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ON INTERPOLATORY DIVERGENCE-FREE WAVELETS

KAI BITTNER AND KARSTEN URBAN

ABSTRACT. We construct interpolating divergence-free multiwavelets based on
cubic Hermite splines. We give characterizations of the relevant function spaces
and indicate their use for analyzing experimental data of incompressible flow
fields. We also show that the standard interpolatory wavelets, based on the
Deslauriers-Dubuc interpolatory scheme or on interpolatory splines, cannot be
used to construct compactly supported divergence-free interpolatory wavelets.

1. INTRODUCTION

Wavelets are by now a widely accepted tool in signal and image processing as
well as in numerical simulation. Divergence-free vector fields have obvious possi-
ble applications for the analysis and numerical simulation of incompressible flows
typically modeled by the Stokes system or by the incompressible Navier-Stokes
equations. This has lead to the construction of divergence-free wavelets. The first
construction was introduced in [3] leading to an orthonormal wavelet basis for the
space of divergence-free vector fields on R™. These functions were used in [I7] to
show an existence result for the instationary, incompressible Navier-Stokes equa-
tions on R™. For numerical purposes, in particular for bounded domains, these
wavelet bases are not appropriate since they are globally supported. In fact, it was
shown in [27] that no orthonormal, compactly supported divergence-free wavelet
basis exists.

In 26, B2] compactly supported biorthogonal wavelets have been constructed
and these functions have been used for the analysis of the Navier-Stokes equations
[28], the numerical simulation of the Stokes equations on rectangular domains [34]
and also for the analysis of experimental data of incompressible turbulent flows [I].
There are also generalizations to multiwavelets [24] [25].

However, the application of divergence-free wavelets in numerical simulations
is so far restricted to rather academic simple domains such as rectangles. This
is mainly due to the necessity of a rather technically complicated construction of
biorthogonal divergence-free wavelet bases on general domain geometries. This is
one reason for considering collocation methods; see e.g. [22, 23], [35 [37]. In this case,
interpolatory wavelets are required, which can easily be adapted to complicated
domains. However, to our knowledge, there are no divergence-free interpolatory
wavelets available, which is the reason why, e.g. in [22], an additional projection
method has to be performed.
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Another motivation for our investigation comes from applications of wavelets
in data analysis. Since wavelets are a widely accepted tool for signal and image
processing, denoising and compression, it is a natural idea to use wavelet methods
also for the analysis of incompressible flow data. Of course, for incompressible flows,
divergence-free wavelets would be appropriate. However, since typically the data
in terms of point values is approzrimated by scaling function coefficients this does
not only invent an approximation error, it also adds artificial compressibility (as
in [1I]). This could be avoided if point values and expansion coefficients coincide,
which is the case for interpolatory functions.

The remainder of this paper is organized as follows. In Section[2 we collect some
preliminaries, notation, and basics on interpolatory wavelets and we review the
main construction idea for divergence-free wavelets. It is a natural idea to consider
the most frequently used interpolatory wavelet bases as a starting point for the con-
struction of interpolatory divergence-free wavelets. We show in Section that
this approach does not work. Thus, we consider a multiwavelet construction based
on cubic Hermite splines in Section [l We show in Section [4] how our construction
can be used within the lifting scheme. Further generalization to arbitrary grids and
domains as well as the numerical applications are devoted to a forthcoming paper.

2. PRELIMINARIES

In this section, we collect some preliminary facts that are needed in the remainder
of the paper. Let us first set our notation. Let 2 C R™ be a domain, L,(2) the
standard Lebesgue space, and

(2.1) L,(Q):=L,(Q)" :={v=(v1,...,0.)" 1 v; €L,(Q),i=1,...,n}

the corresponding space of vector fields. We will always denote vector fields by
boldface characters and real-valued functions in the standard font. For example,
H*(Q) is the space of n-dimensional vector fields whose components are functions

in H%(Q).

The spaces of vector-fields induced by the divergence operator are denoted by
(2.2) H(div;Q) := {ve€ Ly (N): divwe Ly(Q)},
(2.3) V(div;Q) := {ve H(div;Q): divv =0}.
Since we consider interpolatory functions, we will also need the spaces C*(Q2) and
(2.4) C(div;) = {veC()): divveC(Q)},
(2.5) N(div;Q) = {ve C(div;Q): divv =0}.

We will frequently use the notation A < B to abbreviate that A is bounded by
a constant multiple of B. A 2 B is defined as B < A and A ~ B means A < B
and A 2 B.

2.1. How to construct divergence-free wavelets. A standard tool for the con-
struction of wavelet bases for Lo(R), i.e., on the whole real line, is a multiresolution
analysis (MRA), which is a nested sequence of spaces V; C V11 C La(R), j € Z,
whose union is dense in Lo(R), while the intersection contains only the zero func-
tion. Moreover, Vj is shift-invariant and V; arises from Vj by scaling in the sense
that v € Vp if and only if v(27-) € V;. Finally, these spaces are generated by a
scaling function & in the sense that

V; = closg, span{¢; i : k € Z},
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where &; () 1= 2//2¢(27x — k), x € R, is a scaled and shifted version of £&. From
Vo C V1 it follows immediately that & is refinable, i.e.,

(2.6) (@)= ar &z —k), zeR
keZ
The translates of £ should be orthonormal or at least stable, in the sense that

D k(2 —k)

kEZ

~ llelleyz), ¢ = (ck)kez € la(Z).
Lz (R)

A MRA can also be constructed on bounded domains €2 C R™, involving more
technicalities and renouncing shift-invariance, of course; see, e.g. [6l [, 10, 12} 13|
14].

Once a MRA (or two in the case of biorthogonal wavelets) is known, there are
several general techniques to construct a corresponding wavelet basis.

Thus, it would be an immediate idea to construct a divergence-free wavelet basis
from a MRA in V' (div; Q). However, as shown in [26], there is no stable divergence-
free compactly supported scaling function generating a MRA. Instead, one uses an
appropriate MRA {V} : j € Z} in H(div;{2) and then splits the detail spaces

(2.7) W=V oV, =Wy e Wwp

into the divergence-free part Wjv = W;NV(div; Q) and a stable complement WjA.

Then, one needs to construct a wavelet basis {1/1ij : k} for ij and the collection
over all levels j gives the desired basis of divergence-free wavelets.

Biorthogonal wavelets, differentiation, and integration. Next, we need to describe
what an “appropriate” MRA in H (div;{2) is. In order to avoid unnecessary tech-
nicalities we restrict ourselves to the case @ = R™ and refer to [33] 34] for the
construction on general bounded domains. Keeping in mind that any divergence-
free wavelet ’l/)Xk is a linear combination of the basis functions of V;1, the spaces

VY = div (V) C La(R™)
play an important role in the construction. Recall that V; is a vector-valued mul-
tiresolution space, i.e., the spaces are of the form
‘G:‘/}lx...xvfb’
where each V; is a real-valued multiresolution space. Hence, a natural condition is
to require that

0 % div .
&UZ_VJ»:VJ- , i=1,...,n,

where VIV is a multiresolution space, too.

In turn, if we use a standard tensor product construction to obtain a MRA on
R™ from n MRA on R, (Z8)) reduces to a relation of the form
d
dx
for two multiresolution spaces Vj+, V" of functions f; : R — R. Indeed, one can
choose VIV := V7 @...@V and V] =V  @..0V oV eV, ...V,
with Vj+ as the i-th factor in the above tensor product.

(2.8)

(2.9) Vii=Vv-
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For the corresponding compactly supported scaling functions this implies the

relation
d

Loty = Y ot e h),
k=—d
for some finite d € N and coefficients aj, € R. Note that d < oo because &+
are assumed to be compactly supported and stable. We will use £ to indicate a
univariate scaling function while ¢ will always denote a multivariate function.
It is proven in [26] that for a biorthogonal pair £+ € H'(R), £t € Ly(R) of
compactly supported scaling functions there always exists another biorthogonal

pair £~ € Ly(R), £~ € H'(R) of compactly supported scaling functions such that
G ooti N (N e Dy Fr _ it
(210) L@ =) -E@-1), @)=t - ).

Note that £ denotes the dual of ¢+ in order to avoid the more cumbersome notation
£%. Moreover, the corresponding biorthogonal wavelets satisfy the relation

(2.11) L@ =A@, () = (@),

From the above remarks, it should be clear that the latter equations are the heart
of the construction of divergence-free wavelets. We will come back to this point
later in Section

Now, we define for any subset of indices I C {1,...,n},

I._ (1) vy _ J V5 itvel
(2.12) V6= @Vj , where V") := { Vo gl
In particular, we set, as already mentioned above, dei" = ij =Vi®---eV~

and Vji = Vj{i}. The corresponding scaling functions are

I 1Tl r._ & itvel,
(2.13) O (T1,. .., x,) = l:Ilfl,(xy), where &, := { & el
Obviously, the vector fields
(2.14) @; = plit g,

are scaling functions in H (div;R"), where &§; := (61,4,...,0,:)7 denotes the i-th
canonical vector in R™. In fact,

V; :=closspan{p; i, i =1,...,n, k€ Z"}
is the desired MRA, where
Gijr(x) =200120,(290 — k)  zeR", je€Z kel
Divergence-free wavelets. Now, we consider the corresponding wavelets. Let nT,

n~ be (orthogonal or biorthogonal) wavelets according to £+ and £, respectively.
Then, the wavelets generated by ¢! are defined for

E,:={0,1}" and E;:=FE,\{0}

as

(2.15) v = Q! here w1, = { & =0,
. o= S e, > Where ¥, := =1
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with 7! defined analogously to ¢! in ([2I3). The vector-valued wavelets in
H(div;R"™) are scaled translates 1. ;.; 1 of the mother wavelets

Ve =016,  ecE;.
Note that for any e € E, there exists an index
ie € {1,...,n} such that e; =1,

i.e., at least one factor in the tensor product is a univariate wavelet. This index plays
a crucial role in the definition of divergence-free wavelets. In fact, the additional
constraint div w = 0 fixes one degree of freedom. This means that we have |EX| (n—
1) = (2" — 1)(n — 1) wavelets instead of n |E| (which is the number of wavelets in
L5(£2)). Then, we define divergence-free wavelets for e € E and i # i, component-
wise by

G if v =i
(2.16) R R SR L S TRV
0 otherwise.

We always denote by f.; the i-th component of a vector field f. Note that #{(e, ) :
e € E*i #i.} = |E*|(n—1) = (2" — 1)(n — 1), so that we have in fact the
correct number of divergence-free wavelets. It is easily seen that these functions
are divergence-free, i.e.,

0 0 0 i 1 0 0
i V.o o — V.. v o i 2 Y Y e}
le 'lpe7z 8:01 1/)571:1 + al’ie e,lile 8:01 we 4 3%‘8 axz ¢e
10 0 . 1 0 0 g4
- = {ijie} _ — L plisie} —
4 (91‘7, (91‘7;6 dje 4 8$ie 8.]3i ¢e 0-

Note, that the index 4. is chosen so that we can apply equality (ZII). Moreover,
it was shown in [26, [32] that the system

OV = {op);: e € E*, i #ic}
generates a Riesz basis for the space V' (div; R™) of all divergence-free vector fields

on R™. Generalizations to more general domains can be found in [33, [34].
As already mentioned, the above system is a biorthogonal one. Let us denote

by the accent “” the dual system corresponding to all functions involved in the
construction. Then, the dual wavelets according to ’I/JZZ- are defined by
(2.17) b=l 8, e€E*i#i..

Note that these functions are not divergence-free which is by no means a contra-
diction. It comes from the splitting of the complement spaces in ([27]).

2.2. Interpolatory wavelets. As above, the starting point for the construction
of interpolatory wavelets is a MRA generated by an interpolatory scaling function
€, ie., (k) = do for all k € Z. Thus, any function f; € V; has an expansion of
the form
(2.18) Fi@) =D ené@r—k), = F27k),

keZ
i.e., the expansion coefficients are given in terms of point values (samples) of f
rather than by a scalar product (f,&;.x)o,0-
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It is readily seen that
(2.19) n(x) =2&(2x —1)

is a possible choice for such a wavelet with interpolatory properties, [I6]. This is
also the reason, why in several papers the term “interpolatory wavelet” is used for
the scaling function . From (23] it is obvious that interpolatory wavelets do
not have vanishing moments. On the other hand, one still has fast algorithms for
decomposition and reconstruction of a signal (Fast Wavelet Transform). Finally,
one cannot hope to obtain a Riesz basis for Ly. However, in [16], norm equivalences
and characterizations for Besov spaces embedded in C(R) are proven (the range of
Besov spaces depends of course on the regularity and polynomial exactness of £);
see also Theorem 2.1] below.

2.2.1. Characterization of function spaces. The following general characterization
result is well-known. We will derive similar results for interpolatory divergence-free
wavelets. Here By (L,(R)) denotes the standard Besov space.

Theorem 2.1 ([16, Thm. 2.7]). Let £ € C"(R) be a compactly supported, refinable,
interpolatory scaling function which is exact of order d, i.e.,

xm:Zamkf(x—k:), 0<m<d, x€R,
kez
with appropriate coefficients anr € R, where the convergence of the sum is to be

understood locally. Then we have the following characterization for the interpolatory
wavelets n = &£(2- —1) for % < s <min{r,d}, 0 < p,q < oo,

1/q
. q
(220) Z dj,k N5,k ~ Z (ZJ(SJrérl?) Z |dj7k|p>
Pk B;(Ly(R)) J b

Note that the above result also holds for interpolatory spline functions (which are

not compactly supported, but piecewise polynomials). In this case, one obviously
hasr=d—1.

2.2.2. Differentiation and integration. Let us now investigate the differentiation
process as described in (29) for the particular case of interpolatory scaling func-
tions.

Proposition 2.2. Let £t € CH(R) be a compactly supported, interpolatory scaling
function with refinement coefficients a; in (2.6). Then, the coefficients

(2.21) ap = %(ak +ag_1)
define a refinable function £~ satisfying

d
(2.22) @)= @) - @-1).

We skip the proof since it is an immediate consequence of [26], Prop. 4]. In
order to use this differentiation process as the starting point for a construction
of divergence-free interpolatory wavelets, we investigate if (221]) gives rise to an
interpolatory scaling function £~. In the following we comment on three prominent
examples of interpolatory scaling functions.
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1. A sufficient but not necessary condition for £~ to be interpolatory is ag, = dy,
k € Z; see e.g. [29]. Assuming that this holds for a;, we obtain by (221

_ 1
Qgp, = 5(5k +az_q)

which only coincides with dy if a;k_l = k. This, however, is only true for the
scaling function corresponding to the orthonormal Haar wavelet.

2. One popular choice for the construction of wavelets are spline functions.
Choosing the space of cardinal splines of even order d > 0 as VO+, we can choose the
corresponding fundamental spline as interpolatory scaling function . However,
then V;~ is the space of splines of odd order, where the interpolation problem
at the integer knots does not have a unique solution. Thus, we cannot have an
interpolatory scaling function £~; i.e., splines are not suited for the construction of
interpolatory divergence-free wavelets. Moreover, £+ is only compactly supported
for d = 2 (i.e., the hat function).

3. The Deslauriers-Dubuc interpolatory scaling functions £y are defined as
auto-correlation of Daubechies’ orthonormal scaling functions 6,

(223) EN(.%) = (HN*HN)(.%) SZ/HN(t) QN(tfl')dt, z e R.

R
If we use T = &n (and 67 := 0y ), the arising function £~ is not interpolatory. In
fact, we have

d d
et — (=
da:6 (da:
ie., & =07 %07, It is known that 6~ is biorthogonal (and not interpolatory) and

thus £~ is not interpolating at the integers.

O x0T = (0" *07)(x) — (0~ x0T (x — 1),

3. HERMITE INTERPOLATORY SPLINES AND MULTIWAVELETS

As we have seen in Section 2.2.2] above, it does not seem to be a good idea to try
to construct interpolatory divergence-free wavelets starting from a scaling system

generated by only one function £*. Thus, we now aim to construct two families of
functions Z* = {¢,...,&h and 27 = {¢7,..., &} such that

e the derivatives of =1 are spanned in terms of Z7;
e both systems are interpolatory with respect to the integers.

This can in fact be achieved by Hermite interpolatory spline functions and leads us
to multiwavelets.

Definition 3.1. The space of cardinal splines of order d, d > 0, with knots of
multiplicity ¢ (splines with deficiency i — 1) is defined by

Sai = {f €CTIIR) s ]y €Maa, k€ Z} .
A stable basis of Sy ; is induced by the B-splines

Bg’i(l") = (tisord — tisk) [Eiks - - bihred) (- — )it kez,

with knots ¢; 5, := [ %] (see e.g. [30]). In fact, the B-spline basis can be represented
by integer translates of the ¢ successive B-splines BZ”, e 7Bgii—1' Splines with

knots of multiplicity 7 can be used to interpolate not only function values but also
the values of derivatives up to order ¢ — 1 if the splines are sufficiently smooth, i.e.,
if d > 2i.
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FIGURE 1. Original (left) and differentiated system of Hermite
interpolatory splines.

3.1. Interpolatory Hermite splines and differentiation. In the sequel we con-
sider cubic Hermite splines defined as follows:

1—32% 223, ifze[-1,0];

(3.1) &) :=<{ 1-322+223 ifzel0,1];
0 otherwise,
r4+222 + 23, ifxe[-1,0);

(3.2) &5 (x):={ x—222+ 23 ifxe|0,1];
0 otherwise,

as well as the quadratic Hermite splines

[ —6x—622 ifxe[-1,0];
(3.3) §1 ()= { 0 otherwise,
1+4x + 322, ifx €[-1,0];
(3.4) & () =4 1— 4z +322, ifzel01];

0 otherwise.

The corresponding functions are displayed in Figure[Il These functions have been
investigated in several papers. Biorthogonal multiwavelets on the interval [0, 1]
generated by &, & have been introduced in [T1]. It is well known that the integer
translates of £;, & generate the space of C''-continuous piecewise cubic functions
on R which interpolate function values and first derivatives at the integers. Based
on these functions, biorthogonal divergence-free multiwavelets (also on rectangular
domains) have been constructed in [24, 25]. There, the system &;7, &5 plays a role
as part of a whole family of multiwavelets that can be linked by differentiation and
integration similar to (2-I0I).
The above functions are fundamental interpolants in the sense that

(3.5) %gfn(k:) =0ko Om—1,, k€Z, ve{0,1}, me{1,2},
and
k
(36) f;L(k) = 5k0 5m2; f;b(ﬂi) dr = 6k0 5m17 ke Z, m e {1, 2}

k—1
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Furthermore, it is easily seen that we have the following relation for the derivatives

d _ _ d _
(3.7) %ﬁr(m) =& (v) =& (v —1), %f;(@ =& (2),
which will turn out to be crucial later.

It is well known, that {&F(- — k),&5 (- — k) : k € Z} is a stable basis for Sy .
Indeed, this property follows immediately from & = B*? + B> and & = —(B4_f
BY2). Furthermore, from &; (z) = 3B and & = 3(B*? — B3® — BY?(- + 1)) it
follows immediately that {{; (- — k),&; (- — k) : k € Z} is a stable basis for Ss o.

For our further investigations we will need the cubic Hermite spline interpolant
defined as

(3.8) A= (F@TRE, o+ 27 1 RS ),
keZ
as well as the generalized quadratic Hermite spline interpolant

Af—ZQJ/

keZ J(k—1)

277k

(t)dt &, + f(27 k>§23k)

where §m] L) = EE(2x — k), x €R, jk €Z, (ie, §$;j & is normalized in L),
i.e., by f.jr we denote the L,,-normalized shifted scaling of a real-valued function
f. Obviously, Aji is a projection onto the space

VjjE :=closp, span{ﬁi;j’k : me{l,2}, keZ}

and we have for all j € Z,
(3.9) (A5 £)(277k) fF27k),
(3.10) (AF)Y(277k) = f(277k),
279k 279k
. AT de = d k .
gy e = [ j@dn kez

~3(k—1) ~3(k—1)

It will be convenient to express the above interpolants in terms of dual functionals

(3.12) AFf = ZZ (Fr €5 0) &t

k€Z m=1

where (-, -) denotes the dual pair. It is readily seen that, in the sense of distributions,

& = do, ie, (f,&5,%) =F@277k),
& =—8, ie, (f,&;,)=27F(27k),

279k

g; = X[-1,0)> ie., <fv éij,k> = 2j/ f(.’IJ) da,

2-3(k—1)
52_ = do, Le., <fv 52_;j’k> = f(2_jk)
Note, that the dual functionals are (L.-normalized) scaled and shifted versions of
i , in the sense that

(3.13) (frbmin) = (F (). &0

Then, we have the following relations.
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Proposition 3.2. It holds that:

(a) %g; =&+ -¢, %55 = —&F in the sense of distributions.
() (£ €)= (A2 (€0 = Elnmn))s (P o) = (H2650-

d _ )
() —A;rf =A; (f), if f € CH(R).
(@) (Erijirrr Emen) = Omome O
Proof. Claim (a) is obvious, and also the second part of (b). By definition, we have

(F&n) = 2 / fllx)de = 29(f(277k) — f(279 (k- 1))

I (k=1)
= {f, 2j(§Ij,k - gf;j,k—l»,
which proves (b). Finally, for f € C1(R), we have by (a), (b) and B.1)
dx ;“f = Z <<f, g;j,ﬁ 27 (5;j,k - fﬂj,kﬂ) +(f, g;;j,k> 2 fz_;j,k>

kEZ

. <<f, 1~ B G P80 6 )

keZ
= Z Z m 3Js k z gk T A f
k€Z m=1
Finally (d) follows from (3.5) and (3.6). O

Often, one collects the two generating functions in one vector:

+._ 5fr> .<§1>
5'(5; g )

Such a vector is called a multigenerator if the integer translates form an Lo-stable
basis and & satisfies a refinement equation

(3.14) ()= Ar€(2r—k), z€ERae,
kEZ

with mask A := {Ak}kEZ; Ay € R2%2,
Applying the projectors Af to & (3) € Sz, i = 1,2, it follows that £* satisfies
the refinement equation (B]ZI) with mask matrices

1 0
2

(see also [IT} 21]) and the application of A} to & (5) € S3 yields that £ is
refinable with mask matrices

B 00 _ 00 _
A= .1 o/’ Ang=|11) A=
4 4 4

= D=
ool il

= D=
[

[C N []

\—/

= N
_= O
v
=
Il
/N

|
N[N
|
ENTEN NI
\—/
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Next, we define interpolating wavelets

+ . et _
n = 5 (2_1)a m=1,2,
(3.15) " " B ) )
o= & (21 -6 (2--2), ny =& (2-—1).
The following interpolation relations follow from (B3] and (B.6):
dar 5
dxv T}:’:(g) = 2 5k16m—17V7 Ve {Oa l}a
M(5) = 0k10ma,
(k+1)/2 1
/ Nn@)de = =0m1(dko — k1), k€Z, i€ {l,2}
k/2 2
Note that we obtain the following crucial property
d
(3.16) 2 (@) =20, (2), M =12,

By the interpolation properties one sees immediately that the wavelet spaces

I/Vji = closg, span{nimk : me{l,2}, keZ}
satisfy Vji N I/VjjE = {0} and Vji U I/Vji = Vﬁ_l In particular, we have

9(277k) = g'(277k) = 0, ifgew;,
(3.17) , 279 (h+1)

g(277k) = / g(z)dr =0, ifge W,

2-Jk

ie., (g,gij’k) = 0 and Afg =0if g € Wji. In order to compute the wavelet
expansion of a function, we are also interested in dual wavelets.

Theorem 3.3. The functionals ﬁi;j)k defined as (f, f]i;j,l) :=<f—Ajif7 éi;jﬂy%Jrl}
satisfy the biorthogonality conditions

-
(318) <771:7|:1’;j’,k”nm;j,k> - 6m7m/6‘7‘7j/5k,k/

+ S+ + ot
(319) <nm’;j,k’7§m;j,k> = < m/;j,k”nm;j,k> =0
for allm,m’ =1,2 and j,j', k, k' € Z. Furthermore, ﬁi;j’k is a shifted translate of
AE in the sense that

(3.20) (o) = (F (55).7%),

where
W=y~ b b+ - 4l
A L 1
M= Xpo,3) ~ X3 — 100 + 301,
My = 01+ 160 + 361 — 2x0.1-

Proof. The equalities in [BI7) yield A]ini;j)k =0, ie.,

+ ~+ + +, =+ et + c+
(o s M) = e = A5 s> Sms 2010 = i ks Somign 2400
Now (BI8) follows from the definition of 7 in ([3I%) and biorthogonality for the

scaling functions in Proposition B2 (d). The equalities in 819) follow immediately
from the definitions of ni;j’k and ﬁi;j’k.
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Furthermore, (B13) gives

<f) nm,] k> <f( 27 ) Aif( ) £$;1,1>‘
With [B12]), we obtain the representations of the particular dual functionals by

<fa 7~7$> = <f?£’r:7":7,;1,1> - Z<f’€'m0k> < Ok7§m 1, 1> 0

keZ

The dual functionals lead to a fast decomposition algorithm. For a given function
f= Zm & Cmij+1, kﬁi i1k € V+1 we want to compute the coefficients c ;. and

djE ik of the expansion
(321) f ZC m;j, ks ]k+zdi7] knm,jk
m,k

Applying fi_j  to f we obtain with ([319) that ci,j e = (f, fi_j k) 1€
+ _ .t + _
Ciik = Cig+12k0 Coyx T 202,g+1 2k
— _ — — _ 1 —
Cojk = Cojvi2k Ciyk = _(cl-j+1 ok—1 1 Cryjqa, ok)-

Analogously, the wavelet coefficients can be obtained by dm k= =(f,n nm . k) 1€,

-+ — 1+ 1+ 1t 14
dl;j,k = Clygr2k41 20 41,2k 2CT41,2k42 — 1C2 541,26 T 402;j+1,2k+2’
+ 3.+ _ 3 .+ + 1+ 1+
d2;j kT 1C 41,26 — 101 541,202 T Copi2k41 T 02 G412k T 2C2541 20420
- e 1— 1 - 1 -
dijr = 3C 41,2641 ~ 2C1541,2k42 — 1254126 T e 1,2k
- — - 1.- 1 _3 N
d2;j,k = Coigtok1 T 1C2 41,2k T 1C2 41,2642 — 1C1j41,2k+1 — TC1541,2k42°
Finally, relation ([B.I6]) implies an analogous relation %f];1 = —%ﬁ:; for the duals
in the sense of distributions, i.e.,
! =— _ Jj—1
(322) <f Jnm;j7k> - _2 <f’ nm B k>

3.2. Characterization of function spaces. For any function f € CY(R) (f €
C(R)) we can compute the coefficients {f, ﬁ;;j7k> ((fs 7n,j.1)- An interesting ques-
tion is, in which sense the expansion }_,, (f, f]i;jﬂni;j’k is to be understood. In
this section we show that Hermite interpolatory wavelets form unconditional bases
for certain Besov spaces, which are contained in the space of continuous (differen-
tiable) functions.
In the sequel we will use the following standard definition of Besov spaces. For
0 < p,qg < oo and s > 0 we define a semi-norm
1

(Zw’qs wm(f,Tj,Lp(Q))q) " if1<q< oo,
(3.23) |f\B;(L,,(Q)) = Jez ‘

sup 277 Wd(fa27J,L;D(Q))a if ¢ = oo,

JEZ)
with m := |s] + 1, where wy,(f, t, L,(€)) is the m-th order modulus of smoothness.
The Besov space Bj () is the set of all f € Ly () such that |f|ps (1, (0)) is finite.
A norm is defined by

£ B (2, = 1l @) + | flBs (2, 0))-
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There are numerous equivalent norms in the literature. Here, we only need that
an equivalent norm is obtained if m in ([B.23) is replaced by any integer d > s (see
e.g. [9).

Furthermore, we need the following discrete norms for coefficient sequences. For
the sequences B8 = (Bk)kezr, @ = (k) j>jo,kezn, and a; = (ji)kezn, we define

1
Bl = 1 (Selsl)’, ito<p<oo,
supy, | Ok, if p = oo,
1
ledles, = (5 @ Pllaylly,)") ", if0<q< o,
Pa sup; 2j8||aj||lp, if g = oo,

for p € (0, 00]. In [16], Besov spaces on the real line are characterized in terms of the
wavelet expansion with respect to interpolatory wavelets (see Theorem [21]). Here
we need more general results for the characterization of Besov spaces on R" with
Hermite interpolatory wavelets. Our characterization is essentially based on results
reported in [9]. Even though, the following results are not reported in the literature
in the presented form, the techniques used therein are more or less standard. Hence,
we collected the proofs in Appendix [Al

The Besov norm of a multiscale representation can be estimated by the corre-
sponding discrete norm of the coefficients.

Lemma 3.4. If ¢ € BZ (L,(R™)) is compactly supported, 0 < p,q < oo, and
0<s <o, then

(3.24) > Bed(2! - —k) < 2078,
kezn B (Lp(R™))
(3.25) S>> a2 —k) S lledles,
Jj=jo kEZ™ B (Lp(R™))

Applying Lemma [3.4] to our interpolatory wavelets we obtain by the facts & €
ijl/”(Lp(R)) and &, € Bé:fl/p(Lp(R)) the following corollary.

Corollary 3.5. Let 0 < s <2+ % and 0 < p,q < o0. Then

2 00
S (it X Eemsatas)| £ (18l ol
m

m=1 \kez J=jo kEZ =1

B (Lp(R))

Ifo<s<1+ %, the estimate also holds if &, and n,}, are replaced by &, and n,,,
respectively. O

Note, that the upper bounds for s are sharp, since for s > 2+;1) and s > H—;l)7 e.g.,
||7’::1;j,k||B;(Lp(R)) is unbounded. In order to estimate the Besov norm of a function
by a discrete norm of its wavelet coefficients we will employ the vanishing moments
of the dual functionals, which enable us to estimate the wavelet coefficients by the
error of a locally best approximation

Ea(f. W) = it |If = Plws (o

by a polynomial P of degree less than d, in the norm of the Sobolev space W¥ (o)
on some o C R™. These errors depend in turn on the Besov regularity of f.
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Lemma 3.6. Let%—%+u<s<d,s>0,,u€N0,O<p,q§oo,ISTSOO.

Furthermore, let oj, C 279 (0 + k), j € Z, k € Z™, with a cube o C R™. Then
1\ ¢

3 <2y<s—p :—w( S Ealf, Wﬁ(gjk))P) ) < 1%, -

JEZ kezn

We will also need an estimate for the coefficients of the scaling functions on the
coarse level. This estimate will be based on the following lemma.

Lemma 3.7. Let %—%—l—,u <s, €Ny, 0<p,g<o0,1 <7< 0. Forop, Co+k,
k € Z"™, where o C R™ is an n-dimensional cube, we have

1
( Z Hpr #(gk)) ’ S ||f||B;(LP(]Rn))-
kezZm

For our Hermite spline wavelets we obtain from Lemma and Lemma [3.7] the
following estimate.

Corollary 3.8. Let f € By(L,(R)), 1 —1—% <s5<4,0<pq<oo. Then the

coefficient sequences oy, = ((f, ﬁ:l;j,k»jzm,keZ’ Bm = ({, S;L;jo,k»kez, Jjo €Z,
m = 1,2, satisfy

2
> (18nll,, + llewm

m=1

i) S 17z -

If% < s < 3, the estimate holds also if éj,g and 1\, are replaced by é;l and 7, .

Again, the bounds for s are sharp. The lower bounds are necessary for the
imbedding of the Besov space in C1(R) or C°(R), which is in turn needed for the
coefficents to be well defined. On the other hand, the upper bound for s is imposed
by the maximal number of vanishing moments of the dual wavelets, i.e., by the
polynomial exactness of the corresponding spline spaces. Finally, putting all of
the pieces together, we obtain that these wavelets form unconditional bases for a
certain range of Besov spaces.

Theorem 3.9. Let 1 —&—% < s < min(4,2 + %) , 0 < p,g < oco. Then every
f € By(Ly(R)) has the expansion

2 o)
S (S il S S i)

m=1 \keZ j=jo kEZ

(3.26) f

with uniquely determined coefficients B, 1 = (f, é:ujg’ﬁ and om ik = (f, ﬁ;;j,ﬁ-

Furthermore,
2

By (L) ~ D (Ilﬁm\lep + \|am||£;q),

m=1

I1f]

If &4 ont are replaced by &, ,m,,., then the result holds for % < s<min(3,1+ %)

Proof. The unconditional convergence of (320 is shown with the estimates in
Corollaries and B8 and the biorthogonality relations in Proposition B2(d),
BI3), and (BI9). Then the norm equivalence follows immediately from Corollar-
ies and 3.8 O
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Note that the bounds for s are relatively narrow. In particular, we cannot choose
the same value of s for the wavelets 7, and n;\. This will cause some difficulties for
the divergence-free wavelets constructed in Section B.3]below, which can be avoided
by considering anisotropic Besov spaces as is done later in Section B4l However,
wavelets of higher regularity might be desirable in some cases.

3.3. Divergence-free interpolatory Hermite splines. We now describe a con-
struction of divergence-free interpolatory Hermite spline wavelets based on (B.7]).
We first consider the interpolatory tensor-product MRA VjI similar to (2.12). Note
that these spaces are generated by scaled translates of

cpfn(xl,...wn) = H{,Inml,(x,,), m = (my,. ..,mn)T e {1,2}",

where

o 53, ifrel, L=1.2
Sl §, otherwise, ’

This means that VjI is generated by a multigenerator of dimension 2". The corre-
sponding wavelets are

Lo (@, H Ol (@), e€EL m=(mi,...,m,)" € {1,2}",

where

I T
; uwr AL L=0,
TR = .
77;11,11 otherwise,

and 7/ , is defined in a similar fashion as ¢/ ,. Analogously, we define ¢/, and ﬁgm
as tensor product functionals. Thus, we obtain |E}|2" = (2" — 1)2" wavelets, i.e.,
12 wavelets in 2D and 56 wavelets in 3D. We denote by

n Jr .
:®A A e A], lfI/EI,
) Aviis - i TN ifu g,

the corresponding Hermite spline interpolants. Before we proceed, we collect some
properties of these interpolants.

Proposition 3.10. The following properties hold for sufficiently smooth functions
f:R" - R:

a‘) <A]If7 @{;@;j,k> = <f7 (ﬁin;j7k>¢ fO’f' ke Zn; m e {1’2}71}

(b) awlAIf AI\{ 8 (81 f); Zfl EI;

(0) 2l =20E0", ific T, e =1.
Proof. Task (a) follows directly from (39)—(BI1)), whereas (b) follows from Propo-
sition B2(c). As for (c), by i € I and e; = 1 we have 97 mid = = ! i = T, SO
that the claim follows from B10). O

Note that (a) describes the (Hermite) interpolation properties of A; , similarly to
B9)-BII) in the univariate setting. In particular, for m; =1, ¢ € I, and m; = 2,
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i ¢ I, statement (a) becomes Aff(277k) = f(277k). The next step is again a
vector-valued MRA for the component 4 similar to (214, i.e.,
Omi =l s, me{1,2})", 1<i<n,
and the corresponding 1nterpolants
SUNCES

Aij =
Finally, we obtain an interpolatory MRA {V;};>;, in C(R"™) generated by

{pmi: me{l,2}",1<i<n}
with the associated interpolant Aj := Y | A;;. Hence, we have n2" generators.
As an immediate consequence of Proposition [3.10] we obtain

Proposition 3.11. For a vector field f € C(div;R"™) we have
div (A;f) = Al(div f),

where A? =A@ QA

Proof. With Proposition BI0(b), we obtain

div (A f) = Za—A“fz ZA@< > A (div f). O

The Hermite mterpolant A; is used to mterpolate given sample data of a flow
field. The above proposition ensures that the interpolant of an incompressible flow
field remains divergence-free.

Now, we construct divergence-free interpolatory multiwavelets. Let us first
briefly sketch the idea, which is similar to ([2.16]) above. Let W, := V;;; 0V}
denote the vector-valued interpolatory wavelet spaces. The road map is to decom-
pose W; as ij =W, N N(div;Q), VVjA =W;06 VVjv in a stable way. To this
end, we define e m i := wi% d; so that

W, = closspan {tpe m ik e € B, me {1,2}", i=1,...,n, k€ Z"}.
This means, we have
|Er|2"n =n2" (2" — 1)
vector-wavelets, i.e., 24 in 2D and 168 in 3D. From (316 we conclude that

¢emzz—2w6m, lf€Z:1
For e € E} and i # 4., we deﬁne

(3.27) Vo= ¢{i} 8 — w{z e}l §

e,m,i e,m

Again, it is readily seen that due to e;, =1, we have

1 0 0 0

o

9 — 2 it {iie} = 2 {%} -
(3.28)  div P, Bz, Yem ~ 5 9w, O Zw &mw w =0.
In order to obtain the desired decomposmon we define
(3.29) = plic) 8

The dual functionals for the divergence—free Wavelets turn out to be the standard
ones, i.e.,

(3.30) S =08 8 i A
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FIGURE 2. Interpolatory divergence-free wavelets zpﬁm according
to e =(1,1), ¢ = 1 and the choices (from left to right) m = (1,1),
m = (1,2) and m = (2,2).

Furthermore, it is easy to verify that '«,bé‘,m := —sgrad we m> Where the derivatives

are meant in the sense of distributions (cf. (EDZD),

TA N 1 7.0 _ 1/3; 70

(331) <f7 e,m>__§<f7gradwe,m>_§<dlvf7¢e,m>'

In Figure 2, we have depicted some divergence-free vector wavelets.
3.4. Characterization of spaces of vector fields. We will consider the spaces
Bj(Ly(R") = By, = {f € By(L,(R"): £-f; € B(Ly(R"), i=1,....n}

with the semi-norm

£l , = max |52 f ’Bs@

and the norm Bs 1= Bs (L, (R" + s ote t at equivalent norms can
d th B N B; . N h. ival
qa,p

be defined by replacing the maximum by any p- norm for R”.
The components of a vector field f € B;(L,(R™)) are from certain anisotropic

Besov spaces (see [5]). In particular, we have for f € BS(LP(R")) that div f €
B3 (Ly(R™)).

Theorem 3.12. Let0<s <1+ %, 0 <p,q < oo and set

_ \v4 v A A
=> > ( Y O ik Oemiiih + Comsik 'rbe,m;yyk-)-

J2jo e;mik Niie

Then, we have

Z ﬂm,i;ksom,i;jo,k"_g N Z ||/8m z”f +Z (”ae mHés'*'l—’—Z ”aZm,i' Z;;*l) :
1Fle

m,i,k
)ty B; ,

Proof. Let us choose a fixed but arbitrary v. From the construction of the wavelets
we know that the v-th component has the form

= Z Z Z an,j7kq)l/,n(2j : _k)a

K j>jo keZm

where k represents any possible choice of e, m,i and A or V. Furthermore,

%)
K — ® ¢V7n,€
(=1
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with compactly supported Hermite splines ¢, . ¢ € Sz o for v # £ and ¢, ., € Sa 2.

Then
T = 22 D Ve (72 ®uw) 27 —h),

Kk j>jo kEL™
where %‘I’v,n is a tensor product of compactly supported splines from S3 2 and

1
therefore contained in Bi: ?(Lp(R™)). Now, Lemma B.4] yields

0 <Z o .
‘degVHBS(Lp(Rn))N - ” HHZg;rl

Hence,

lglls;, <3 (la?,m g 2 e e;-;l)-
i#ie

em

The estimate

E Brmi b Prmisjo

m,i,k

S 1Bmille,
P m,i

follows analogously. O

Theorem 3.13. Let % <s<3,0<p,q< 0.
Then the sequences B, == (<f7¢m’i;jo’k>)kez7 ay,.; ((f,z/;emm k>)j2jo,kez
and aém = (<-f’1’bém;j,k>)j2jo,kez’ jo € Z, satisfy

S il + 3 (le2allsz + 3 o,

il
Proof. If e; = 1, we have by (3.22)) that

aev,m,i;j,k = <fa e,m,i;j, k> <f17we m;j, k> = 27j71<8iz7¢fi7wg,m;jvk>
27j71E3 (dixlful/oo(o']k)) )

zs+1> N ”.fHBS :

A

where o = 277([0,1]¢ + k). Now the application of Lemma yields

Ofi
69;,-

(3.32) |

e,m,i

< Ills; .

) <
gt B (Ly(R™))

The same estimate follows for e; = 0 and m; = 2 by Proposition On the other
hand, for e; = 0 and m; = 1, we assume w.l.o.g. that ¢ = 1 and then

(333) (£ 08 man) = (F0000) = (1abomin, @05y @ @00 )

Now, set X := {g € C'(R"): g|, _, ,, €1ls}. Obviously

{1 — _
<g’ wi?‘}z;j,k> = <g‘I1:27jk171982,m2 ® R ® ﬁen,mn> = 07 g € X
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Hence, we have with Proposition 3.2]

(9 )] = g [ (5= 0-0E00)

geX

1 (2 (ot =00 ) (505800 )

i —J |0 —
S ;?;f((Q ‘axl(fl g)H ‘LOC(RHI)>'

Note that z g can be chosen mdependently of g| In particular, for

IN

Leo(ojk) + H(fl B g)‘xlzz_j(k*‘sl)

=23 (k—81)"
(f1 — )|z1:2—1(k76 )= =0and 4 g € II3 one obtams

‘<f1,1;§,1,i;j,k>‘ <277F; (%fl;Loo(O'jk)) ;

which leads again to estimate (3.32). For «2,, the proof is done analogously.
Finally, one shows by similar arguments and Lemma B that

Ifill Bs (L, () if m; =1,
. <
”ﬁWH% ~ ‘ 2 fi , ifm;=2. O
: B (Lp(R))

Applying biorthogonality we obtain the following result.

Theorem 3.14. Let % < s < min(3,1 + %) , 0 < pg < oo. Then every f €
B;(LP(R”)) has the expansion

-f = Z ﬁm,i;k‘pm,i;jo,k + Z Z (Zaemz,jk'lpemz,]k +Oé€ m,]k'lpe m;7, k:)

myi,k Jj2jo exm.k NiFie
e;’#)'

with uniquely determined coefficients, and
g, ~ S 1mils, + 3 (nam A
m,i 1Fie

Note that we need the E;gl—norm and not the £} -norm in the statements above.
This is due to the normalization of the wavelets in BS(LP(]R”)).

The limited regularity of the wavelets and their dual functionals permits only a
small range of smoothness parameters s. In particular, for higher spatial dimensions
n there are no admissible values for s if p becomes small. However, in many cases
one might only need a one-sided estimate. Therefore, we stated the inequalities in
Theorems and separately.

By the construction of the divergence—free wavelets we know that any linear
combination of the wavelets 1/Jem” w € € B, omoe {1,2}" i € i, j,k € Z
is divergence-free (cf. ([B28))). On the other hand, we know from (BBII) that
for any divergence-free vector field f the coefficients a2 gk = (Fs Vo x) are
zero. Thus, we know that a vector field f is dlvergence free if and only if in
the expansion in Theorem [3.14] the coefficients aém;j,k are zero and the coarse
part Eml & Bm,iskPm,isjo,k is divergence-free. For the single-scale wavelet bases we
deduce the following result.

Proposition 3.15. The functions
2 em,z,jkv i7éie’ 22 em,]ka GGE;:, m€{172}na kez"
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generate a Riesz basis for W; and 2% we a0k @ F les € € En,om € {1,2}",

k € Z™, constitute a Riesz basis for ij, with Riesz bounds independent of j.

Proof. Tt is well known that it is sufficient to show the statement for j = 0. From
the construction in SectionB.3lit is obvious that the functions 1/’ev,m,i;o, , and ¢§m;0) &
are complete in Wy. To show stability we consider

- A A \% v
w = § <de,m;k we,m;O,k + E :de,m,i;k ¢e,m,i;0,k) € Wo.

e,m,k iFle
Theorem [B.12] gives
1
Ly S B, ~ by = emk2+ |demzk|2
lwllL, S llwlps, < ld D 1Al
e,m,k 1l
Since %wi is continuous we have
‘demz k| = | w djesz k | 5 ||BixiwiHC(g+k) 5 ||wi||L2(U+k)7

where supp 1/}6 m,i C 0. Since 'Lbe 'm.i 18 compactly supported we conclude that

Z ‘de m,i; k|2 5 leH%Z(R)

kezn

With an analogous argument for the coefficients de o We obtain finally that
lldlle, < |lwllL,m®), and the first part of the proposition is shown. Furthermore,
we know from B28) and B31) that w is divergence-free if and only if df"m; =0
forall e € EY, m € {1,2}", k € Z", which proves the second statement. (]

3.5. Quasi-interpolation. As already mentioned above, A* interpolates function
values and values of derivatives or primitives at the integers. This, however, is not
realistic in applications where one is interested in the analysis of experimental data
with the aid of wavelets. In fact, experimental data typically consist of measure-
ments of the velocity field at given nodes. This means, that one only has the point
values of the velocity field available and no information on the derivatives or prim-
itives. Thus, we study approximation schemes for our divergence—free interpolating
Hermite splines. Our goal is to replace f/(k) and f x) dx by linear functionals
depending only on function values f(k), k e Z, in such a way that we still have a
good approximation. This condition leads to the notion of quasi-interpolation.

Definition 3.16. Let S C C(R™). A linear operator @ : C"™(R™) — S, is called a
quasi-interpolation operator, if:

(a) @ preserves polynomials of degree less than d € N, ie., Q(P) = P for
Pelly ;.

(b) The operators @ are local and uniformly bounded, i.e., there is a constant
C¢ and a compact set K so that for each U C R",

(3.34) 1QflIz, ) < Cq I fllz, w+r)-

Theorem 3.17. Let 1 < p,g < o0 and m +n/p < s < d. The scaled quasi-

interpolation operator Qy, defined by Qnf = Q(f(h-))(3), with any Q from Defi-
nition [3.16], satisfies for any f € B, (L,(R™)) the inequality

1Qnf = fllz,®) S P°If|Bs (L, ®n))-
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Proof. From the assumptions of the theorem we know that B5_ (L,(R")) is embed-
ded in C™(R™), i.e., Qpf is well defined. With oy = h(]0,1]™ + k) we have for
any P € II3 that

”th_f”ip(g,hk) < Hth_QhPHip(gh,k)‘FHP_f”I]ip(ah’k) < (Cq"‘l)”P_f”ip(a;Yk)a

where o}, , = h([0,1]" + k + K). Hence,

1Qnf = FII}, ) < D (Bal(fs Lyl 1))

kezn

Now the statement follows immediately from Lemma O

Obviously, AJ and Aj satisfy the conditions of Definition 316 with m = 1, d = 4
and m = 0, d = 3, respectively. Now, we set

Q f@) = Y (FWE (@ = k) +af (& @ —h)),
kEZ
Q@) = Y (D& @—k) + k) @ — k).

kez\{0}

Obviously, @+ and Q™ are quasi-interpolation operators with exactness d = 4 and
d = 3, respectively, if

k
@) =P k), pell, ) = / p(a)de, pell,
k—1

and the functionals q,f depend only on values of f in a neighborhood of k. Since
we only know values of f at the integer points, we have to consider methods for
numerical differentiation and integration with a sufficient polynomial exactness in
order to define suitable functionals q,j and g, , respectively. Local functionals of
minimal support, with sufficient polynomial exactness are

g (f) = §(=fk+2)+6f(k+1)=3f(k) —2f(k - 1)),
g (f) = §(f(k=2)=6f(k—1)+3f(k)+2f(k+1)),
4 (f) = wGfk—1)+8f(k)— f(k+1)),
4 (f) = (= fk=2)+8f(k—1)+5f(k)).
We also present the corresponding symmetric functionals of minimal support:
@ (f) = $5(f(k=2)=8f(k—1)+8f(k+1)— f(k+2)),
4 (f) = 55 (=f(k=2)+13f(k—1)+13f(k) — f(k +1)).

By corresponding scaled versions of Q* we are able to obtain an approximation
of a smooth function f from sampled data, which has the same order of approxi-
mation as the interpolation operators A;-t. By tensor product methods we can also
construct quasi-interpolation operators replacing the multivariate Hermite interpo-
lation operators AJI» and A;.
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4. LIFTING SCHEME

The lifting scheme (yielding so-called second generation wavelets) has become a
popular standard tool to adapt wavelet bases to particular requirements, [31] (see
also [8] for a quite similar approach called stable completion). The adaptation and
usage of second-generation wavelets for the numerical solution of partial differential
equations by a collocation method is introduced in [22], 23], 36} B7].

For multiwavelets, the lifting scheme has been applied e.g. in [I1 18]. In
[2, [19] [20], the lifting scheme has been applied for biorthogonal multiwavelets gen-
erated from Hermite splines also yielding wavelets with arbitrary order of vanishing
moments.

In this section we show how the lifting scheme can be applied to interpolatory
divergence-free wavelets as constructed above. Let &, 7°'d be an initial pair of
scaling function and corresponding wavelet. Then, the simplest form of a lifting
scheme on R is to define a new wavelet "¢V by

(4.1) 7 (@) = @) + Y (e — ),
k

where uy € R are suitably chosen coefficients. The generalization to general inter-
polation grids and domains is straightforward.

For the Hermite cubic splines the lifting scheme can be described by

+,new +,0ld +
N U +( & >
x) = )+ U x—k
( n;r,new > ( ) ( n;,old ) ( ) zk: k ( é';r ( )

with U;” € R?*2. We leave the choice of these matrices free in order to leave
freedom to achieve desirable properties.

Having fixed the wavelets 7, """ and 7, " we want to choose wavelets 7; ™

and 7, """ which permit the construction of divergence-free wavelets. The essential
relation for this construction was ([B.I6]). Therefore, we set

n—,new 1 d T]+7new
(o ) = 55 (e )
—,old — _
_ (o | G-k —& k1)
- (ni”ld)(x”ik:w( G-k )

@+ YU (& )eh.

W

where

_ 1 0
v, =4 (vi-ut (g 0))-

Since 75" and 7, satisfy (3.16) the construction of divergence-free wavelets
can be done as in Section

That means, we have to fix either the U,:r or U, in order to establish certain
properties of the wavelets 7,5,"°% and 7, "%, both. In the particular important
case of vanishing moments it turns out that k vanishing moments for 7,,"*% with
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supp 7,;"" C [ R, R] imply

¢ -1, +,
— "N ()de =0, £=1,....k
/xin;neW(x)dx: Q/Rx M ( ) €T

K M"Y (R) = ™Y (=R) =0, £=0,

i.e., kK + 1 vanishing moments for n, "".

APPENDIX A. PROOFS FROM SECTION

In this appendix we collect the proofs of the results from Section

Proof of Lemma B4l Obviously, it is sufficient to show the statement for finite
right-hand sides. Let us first assume that 1 < p < co. For

ii= Y akd(2 - —k)
k.eZ‘n,
we have by scaling and the compact support of ¢,

_in
B amot =m0 52 F el 0], 6.

kezn

lojllz, @) =27

Now, [324)) follows from [9, Thm. 30.2]. Analogously we conclude for M € N,
M > o that

wa (v, 1, Lp(R™)) 27 % (¢,27t, Ly(R™))
203 ¢ ||a]||z 9l 55 (L, ®))-

Since war(f,t, Ly(R™)) < |If ||z, ®n), we conclude for 0 < ¢ < oo that

‘—Z Plagiraen > @Z (7 3 e Lot )

J=Jjo

oo 1 o .
S (Z (27‘8 Z |Uj||LP(R"))q> q n ( Z (27'(3—0') Z i(o—2)

reL j=r r=jo 7=jo

S
S

1
a

1

q q
li,)")

Furthermore, for any ¢ € (0, 00), we have

oo oo oo r 1
. q q
| 0], gy < 2 P sl < ( > (2 Ioslln, ) )
j=jo " j=do

r=jo J=Jjo

Thus, substituting » — —r and j — —j in the second sum we obtain

o . %
HZ%! oy 5 (S Fal))
re’ j=r
o3} 1
HE (e Tt asly,)’)’
j=r

rEL

Now, [B.28) follows from the discrete Hardy inequality [15, Chap. 2, Lemma 3.4].
For p = oo or ¢ = oo the proof is analogous, and for p < 1 the use of ||z + yHg <
||a:\|§p + [ly||% instead of Minkowski’s inequality shows the assertion. O
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Proof of Lemma B.Gl If T < p, we can apply Holder’s inequality to obtain
9 (2= )| (@]

L. (ojk) < ||f(a)HLp(a'jk)7 laf < p,

i.e., it is sufficient to prove the claim for p < 7. For P € IIy_q and Tjif(z) =
f(277(x + k)) we have by B (L.(c)) C WH(o) (e.g., [4, Sect. 6.2]), that

If = Plwe,y = 2 NTin(f = P)llweoy < CXDNTj(f = Pllpe . o))

can (nf ~Pllinop +27F 3V (T 2 LT("”)’

r=0
with a constant C independent of j and k. Let the side length of the cube o be 2¥.
Applying the Whitney-type inequality Ey (f, L, (crjk.)) S walf,2"77, L (0j1)) (see
e.g. [9, (25.24)]) and the identity wq(Tjxf,27", L, (0)) = 27 wa(f, 279", L. (o)),
we obtain

IN

oo

(Al) (f7 (Ujk)) ZQT'de(.ﬂQV " LT(Ujkt))'
r=j
For p = 0 the estimate follows immediately from the Whitney-type estimate.
From [9, Theorem 30.5] we conclude

Ea(f,Wh(ou) S Zw Z 2MG=7) wa(f,27% Ly(osr))

b=r—v
oo  f+v L
= > D2 G w27 Ly(op).
l=j—vr=j
——
<2t

Together with (AJ)) for 7 = p we have

(A.2) B WEon) S 30 20578 w27 Ly(op)).

r=j—v

For 1 < p < 0o we conclude by Minkowski’s inequality and [9], (26.14)] that

( Z Ed(f, W,ﬁ(ajk))p>; < Z 2T(#+"—") (de f,27 " L ij)) )p
keZm r=j—v kEZ
(A3) <3 TP, 2 T L(R) = by
r=j—v

Now, by the discrete Hardy inequality [15, Chap. 2, Lemma 3.4] we obtain (for
0<q< )

Z (23(5“ ﬂ7“)( Z E, f, ng p);) < Z (QJ(S*ﬁJrf*M)b )

JEZ kezn . jez
S (2wl 27 Ly(R)) S 1% 0, -
JEL
For p = oo or ¢ = oo the estimate works analogously. For p < 1 Minkowski’s
inequality is replaced by ||z + y|[b < Hx||§p + [lyl[} and the remainder of the proof
follows the above lines. (|
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Proof of Lemma B By Holders inequality we conclude that it is sufficient to prove
the result for p < 7. For s > a > ;1) — 1+ yu we know that By (Ly(oy)) is embedded

in the Sobolev space W¥(oy), i.e.,
£ s oy S WF M) + 135 (2 (00
Now the statement follows as in the proof of Lemma O

Proof of Corollary B8l Obviously |<f, 5;;].079] < ||f(m’1)\|LW(2_jo [k, k+1]) and since
I3 C Vj+ we know ﬁ:“j,k(P) =0, P € II3. Thus,

|Filmg)l = ot [ = P 0] S Ba(fs Loo(oe)) + 277 Ba (f's Loo (o))

S Ey (fv Wolo(o—jk))’
with oj; = 277[k, k + 1]. Now, the statement follows immediately from Lemma
and Lemma 3.7
For & . and 7], ., we obtain, analogously,
’<f7 gfjokﬂ SIflle,e-sok—1,4) and [(f, 52_30;.)‘ S Iflleo 2-d0 (—1,8])
as well as
(o) | S Bs(fs Loo(01)) + 27 Es(f, Li(ok)).-
Next, Holder’s inequality yields || f — Pllr, (0,0) S 277 11f = Pllowc(o;u)» i€,

G’jk) ~
(f, ﬁ;;j,k>| S Es(f, Loo(oji))-
Now the statement follows as before from Lemma and Lemma B.71 O
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