MLl = :
ar, F( X\ Xp-1)
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6.5 Application to random fields

with a; € RN =Ni-1 can now be calculated by blockwise backwards substitution. We
note that the diagonal blocks consist of identity matrices, which leads to the recursive
formula

ar = f(Xy1),
7j—1
o= f(Xe\ Xoo1) = D XNy 41:vg (X \ Xeo1)o, €3> 1.

6.5 Application to random fields

As in Section 5.2, we apply the deterministic multilevel method pathwise to a random
field a € L?(2; H? (D)) for o > g and provide error bounds.

Corollary 6.5.1.

Consider the setting of Theorem 6.3.1 with o > g and point sets X1,..., X7 C D, and let
a € L*(Q; H° (D)) be a second order random field with covariance function Cov. Denote
the covariance function of Ar(a) by Cov*. Then the following estimates hold:

1. The mean integrated square error of a to the approximant Ar(a) can be bounded by

1 1
E [la - AL(@)l}2p)]* < CaE [llallye (o) ?]?
For the error of the covariance functions we obtain
| Cov — Cov* [| p2(pxp) < Ca®| Cov 7o (DxD)s

where in both cases C = C(D,o,P) > 0 is a constant independent of the random
field a and the point sets Xyq,...,Xr. Moreover, a given as in Theorem 6.3.1 is
assumed to be less than 1.

2. If the coupling of p and v in Corollary 6.5.4 holds, the uniform mean square error
can be bounded by

1
E [[la— Ar(@)ll2(p)]* < CBlallp2(@umre oy
and the error of the covariance functions fulfills
| Cov — Cov* [|¢pxpy < CB*| Cov 7 (px D)

where in both cases C = C(D,o,v,P) > 0 is a constant independent of the random
field a and the point sets X1,...,Xp. Moreover, B given as in Corollary 6.3.4 is
assumed to be less than 1.

Proof. As before, we apply the error estimate of Theorem 6.3.1 to every path of a and
obtain

E [la — AL(@)fay)] = [ lla(w:) = Ap(@)(w, )lE2(p) dPw)

< Clalt / la(w, ) e o) 2B()

= C%a ZLHQHLQ(Q;HU(D))'
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6.5 Application to random fields

In the same way, we use Corollary 6.3.4 to obtain

E [la— AL(@)|2p)
< 026 [ aew, ) (o) 4P()
= 02/62LHQ||%2(Q;HG(D))‘

For the covariance function, we use Lemma 5.1.2 to see that Cov* = AL®A[(Cov) and
then apply Lemma 3.5.5 to rewrite

IdpRIdp — A QAL = Idp@([dp — AL) + (Idp — AL)@ICZD — (Idp — AL)®(IdD — AL).

Next, we know by Proposition 2.4.23 that both the norms |- || L2(pxp) and || |c(pxp) are
compatible with || - || yoo (pyp), thus we can proceed analogously to Theorem 3.5.6 and
obtain

| Cov = Cov™ || r2(pxp) < 2| Ldp|| 1o (D)~ 12(D) HdD — ALl 7 (D)5 L2(D) | COV || 120 (D)
+[[dp — ALl }e (p)s 120y | Cov | 7o (D)

L 2L L
< C (20" +0) || Cov |l yzs pxp) < Cal || Cov |z ),
where we used the estimate given in Theorem 6.3.1 to bound the operator norm
11dp — ALl o (py—12(p) < Ca”

and additionally used ||Idp||go(py—r2¢py < 1. For the error estimate in C(D x D), we
proceed analogously using Corollary 6.3.4 and Theorem 2.2.10 to bound the norm of the
inclusion by ”Id'DHHU(D)%C('D) < CE O

Realizations of a random field Realizations with multilevel method

-1.00 —0.75 —0.50 —0.25 0.00 0.25 0.50 0.75 1.00

Figure 6.2: A total of 10 realizations of a Gaussian random field with mean m(z) := 1
and covariance function using the Matérn kernel ®55. The left-hand side
shows the true realizations, while the right-hand side shows the multilevel
approximations of the paths using the Wendland kernel ® = ®;; and a total
of 41 points with L = 4 levels and parameters y = % and v = 2.5.
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6.5 Application to random fields

As in the proof of Corollary 6.5.1, we can use Lemma 5.1.2 to obtain a formula for the
mean covariance function of Ay (a). Using the Lagrange type expression given in (6.9)
of Remark 6.4.3, we can additionally give an explicit representation of this covariance
function. However, we postpone this result to Corollary 7.2.3, where we prove the repre-
sentation in a more general setting.

True covariance function ®, 5 Approximated covariance function

1.0 1.0

g 0.8
=06
< 04
0.2
0.0

1.0
< 05
<
\{70,5
<—1.0

0.8 0.8

0.6 0.6

0.4 0.4

0.2 0.2

1.0 0.5 1.0

00 09 "o 1.0
—05 1.1 oY 10 2

0.5
-1.0 ‘I 6\’ Ll\

Figure 6.3: Covariance functions to the processes considered in Figure 6.2. Similar to
Figure 5.1 and Figure 5.2, the kernel ®55 € H33([—1,1] x [~1,1]), hence, by
Theorem 4.3.5, the process fulfills a € L?(Q; H™([-1,1])) for 0 < 7 < 2.5.
The Wendland kernel ®;; reproduces H2(R). Thus, the error estimate of
Corollary 6.5.1 holds.
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7 Multilevel methods on mixed
regularity spaces

In the last chapter, we discussed the multilevel method Ay : H°(D) — L?(D) in great
detail and provided an error estimate as well as different representations of the method
with various basis functions. Afterwards, we applied the method pathwise to a random
field a € L?(Q; H° (D)) with covariance function Cov € HZ? (D x D). By Lemma 5.1.2, we
additionally obtained an explicit formula for the emerging covariance function of Ay (a),
which is given by

(A L@A L) Cov .

This tensor product operator can be interpreted as an approximation operator on the
mixed regularity space Hy'o (D x D), which motivates us to study this method in a slightly
more general setting on H_" (D x T).

However, this is not the only way to generalize the multilevel method to mixed regularity
spaces. As we saw in Corollary 3.1.12, we can construct a reproducing kernel K on D x T
with Hi (D x T) = H! (D x T) using two positive definite functions ® € L'(RY) NC(R?)
and ¥ € L'(R") N C(R") with Hilbert spaces Hg(R?) = H?(RY) and Hy(R") = H™(R"),
respectively, setting K := ® ® ¥, and restricting the result to the proper domain of
definition. This allows us to mimic the multilevel method presented in Algorithm 1,
by replacing the occurring interpolation steps with the ones using scaled versions of the
tensor kernel ® ® W. As it turns out, this idea leads to a different way of generalizing the
multilevel method to mixed regularity spaces. In the following, we present both methods,

beginning with the one using tensorized kernels, and compare them afterwards.

7.1 Multilevel method with tensorized kernels

As motivated before, we first investigate the multilevel method that is based on Algo-
rithm 1 but uses tensorized kernels for the interpolation steps. To be more precise, we
consider the following setting:

Setting 7.1.1.

Let D C R? and 7 C R” be two bounded domains with Lipschitz boundary, and let
® ¢ LYRYH NCRY) and ¥ € L'(R") N C(R™) be two positive definite functions with
Hilbert spaces Ho(RY) & H(R?), where o > 4, and Hy(R") = H™(R"), where 7 > 2,
respectively. We denote by 0 < ¢1.¢ < c2¢ and 0 < ¢,y < c2 ¢ the equivalence constants
of (3.1) for & and V¥, i.e.,

oL+ w137 <Ben) < e (14 wil3) 7, w eRY

~ —T
e (l+ [|wsll3) " <T(ws) < cop (14 |lwall}) . ws €R™
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7.1 Multilevel method with tensorized kernels

Furthermore, let (Xj)jen € D and (Yj)jen C T be sequences of point sets with mesh
norms hy, := hx, p and hy; := hy,; p, for j € N, respectively. For all j € N, we set
d;j == vphx; p and k; := vrhy, 7, with vp, v > 1, and define

¢, = 5;d® (@) , Y= ﬁ}"\ll </{j>

In this setting, the kernel ®; ® V; is a positive definite function on R? x R™ with native
space He,mw, (R x R™) = HIT (R? x R™), as we will see in Lemma 7.1.3 below. We then

mix
consider the following algorithm:

as in Lemma 6.1.1.

Algorithm 2 Multilevel method with tensorized kernels
Input: fp:=0, eg:=f
for j=1,2,... do
85 Lx;xy;,00,€j—1

fij < fi-1+s;
€; < €j—1 — Sj
end for

Similarly to before, we can define the multilevel operator with tensorized kernels for a
fixed level L € N.

Definition 7.1.2.
Assume Setting 7.1.1 holds, and let L € N. The multilevel operator with tensorized kernels
on level L using Algorithm 2 is defined as

AL C(DxT)—=L*DxT), f+— AL(f):= f.
As already claimed, we can give a norm equivalence similar to Lemma 6.1.1.

Lemma 7.1.3.

Let ® € LY RY) N C(RY) and ¥ € LY(R™) N C(R™) be two positive definite functions with
Hge(RY) = HO(RY), where o > %, and Hy(R™) = HT(R"), where 7 > 5, respectively.
Then, for all 0 < §,k < 1, the kernel

Bs@ W REXRY,  (2,y) = 0 9% " (i’;) v (i)

fulfills
—o -7 —
eveere (148 wil) (14 w2wallf) < B0 Tulwr,wa)

< C2,$Co W (1 + 52Hw1”%)7g (1 + /432HWQH%>

-7
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7.1 Multilevel method with tensorized kernels

In particular, this estimate proves that

—0 -7 —
erocty (14 will) (14 w2ll3) < @5 @ V(o w2)
—0 —T
<6k Tesmenw (14 Jwnl3) T (14 wnld)

Thus, ®; @ U, is a reproducing kernel with He,sw, (RY x R™) =2 HZT (R x R™), where
the equivalence constants are given by

\/Cl,écl,\lf(%) ||f||H¢5®\pH(Rden < ||fHH” (RExR™)

< 02,<1>62,\1/(27r)T5_"H_T HfHH%@%(Rden)

for all f € HZ (R x R™). Moreover, the Fourier transform of ®s ® W, satisfies

mix

o —

P50 U (wl, (A}Q /]Rd / —(@1,22) wl’w2)‘1>5 (wl) (CUQ) dwoy dw1
= 05 (w1) U ye(wa).

Proof. By Corollary 3.1.12, we already know that &5 ® U, is a positive definite function
and that its Fourier transform is given by

o — o~ o~

D5 @ Uy (wi,wo) = Ps(w1)Tp(ws), w1 €RE  wy e R™
We can therefore apply Lemma 6.1.1 on both kernels to obtain
cracLw(1+ will3) =71+ lw2ll3) 7
< cracrw(l+ 07w 3) 77 (1 + £2[|well3) 7
S ®6 ® \IIH(WI,WQ)
< cgacou(l+0%[wr3) (1 + £2[|well3) T

< c2pc,ud TR (14 [lwr]|3) 771+ flwll3) T

Now, using the representation of the native space norm in Corollary 3.1.12 given by

din ‘fwhw
71, = m) 8 [ [ L

‘ 2

dUJQ dwl,
O (w1) U (wn)
we can apply these estimates on <I>5 RW, = <I>5\I/ to get the claim. ]

Next, we want to give a convergence result similar to Theorem 6.3.1. As it turns out,
the proof of this result can also be established using the ideas from the aforementioned
theorem. It reads as follows:
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7.1 Multilevel method with tensorized kernels

Theorem 7.1.4 (Multilevel method with tensorized kernels).
Assume Setting 7.1.1 holds, where the mesh norms of (Xj)jen € D and (Yj)jen € T

Fulfill
hx,p>hx,p>-->0,

hy, 7> hy, 7> --->0.

Additionally, let there be constants 0 < up, T < 1 and c¢p,cr > 0 such that

eppphx; o <hx; ,p < pphx; D,

cruthy; 7 <hy, 7 < prhy, T
holds.
Now, choose vp,vr > 1 such that vphx, p < 1 and vrhy, 7 < 1. We set the scaling
parameter as

5j = VDhXj,Da Rj 1= VThyj’T,

and the sequence of kernels
q)j & \I/j = ‘I)gj X \I/,.gj

for all j € N.
Then there exist two constants C,C1 > 0 with

=1 [(up+vp7) (45 +v77) +up +vp” + i + 77| (7.1)
such that for all f € H)" (D x T) the estimate
1f = AL(Dll2@xr) < Ca®ll flluer oxm)
holds. Hence, the multilevel method converges linearly to f in L*(D x T) if a < 1.

As in Theorem 6.3.1, we first provide a recursive estimate similar to Lemma 6.3.2. For
this, it is useful to state several bounds of occurring operator norms separately.

Lemma 7.1.5.
Consider the setting of Theorem 7.1.4. Then, for all j € N, the following bounds hold:

4
L |ldp = Ix; ;|| 1y (mt) 1o (0) < /E2,2(2M) 16,7,

d (hx.p\°
2 dp — Ty, Iy ez < Csoyamznt (22,

d
3. HIdD||Hq,j(Rd)—>L2(D) < Vee(2m)1,

do o
4 ||IdD||Hq,j(Rd)—>HU(D) < /C2,0(2m)40;7.
Analogous bounds also hold when replacing Idp with Idy and Ix, o; with Iy, w; in the
corresponding spaces Hy (R"™) and H™(T). Here and in the following, Csp,Cs1 > 0
denote the constants from the sampling inequalities, given in Corollary 3.3.3, on D and
T, respectively.
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7.1 Multilevel method with tensorized kernels

Proof. In order to bound the occurring operator norms, let f € Heg, (RY) be arbitrary,
but fixed. We begin with the first bound. With the norm equivalence given in Lemma
6.1.1 and the best approximation property, we obtain

1f = Zx;.0;(F)lae o) < N —Zx;.0, ()l go@e
4o o
< Ve2,0(2m) 107\ = I, ., (F)ll g )
4o o
< (/C2,0(2m)10; Hf”Hq)j(Rd)v

which yields the estimate.
The second one is an application of the first statement and Theorem 3.3.4:

1f = Zx;.0,(llzzp) < Csphk; pllf — Zx;.0,(Hll o)
< Csphk,; pllldp — Ix; e, ||Hq,j (Rd)— H (D) Hf”Hq)j (R)
a (hx;p\’
< Cspy/C2,0(2m)4 <5]> ||f||Hq,j(Rd)'
j
For the third bound, we use the Plancherel formula to obtain
2 2 L
11120y < ey = [ [F)] d
< [ 17’ (14 82|w|2)” dw < cr.(2m)3 [ £2
< [ JF@f (1+81wlB)” do < caa@m)2 £, g

The fourth estimate follows directly by the norm equivalence given in Lemma 6.1.1. [

With these bounds, we can now state and prove a recursive estimate analogous to Lemma
6.3.2.

Lemma 7.1.6.
Assume the setting of Theorem 7.1.4 holds. Then, for all j € N, the estimate

||Eej||Hq,j+1®q,j+1(Rd><R") < aHEeg‘—lHH@j@\pj (RIxR™)

holds, where o is given as in (7.1). Here, E denotes the extension operator established in
Theorem 2.4.24.

Proof. First, we introduce abbreviations used throughout this proof: For j € N, we denote
by
Rjp:=1Idp — Ix;s;, Rj7:=1Idr— Iy, y,

the residual operator on the j-th level on D and T, respectively. In the following, we
suppress the dependency on D and 7 in the mesh norms, i.e., we write hx; := hx, p and

hy;, := hy, 1, for j € N. As it turns out, it is also useful to define additional constants
d+n d+n
c1:=(2m) 2 c19c1,0 and ¢ := (2m) 2 copCow.

To begin with, we seek to decompose the interpolation error in the j-th step. For
this, we recapitulate Lemma 3.5.1, which states that the interpolation operator fulfills
Ix;xy;0;00; = IXj7q>].®ij7\1,j. Together with Lemma 3.5.5, this implies:

Idpx7 — IX]. XY}, 8;00,; = R;p@ldr +IdpRR;j T — Rj pOR; T. (7.2)
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7.1 Multilevel method with tensorized kernels

In order to prove the recursive estimate, we observe that
dj+1 = vphx,,, <vpuphx, = ppd; <d; <--- <01 <1,

and, analogously, k11 < k; < --- < k1 < 1. Thus, Lemma 7.1.3 is applicable in both
arguments. Similarly as in the proof of Lemma 6.3.2, we use Lemma 7.1.3 but divide the
emerging integral into four parts:

2
”Ee] ||<I>j+1®\11]'+1

Ll
Si
C1 Rd n
1

Bes(wn,w)| (14 llnl3)” (14 w2 wl3)” dos do

1

/w1|2< /w2||2<
“)
I

!E?jwm)] (1l l3)” (1 + w3 allwl3) deoz deon

‘Ee] (nw)| (14 2 llwrl3)” (14 w2yl dez den

_5j1+1 szH2>
g T
+f / !Eej<w1,wz>\ (1432 llwrl)” (14 R2allwl3)” dwz den
lenllz> 5ty Jllenllo <t
J+1 Jj+1
—_ T
wf o By (14 2allwnl)” (14 13 awl3) " d o
||W1H2>5j+1 \\wz\\2>nj+1

1
:C—[Il+lg+13+14]-
1

We want to estimate all terms separately, starting with I;. Here, we use ||wil|l2 <

1
dj+1

and [jwa|l2 <

(14 2 w37 <27, (1 + k2 wnll) < 27

This leads to an upper bound of Iy:

Il < 20’+T/ /
w1||2< w2||2<

§ 20+T /Rd /]Rn ’Eej(wl,wg)’ dOJQ dw1

= 20+T||E€j”%2(Rden)

‘E’Ej(wl, WQ)‘Q dwg dw1

<27 CRlejl 22 (s

where we used Plancherels identity and the boundedness of the extension operator in the
last step. We now insert the recursive formulation for e;, which leads to

ej = ej—1 — Ix,;xv;&,0v,(€j-1) = Bej_1 — Ix;xy; 0,00, (Fej-1),
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7.1 Multilevel method with tensorized kernels

as F restricted to D x T is the identity. Next, we apply the tensor decomposition given
in (7.2) to this expression and estimate further:

&5l Le(px)
<||[Rjp®@Idr(Eej-1)|L2(pxm) + Hdp@R; 7(Eej—1)||L2(px)
+ | R p@R; 7 (Eej—1)| 2 (px7)

< (IR DBIAT | 1y, itin) s 120y + A RsTl b1y g (mtxin) - 2207)
+ HR]D®R]7THH¢J®\I;J (RdXR")%L2('D><T)i| HEej_lqu;.j®\pj(Rd><R”)'
The emerging operator norms can now be further bounded using the compatibility of

Hgp,ou, (R x R") = Hg,(R)®Hy,(R") with L*(D x T) = L*(D)®L?*(T), as shown in
Proposition 2.4.23, which, for example, allows us to make the following estimate:

HRJ‘,DgldTHH@ij (RIXR™)—L2(DxT)

<|Rjp ||Hq>j (Rd)—L2(D) ||IdT||Hq,j (RP)—L2(T)

n h . g 1 (o
< CSD C2,0C2 ‘1’(27r) dz ( (5XJ> = CS,D\/ Cco (VD> .
J

Here, we applied Lemma 7.1.5 in the penultimate step. Proceeding analogously with the
other occurring terms ultimately yields the estimate

I <2777 CR e 2 (prery

< 277CY Csp/avp” + Csr/evy”

2
+ CS,DC&T\/CEVDUV’TT] HEej—lH%I@j@q,j(Rden) (7.3)

2
< 2777 CLea max {Cs.p, Cs.1, (CspCs.7)}
2
— - o - 2
. |:U,DU + Z/TT + I/DO'UTT:| ||E€j71”Hq>j®\pj(Rd><R”)'
We now proceed with a bound for I5. In this case, we have |lwz||2 > ——, which leads to

(14 w3 alwnl)” = w270 (5520 + lwall3)” < A25227 lwnll3™ < K3T127 (1 + [lwall3)". (7.4)

Using this estimate in Iy yields

4 T
e :/ / Eej(wr,wa)| (14 allwil3) (1+ w5 lwl3) dwsdwr
feorlla< st Soale> ’ i | (14 8alnlld)” (1 + &2 llwl)

<2ff+%2f Ee-(w wo)|” (1 + fewa]|2)” deos
=~ +1 ra Jmn G (W1, W2 2112 w2 aw1l
+ 2 2 2
20 e ﬁjil”ejHH&&('DXT)'

As before, we can rewrite e; = Fej_1 —Ix,xy;e;0v,(Fej—1) on D x T using (7.2), apply
the triangle inequality, and bound the emerging terms using the corresponding operator
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7.1 Multilevel method with tensorized kernels

norms and compatibility.

€51l o (pwr
< [Rjp®ldr(Eej—1)ll gor pyr) + [HdDOR;7(Eej—1)ll gor py
+ 1R p®R; T(Eej-1)l gor pyr
< [lle,DHHq,j ®%)—22(0) ATy @r)— 17 (1) + 1 dD | 1y )= 20 15,7 | 11 @) 7 ()
+ 1R Dl 7y, ey 220 | RsiT g ey 17| 11 Bty g (mitme):
Again, with Lemma 7.1.5, we obtain an upper bound for I5:
I < 2“+TCE “J+1 [C’S,D\/EZ/E"/{;T + \/072/{]77
2
-0, - 2
+ Csov/erp's; | |1Bejally, ., @oxen) (7.5)
o+T M2 2| —o, T T 2 2
<2777Cgheamax {1,2Cs p} {IJD wr + ,ufr} HEej—lqu).@q,.(Rden)-
J J

By switching the roles of D and T in I, an analogous proof also leads to a bound for Is:

I3 < 27772y max {1,205 7} [MDVT +up} | Ee;_ 1\|H¢ o, (RIXER)- (7.6)
Finally, for 14, we can use (7.4) in both arguments, as o to
obtain

o+T1 20 2\7
I < 20782 2T /R/ Bej(wn,wn)| (14 lenl)” (14 lwall3) deon deoy

— 20’+T62+1K/]+1HE6‘] HHO'T RdXRn)

< 20+TCE52+1’%+1 le; HH" T (DXT)"

Together with the decomposition e; = Fej_1 — IijYj@j@@\I/j (Eej_1) on D x T and the
norm equivalence given in Lemma 7.1.3, we conclude

5]+1“g+1||ej||H“ (DxT)

mix

g
i+1 Kj+1
< e ( . > ( f{ ) |Eej—1 — IijY]-,<I>j®\Ilj(Eejfl)HHq)j@q,j(Rden)
J
< \/C2MDNT||E€J>1HHq)j@q,j(Rden),
so this ultimately yields

14 < 20+TC’E02M2U %IHEG] 1||Hq> 2, (RdXR") (77)
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7.1 Multilevel method with tensorized kernels

If we now collect the estimates (7.3), (7.5), (7.6) and (7.7), we obtain

1
112 1
‘|E€j||H¢j+l®\I}j+l(Rden) < o (L1 + 1o+ I3 + 1y)
20T ey O B - T
< # (max {Csp,Cs T, (CS;DCS,T)}Q [VDU +ur + VDO'VTT:|
2|, —o, T 12 2,0, —T a1?
+ max {1,2Csp} [VD MT‘FMT} + max {1,2Cs 1} {MDV’T +:U*D}
20, 2T 2
+ up MT) ||E€j—1HH®j®\1,j(Rd><Rn)
20+7'62 % ) ,
< T max {1,2Cs p,2Cs 1, (CspCs1)} ”Eej71||H¢7_®q,j (RIxRN)

2
[vpT + v+ BTV R 1 + VT 1+ i
—0o -7 —0o -7 2
= (1 +v57) (W5 +v7) + s+ vp” + 1 + 07| Bejaalll, oy goany

after factorizing the occurring terms, where C7 can be chosen as

O =2 Cp Ve | ax {1,2Csp,2Cs7,Cs.pCs7} -

NG

As in Theorem 6.3.1, this can be used to prove the error estimate of Theorem 7.1.4:
Proof. To start the recursion, we see that

1f = AL(DlIZ2pxr)

< ||E€L||%2(Rden)

= ||E€L||L2(Rden)

= / / |Ee\L(w1,w2)|2dw2 dwl

Rd JR»

< = 2 2 2\7 2 2\7

< [ ] 1Bentorwa) (1463 allwl)” (14w fwnl) dondin

< o) 5 || Bey |2

< cp,pCo,w(27) | 6L|’H¢L+l®\pL+l(Rde”)'

This allows us to apply the recursion formula of Lemma 7.1.6 L-times to obtain

din
If = AL()llL2(px7) < Ve2,aCa,u(2m) 4 HEGL”H%H@%H(Wan)

din 1
< \/62,<1>C2,\I'(27T) e ||E60||H¢1®W1(Rd><R")
\/Co.aC
< oy 22Ty

YL
e 1l e (D7)

)

which is the stated result.
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7.1 Multilevel method with tensorized kernels

We now want to prove a pointwise error estimate. The analysis presented in the following
suggests that such an estimate is only be possible if ¢ > d, 7 > n and up is coupled to
w1, in addition to the coupling of up with vp and pyr with v as in the untensorized
case. However, numerical examples suggest that this bound is not optimal.

Corollary 7.1.7.
Assume the setting of Theorem 7.1.4 holds. Additionally, let there be constants yp, vy > 1

such that 5 v
D
12 vr

Then there exist two constants C, (71 > 0 such that

—~ o—4d r_n o—d _n _d ,_n L
15 = AuBDlloan <€ (G (1 205 F 4 Hr® +ipnr 2 )| Iz e

mix

} BEN o (pxers

IN

Q

=

Q

i
—N
= ‘t
S5 o
= ‘t
S

where .
p=Ch (M;Q,M;Q + g+ ,u}‘”) :

Thus, the multilevel method using tensorized kernels converges pointwise if o > d, T > n,

and Hmax{“f’ l}ﬁ < 1.
wr’

Proof. In order to apply Lemma 7.1.6, we have to bound the embedding constant from
Ho,  ou,,,(R?xR") to C(D x T), as we estimate

If = AL(Hlleoxm
= |(Idp@Id7)(E(f — AL(f))llcpxm)

_ 7.8
< ”IdD®IdTHH i BHa 1(Rn)—>C(D)®VC(T)HEeLHHq)LH@q,LH(Rden) (7.8)
< Hdpll,, , @)—co)lldrlmy, , @-cmlBeclm,, o, @ixrm),

using the extension operator E on D x 7T, and compatibility of the norms defined on
Ho,  ou,,,(R?®R") with the norm of C(D x T). For bounds on the operator norms of
the inclusions, we recapitulate (6.8) stated in the proof of Corollary 6.3.4, which showed
that these norms are given by

Hdpllm,, , @)—cm) = V@ 5L+1’ HdTllay, , ,@—cer) = /20 VEL 21

Inserting these into (7.8), we can apply the recursive estimate of Lemma 7.1.6 to obtain
If — AL(N)lleoxm
_d _n
</ @(0)®(0)0, {1y 1y ”ECLHH(I)LH@J,L+1 (RAxR™)

d n
-3 .72 L
<Copfikpiia Hf”Hg]’i;(DXT)'
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7.1 Multilevel method with tensorized kernels

We now proceed similarly to Corollary 6.3.4. First, we can bound 0741 and k41 from
below by

L L L L
or+1 = vphx,,, > vpepuphx, > -+ > cpuprvphx, = cpupon,

L L L L
K41 = vrhyy, 2 vrerprhy, 2 - 2 eppugrrhy, = cpprk.

Next, we use the definition of yp and 7 to express « given in (7.1) in terms of up and
HT, as

a=C1[(1p+vp7) (45 +v77) + b+ vp” + i + 5]
< 4max {1, 57 7%7} Cr (WpuT + 1p + 1) -
Therefore, we can combine both bounds to obtain

_ d n d _n d n\ L
15 = Au(Dllcnm < OG" (s i %+ 2 + iy ) g
(7.9)
where C; = 4 max {1,750,77_—7} (eper) L.
To compensate the negative powers of pup and p7, which undermine the error result, we

factorize

o—4d L_n o—4d _n _d L_n
(:U’D ZNT 2 + pip 2#7’2 +:U’D2:U’T 2)

1
d d n\ 2
L 7
(st wd(f) i ()
KT HD
n o—d L_n B _
Smax{(# ) (’?)} ND 2#72+M%d+“TT”>,
T

which yields the stated bounds. O

Corollary 7.1.7 indicates that pointwise convergence demands more restrictive assump-
tions. In particular, the convergence enforcing term in (7.9) has to be less than or equal to
one. However, the numerical test below suggests that this bound is not optimal: On the
left-hand side of Figure 7.1, we use d = 5and n = 1, and set D = [~1,1]% and T = [-1, 1]
as the domains. Additionally, we choose ¢ := 3 > 5 and 7 =2 > ; with the according
Wendland kernels. For point sets (X;);jen and (Y] )]GNa we use uniform grids on D and
T, respectively, where we roughly use 2¢ additional points on each subsequent level, i.e.,
the mesh norms hx; and hy; get halved per level. This leads to up = ur = % = U, and
we accordingly choose vp = v = 2, thus vp = v = 1. In this setting, the upper bound
in Corollary 7.1.7 simplifies to

n

~ d n d d n\L
If = AL(Hllesr < C(Cr (w784 3) 4 p7 55 4 0727 8) || fl o (o)

= (G (124141 Wl o

mix
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7.1 Multilevel method with tensorized kernels

This indicates that the convergence fails using the reasonable assumption Ci > 1%. On the
right-hand side, we proceed similary, choosing d = 4 with D = [~1,1]*, and n = 1 with
T =[-1,1]. We choose 0 = 5/2 and 7 = 2, and the occuring point sets and parameters
analogous to before. Here, the upper simplifies to

=~ _dy  n o—d_n s—d_n L
I = A(Hllewsr) < C (Cr (#7727 8) 4 u7 273 4 w27 5) 7| fll oy o)

= (G (2 +1+17)) Iz oy

However, in both cases, the numerical behavior observed in Figure 7.1 suggests that an
error reduction holds as well.

-®- Error in O([~1,1]° x [-1,1]) e -®- Error in O([-1,1* x [-1,1])
0.40 4

0.35 9

0.30 4

Absolute error

0.20 4

Figure 7.1: Multilevel method with tensorized kernels. The test function in both figures is
given by f(x,y) := [|z]|36]y|*®, which is an element of H>2 ([—1,1] x [-1,1])
and HB/Q’Q([—L 1]* x [~1,1]), respectively.

mix

7.1.1 Properties of the method

We now want to generalize the ideas proven in Section 6.4 to the setting considered in
this chapter. This can be accomplished in a similar manner as before. First, we observe
that the multilevel approximation is again an element of

Vi =Wi+ -+ W,

where
W; =span{®;(- —2)V,(- —y) |z € X,y € Y} .
This sum is direct when appropriate kernels are chosen.

Corollary 7.1.8.

Let X1,..., X, €D and Y1,...,Yr, CT be point sets with pairwise distinct fill distances
hx,p # hx,p and hy, 7 # hy, 7 for all 1 < j # k < L. Furthermore, let two Wendland
kernels ® € LY(RY) N C(RY) and ¥ € LY(R™) N C(R") be given, with Hilbert spaces
He(RY) = HO(RY), where o > %, and Hy(R™) = HT(R"), where 7 > 5, respectively.
Further assume that vp, v > 1 are given. Define §; := vphx; p, Kj := vrhy, T, and the
kernels ®;,V; as in Theorem 7.1.4. Then, the set of scaled and shifted tensorized kernel
functions

{(I)j('_x)\llj('_y)‘:EEXjayGYYjalgjéL}
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7.1 Multilevel method with tensorized kernels

1s linearly independent. Hence, the sum
Vi=Wi1eWe @ - W
is direct.

Proof. By Corollary 6.4.1, we can see that both {®;(- —z) | z € X;,1 < j < L} and
{¥;(- —y) |y €Y;,1 <j < L} are linearly independent. Corollary 2.4.6 implies that

{0 —2)Vi(-—y) |z € Xj,ye Yy, 1 <j,k< L}

is linearly independent as well. However, this yields the claim, as independence stays
valid when choosing a subset. O

Although Corollary 7.1.8 has only been proven for Wendland kernels up to now, we assume
in the following that the occurring shifted and scaled kernel functions are also linearly
independent. We then proceed as before with the observation that, for fixed L € N, we
only use information at the points of X := Ule(X ; xY;) CDxT. Hence, we can use a
fixed ordering of this set and write again Ay, as the composition Ay, = Ay, o T, where

1. T:C(DxT)—=RXl s f(X) is the sampling operator,
2. Ar: RIXI — V1, is the synthesis operator.
This allows us to characterize the approximation space of Ay.

Theorem 7.1.9.
In the setting of Theorem 7.1.4, we define, for fixred L € N,

L
X =JX;xY;), N:=|X|
j=1

Then we can write Ay, = ApoT as before. Moreover, T is surjective and Ay, is injective,
so Im(Ayp) = Im(Ayp). This implies that the dimension of the approximation space is
given by dim(AL(C(D x T))) = N and a basis of Ar,(C(D x T)) is given by

{AL(vj) |1 <j< N},
where {v1,...,vN} denotes an arbitrary basis of RY.

Proof. The proof of this statement is analogous to the one of Theorem 6.4.2. O

With again the same proof as in the untensorized case, we can show the following repre-
sentation as well:

Corollary 7.1.10.
Consider the setting of Theorem 7.1.4. Then the multilevel operator Ay can be written
as

A= Y DM Zx, v 0,0, (),

0#uC{1,...,L} jEu

where, as before, the product [];c, Ix;xv; ®,0u; is sorted in descending order.

Proof. Apply Lemma 6.4.4 and proceed as in Corollary 6.4.5. O
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7.1 Multilevel method with tensorized kernels

Representations for nested sequences

Next, we present different basis representations of the approximation space in the special
case that the point sets are nested, i.e,

X1CXoC---C Xy, ICYC---CYL.
For the point sets, we use similar notations as in Section 6.4.2:
o For every 1 < j < L, the point sets X;, Y] are given as
X = {0, aQ), V= (),
with N;, M; € N.
« Additionally, we assume that the first elements of X; and Y; are given by the ones

in X;_1 and Yj;_4, respectively, i.e., we can write

_ 5 L) () —vi_uly® b)

As before, we suppress the upper index whenever there is no confusion. Moreover,
for every (z,y) € X1, x Y, there exists a unique index 1 < k < L such that (z,y)
is in Xk X Yk \Xk—l X Yk—la where X(] X Yb = @

» We denote the Lagrange functions on X; C D using the kernel ®; onlevel 1 < j < L
by
) ) )
X% = (ng,) 9t 7X§\3']-”D) 9

and the ones on Y; C 7T using the kernel ¥; for 1 < j < L by

G _ (,0) (7)
X7 = (XLT: cee 7XM]-,T> .
For convenience, we interpret the concatenation A; = Ay o T with a matriz-valued

evaluation operator T'. Thus, we assume

e T:CO(DxT)— RNeXMe  f f(X1 Yy), which is defined as usual assuming an
ordering of the point sets X7 C D and Yy, C T, is the sampling operator.

o A;:RNLXML 5V is the synthesis operator.

With this setup, we can prove different representations of the multilevel scheme using
tensorized kernels, leading to different basis representations of the approximation space.

Proposition 7.1.11.
Assume that Setting 7.1.1 holds, where the point sequences are additionally nested as
above, and set Ng = My := 0. Then, we have the following basis representations:
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7.1 Multilevel method with tensorized kernels

1. The cardinal representation: For every f € H,'" (D x T), we can write

N Mg

=D f@g ue)bins

j=1k=1
where, for (xj,yr) € X x Yy \ Xo—1 x Yy_1, the corresponding function b, is given
by

bk = AL (xﬁ% ® ;(”)—) Alpy1.n) (x§£ ® ch7)')

Here, Ajpy1.1)(f) = ser1+ -+ + sL is defined analogously to Proposition 6.4.6.

2. The recursive representation: For every f € Hyi (D x T), we can write

N1 M,
AL(N)(@y) =33 Fla @i ()
j=1k=1
(Z S (- A DN )
j=1k=M;+1

No
+ ) Zf Ay(f f'«“a,yk)xf%(w)x;f)f(y))

j=Ni1+1k=1

Nr_1 ‘
(Z Z (f — AL()) gy X p @) xS ()

J=1 k=Mp_1+1

Np
LS S ag xj,ywngg(@ngym).

j=Np_1+1k=1
Hence, the approximation space of Ay is given by
Ai(C(D x T)) = span {x{ @ xj'p [ 1 < j < N1, 1 <k < My},
for L=1, and
AL(C(DxT))=AL1(C(DxT))
¢ span {X;LD) ®X,Ef% |1<j<Np_1,Mr_1+1<k< ML}
@span (XD x{) | NLa+1<j <N 1<k <M},
for L > 2.

Proof. We can prove the first case the same way as in the untensorized case using linearity.
As we know that Zx, vy, o,@v, (f) interpolates f in Xy x Y, we obtain

Ny, My,

AL(f) = AL (Tx xvpo00v, () =D flaj,u) AL <X§1% ® X(L))
j=1k=1
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7.1 Multilevel method with tensorized kernels

Similarly as in Proposition 6.4.6, we see that, for (z;,yx) € Xet1 X Yoy \ X¢ x Yy, the

cardinal functions X;-LD) ® Xl(cL”)r vanish on X, x Y, which leads to

Ap (x% ® X](CL%) =spr1+ -+ 5L = Apgra (x% ® XéL’)r) :

The second representation follows the ideas of Corollary 6.4.11. We first rewrite Ap(f)
as

AL(f) = Ix,xvi o000, (f) + - + Ixp xvy,o00v, (f — A—1(f))

and insert the cardinal representations of the interpolation operator Zx, xv; o;0v;

N1 M,

AL(N (@) =33 Flaux b @)Xt )
j=1k=1
No Mo

+ 305 = AL g )X p @)X ()
j=1k=1
NL ML

Fo S (= A () X B @ ).

j=1k=1

Next, we use that f — Ay(f) vanishes on X, x Yy in this representation, which leads to

N1 M,
ANz, y) =33 flag ux D@ (v)

j=1k=1
al @) [y (2)
Z Z (f = Au(f (J?jyyk)Xj,D(x)ij(y)
j=1k=M1+1

N2
+ D Zf Au(f wj,yk)xf%(:v)x;?,)f(y))

j=Ni1+1k=1
+...+

Jj=1 k=Mp_1+1

Np_1
(Z Z (f = Ap—1(H) (@7, xS B (@)X W)

+ ZLi Zf Ap(f ><xj,yk>x§§;<x>x,§€%<y>).

j=Nr_1+1k=1

The representation of the image of Ay, follows immediately. O

7.1.2 Approximation of positive definite functions

In Section 5.2 and Section 6.5, we applied kernel-based approximation methods on a
given random field. With the use of Lemma 5.1.2, we then concluded that the emerging
covariance function of the approximated random field was given by the tensor product of
the used approximation schemes. This observation motivated us to study approximation
methods on mixed regularity spaces. Of course, one can also consider this approach the
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7.1 Multilevel method with tensorized kernels

other way around: Assume that a covariance function Cov of a random field is given, which
we want to approximate using the multilevel method with tensorized kernels. Naturally,
also A, (Cov) should give a covariance function of a random field. Unfortunately, this does
not seem to be the case. As the following numerical example suggests, the approximation
of a positive definite function using the multilevel method with tensorized kernels does
not lead to a positive semi-definite function. Thus, by Definition and Remark 4.1.4, this
approximation cannot be a covariance function.

To see this, let f be a positive definite function and assume that Ay (f) is positive semi-
definite. This would imply that the matrix Ap(f)(X,X) is positive semi-definite for

all evaluation point sets X = {z1,...,2zxy} C D and thus only possesses non-negative
eigenvalues. This property can be tested numerically.
To make this concrete, we set D = 7 = [—1,1] and choose for multilevel method the

Wendland kernel ® = ¥ = ®; 5. The target function is a Matérn kernel with parameter
v = 2.5. We then choose X consisting of 800 randomly chosen points in D and calculate
the smallest eigenvalue on different levels. We observe the following:

Minimal Eigenvalues

0.04 s B w—— &

,.'/—//
—0.21

—0.44
—0.61
—0.81

—1.01

1 2 3 1 5 6
Number of Levels
Figure 7.2: Minimal eigenvalues of A (f)(X,X) for L € {1,...,6}. On the first level, the
multilevel method using the tensor kernel ®; @ ®; coincides with the tensor
kernel interpolant in X; x X;. Thus, the operator is indeed positive definite.

We note that the eigenvalues of Ar(f)(X,X) tend to zero as L grows, but that there
nonetheless still exist negative eigenvalues.

However, until now, we cannot prove or disprove analytically that the approximant Ay (f)
is not positive semi-definite. As f is assumed to be positive definite, the integral operator
of f possesses only positive eigenvalues A; for j € N. Lemma 5.3.5 allows us to bound

the difference of the eigenvalues of f and the eigenvalues )\;L) of (the integral operator of)
Ar(f) by

L
A = AP < = AL()l2oxp) < Cal 1 fllae pwp)-

Thus, we can choose a level L such that the right-hand side is less than or equal to

)

€ > 0, and therefore all eigenvalues )\E»L are elements of [A\; — e, \; + ¢]. However, as the

eigenvalues \; tend to zero for j — oo, we cannot ensure that all eigenvalues )\gL) are
positive or that a negative eigenvalue always exists.
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7.2 Tensor product of multilevel methods

7.2 Tensor product of multilevel methods

The other method we can consider was already mentioned beforehand, and is simply
given as the tensor product of two multilevel methods on D and 7T, respectively. This
construction easily provides a convergence result.

Theorem 7.2.1 (Tensor product of multilevel methods).
Assume Setting 7.1.1 holds, where the mesh norms of the point sets (X;)jen and (Y;);en

fulfill

th,D > hXQ,D > > 0,
hY1,T > hYQ,T > > 0.

Additionally, assume there exist constants cp,cr > 0 and pp, ur < 1 such that

eppphx; o <hx; ,p < pphx; D,
crurhy; 7 <hy, 7 < prhy; T

Now, choose vp,vr > 1 such that vphx, p < 1 and vrhy, 7 < 1. We set the scaling
parameters as

5j = VDhXj,D, Kj 1= I/Thng’, JjeN,
and the sequence of kernels

<I>j = (I)gj, \I’j = \I’,ij, jEN

as in Lemma 6.1.1.
Denote by Ar, p the multilevel method on Xi,..., X1, using ®, and by Ar, 7 the one
on Y1,...,Yr, using U, given by Theorem 6.53.1. Then, for every f € How (D x T), we
obtain the estimate
1f = AL, p®AL, 7 ()l L2(DxT)
L L L1 L
<C (aDlufHHr‘;’i(l(DxT) + 0‘7'2Hf||H2;;(D><T) + aDIO‘TQHfHH"’T(DXT))

L L Ly L
< O (apt + o +ap o) | flluzz o)

mix

1 20 ) % 1 2T 5 %
ap =Cip (VD> +upp | , ar=CiT (W) +u7 |,

with Cy1p,Ci,7 > 0.
If we now additionally assume there are constants vp, vy > 0 such that

where

T
vp vr

holds, then we can also bound the error in C(D x T) by

1f = AL, p®AL, 7(f)llcoxm)
< C (B + B + BEBY) 1 e oy
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7.2 Tensor product of multilevel methods

where

d n
~ 1\ 2 _d ~ 1\ 2 -z
Bp = Cip (() - ) ﬁTzca,T(() - )
vp vt
Here, C~'17D > 0 depends on yp and C~'177- > 0 on v7. This method is called the tensor

product of multilevel methods.

Proof. The error estimate itself can be proven as in Theorem 3.5.6. We first use Lemma
3.5.5 to rewrite the operator as

Idpx7 — AL, DRAL, T
= (Idp — Ap, p)@ldr + Idp@(IdT — AL, 7) — (Idp — AL, D)®(IdT — AL, T).

With this, the triangle inequality, compatibility, and Theorem 6.3.1, we obtain

If = AL, p@AL, 7(F)l L2(DxT)
<|[(Idp — AL, p)@Id7(f)llL2(Dx1) + Hdp@IdT — AL, 7) ()l 220DxT)
+ |(Idp — Ap, p)@(IdT — AL, 7) ()l 2(Dx )

L
< Ca1>1||Jc||H"° (DxT) + CaT ||f”H°T (DxT) + Ca’D aT Hf”Hr‘;’;(DXT)

<C (apl 7 +apary ) 1l zom (D)
Again, the error in C'(D x T) is proven the same way, using Corollary 6.3.4. O
Remark 7.2.2.

If we assume L1 = Lo =: L, then a simple calculation proves that
oqLD + a%— + a%a%—
o —0o T —T o —0 T —T L
< [max {C1p, Cr7, CrpCry} (MD Fup” 4 v+ (;LD +up ) (HT +uy ))} ,

which, up to constants, equals the convergence enforcing term of the multilevel method
using tensorized kernels in L?(D x T) given in Theorem 7.1.4.

Similarly as in Corollary 3.5.4, we can use the basis representation (6.9) given in Remark
6.4.3 to derive an explicit representation of this method:

Corollary 7.2.3.
Assume the setting of Theorem 7.2.1 holds. We write

Ly

Lo
X = UX]':{SU]_,...,I'N}, YZUY]:{?JLJ/M}’
j=1 J=1

and denote by bjp for 1 < j < N and bjr for 1 < j < M the basis functions of Ar, p
and Ar, 1 given in (6.9). Then the tensor product of multilevel method can be represented
as

N M
ALl,DgALg,T(f)ZZZ (5, y)bj Dbk, T
j=1k=1

forall fe C(DxT).
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7.3 Comparison of the methods

Proof. For elementary tensors v = v; ®@vy € C(D)®@C(T), this representation is obviously
true, and extends to all elements of C'(D) @ C(T) by linearity. For an arbitrary element
f € C(D xT), we can find a sequence (fj)jen € C(D) ® C(T) that converges to f
pointwise and extends the representation to Az, ® A, (f). O

7.3 Comparison of the methods

We now want to compare both methods presented earlier. For this, we assume that
Ly = Ly =: L in Theorem 7.2.1 holds and the point sets (X;)jen € D and (Yj)jen € T
are chosen such that Theorem 7.1.4 and Theorem 7.2.1 are applicable. Note that for both
methods equal assumptions on the point sets are demanded. We also choose all occurring
parameters to be the same.

First, we want to rigorously prove that Aj # A p®AL 1 on H'\ (D x T), whenever

L > 2. Of course, we already have a result whenever the dimension of the images is
different, but we can state a universally applicable result.

Corollary 7.3.1.

Assume Setting 7.1.1 holds, with vp,vyr > 1 properly chosen such that Theorem 7.1.4
and Theorem 7.2.1 are both applicable, and let L > 2. Then, the multilevel method with
tensorized kernels Ay, does not coincide with the tensor product of the multilevel methods

App®@ArLT on C(D x T).

Proof. First, we observe that, for every f € C(D x T), the multilevel method using
tensorized kernels can be written as

AL(f) =81+ -+ 8L = IX1><Y1,<I’1®‘I’1(f) + e +IXL><YLa<I)L®‘I’L(f - ALfl(f))v
which implies that Af(f) is an element of
B :=span{®;(- —2)V;(- —y) |z € X;,y € Y;,1 <j <L}

Our goal is to construct a function f such that Ay, p®Ar 7(f) # ArL(f). To accomplish
this, we choose z* € X and y* € Y3 \ Y fixed (note that by assumption hy, 7 > hy, 7,
thus such an element exists) and a function f; € C(D) that vanishes on X; \ {z*} and
satisfies fi(z*) = 1, and a second function fo € C(T) that vanishes on Y; U Y2 \ {y*}
and fulfills fo(y*) = 1. Then we set f := f1 ® fo. We want to prove that Ap®AL T
has a non-vanishing term ®;(- — 2*)Wa(- — y*) and thus cannot be represented as a linear
combination of elements in B.

As f is an elementary tensor, the tensor product of multilevel methods decomposes into
AL pRALT(f) = AL p(f1)AL7(f2), which allows us to examine both terms separately.
The multilevel method in D can be rewritten as

Arp(fi) =Zx,0,(f1) + -+ Ixp 0, (fi — AL-1p(f1))

=TIx, e (f1) +ZIX o;(f1 — Aj—1.p(f1)).

The latter term is an element of span {®;(- —z) | 2 < j < L,z € X;} and will be denoted
by g1. The first one is just given as the Lagrange function centered in z* € X; using
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7.3 Comparison of the methods

®; and is therefore a non-vanishing element of span {®;(- — z) | # € X;}. For the multi-
level method Az, 7(f2), we use the same decomposition as before. Here, we observe that
Ty, w,(f2) = 0 since f> vanishes on Y;i. Thus, we obtain the representation

AL 7(f2) = Ivyw, (fo — A7 (f2) + - + Iy w, (f2 — AL—1.7(f2))
= Ty, w,(f2) + 92,

where, similarly to before, go denotes the remainder of the multilevel method and is given
as an element of span {V;(- —y) |3 < j < L,y € Yj}.

Again, the first term yields the Lagrange function in Y5 centered at y*, i.e., is given as a
non-vanishing element of span {Us(- — y) | y € Yo}. With this, the tensor product of both
methods is given as

ALpRALT(f) = (Zxy.0,(f1) + 91) Tva,w, (f2) + g2)
= IX1,<I>1 (fl)IYQ,\I’Q (fQ) + IX1,<I>1 (f1)92 + glIYz,‘llz (fQ) + 9192.

Here, only the first term contains elements in {®1(- — 2)Us(- —y) | z € X1,y € Ya}, and
at least one of them is non-vanishing, as Zx, o, (f1)Zy,,w,(f2) # 0, by construction. Thus,
the other occurring terms cannot cancel the first term by linear independence, which
yields that Ap, p®Ap 7(f) consists of at least one element which is not in 5. Therefore,
AL p®AL7(f) # AL(f) and the methods do not coincide. O

When comparing the convergence results, we can see that both methods converge linearly
to the target function. Moreover, as already seen in Remark 7.2.2, we can estimate the
convergence enforcing term of the tensor product of multilevel methods by the one of the
multilevel method using tensor kernels, i.e.,

oziL) + oz%— + a%afLr
< [C(up+vp” + i +vim + (1p+vp7) (b5 + V7_—T>)}L :

in the L?(D x T) case. We expect the convergence rate to be similar, especially if D = T,
which is also supported by the numerical examples given in Figure 7.3 and Figure 7.4:

On the left-hand side of both figures, the domains D = [-1,1]®> and T = [~1,1] are
used. For the interpolation we chose the Wendland kernels ® = @3, with native space
equivalent to H2(R3), and ¥ = @, 1, with native space equivalent to H?(R). The target

function is given by f(x,y) := \\x\\g/4\y]7/4 e H>2 ([-1,1 x [-1,1]).

On the right-hand side, we chose the domains D = 7 = [—1, 1]?, with Wendland kernels
® = ¥ = ®3; and native space equivalent to H 5/ 2(R?). The target function is given by

flz,y) = ||=)|3C]y|*° € Hr‘?n/iiﬁ/z([—l,l]2 x [~1,1]%). In both cases, the point sets are

uniform refining grids on D x T, where up = pur = % and accordingly vp = vy = 2 was
chosen.
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Figure 7.3: Comparison of the error decay in L?(D x T).
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Figure 7.4: The absolute error comparison of both approximations considered in Fig-
ure 7.3.

The main difference of both methods are pointwise error bounds, as for the tensor prod-
uct multilevel method a pointwise error estimate in Theorem 7.2.1 is easily concluded,
while for the multilevel method using tensor kernels, we have to assume more restrictive
assumptions, as stated in Corollary 7.1.7. Nonetheless, there seems to hold a convergence
result with weaker assumptions, as Figure 7.1 suggests.

7.3.1 Computational and evaluation cost

In order to compare the asymptotic computational costs, we denote the number of points
by Nj := |Xj| and M; := |Y}|, for j € N. For simplicity, we assume in the following
that the point sets are also nested. We first want to determine the computational cost to
calculate the approximation, followed by the cost for evaluating the given approximation
in one point (z,y) € D x T.

Multilevel method using tensorized kernels

Following the description given in Algorithm 2, we calculate in every step 1 < j < L the
kernel interpolant Zx;«y; ¢;ow,(€j—1). Then, for the residual step, we have to evaluate
this interpolant in all points of X x Y7.
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7.3 Comparison of the methods

In order to calculate the cost for one step j, we proceed as described in Section 3.5.1
for the calculation of the interpolation, i.e., we compute the coefficient matrix given by
Cj = ®;(X;, X;) tej1(X;,Y;)¥;(Y;,Y;) " in a total of O(N; M3 + M;N?) time. For the

residual, on the other hand, we have to calculate
€j(X1,Ye) = ej1(X1, Y1) — ®;(X1, X;5)C59;(Y;, Y1) (7.10)

By recursion, we assume that e;_1(Xp,Yr) is already known and was computed in the
previous step. The transition matrices ®;(Xp, X;) € RVNe*Ni and W;(Y;,Y,) € RMixMe
can be constructed in O(N; Nr) and O(M; M) time, respectively. Thus, the computation
of the matrix product on the right-hand side of (7.10) can be calculated, depending on
the order of multiplications, in O(N; M; Ny, + M; My, Ni,) or O(M; N;j My, + N; My, Np)
time, respectively. The difference step in (7.10) can be calculated in O(Ng M) time,
which leads to a total cost of O (min{Nj Mj N + Mj M7y, Ny, Mj Nj My, + Nj M;, NL})
for the residual per level. The total cost of this method can now be obtained by adding
up the individual costs per level and is therefore given as

L
cost(Ar) =0 (Z(Nj M]?’ + M; N]?’)

= (7.11)

L
—i—Zmin{Nj Mj Ny + Mj My, Ny, Mj Nj My + Nj MLNL}) .
j=1

To analyze the evaluation cost for one point (z,y) € D x T, we have to evaluate the
interpolants Ty, xv; ¢,0w,(¢j—1) in (z,y) € D x T, for 1 < j < L. Having done this, we
have to add up the results. To calculate the evaluation per level, we have to construct the
vectors ®;(x, X;) € RN and ¥,;(Y},y) € RMi| which can be done in O(N;) and O(M;)
time, respectively. By assumption, the matrix C; € RN *M; has already been computed.
The point evaluation on this level can be obtained by

Ix;xv;0,0v,(,y) = iz, X;)C¥,(Yj, y),

i.e., we have to calculate the given vector-matrix-vector product. This can be accom-
plished in O(N; M; + M;) or O(N; M;+ Nj) time, respectively, depending on the order of
multiplication. However, both costs are dominated by O(N; M;), which leads to a total
asymptotical evaluation time of

L
O > N;M;
j=1
for one point evaluation.

Tensor product of multilevel methods

For the second method, we use the Lagrange type representation proven in Corollary
7.2.3, which is given as

Np My,

AL p@ALT(f)(2,y) = Z Z f @k, ye)bk o (2)be. 7(y),

k=1/¢=1
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with X, = {z1,...,2n,} and Yz = {y1,...,yn, }. Therefore, the computational cost
is given by the construction of all basis functions by p, for 1 < k < Ny, and b7, for
1 < ¢ < My, respectively. Following the ideas developed in Section 6.4, a basis function
bx,p can be calculated by the multilevel method Ay, p itself using a proper right-hand side
(given by the unit vector e, € RVZ). We therefore have to calculate the computational
cost of this scheme. Similar to before, the cost for one level 1 < j < L of Ar p consists
of the kernel interpolation step and the residual. For the kernel interpolation, we have to
solve one linear equation system with the kernel matrix ®;(X;, X;). This matrix can be
constructed in O(N7) time, and the system of linear equations can be solved in O(N?)
time using a CG-solver. Afterwards, we have to calculate the residual on all points in
X1, which yields a total computation time of O(Ny, N;) for the occurring matrix vector
product, with additional O(Nz, N;) time to construct the transition matrix ®;(Xz, Xj),
and O(Np) time to perform the difference step. All together, the computational cost for
one step of the calculation of one basis function is given by O(N;’ + N, Nj). To calculate
one basis function by p, we have to add the cost of all steps 1 < j < L. As we have
to proceed this way for every basis function by p with 1 < k < Ny, the total cost for
computing all basis functions is thus given by

L L
O(NL( DY N} +NL> N;
j=1 i=1

Of course, the same considerations hold for the computational cost of the other basis
functions by 7, for 1 < ¢ < My, which leads to a total cost of

L L L L
O(NL| D N} +NLY Nj | +Mp (D> M) +MyYy M| |. (7.12)
j=1 j=1 j=1 j=1

In order to evaluate the approximation in one point (z,y) € D x T, we first have to
evaluate all basis functions by p, for 1 < k < Np, in 2, all functions b, 1, for 1 < ¢ < M,
in y, and then compute the total approximation using the formula given in Corollary
7.2.3. The cost of evaluating one basis function by, p in x is again calculated levelwise. On
each level 1 < j < L, we construct the vector ®;(z, X;) in O(N;) time. The evaluation
of the kernel interpolation is then simply given by a dot product with the corresponding
solution vector, which can also be evaluated in O(N;) time. Summing over all levels yields
the evaluation cost for one basis function, and is given by

L
O|NLY N;
j=1

As before, the same arguments also hold for the basis functions b7, for 1 < ¢ < M.
The evaluation formula of Corollary 7.2.3, which costs a total of O(Ny M) time when all
coefficients are known, leads to a total evaluation time of

L L
@) (NLZNJ-+MLZM]-+NLML).

J=1 J=1
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Comparison of the computational costs

When comparing both methods in terms of computation and evaluation time, the first
major difference is that the asymptotic computation time for the multilevel method using
tensor kernels given in (7.11) couples the number of points IN; and M; used in each step,
while for the tensor product of multilevel methods these values are strictly separated.
This suggests that it is advantageous to use the multilevel method using tensorized kernels
whenever one of the quantities is significantly smaller, i.e., if, for example, M; < N; for
1 < j < L, which may occur whenever the dimensions d and n differ, in this example
n < d. In this case, if additionally NjM]3 < MjN]‘r}, the costs given in (7.11) are dominated
by
cost(Ar) =0 (LMLNE) ,

while the cost of the tensor product of multilevel methods given in (7.12) is dominated
by
cost(AL p®ALT) = O (LN%) .

On the other hand, when N; ~ Mj; or particularly N; = M; holds, there is no asymptotic
advantage of one over the other.

The same observation also seems to hold when considering the evaluation time in one
point. For the multilevel method using tensor kernels, the evaluation time is domi-
nated by O(LMpNy,), while the one for the tensor product of multilevel methods satisfies
O(L(N? + M3?)). Again, the inherent structure of the first method provides an advantage
whenever the number of points N; and M; used per level differ significantly, while both
are asymptotically the same when N; ~ M; for all 1 < j < L.
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8 Application to PDEs with randomness

8.1 Formalizing the problem

In this chapter, we head back to the motivational problem in a more rigorous manner,
before we apply the techniques introduced so far. The fundamental ideas used in this
chapter can, for example, be found in |35, Chapter 9].

We consider the following setting: Let (€2, F,P) be a probability space and D C R? a
bounded domain (the spatial domain). The dimension usually fulfills d = 2 or d = 3,
however, we just demand d € N. Assume that a random field a: 2 x D — R and a right-
hand side f: D — R are given. We consider the following second order elliptic partial
differential equation with Dirichlet boundary condition, including randomness:

Find u: Q x D — R, which solves the following equation:

—div, (a(w, 2)Vzu(w, z)) = f(x), x €D,

8.1
u(w,z) =0, x € 0D, (8.1)

for all w € Q.

The occurring random field a is also called diffusion coefficient, as already mentioned
in the introduction. In order to derive classical solutions of (8.1), one has to assume
classical differentiability of the paths of a to state a well-defined problem. However, a
typical approach to solve this equation are weak formulations of the problem: Assume for
the time being that u denotes a suitable, i.e., at least differentiable solution of equation
(8.1). Our goal is to find a reformulation of the differential equation that only demands
weak differentiability of the solution. In the literature, there are mainly two different
approaches, which differ in the treatment of the random parameter w € §:

In the pathwise weak formulation, we fix w € Q, multiply the first equation of (8.1) by a
test function v € C(D), and integrate the resulting equation over D. On the left-hand
side, we can then apply the integration by parts formula. As w solves equation (8.1) and
thus, in particular, vanishes on the boundary 9D, the boundary term occurring in the
integration by parts formula also vanishes. This leads to the equation

/Da(w,x)vxu(w,x)vwv(w,x)dx:/Df(x)v(x)dac.

This formulation is well-defined when f € L?(D), u(w,-) and v are elements of H'(D),
and the diffusion coefficient is (uniformly) bounded, i.e., there exists a constant a,,q, > 0
such that

la(w, )| < amaz, €D, weQ, (8.2)

holds. To include the Dirichlet boundary condition, we additionally restrict the function
space H(D) to H} (D), which leads to the pathwise weak formulation:
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Find for every w € Q a solution u(w,-) € Hi(D) that satisfies, for all v € H}(D), the
equation

Bi(u(w, ), v)(w) = /D a(w, 2)Vau(w, z) - Vou(x) de = /D Flz)o(z) da. (8.3)
In short, this equation can be written as
Bl(u(wa ')7”)(("]) = <f7 U)LQ(D)7 v E H&(D)7 w € .

The fully weak formulation uses similar ideas, with the main difference that the integration
of (8.1) is both over the spatial domain D and the probability space . This leads to
test functions v as elements of the Bochner space L*(Q; H}(D)) and to the following
formulation:

Find a solution u € L*(2; HY (D)) that satisfies, for all v € L?(2; HY(D)), the equation

Bs(u, // a(w,z)Vzau(w, x) - Vyu(w, z) de dP(w // f(@)v(w, z) dz dP(w).
(8.4)
In principle, one could also allow f € L?(2; L?(D)) in (8.4), but we will not consider this
case. In order for Bs to be well-defined, we once again have to assume that the diffusion
coefficient a is (uniformly) bounded, i.e., fulfills (8.2). We could relax this assumption
(see [35, Assumption 9.5]), but, for simplicity, this will not be considered here. In order

to ensure the existence of a unique solution of (8.3) and (8.4), respectively, we will use
the Lemma of Lax-Milgram (see [15, Chapter 6.2.1]):

Theorem 8.1.1.
Let (H,| - ||g) be a Hilbert space and B: H x H — R a bilinear form, which fulfills the
following two assumptions:

(i) B is bounded, i.e., there exists a constant C > 0 such that for all u,v € H the
estimate
| B(u,v)| < Cllullzllv]#

holds;
(ii) B is coercive, i.e., there exists an n > 0 such that for all w € H the estimate
B(u,u) = nlluly
holds.

Then, for every linear and bounded functional g € H*, there exists a unique element
u € H such that, for allv € H,

B(u,v) = g(v)

holds. Moreover, the norm of u satisfies the stability estimate

1
lullzr < ~lgller--
U
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In order to apply this theorem to (8.3) and (8.4), we have to ensure that the bilinear forms
B and Bs are bounded and coercive. Again, this can be achieved with another assumption
on the diffusion coefficient. From now on, we work with the following assumption:

Assumption 8.1.2.
The diffusion coefficient a € L2(Q; L?(D)) is a second order random field. Additionally,
there are constants 0 < amin < Amasz such that, for P-almost all w € Q and x € D, the
estimate

0 < amin < a(w,x) < Gmaz

holds.
With this we can prove the following:

Lemma 8.1.3.

Let f € L*(D) be fized. Then there exist a uniquely determined solution wuy for the
pathwise weak formulation (8.3), and a uniquely determined solution uy for the fully weak
formulation (8.4). Both solutions fulfill the stability estimate

1 fllz2(p
Jur(w, 20y < T()’ weQ, |luallzz;r2(p)

< ”f”LQ(D).
Gmin
Proof. To prove the existence, we want to apply Theorem 8.1.1. For the pathwise weak

formulation, let w € Q be fixed. With the estimates assumed for the random field a, we
obtain the boundedness of By by

Ba(w0)] < | [ ol )Vu@) - Vo) d] < el 0hnyoy| < amas el o 013
D

and the coercivity by
By (u,u) = / a(w,z)Vu(x) - Vu(z) de > amm/ Vu(z) - Vu(x)dr = amin”“”%}é(p)-
D D
For Bs, the boundedness

By (u,v) = /Q/Da(w,x)vxu(w,x)-va(w,x) dx dP(w)

< maa (U V) 2.1 (D))
< amaz||ull L2012 (o)) 10l L2 (012 (DY),
and coercivity
Bo(u,u) = /Q/Da(w,x)vzu(w,x) - Vau(w, z) de dP(w) > ammHuH%Q(Q;Hé(D))
can be proven similarly. Hence, by Theorem 8.1.1, there exists, for every w € {2, a unique
solution u1(w,-) € HY(D) of (8.3) and a unique solution uy € L?(Q; HY(D)) of (8.4).

The stability estimates of the solutions follow directly by the bound given in Theorem
8.1.1. O
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While this theorem proved in particular that, for fixed w € €, a uniquely determined
solution u1(w,-) € HY(D) of (8.3) exists, our next goal is to prove that the mapping
Q3w uy(w,-) is an element of L?(Q; HY (D)), in particular that it is measurable as an
H{ (D)-valued random variable. This can then be used to prove that u; coincides with
the solution of the fully weak formulation (8.4).

The following lemma turns out to be useful to prove measurability.

Lemma 8.1.4.
Consider the set

S :={g € Cy(D) | amin < sup g(x) < amax} C Cp(D),
z€D

and equip with the inherited norm and Borel o-Algebra of Cy(D). Let a right-hand side
f € L*(D) be fized. Then, the solution mapping

A: S — Hy(D), g+ uy,

where ug is defined as the solution of

/ 9(2)Vaugy(z) - Vou(z) de = / f(x)v(z)dz, ve H (D),
D D

is well-defined and Lipschitz continuous with constant M

min

Proof. First, we prove that A is well-defined. This, however, follows directly from Lax-
Milgram Theorem 8.1.1, as the bilinear form is bounded and coercive for every coefficient
g € §. To prove that this mapping is Lipschitz continuous, we use the ideas of [12,
Lemma 4.1]. For this, let g1, g2 € S be arbitrary, and denote by wu; := A(g;) for j = 1,2
the corresponding solutions. For v € H}(D), we see that

/D 91 (2)Vur (z) - Vo(z) de = /D Fla)v(x) de = /D 92(2) Vo (2)Vo(z) de.
Thus, coercivity yields
winllus = ualffy o) < [ 91(@) V(1 = u2) (@) - V(a1 = ua) (@) dx
— / 01(2)Vur () - V(g — us)(x) da
/ (@) Vus(@) - V(w1 — uz)(@) de
- / 02(2)Vua(@) - V(ur — u) () do
/ (@) Vus(@) - V(wr — uz)(z) do
= [ (2= 90) (@) Vua(@) - V(s — wa)(a)
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This can be bounded using Hélder’s inequality to obtain

| (92— 90) (@) Vua(@) V(0 = wa)(@) da

< g1 — 92||C(D)||U2HH3(D)”U1 - UQHH(}(D) (8.5)
| fllz2¢p

)
< llg1 — g2llc(m) lur = wal| g3 (-

min

If we now resubstitute this estimate, we can divide ||u; — uz| i (p) on both sides and thus

obtain T
L2(D
< 27()”

HU1 — U2||H5(D) < g1 — gQ”Q;(D)?

min

which is the stated result. O

In particular, the previous lemma proves that the solution mapping A: S — H}(D) is
measurable, as both spaces are equipped with the Borel o-algebra. With this result, we
can show that the solutions of (8.3) and (8.4) coincide:

Proposition 8.1.5.

Let Assumption 8.1.2 be valid, where additionally a € L*(Q; Cy(D)). Then the solution u;
of the pathwise problem (8.3), interpreted as function uy: Q — HY(D), is P-measurable
and additionally an element of L*(Q; HY(D)). Furthermore, it solves the fully weak for-
mulation (8.4). Hence, uy is a representative of the solution us € L?(2; HE (D)) of (8.4).
In the following, we call the solution u := uy = ug € L*(2; H}(D)) the weak solution of
the partial differential equation (8.1).

Proof. As a € L*(Q; Cy(D)) by assumption, we see that the mapping
J: Q=S w—alw,)

is measurable, as it is measurable on C,(D) but has values in S and thus remains measur-
able with respect to the restricted Borel o-algebra. Moreover, Lemma 8.1.4 states that
the mapping A: S — H{ (D) is well-defined and continuous. These statements imply that
the solution of (8.3) is measurable as an H{(D)-valued random variable, since it can be
represented as

u(w, ) = Ala(w, ) = Ao J(w), weQ,

which is the composition of a measurable and a continuous mapping. With Proposition
2.3.4, we additionally obtain that u; is also P-measurable with values in Hg (D).

Next, we want to prove that uy € L*(Q; H}(D)). For this, let w € Q be fixed. The
stability estimate of Lemma 8.1.3 implies that

N T .
s (w0, )0y <~ 2,

Qmin

where the upper bound is now independent of w € ). Hence, we obtain

1122 )
——5—— <0

min

[, )3 dPle) < —
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8.2 Exchanging the diffusion coefficient

and u; is an element of L?(Q; H} (D)) by Definition 2.3.8.

To show that u; coincides with the solution ug € L?(Q; HY (D)) of the fully weak formu-
lation (8.4), let v € L2(Q; H3 (D)) be arbitrary. This implies that v(w,-) € H}(D) almost
surely. Thus, we see

Bs(uy,v) = /Q/Da(w,x)kul(w,x)~va(w,:v) dz dP(w)

:/ Bi(ui(w,),v(w, ")) dP(w)

//f v(w, x) dr dP(w)

= (f,v)L2(0;12(D))-

This proves that uq also solves the fully weak formulation. Since this solution is uniquely
determined, both solutions coincide, hence wu is a representative of us. ]

8.2 Exchanging the diffusion coefficient

While the previous section yields the solvability of the weak formulation of the elliptic
partial differential equation (8.1), we next seek to compute the emerging solution. Here,
it is often necessary to construct a surrogate to the diffusion coefficient a, as it may
not be known on all of D but only on discrete sampling points, where the sampling
itself may additionally be expensive or difficult. Therefore, we assume in the following
that the diffusion coefficient a of (8.1) is only known at finitely many sampling points
X ={xy,...,zn} CD.

When we now replace the random field a by a surrogate a*, which, for example, stems from
methods presented in Section 5.2 or Section 6.5, we have to ensure that the differential
equation with the surrogate a* as diffusion coefficient also possesses a solution v* and,
additionally, that this solution is a suitable approximation to u as well. If we first assume
for the time being that both random fields a and a* fulfill Assumption 8.1.2, we can prove,
similarly to the Lipschitz continuity in Lemma 8.1.4, that the error of the solutions v and
u* are bounded as follows:

Lemma 8.2.1.
Let D C RY be a bounded domain and a,a* € L2(Q‘ Cb( )) two pointwise defined second

order random fields with constants Gmin, Gmaz, G > 0 such that

min>? mam

0 < amin SCL(W $) < Gmaz,
0<a* <a*( ) < a¥

min max?

holds for all w € Q and x € D. Then, the weak solutions u,u* € L*(Q; H}(D)) of (8.1)
with diffusion coefficients a and a*, respectively, and the same right-hand side f € L*(D)
exist, are unique, and their difference can be bounded by

1f1l22(p)
[ = w2011 () < ————lla = a”ll 20,0y
amlnamin
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8.2 Exchanging the diffusion coefficient

Proof. The existence of both solutions with diffusion coefficient a and a* follows directly
from Lemma 8.1.3 and Proposition 8.1.5. The error bound uses the same techniques as
Lemma 8.1.4. In particular, let w € Q be fixed and set g; := a(w,-) and g2 = a*(w, )
as in Lemma 8.1.4, and denote the corresponding solutions with v; = v and us = u*,
respectively. We then can proceed as described in Lemma 8.1.4 until (8.5), where we have
to consider that, in our case, the stability estimate of Lemma 8.1.3 yields

aminHu(wa ) - u*(wa )H%&(D)
< [la*(w, ) = alw, el (@, ) g pyllulw, ) = v (w, )l g1 o)

* Hf||L2 D *
< Jla* (@, ) — o, Mo 2w, ) — u(w, Y g1 o

min

Dividing by amin and ||u(w, ) — u*(w, -)HH(%(D) on both sides, we obtain

* * ”fHL2 D
(e, ) =@, Mgy < lla* (@, ) = alw, Hiow) 7

for all w € 2. With this bound, we further estimate

2
lu— U*’|L2(Q;H3(D)) = (/ Ju(w, ) — u*(w, ')H%{é(p) dP(“))

1fllz2 > 3
< 2O (] Yau, ) - o, )l dP@))
minmin,
1/l z2p .
= P, g I 22(00, (D))
am@namzn
which proves the claim. ]

In order to prove that a surrogate a* possesses a weak solution of the differential equation
(8.1), we have to ensure that it also fulfills Assumption 8.1.2. This, however, can be
established by considering pointwise error bounds: To be precise, we have P-almost surely
the estimate
d
T—35 —_
la(w, ) — a™(w,)llcm) < ChXDp Blla(w, gy < Ch 2 p% pake

) )

provided a{), := supyeq lla(w, )llc(p) < co. If the right hand side is less than “= we

see that

a*(w,z) = a(w, z) + a*(w, z) — a(w, z)

> |a(w, z)| — |a(w, ) — a”(w, z)| (8.6)
> Qmin — am# = G’T;»in = ainin > 07

which implies that a*(w,x) > a,;,, > 0 P-almost surely. The bound from above follows
similarly but easier. Fortunately, the error estimates proven in Section 5.2 and Corollary
6.5.1 guarantee these assumptions.
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8.2 Exchanging the diffusion coefficient

Corollary 8.2.2.

Let D C R? be a bounded domain with Lipschitz boundary and f € L*(D) Furthermore,
assume that the diffusion coefficient a € L*(Q; H° (D)), where o > g, fulfills Assumption
8.1.2. Denote the weak solution of (8.1) with diffusion coefficient a and right-hand side f
by u € L*(Q; HE(D)).

1. Let X C D be a finite point set and ® € L'(RY) N C(R?) a positive definite function
with Hp(RY) = H(RY).

If hxp < ho and hxp is additionally small enough such that the error estimate

fulfills sup,,cq [la(w, ) — Ix e(a)llomy < “3™, then the weak solution u* of (8.1)

with diffusion coefficient Tx ¢(a) is well-defined and satisfies the bound

* 1fllz2D) , o4
lu = ™|l L2 0m2 () < CT()hx,DQ lall 22 (e (D)) -

2. Let (Xj)jen € D be a sequence of finite point sets as in Corollary 6.5.1. If the
multilevel approzimation Ar(a) fulfills sup,cq lla — Ar(a)|lom) < “5=, the weak
solution uy, € L*(Q; HY(D)) of (8.1) with diffusion coefficient Ar(a) is well-defined
and fulfills

C||f”2L2(D)

lur — ull L2 m1 () < o"lall 2 (.10 (py)-

min
Proof. Under these assumptions, we can use (8.6) and Lemma 8.1.3 to prove that the weak
solutions u*,uy, € L%(Q; H}(D)) exist. For the error estimates of the solutions, we use
Lemma 8.2.1 and apply the bounds given in Corollary 5.2.3 for the error of kernel-based
interpolation, and Corollary 6.5.1 for the multilevel error. This yields the claim. O

Note that the assumption in the first case corresponds to the first case in Section 5.2.1,
i.e., that the regularity of the random field a € L?(Q; H°(D)) is given. An analogous
result can additionally be proven for the second case by replacing Corollary 5.2.3 with the
appropriate error estimate Theorem 5.2.5 or Theorem 5.2.6, respectively. For the sake of
brevity, we omit these cases.

8.2.1 Parameterization of the differential equation

The canonical way to tackle the uncertainty is the parameterization of the probability
space (€, F,P) with a (usually high dimensional) parameter space T' C R™. We explain
this procedure in the following and also see that the methods proposed earlier naturally
fit into this framework. Nonetheless, for the pathwise methods presented in Section 5.2 or
Section 6.5, we also can omit this procedure and directly proceed with the approximation
of the solution presented in Section 8.3 below. However, the parameterization allows
us to apply, for example, the multilevel method using tensorized kernels to approximate
the (parameterized) diffusion coefficient in both the spatial domain D and the parameter
space I' simultaneously.

In order to be able to parameterize the partial differential equation (8.1), we have to
consider specific diffusion coefficients, which are also called finite noise (see [35, Definition
9.38]).
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8.2 Exchanging the diffusion coefficient

Definition 8.2.3 (Finite noise).

A second order random field a € L?(Q2; L?(D)) is called (n-)finite noise if there are n € N
real-valued random variables & : 2 — 'y, with I'y C R for all 1 < k < n, such that a can
be written as

a(w,z) =a((§&1(w),...,én(w)),z), we, xeD.

Ifweset ' : =T x---xT', and £ := (&,...,&,), we identify a with a and again write
a(w,z) = a({(w), z) for the emerging random field.

Remark 8.2.4.
If we consider, for example, the kernel-based interpolation of a random field, we can use
the Lagrange representation to write

N
IX<1> Za w x] Xy
Jj=1

with X = {x1,...,2y} € D and a suitable positive definite function ®. Using this
representation, we can see that a is measurable with respect to the o-algebra created
by a(-,z1),...,a(-,zy). Hence, this random field is N-finite noise with random variables
& =a(-,xj), for 1 <j < N. Obviously, the argument can be generalized for the penalized
least squares approximant. For the pathwise multilevel approximant of the random field
a, we can use the explicit basis representation given in (6.9), i.e

N
Zaw zj)bj(z),
J=1

where N = | X]|, with X = U§:1 X; = {x1,...,zn}, endowed with a suitable ordering.
Thus, the multilevel approximation is also N-finite noise, with §; = a(-,z;) for 1 < j < N.
Another way to end up with finite noise random fields is by using the Karhunen-Loéve
expansion of a random field and truncating the series representation as shown in Corollary
4.2.7. To be precise, under the assumptions of Corollary 4.2.5, we can expand the random

field a € L?(Q; L?(D)) as
a(w, ) =m(z) + Y \//\Tfj(w)ej(x), weN, zeD
j=1

and then define a,(w, ) := m(z)+37_1 /A& (w ), for a fixed natural number n € N.
With this setup, it is clear that ay, is n-finite noise.

Of course, we could also combine both methods, as by Theorem 5.3.3 the Karhunen-
Loeve expansion of the interpolated random field Zx ¢(a) can be calculated explicitly and
truncated afterwards.

If the diffusion coefficient a is n-finite noise, the weak solution u € L?(£2; H} (D)) is finite
noise as well. The main tool to prove this statement is the so-called Doob-Dynkin Lemma
(see [27, Lemma 1.14]):
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8.2 Exchanging the diffusion coefficient

Theorem 8.2.5 (Doob-Dynkin Lemma).

Let (Q, F, 1) be a measure space and (S,S) and (T,T) two measurable spaces, where S is
the Borel o—algebra on S. Then, for two measurable functions f: Q@ — S and g: Q@ — T,
the following statements are equivalent:

1. f is g-measurable, i.e., f~1(A) € o(g) for all A€ S,
2. There exists a measurable function h: T — S such that f = hog.

In order to apply this theorem, we have to show that if the diffusion coefficient a: Q@ — V'
is measurable with respect to a sub-o-algebra A C F, then the weak solution u of (8.1)
is measurable with respect to A as well ([35, Theorem 9.30]).

Lemma 8.2.6.

Let D C R? be a bounded domain, V C L?(D) a separable Banach space endowed with the
Borel o-algebra V = B(V), and a € L*(Q; V) a second order random field which fulfills As-
sumption 8.1.2. Assume there exists a o-algebra A C F such that a is (A, V)—measurable.
Then the weak solution u € L*(Q; HE (D)) of (8.1) is (A, B(Hg(D)))-measurable as well.

Both statements together imply that when the diffusion coefficient a € L?(2; L?(D)) is
n-finite noise, the weak solution of (8.1) is also measurable with respect to these random
variables.

Theorem 8.2.7.
Let a € L?*(Q; L?(D)) be a second order random field that satisfies Assumption 8.1.2.
If alw,z) = a(&(w),..., 5 (w),x) is n-finite noise, with real-valued random wvariables
& for 1 < j < n, and is measurable with respect to o(({1,...,&n)), the weak solution
u € L2(Q; HY (D)) of (8.1) is measurable with respect to o((&1,...,&,)) and allows the
representation

u(w,z) =u(§(w),...,&(w),z), we, zeD.

Proof. This statement is proven in [35, Lemma 9.40]. We know by assumption that a is

measurable with respect to o((&1,...,€n)). Hence, we can apply Lemma 8.2.6 to infer
that the solution u is also measurable with respect to this o-algebra. The representation
then follows by the Doob-Dynkin Theorem 8.2.5. O

This theoretical groundwork allows us to parameterize the solution:
Assume that the diffusion coefficient a(w,z) € L?(Q2; L?*(D)) is n-finite noise for a fixed
natural number n € N, i.e., that a can be written as

a(lw,z) =a(§(w),...,¢(w),z), we, xeD.

We now consider the R"-valued random variable &: {2 — R and assume that the Lebesgue
density p: R — R of the pushforward measure P¢ of ¢ is known. If we denote the support
of p by

:={zeR*|p(x) >0} CR",

(F,B(F),Pf) defines a probability space on I'. The L?(Q; L?(D)) norm of the random
field a can be written as a weighted norm on I':

lala@uzcon = | o) Fapy dB) = [ N, ) Eaoyplv) dy = lallzzirisecoy-
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8.2 Exchanging the diffusion coefficient

Similar statements also hold for LZ(Q; H(D)). This allows us to replace the unknown
probability space (€2, F,P) in the weak formulation (8.4) by the known, but probably
high dimensional parameter space (F, B(I'), P& ) Therefore, we seek to solve the following

problem:
Find a solution uw € L3(T; Hy (D)) that satisfies, for all v e L2(I'; Hj (D)), the equation

/F/Da(y,m)vxu(y,x)Vw(Z/,x)dmp(y)dy:/F/Df(x)v(y,x)dxp(y)dy. (8.7)

We call u the parameterized weak solution of (8.1).
Last, we transform Assumption 8.1.2:

Assumption 8.2.8.

Let p € LY(T') with p > 0 on I'. Assume a € L?)(F; L?(D)) is a second order random field.
Additionally, let there be constants 0 < amin < @max < 00 such that, for all y € I" and
x € D, the bound

0 < amin < a(y7$) < Gpax < 00
holds.

With this assumption, we can prove, analogously to Lemma 8.1.3, the unique solvability
of (8.7).

Surrogate for the parameterized diffusion coefficient

Although we parameterized the diffusion coefficient a € L?(I'; L?(D)) in the last section,
there is still the possibility that the evaluation of the diffusion coefficient is expensive
from a numerical point of view, which makes solving the differential equation unfeasible.
Thus, even after parameterizing, it can be advisable to choose a surrogate to the random
field.
In contrast to €2, the parameter space I' C R™ is explicitly known. This allows us to
apply approximation methods using tensorized kernels, provided the diffusion coefficient
permits sufficient regularity in both arguments. If the parameterization, for example,
stems from a truncated Karhunen-Loéve expansion, as proposed in Remark 8.2.4, the
regularity assumption on I' is obvious. Thus, we assume in the following that

a€ LT H (D)) N Hy (D x T),
where we note that, for the sake of convenience, we swap the arguments of the spatial
domain xz € D and the parameter space I' in a, i.e., we write a = a(z,y), for x € D and
yel.
In order to choose a surrogate to this parameterized random field, we focus on one gener-
alization of the multilevel method for mixed regularity spaces as presented in Chapter 7.
As already pointed out in the previous section, the parameter space I' C R™ is usually (a
subset of) a high dimensional space, while the spatial domain D C R? only is of moderate
size with d = 2 or d = 3. Paired with our numerical considerations in Section 7.3.1, the
natural choice, in this case, is the multilevel method using tensorized kernels as presented
in Section 7.1. In order to apply Lemma 8.2.1, we have to consider the pointwise error
estimate given in Corollary 7.1.7, which leads to the following theorem:
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8.3 Approximating the solution

Theorem 8.2.9.

Let D C R and T' C R™ be two bounded domains with Lipschitz boundary, where the
measurable space (I', B(T")) is equipped with a probability measure that possesses a Lebesgue
density p € LY(T"). Let ® € L'(RY) N C(R?) and ¥ € LY(R™) N C(R™) be two positive
definite functions with Hy(RY) = H(R?), where 0 > &, and Hy(R™) & HT(R"), where
T > 4. Furthermore, let two sequences of point sets (Xj)jen € D and (Yj)jen C T,
which fulfill the assumptions of Corollary 7.1.7, be given. Then, for every random field
a€ H' (DxT) and L € N, the error estimate

mix

la — AL(G)HL,%(F;C(D))

1 L
d n 2 d n
—~ 12 1% o—5 T—% _ _
<c clmax{g,g} (k5 20 g i) ) Nellazg oy
Kr Hp

holds, where Ay, denotes the multilevel approximation using tensorized kernels, constructed
as in Corollary 7.1.7, with L levels.

Proof. Under the given assumptions, we obtain the estimate

o= AL@) 3wy = [ o) — AL@) (. lEml) dy

2
= /F (sup\a(a:,y) - AL(G)(%?J)O p(y) dy

€D

2
< / p(y) dy (sup sup [a(z, 2) — AL(G)(%Z)O
r

x€D zel’
= [la — AL(”’)H%}(DXF)’

since p is a Lebesgue density and therefore its integral equals one. Hence, we can apply
the error estimate given in Corollary 7.1.7, which proves the claim. 0

With this, we can now proceed as in Section 8.2 and use this bound to exchange the
diffusion coefficient in (8.7) by the given approximation.

8.3 Approximating the solution

While we discussed how to parameterize the diffusion coefficient and hence the weak so-
lution to our elliptic PDE in the last section, we now focus on computing the solutions
approximately. Here, we consider Galerkin type methods, which are mainly divided into
two categories: The pathwise Galerkin and the stochastic Galerkin methods. The main
difference between these two methods lies in the choice of the weak formulation to be dis-
cretized that in turn influences the choice of the underlying approximation space. While
the pathwise Galerkin method uses the pathwise weak formulation (8.3) and discretizes
only in the spatial domain D C R¢, the stochastic Galerkin method demands a parame-
terized problem as given in (8.7), but then discretizes in both the spatial domain D and in
the parameter space I' C RY simultaneously. Here, for simplicity, we focus on a pathwise
method, but refer to [35, Chapter 9.5] for an overview of stochastic Galerkin methods, as
these are also applicable in our setting.
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8.3 Approximating the solution

Pathwise Finite Element methods

In the following, we mainly use the results given in [9], to obtain statements similar to
|32, Chapter 7] for random fields.
We use the setting given in [41, Chapter 2| as an assumption for the finite element space.

Setting 8.3.1.

Let Wy, C H}(D) be a standard finite element space with dimension Nj which contains
continuous piecewise polynomials defined on a regular triangulation 7 with 2 > 0. Fur-
thermore, we assume Wp,(D) fulfills the following approximation property:

inf |lu—v| <CH,
vEWRL(D)

where s > 0 is determined by the smoothness of u € H{(D) and the degree of the
approximating finite element subspace. C' = C(s,u) denotes a constant independent of £,
and | - || denotes a suitable norm on Hg (D), usually || - || g1 (py or | - || 2(p)-

Obviously, these are rather abstract assumptions, as for finite element methods one usually
obtains estimates as given in |9, Theorem 4.4.20, Remark 4.4.27].

Corollary 8.3.2.

Let D C RY be a convex polyhedron, Wy, a finite element space consisting of piecewise
linear polynomials on a regular triangulation Tn with dimension Np.

Then, for all uw € HY(D), the estimate

vlef‘l,[f/f lu = vll2p) < Chllull 2 (p)

and, for all uw € H?(D), the estimate

Jf = vllgy ) < Chlullgo)

holds.

This result leads to the following approximation result for finite elements (cf. [9, Theorem
5.7.6]), which we apply to the paths of random fields.

Theorem 8.3.3.

Let the assumptions of Corollary 8.5.2 be valid. Assume that a € L*(Q; L*(D)) is a second
order random field that fulfills Assumption 8.1.2, and denote the weak solution of (8.1) by
u € L*(Q; HY(D)). Then the paths of u are P-almost surely in H}(D). Moreover, there
exists a constant C > 0 such that for almost all w € Q and 0 < h < 1 the finite element
approzimation uy(w, ) € HE (D) to u(w,-) satisfies the bound

[uw, ) = un(w, L2y < Chllu(w, )l gy (D)-
If, additionally, u € L*(Q; H?(D)), the estimate
[u(w, ) — un(w, ')HH&(D) < Cvie%h Ju(w, ) — UHHl(D) < Ohlju(w, ')HH?(D)

holds.
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8.3 Approximating the solution

Proof. Under our assumptions, we know that u(w,-) € Hg(D) P-almost surely and that
for every 0 < i < 1 the solution up(w,-) € HZ(D) exists. Hence, we can apply the finite
element result given in [9, Theorem 5.7.6]. Note that all the assumptions made are fulfilled
by our choice of finite elements and the error estimate given in Corollary 8.3.2. O

Finally, we are interested in some quantity of interest of the solution, which will be denoted
by

Qw) := Qu(w,-)),
for a linear and bounded operator Q: L?(D) — V, where (V, || - ||y/) is a separable Banach
space. A typical choice can, for example, be the evaluation of the solution in one point
(i.e., V =R), or simply the identity operator (V = L*(D)).
We now give full error estimates for all different kernel choices considered in Section 5.2
and, additionally, for the multilevel approximation considered in Section 6.5. Similarly
as in Corollary 8.2.2, we only prove the results for the first case, as, for the second case,
similar error estimates as in Corollary 8.2.2 can be derived, which lead to analogous results
for the diffusion coefficient and the constructed surrogate. To further shorten this, we
state the general assumptions separately.

Assumption 8.3.4.

Let D C R? be a convex polyhedron. For 0 < & < 1, let 75 be a sequence of uniform
triangulations on D. Denote by W}, the corresponding finite element space using piecewise
linear and continuous elements. Additionally, let (V,|| - ||/) be a separable Hilbert space
and Q: L?(D) — V a linear and bounded operator.

We begin with the case that the kernel is chosen to match the smoothness of the random
field.

Theorem 8.3.5.

Suppose Assumption 8.3.4 holds. Let ® € L'(RY) N C(R?) be a positive definite function
with Hilbert space Hy(R?) = H?(RY), where o > %l, and X ={z1,...,zn} C D a finite
point set with mesh norm hxp < ho. Let a € L*(Q; H° (D)) be a second order random
field which fulfills Assumption 8.1.2. Assume further that hx p is small enough such that

Gmin

sup |la — Lx o (a <
sup | @y < ™

holds. Now, denote by u € L?(Q2; H} (D)) the weak solution of (8.1) with diffusion coeffi-
cient a and, for 0 < h < 1, by u} € L*(Q; H}(D)) the finite element approximation of the
weak solution of (8.1) with diffusion coefficient Ix ¢(a). Then the error estimate

" o—2 | fllz2(p
19(w) — Q (W) 120y < ClQlr2m)—v (hx,g lal| 12(@spe (py) + A2

Amin
holds.
Proof. As @ is bounded, we obtain the estimate

190w — Qi) 2wy = [ 1Q (ulew, ) = uiw DI dP(w)

< ”Q”LQ(DHV/Q [u(w,-) — “Z(Wr)”i%p) dP(w)

<|1@llr2(py=v v — upll L2 (:22(D))-
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If we denote by u*(w, ) € H}(D) the true weak solution of (8.1) with diffusion coefficient
ZIx o(a), we can bound the latter norm by

lu = upll2(0;02(p)) < Cllu ="l 2(q,m1 0y + 1v" = upllL2(0;02(p))-

Here, we can use Corollary 8.2.2 for the first term, while the latter can be bounded
with finite element error presented in Theorem 8.3.3. Both estimates together yield the
claim. 0

Next, we assume to know the regularity of the covariance function Cov € H_ (D x D)
and choose the kernel to match this smoothness.

Theorem 8.3.6.

Suppose Assumption 8.8.4 holds. Let a € L*(Q; L*(D)) be a second order random field
with mean m € HP(D), where f > %, and covariance function Cov € H.0 (D x D),
where o > d. Choose a positive definite function ® € L'(R?) N C(R?) with Hilbert space
He(RY) =2 HO(RY), and let X = {x1,...,2x} C D be a finite point set such that its mesh
norm fulfills hx p < hg, and, additionally,

Amin

2

sup |la — Zxo(a <
sup | (@l oo

holds. Now denote by u € L*(Q; HY(D)) the weak solution of (8.1) with diffusion co-
efficient a and, for 0 < h < 1, by u} € L%*(Q;H}(D)) the finite element approxi-
mation of the weak solution of (8.1) with diffusion coefficient Ix ¢(a). Then, for all
% < 7 < min {,8, o — %}, the error estimate

||f||L2(D)>

min

r—4 o—T
1Q(u) — Q (UZ)HH(Q;V) < C”QHB(D)—W <hx,ﬁpx,DHa\L2(Q;HT(D)) +h

holds.

In the next theorem, we again assume the regularity of Cov € Hy (D x D) is known, but
now use the theory for sample path regularity developed in Theorem 4.3.5 to choose the

kernel ® to match regularity of the paths of the diffusion coefficient.

Theorem 8.3.7.
Suppose Assumption 8.3.4 holds. Let a € L?(2; L*(D)) be a second order random field
with mean m € HP(D), where 8 > 2, and covariance function Cov € HZI (D x D),

27 mix
where ¢ > d. Choose % < T < min{ﬁ,a — %l} fixed and a positive definite function
® ¢ LY(RY)NCO(RY) with Hilbert space Hp(RY) = HT(RY), and let X = {x1,..., 25} C D
be a finite point set such that its mesh norm fulfills hx p < hg and, additionally,

Gmin

sup |la — T a <
wég” X,<I>( )HC(D)— D)

holds. Now, denote by u € L?(Q2; H} (D)) the weak solution of (8.1) with diffusion coeffi-
cient a and, for 0 < h <1, by uy € L2(Q; HY(D)) the finite element approzimation of the
weak solution of (8.1) with diffusion coefficient Ix ¢(a). Then the error estimate

Qmin

N r—4 | fll 2D
1Q(w) = Q (ui)ll 2y < CllQl 2Dy (hx,ﬁ lall L2t (py) + e P)
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8.3 Approximating the solution

holds.

Finally, we can also consider the multilevel method as a surrogate to the diffusion coeffi-
cient.

Theorem 8.3.8.

Suppose Assumption 8.8.4 holds. Let ® € L'(R?) N C(R?) be a positive definite function
with Hilbert space Hy(R?Y) = HO(RY), where ¢ > 2. Suppose (X;)jen is a sequence of
point sets that fulfills the assumptions of Corollary 6.3.4. Let a € L?(2; H° (D)) be a
second order random field which fulfills Assumption 8.1.2 and choose L € N such that

Gmin

2

sup [la — Az (@)l p) <
we

holds, where Ap(a) denotes the pathwise multilevel approzimant of a given in Corollary
6.5.1. Denote by u € L*(Q; H} (D)) the weak solution of (8.1) with diffusion coefficient a
and, for 0 < h < 1, by u} € L*(; H}(D)) the finite element approximation of the weak
solution of (8.1) with diffusion coefficient Ar(a). Then the error estimate

: 1120
\@@—mem@wsa@mwpv@ﬂwmmmm+ha”

min

holds, where (3 is given as in (6.6).
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9 Outlook

In this thesis, we introduced several well-known kernel-based techniques, namely inter-
polation, penalized least squares approximation, and the multilevel method. Then, we
applied these deterministic approximation methods to second order random fields and
obtained a proper surrogate for this field. This was then used to replace the diffusion
coeflicient of a given elliptic partial differential equation. Afterwards, we showed how the
error estimates for replacing the diffusion coefficient influences the error estimates for the
corresponding solutions.

To this end, the main tool is Lemma 5.1.2, which allowed us to apply any linear and
bounded operator B on the paths of the random field a. Of course, it is possible to use
arbitrary approximation operators, as long as they satisfy the assumptions made in this
lemma. Therefore, one is not restricted to the kernel-based methods presented here. It
is also clear that one can calculate the covariance function of the approximated process
explicitly, as long as the approximation method permits a Lagrange type representation.
By proceeding as in Section 6.4, but particularly as in Remark 6.4.3, such a representation
can easily be obtained for every linear approximation operator that only depends on
finitely many point evaluations of the target function. Thus, an obvious generalization of
the presented framework is its application with different approximation techniques.
However, the sample path regularity result stated in Theorem 4.3.5, which was needed in
our approach, may also be of use in other context, although it is just a slight generalization
of the known theorem given in [46, Theorem 1]. Up to this point, the author is not aware
that this statement has already been proven.

From an approximation-theoretical point of view, there are several open questions re-
garding the multilevel methods: In the untensorized case, we have proven a novel basis
representation for the method, which allows us to obtain a deeper understanding of its
approximation space and the method itself. However, in most cases, we restricted our-
selves to the case of nested point sets, which also played a crucial role in most of the
representation results, while, for non-nested point sets, there seems to be no direct gen-
eralization of the presented techniques. Another interesting question is closely tied to the
basis functions themselves: As proposed before, although the existence of such Lagrange
type functions b; is clear by linearity, little is known of numerical and analytical properties
of these basis functions. In our case, such a Lagrange type representation can be proven
for non-nested point sets as well, but we lose cardinality of the corresponding functions.
Moreover, to properly show that the given functions are indeed independent and hence
form a basis of the approximation space, we used linear independence of shifted and scaled
translation invariant basis functions. While this can be shown for Wendland kernels, this
still seems to be an open question for other kernels, e.g., Matérn kernels.

Secondly, in the tensorized case, particularly the multilevel method using tensorized ker-
nels, there seems to be a gap in the proof of Corollary 7.1.7, the pointwise convergence
of the method. Here, numerics suggest a convergence result using milder assumptions as

160



9 Outlook

the ones stated. However, up to this point, there is no proof that circumvents the occur-
ring problem concerning negative powers of the coupling parameters yup and g7 and the
restrictive smoothness assumptions. This error estimate probably needs a more refined
analysis, with different or improved techniques.
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