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A frame approach for equations involving the fractional Laplacian

loannis P. A. Papadopoulos, Timon S. Gutleb, José A. Carrillo, Sheehan Olver

Abstract

Exceptionally elegant formulae exist for the fractional Laplacian operator applied to weighted
classical orthogonal polynomials. We utilize these results to construct a solver, based on frame
properties, for equations involving the fractional Laplacian of any power, s € (0, 1), on an un-
bounded domain in one or two dimensions. The numerical method represents solutions in an
expansion of weighted classical orthogonal polynomials as well as their unweighted counterparts
with a specific extension to RY, d € {1,2}. We examine the frame properties of this family
of functions for the solution expansion and, under standard frame conditions, derive an a priori
estimate for the stationary equation. Moreover, we prove one achieves the expected order of con-
vergence when considering an implicit Euler discretization in time for the fractional heat equation.
We apply our solver to numerous examples including the fractional heat equation (utilizing up to
a 6M-order Runge—Kutta time discretization), a fractional heat equation with a time-dependent
exponent s(t), and a two-dimensional problem, observing spectral convergence in the spatial
dimension for sufficiently smooth data.

1 Introduction

In this work, we develop a spectral method to solve equations of the form
K
Llu) = M(=A)*[u] = f, 1)
k=1

where \; € R are known constants and s; € [0, 1]. (—A)® denotes the fractional Laplacian, as
defined in the next section, and (—A)® := T is defined to be the identity operator. The domain is the
whole real space R?, d € {1, 2}. For uniqueness, we seek a solution that decays as |z| — oo.

Many equations may reduce to after nondimensionalization, linearization, or partial (time) dis-
cretization [5} [21} (30} [7, [12]. Solvers for [(T)| are an intermediate step for more complicated problems
such as Newton linearizations of nonlocal Burgers-type equations [6), (18], power law absorption [51],
quasi-geostrophic equations [14], fractional Keller-Segel type models [22, 35, 10, [34], or fractional
porous medium flow [11]. Finite element methods are popular for approximating the solutions of these
equations [9, [37]. However, since the operators are nonlocal and the solutions tend to be heavy-tailed
(for instance decay at the rate of a Cauchy distribution for s = 1/2) [52, Sec. 2], then any truncation
of R? may result in artificial numerical artefacts [19, Sec. 9]. Spectral methods that construct bases
with global support can be found in the literature [15| |49, 50, 38l |47, [36, |13} 45]. These alleviate the
need to truncate R?, d € {1, 2,3}, and some observe spectral convergence for sufficiently smooth
data [19].

Our goal is to construct a flexible spectral method for posed on R?, d € {1,2}, via a frame
approach [2, 3]. Our algorithm is summarized in

The performance of [Algorithm ] for solving [(T)]is heavily dependent on the choice of bounded linear
functionals ¢; and the family of functions ®, with which we approximate u. In this work, we pri-
marily focus on right-hand sides that are pointwise well-defined almost everywhere. Hence, in all the
examples in [Section 7] we choose a number of collocation points x;, j € {1,..., M} and assign

G (f) = flx;).
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I. P. A. Papadopoulos, T. S. Gutleb, J. A. Carrillo, S. Olver 2

Algorithm 1 Frame solver for[(T)]

1: Input:
L f. > Operator and right-hand side in
Oy ={¢p1,...,0n} > Set of functions for approximating .
{l1,..., 0y} > Set of bounded linear functionals.
€. > SVD tolerance.

2: Output:
u e RV, Du%Z?;luigbi.

3: Assemble the matrix X;; = ¢;(L¢;),i=1,...,N,j=1,..., M.

4: Assemble the vectory; = (;(f), j=1,..., M.

5: Via an e-truncated SVD projection, compute f ~ argmin, e~ || Xv — y|| .

6: u<f.

A crucial ingredient for the construction of ® v are recent results concerning the application of (—A)?
to weighted and extended Jacobi, P\"**) (), and Zernike polynomials, ZS’?)M (z, ) [28]. By fixing @,
we induce the family of functions for the right-hand side expansion L&y = (L1, ..., Lon). Thus
the problem reduces from solving a fractional differential equation to expanding the right-hand side f
in the induced family of functions. By noticing this space has the qualities of a frame, this motivates
obtaining the expansion by solving a least-squares problem via an e-truncated SVD projection as done
in line 5 of [Algorithm 1] More precisely, in we show that the family of functions consisting
of extended and weighted Jacobi polynomials is a frame on the Hiloert space H; (R), s € (1/2,1),
defined in Then, by utilizing[Theorem 5.4} in[Corollary 5.10]we deduce that the operator
(Z+(—A)*), s € (1/2,1), induces a family of functions for the expansion of the right-hand side that
is a frame on the dual space of H: (R). This leads to the a priori estimate in[Theorem 5.11] Although
we do not show that the families of functions are frames on L?(R), we observe that if the correct family
of functions is chosen, and a sufficient number of collocation points are sampled, then the coefficients
of the right-hand side expansion are well-behaved. Moreover, the coefficients of the expansion for the
solution u are immediately deduced and the convergence is spectral for smooth right-hand sides.

Remark 1.1 (Scope of the results). Our frame results only hold for the one-dimensional case where
s € (1/2, 1] for a specific family of functions. However, experimentally, our solver is more robust than
the results suggest. In particular the solver appears effective when s € (0,1/2], for more general
families of functions as well as higher dimensions. Hence, although our analysis is restricted to the
case specified in the statement of[Theorem 5.9, we apply our solver to a multitude of different examples
in[Section 71

If the number of bounded linear functionals and the number of functions in the frame are the same then,
mathematically, the solver is very similar to a collocation method e.g. [49, 50]. The main differences
are the flexible choices for the solution family of functions, the smaller overhead for the setup of the
method, and the construction as a frame approach. A critique is that the truncated SVD of an m X n
matrix, m > n, scales at O(mn?). For the purposes of this work, the factorization time is negligible
and does not influence our results. However, the focus of future work will be to achieve close to
O(nlog®n) operations via the AZ-algorithm [17] and randomized linear algebra solvers for least-
squares [29, (39, 40].

In[Section 2|we rigorously state our problem and provide the relevant mathematical background. Then:

1 In we explain why an expansion of the right-hand side f, as conducted in line 5 of
provides an approximation for the solution.
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A frame approach for equations involving the fractional Laplacian 3

2 We introduce the weighted Jacobi and Zernike polynomials in[Section 4]and define the functions
that are found in the induced family of functions for the right-hand side expansion.

3 In[Section 5|we prove a number of results that contextualizes our method as a frame approach.
These results motivate the use of an e-truncated SVD projection to expand f. We end with an

a priori estimate in[Theorem 5.

4 With these tools in we provide the algorithm for the time discretization via Runge—
Kutta methods, which is subtly different to a standard approach. We also prove that, in the
case of a backward Euler discretization, we obtain the expected convergence rates in time and
space.

5 We motivate our spectral method in several examples in[Section 7|including equations with mul-
tiple fractional Laplacians with different exponents, a variable exponent, and a two-dimensional
example.

2 Mathematical setup

Let WS”’(]Rd), d € {1,2}, denote the (possibly fractional) Sobolev space [1, 20] and HS(]Rd) =
W2(IR%). We denote the Lebesgue space by L*(R?), s > 0. We seek a solution u € H*(R?) for
Let H*(R%) := H*(R%)* denote the dual space of H*(R?). Then we require f € H*(R%).
Given a Banach space V' equipped with the norm || - ||y/, we define the dual norm of the dual space
V* as follows, for any u* € V*,

_ [(u*, )y v
v = Sup @ ——
ueV, u#0 HUHV

[[u"]

(@)

It follows that for any u* € V*and v € V, (u*,v)y+y < |[u*]|v+]|v]y. We denote the space of
bounded linear operators between the Banach spaces V' and W by B(V, W) and equip this space
with the operator norm, for any A € B(V, W),

AU w
[ Allsvw) = sup A
u€eV, u#0 HUHV

3)

Similarly, we have that forany A € B(V,W)andv € V, || Aullw < [[Allsevw[v]v.

In this work, Z denotes the identity operator and (—A)® denotes the fractional Laplacian. The frac-
tional Laplacian has multiple definitions, many of them equivalent on unbounded domains when con-
sidering sufficiently regular functions [33] (and not equivalent in other contexts). Let S(Rd) denote the
space of Schwartz functions on RY, d € {1,2}. Forany s € (0, 1), we define (—A)* : S(RY) —
L?(RY) as [20, Sec. 3]:

s _ u(z) — u(y) d _ X2+ 5)
(—A)*u(x) = cqs ]f%d mdy, forae.x € R, ¢4, = m.

Here fRd - denotes the Cauchy principal value integral [32, Ch. 2.4] and I'(-) denotes the Gamma
function. The normalization factor ¢, s ensures thatas s — 0, and s — 1_, then (—A)*u converges
to u and —Auw, for any u € C$°(RY), respectively [20, Prop. 4.4]. For any u € H*(R?), it may be
shown that (—A)*/?u € L?(R?) [20, Prop. 3.6]. The action of the fractional Laplacian may be recast
in weak form, (—A)® : H¥(RY) — H~%(R%):

<(—A)Su, v)H*S(Rd),HS(Rd) = <(—A)s/2u, (—A)8/2’0>L2(Rd) forall v € HS<Rd) (5)
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Let A > 0 and fix K = 1. Consider the weak form of |(1), for a given f € H~*(R%) and for all
v € H¥(RY),

<(—A)s/2u, (—A)8/20>L2(Rd) -+ )\<U, /U>L2(]Rd) = <f, /U>H_5(Rd),HS(Rd)' (6)

The existence of a unique solution u, € H*(R%) of may be shown via the Lax—Milgram theorem,
e.g. [38, Sec. 2.2] and [45, Thm. 2.2]. By definition of H*(IR?), we have that u, € L*(R?). Moreover,
if f € L?(RY) (and thus (—A)*u, € L*(R?)) then u, also solves [33, Th. 1.1]

(AT + (—A)*)u, = f ae.in R% 7)

3 The spectral method

In this section we motivate [Algorithm T]as an approach for solving[(T)] In essence we are diagonalizing
the operator L.

Definition 3.1 (Quasimatrix). Throughout this work, we use boldface capital letters to denote a quasi-
matrix associated with a set of functions. A quasimatrix is a matrix whose “columns” are functions
defined on R? 48, Lec. 5]. For instance if ® = {¢;}2°, then

®(2) = (¢1(x) Po(x) ---). (8)

Proposition 3.2. Consider the equation let H be a Hilbert space, and fix a right-hand side
f € H*. Suppose that L~ € B(H*, H). Consider a finite-dimensional set of functions ®y =
{¢1,...,¢n} and define Uy = LOy = {Lb1,...,LPN}. Consider any expansion coefficient £
for f in the family of functions W ;. Then

lu — ®nEll e < L7 s ml f — Nt 9)

Proof.

lu— ®nfllg = [|£7 Lu— LTLPNE ||

- _ _ (10)
= L7 = L7t | < L7 s m) | f — nlla-.
0

Algorithm 1] is approximately finding an expansion for f via an e-truncated SVD projection and thus
Proposition 3.2|implies that by setting u = f, then ||u — @ yullg < ||L£7 s m || f — ¥ NE] -

In order to expand f, we must know the exact expressions for the functions in ¥y = LP . In the
next section, we define functions such that, in the context of (1)} these expressions are known.

4 Extended and weighted orthogonal polynomials

4.1 Jacobi polynomials

The Jacobi polynomials {bea’b)(m)}neN are a family of complete univariate bases of classical orthog-
onal polynomials on the interval (—1, 1) with weight parameters a,b € R such that a,b > —1. They
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A frame approach for equations involving the fractional Laplacian 5

are orthogonal with respect to the weight (1 — x)%(1 + z)°. Let o Fi(+,+;+;-) and (+),, denote the
hypergeometric function [42, Sec. 15.2] and Pochhammer symbol [42, Sec. 5.2(iii)], respectively. We
pick the standard normalization such that [42, Eq. 18.5.7]

PLad) (g = (a+1)n

1
' 2F1(—n,1+a+b+n;a—|—1;§(1—x)). (11)
n!

Let () denote the max function (z); = max(0, z) [42, p. 1.16.19]. Then we define the weighted
Jacobi polynomial Q{*" (x) as
QUP(z) == (1 —2):(1+ x)iPrga’b) (x). (12)
Forany = € R\[—1, 1], we fix P{*?(z) = Q" (z) = 0 forall n € N,
The extended Jacobi functions P\ (z), s € (—1/2,0) U (0,1), a > —1, are defined as
P (2) = (=A) Qi) (). (13)

Let I'(-) denote the Gamma function. The following theorem provides explicit expressions for P,(La’s) ().

Theorem 4.1 (Row 1, Tab. 3 in [28]). Consider s € (—1/2,0) U (0,1) anda > —1. Then, for any

r
(a +n+ 1)xn72L
n!

|3
[

PO () — 4°

7r2F1(—a+s L Jn—&-s L%J—i—% ZL%J—Q—%,J:Q)
H n n n &€ < 17
sm(Tr(ZLzJ —n— 5+2)) (anLEJJr%)F(fnf +L§J+%)I‘(a 5+L1JJ ) ’ | (14)
n—1 n—21
X 228 sin(‘/rs)F(n+23+1)|x|72 2 J725 d2F1 <5+L%J+1, 22 +3+s,2"+3+ %)
— |z| > 1.

When a = s, the expression simplifies. We find that, for = € (—1,1), P{"*(x) is equal, up to a
constant, to the corresponding Jacobi polynomia PG ().

Theorem 4.2 (Row 1%, Tab. 5 in [28]). Consider s € (—1/2,0) U (0,1). Then, for any n > 0 and

- 43F(5+LL§JJ+(1) (LNT L)%JJF%)P(&S)(CE) |z <1,
Py (x) - )" 2L B D (nts+ )0 (n42s+1) 2|~ 2Lz e P (o] 25 | +h ot | 3 L+ i) 19)

sin(ms)x

2"fn'l“(n+s+ ) |I| > 1.

Remark 4.3. We see that forz € (—1,1), implies that 15758’8) are in fact scaled Jacobi
polynomials for x € (—1,1). This is a key observation in later results.

Remark 4.4. Thanks to their definition, we expect a solution family of functions consisting of extended
Jacobi functions to accurately capture the algebraic decay of the solution tails. It can be shown that
P (x) ~ |2|7172 as |z| — oo, matching the expected decay rate foru € H*(R), and P\ (z)
decay at a faster rate for n > 1. Although this conjecture concerning the accurate representation of
the algebraic tails is not proven in this work, we numerically verify it in[Section 7.5

10ne could instead re-normalize P5**) such that ]5725’5)(;10) = P,SS*S)(x) for x € (—1,1). However, this has the
unfortunate consequence of making the notation more obfuscated in the later results.

DOI 10.20347/WIAS.PREPRINT.3177 Berlin 2025
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4.2 Affine transformations

Our approach allows us to consider the unions of affine transformations of families of functions which
we numerically found often improved the convergence and stability of the approximation. We outline
how affine transformations are incorporated below.

Definition 4.5 (Affine transformation). Consider an interval I = [a,b] C R, a < b and the affine
transformationy = 2/(b — a)(x — (a + b) /2). We define the affine transformed function, centred at

I, as f'(x) = f(y).

Consider the intervals I, k € {1,..., K}, and the expansion

We order these affine transformation in the quasimatrix ® () as follows:

O(x) = (R @) BT @) | Q@) @) [ ) )
Thus ((16)|may be rewritten as u(x) = ®(z)u.

Remark 4.6. These results extend to the case where the Jacobi weight and fractional exponent do
not match. The key observation is that, for —1 < s +1 < 1,

(—A) P (z) = (—A) QI () = P+ (z). (18)

This allows one to apply the spectral method to solve general equations of the form|(T)} A numerical

example is provided in

4.3 Generalized Zernike polynomials

The generalized Zernike polynomials, Zflgnj(a:, y), a > —1, are multivariate orthogonal polynomi-
als in Cartesian coordinates defined on the unit disk, {(z,y) : 2 + y* < 1}. The subscript n
denotes the polynomial degree and (m,j) denotes the Fourier mode and sign. If n is even, then
m € {0,2,...,n} and, if n is odd, then m € {1,3,...,n}. If m = 0, then j = 1, otherwise
j € {0, 1}. The generalized Zernike polynomials are orthogonal with respect to the weight (1 — r2)?,

where 12 = 22 + y2. They may be defined via the Jacobi polynomials as:

Vin,j (@, y) =" sin(mb + jm /2) (19)
Z0), () = Vi, y) PO (207 = 1), (20)

n,m,j

)/2

We define the extended Zernike functions for (z,y) € R2, r # 1, (when they exist) a

Z") (2,y) = (A1 = )20 (2,y)]. (21)

n,m,j n,m,j

The following theorem provides explicit expressions for Zfl ni)j (x,y).

DOI 10.20347/WIAS.PREPRINT.3177 Berlin 2025



A frame approach for equations involving the fractional Laplacian 7

Theorem 4.7 (Row A**, Tab. 7 in [28]). Suppose thatb = s, s € (—1,1) andr* = z* + y*. Then,
foranyn > 0 and (z,y) € R?, r # 1,

. £T(1 + s +n)
Z(&S)- — Vm .

I‘(l—f—m—f—n—i—s)P?gS’m) (2r2—1)

T(1+n+m) r<l, @
X (=)' (1+m—+n—+s) 2 F1 (n—l—s+1,1+m+n+s;s—|—m—|—2n+2; r%) 1
I'(—n—s)[(s+1+m+2n+1)r2(+m+nts) r>1
5 Frames

As the family of approximating functions is not orthogonal, the expansion of a known function, f(z), is
nontrivial. In particular, the expansion need not be unique. For our purposes, we desire an expansion
that approximates our known function to the required tolerance and the coefficients of the expansion
are (relatively) small in magnitude [4].

We turn to the techniques used in frame theory [2, |3]. Essentially, we find the coefficients of the
expansion that optimally interpolate the values of f(z) (or a linear operator applied to f if f is not
defined pointwise) at a set of collocation points in a least squares sense. Consider the collocation
points X = (21,...,2). Let @(x) denote the quasimatrix for the expansion of the solution u(x).
Pick the number of functions in the truncation V. As depicted in line 3 of[Algorithm 1] the least-squares
matrix is given by

Similarly we compute y; = £;(f). As discussed, we choose /;(L®) = (LP)(x;), for the collocation
points {z;}77,, provided (L®)(z;) and f(x;) are well-defined. We then solve the following least-
squares problem for the expansion coefficients u:

min || Xu —y/e, (24)
ueCnN

so that f ~ L®u and, therefore, u ~ Pu (as discussed in [Section 3). In a frame setting, the
least-squares matrix is often ill-conditioned for increasing M and N. However, in practice we recover
suitable least squares solutions if we sufficiently oversample the collocation points and use a truncated
SVD solver. The remainder of this section will focus on explaining this phenomenon.

Consider the SVD factorization X = UXV T with the convention where ¥ is a square diagonal matrix
with the singular values arranged in decreasing magnitude along the diagonal. Given a precision
tolerance e, a truncated SVD solver finds the first singular value such that >J; 1 ; ;11 < € < X; ;. Then,
the submatrix X, € R [E.];;, = ¥,;,7 € {1,..., 1} is extracted. The e-truncated SVD projection

of is given by
u =VE 0y, (25)
where V, and U, are the first ¢ columns of V" and U, respectively.

Remark 5.1 (Truncated SVD cost). With M > N the cost of computing the SVD of X scales as
O(MN?). In the examples found in we found that this cost is negligible but since our

DOI 10.20347/WIAS.PREPRINT.3177 Berlin 2025
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analytical results generalize to two and three dimensions, the cost of the factorization may eventually
prove prohibitive. If required, then for suitable frames, the solve may be implemented in O (N 10g2 N)
operations via the AZ -algorithm [17] and randomized linear algebra solvers for least-squares [29,39,
40].

Remark 5.2 (Evaluation of the least-squares matrix). Another potential computational bottleneck is the
assembly of the least-squares matrix X as defined in|(23)| particularly if we are required to evaluate
many hypergeometric functions at many collocation points. Although a direct evaluation of many o F}
functions may be slow, we note that the extended Jacobi functions satisfy the same three-term recur-
rence as their Jacobi polynomial counterparts. Thus one may use the forward recurrence for efficient
evaluation of the extended Jacobi functions on the interval [—1,1] and (F. W. J) Olver’s and Miller’s
algorithm for evaluation off the interval [—1, 1], cf. [27, Sec. 2.3], [42, Sec. 3.6] and [43, App. B].
Alternatively, off the interval one can use a continued fraction approach advocated by Gautschi [26].

We now introduce the notion of a frame.

Definition 5.3 (Frame). Consider a Hilbert space (H, (-, )y ). An indexed family of functions { ¢, } €
H is called a frame for H if there exist constants 0 < ¢ < C' < oo such that

clflle < Y10 dn)ul® < ClFIG foran fe H. (26)

As the family of functions for the expansion of the right-hand side will vary according to the choice
of it is helpful to construct a framework whereby if one shows that the family of functions for
the solution expansion is a frame (which remains fixed), then the induced family of functions for the
right-hand is automatically a frame provided that the operator L in moperator is well-behaved.

Theorem 5.4 (Frames on the dual space). Suppose that the family of functions ® = {¢,,} is a frame
on the Hilbert space H. Consider the bounded linear operator L : H — H* where H* is the dual
space of H. Moreover, assume that the adjoint operator L* : H* — H is bounded and positive-
definite with constants M, and M,,, respectively. Then L& = {L¢,,} is a frame on the Hilbert space
.

Proof. Let 1, = Lo, for any n. Now consider any f* € H*. The lower bound is derived as follows:

M T < el N5 < Y (L7 F n)ir = D (F* ¥n) e 27)

n

where c is the lower bound for the frame condition of ®. The first inequality follows from the positive-
definiteness of the adjoint operator £* and the second inequality follows from the frame condition of
®. The final equality follows by the definition of the adjoint operator and v,,.

Similarly, let C' denote the upper bound for the frame condition of ®, then

D (i = Y (L5 )iy

< CIL N < CIUL Ve i | e = CMGN| £ 115

DOI 10.20347/WIAS.PREPRINT.3177 Berlin 2025



A frame approach for equations involving the fractional Laplacian 9

5.1 Construction of frames for £ = (Z + (—A)*)

In this subsection, we show that a family of functions consisting of weighted Jacobi polynomials and
their fractional Laplacian counterparts ®(x) are a frame on a weighted Hilbert space. Then, by utilizing
Theorem 5.4, we conclude that (Z 4+ (—A)*)®(z) is a frame on the dual space.

Definition 5.5 (Weighted Lebesgue space). Letw : R — [0,00) denote a Muckenhoupt weight
[41]. Then we derbwte the weighted Lebesgue space by LF (a,b) when equipped with the norm
1|22 ey = ([ |fIPwdz)/?. ifp = 2, then L2 (a,b) is a Hilbert space equipped with the in-

ner product (f, 9) 2 (ap) = fab fowdz.
Definition 5.6 (Hiloert space H: (R)). Let H? (R) denote the Hilbert space
H;,(R) = {u € Ly,(R) : supp(u) C supp(w), (—=A)**u € L*(R)}, (29)
equipped with the inner-product
(,0) () = (4, 0) 12,) + (—A)*%u, (=A)?0) [2().
Here supp denotes the support of a function.

Remark 5.7. When considering nonlocal operators defined on R, such as (—A)®, we note that even
if the support of a function u is compactly contained in R, this does not mean (—A)*u is compactly
supported in R. This is the motivation behind considering the inner-product defined on all of R in
\Definition 5.6

The following lemma proves orthogonality of weighted and extended Jacobi polynomials. This is heav-
ily utilized for the frame result in|Theorem 5.9| A similar result may be found in [45, Prop. 3.6].

Lemma 5.8 (Orthogonality). Letw(z) = (1—22)7%, s < 1. Then, {Q¥" Y nen, and {PS " } e,
satisfy

(Pé_s’_S)v P#l_SV_S))Hﬁ,(R) = C~(n,mfsn,m and (Q1('LS7S)7 Q$75)>H§(R) = Cn,mén,ma (30)

where 0,,,,, denotes the Kronecker delta and C, ,, C’mm e R.

Proof Let ¢y, € R, n € Ny, denote the constants such that, for all z € (—1,1), P\ (z) =
con P (2). Then,

( Jez, @) + (—A)72Q%, (=AY Q%) 2
= QY B 211y + Q9 (=AY Q%)) 12wy
( )LQ(—l,l) + (ngs’S)7 CS,mPr(rf’S))l?(—l,l) = On,mén,m‘

The result for { B} e, follows similarly. O

Theorem 5.9 (Frame on H: (R), s € (1/2,1)). Letw(z) = (1 —2%)7°, s € (1/2,1). Let {ng’s)}
and {IA%E‘S’S)} denote the orthonormalized families of functions, {fo’s)} and {P,Ss’s)}, respectively,
with respect to the H? (R) inner-product. Then, the space spanned by {Q\"" 122 U {P{ "9} |
is a frame on H? (R).
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Proof._The union of an orthonormal system and an orthonormal basis results in a frame [2, Sec. 3].
In we showed that {Q%""} and {2} are both orthonormal systems in H: (R). Thus

we will conclude this result by showing that {QS’S)} is also a basis.

Consider any v € H?(R). We note that the weighted polynomials Qn n € Ny, are dense in
L?(—1,1) for any functions that vanish on —1 and 1. By a Hélder regularity result [19, Th. 8.2] since
s > 1/2 then u must be continuous. By definition v = 0 in R\[—1, 1] and, therefore, u(£1) = 0.
Thus {@%S’S)}HGNO is a basis for u. O

A basic building block for a frame suitable for expanding the solution of (Z + (—A)*)u = fis
& = {QF22  U{P7}1% | The operator £ = (—A)® + T implies we expand the right-hand
side f(2)in U = {P 4+ QP }nen, ULQS ™ + BT ™1,cn,.. In the next corollary we show
that by utilizing[Theorem 5.4/ and [Theorem 5.9, we may deduce that W is also a frame.

Corollary 5.10 (Frame on H},(R)*, s € (1/2,1). ¥ = {Pi™ + Q" }buen, U {Q% " +
BN en, is a frame on (HE,(R))* where w(z) = (1 — 22)7°, 5 € (1/2,1).

Proof. Let L = (—A)* + Z. In|Theorem 5.9|it was shown that ® = £~ 'V is a frame on H =
H? (R). By [Theorem 5.4} it is sufficient to show that the adjoint L* is positive-definite and bounded
on H* = (H; (R))*.

Bounded. Consider any ©*, v* € H*. Since H is a Hilbert space, it is reflexive. Thus, by the Riesz
Representation Theorem [23, Sec. D.2, Th. 2], for any u* € H* there exists a unique © € H such
that ||u*||g« = ||ul|lg and (u*, v) g« g = (u,v)y forallv € H. Letu,v € H denote the unique
Riesz representations of ©* and v*, respectively. Then

(L0 )| = (L7 w)u| = [(Lu, ) e = [(Lu, v)] = (4, 0) 5wy |

N (32)
< ullms@llvllas@ < lullallvolla = {lu*]m-

U*||H*7

where the first, third, and final equalities follow by the Riesz Representation Theorem, the second
equality follows by definition of the adjoint operator, the fourth equality follows from an integration
by parts, the first inequality follows from the Cauchy—Schwarz inequality, and the second inequality
follows since supp(u), supp(v) C supp(w) and w'/?(z) > 1forz € [—1, 1]. Thus

. s E*u*’v*
It = sup 5]

vt o lla

< [Ju* |- (33)

Positive-definite. Recall that H = HZ (R). Thus, by definition,
lullfy = (u, )i = ((=2)2u, (=A)"2u) 2y + (w20, w!?0) 2 ). (34)

Now

1/2

(w!?u, W) g2y = [[w!?ulFagy < w012 @ lullZom), (35)

where 1/p+1/q = 2. For Hw1/2||%p(R) < 00, we require p < 2/s. Hence, we require ¢ > 2/(1—35).
Now by [20, Th. 8.2] if ¢ < 00, then there exists a C' € R such that ||u|| Lar) < C||u||ms(r). Hence,
by fixing any ¢ > 2/(1 — s), we have that

1/2

(w'Pu, w?u) 2@y < CQHWWH%I)(R)||U”§15(R)- (36)
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Therefore,
w3 = llullf < (C*llw'?|[7oy + 1w, w) @) = C(Lu,u) (37)
= C(Lu, v )= = Clu, L")y < C L% [ mllulla = CIL W [ llw™ || ae

By dividing through by ||u*|| 7+ in|(37), we conclude the positive-definiteness and the result. O

We conclude this section with the following a priori estimate which constitutes the main theorem of
this work.

Theorem 5.11 (A priori estimate). Consider equation [(1)| and suppose that the conditions of [The]
hold. Let ® denote the quasimatrix of a frame for the Hilbert space H = H? (R) with
H; (R) as defined in[Definition 5.6, Consider the truncated quasimatrices ® = (¢1 ¢2 -+~ ¢n)
and W = L®Py and choose the bounded linear functionals {;, 7 = 1,..., M, in
such that (;(f) are well-defined for a given f € H:(R)* C H *(R). Suppose thatuy € RY is
computed via[Algorithm 1] Then, there exist constants A, k > 0 such that

|u — ®xuy|g
<L s ) ief(lch U = OV +6llf —Cnvla+eA[V]e]},

where ||[v||%; = Zjle 0i(v)2.

Remark 5.12. The constants A and r are dependent on truncated SVD tolerance ¢, the collocation
points, and N as well as the problem and the frame. Ideally their magnitudes are on the order of one
as N — oo for careful choices of the collocation points, in which case we are guaranteed to reach
an accuracy of € if N is taken sufficiently large. For a thorough discussion of the constants and their
behaviour, we refer the reader to [3].

Proof of[Theorem 5.111 First note that
|u—®nun|lg = |1£7f — L7 yun|lp < |£7 5@ mf — Cnvuy|n- (39)

By [Theorem 5.4, W = L& is a frame on H*. Moreover, by definition, uy is the vector obtained by
conducting an e-truncated SVD projection for frame expansion of f, as described in Thus, by
leveraging Theorem 3.7 in [3], we conclude the result. O

Remark 5.13 (Convergence rates). Suppose that the right-hand side f in is smooth and has
an asymptotic algebraic decay (or faster) when || — oo. As a rule of thumb, if one constructs a
solution frame ® containing extended and weighted Jacobi or Zernike functions, centred on various
affine-transformed intervals or balls, that cover the support of f prior to where the asymptotic decay
dominates, then[Theorem 5.11] indicates we expect spectral convergence to the solution of The
rough argument is that the induced frame WV for f includes functions that are piecewise polynomials
prior to the asymptotic decay, with increasing degree as N — oo. Moreover, ¥ also includes functions
that can match an asymptotic algebraic (or faster) decay. Proving such a conjecture is beyond the
scope of this work, however, we numerically verify this observation in[Section 7,
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6 Time-dependent problems

Implementing solvers for fractional-in-space time dependent problems is notoriously difficult due to
the slow decay of the solutions and the accumulation of errors in the coefficients of the expansion.
If the domain is truncated then the artificial boundary layers will eventually dominate the error in the
solution. Similarly, although many time-stepping schemes are initially stable, the coefficients of the
spatial expansion often become increasingly larger in magnitude leading to floating point cancellation
error and a breakdown in the solution for large time ¢.

Our spectral method may be coupled with any Runge—Kutta (RK) method allowing for an arbitrary order
method in time and spectral in space. Consider the fractional-in-space time-dependent equation:

O+ F(t,u) =0, u(z,0) = up(z), (40)

where u(-,t) € H*(R)fora.e.t > 0. For instance, in the fractional heat equation, we have F'(t,u) =
(—A)*u(x,t) such that becomes

Owu(z,t) + (—A)*u(z,t) =0, u(x,0) = up(z). (41)
Now given u(x,t;) = v;(x) and some t;11 = t; + 0t, an m-stage RK method approximates
U(I‘, tj+1) with
u(w, tjy1) i) = vi(z) + 6t Z biki(x), (42)
i=1

where for all 1 < ¢ < m the stages k; satisfy

ki + F (t + ¢;0t,u + Ot Z Ailkl> =0. (43)

=1

The coefficients b;, ¢; and A;; are chosen so that the resulting method has the required degree of
accuracy as well as other favourable properties e.g. stability. [(43)|is of the form Thus we may use
the frame expansion to discretize in space as described in|Algorithm 2|for|(41);

By considering[(41)] setting m = A;; = ¢; =b; = lin (43), and multiplying the result by dt,
one recovers the implicit Euler discretization of |(41)}

Vi (%) + 0t (=A) v (2) = v;(2). (44)

Consider the Hilbert space H such that (—A)®* : H — H* and a truncated quasimatrix frame
Oy = (¢1,...,0n) for H. Let @Y, = (Z + §t(—A)*)P . Then, the implicit Euler discretization of
amounts to the following: given the coefficient vector, u;, at time-step j, the next time-step, u; 44
satisfies

uj = u; where @3 (z)u; = (Z+ 6t(—A)°)u; =~ ®y(v)uy. (45)

In practice we compute u;- by an e-truncated SVD projection. Hence, for some h; > 0, the approxi-
mate equality in[(45)| satisfies

@ (z)u; — @y (r)uyl[a- < hyl| P ()0 B (46)
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Algorithm 2 m-stage Runge—Kutta method for the fractional heat equation|(41)|

1: Input:
AeR™m™ b ie{l,...,m}. > m-stage Runge—Kutta coefficients.
ug > Coefficients for the initial state u(-).
X, X, > Least-squares matrices for ® v (z) and (—A)*® y ().
ot, J > Time step and maximum time step iterations.

2: Assemble X4 = I, ® X + §t(A ® X,.), where ® denotes the Kronecker product and I,,, is the

™m X m identity matrix.
3:forj=1,2,...,Jdo
4: y < X*llj_l.
5: Via an e-truncated SVD projection, compute

k4 ~ argmingconm || Xav — (¥ -y ") ||
——
m repeats

6:  Extract the m vectors {k;}™, ka = (k{ -- -k )T.
70wy u_g +0ty - bk
8: end for

In the remainder of this section we show that an implicit Euler discretization in time coupled with a
frame expansion in space, as described in of the fractional heat equation, results in the
expected convergence, i.e. O(dt + h) where h = max; h;. This result is confirmed in the nu-
merical results in [Section 7| and typically, for sufficiently smooth data and large M, we have h <
max{ci€, exp(—cyN)} for some ¢y, co > 0.

Lemma 6.1. Consider the Hilbert space HZ(R), where w(z) = 1in Q) C R, for an arbitrary open
interval 0, and w(x) = 0 in R\Q. Let L = T + (—A)*. Fixany u* € H(R) and also denote by
u* € H3(R)* the embedding of u* into H(R)*. Then, we have that

| gy < L1 Bos ) s ) 10 | a2 ) - (47)

Proof. Consider any u* € H}(R)*. There exists a unique v € HZ(R) such that, for all v € H?(R)
[23, Sec. D.2, Th. 2],

(U, ) s (R) = (LU, V) s ()= 15 (R) = (U, V) Hs (R)*, Hs, (R) (48)

and ||u*|| g5 (r)+ = ||u|| s (r). Hence, the Riesz map is u = £~ 'u*. Thus,
1wl ) = Nllmrs ey = 1£7 0 sy < L7 e ),z e [0 sy (49)
O

Theorem 6.2 (Implicit Euler convergence). Consider the fractional heat equation|(41)| and choose the
uniform time discretization points ty, . . . , t ;. Define §t = t; —ty and let ® 5 (x) denote the truncated
quasimatrix of a frame on the Hilbert space H = H}(R) with H}(RR) as defined in Let
Ls: = (Z + 0t(—A)®) which corresponds to an implicit Euler discretization in time. Fix ®%,(x) =
L5 ® n(z). Suppose that || Ly, | (r+.1) and || L1 || 5(m.1r) are bounded and there exists a Lipschitz
constant L > 0 such that for any wy,ws € H, ||(—A)*(wy — we)||l g+ < L||wy — wel|g. Fix the
number of collocation points M and the required SVD tolerance ¢. Define h = maxcqo,....;; h; with
h; being defined as in We denote the exact solution of by u(x,t). Suppose that we have a
ug and 0 < hg < h < 1 such that

luo — ®nuollm < holluo||a- (50)
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Then, for some Cy > 0, the following error bound holds:
u(-,t;) — Pyul| g < Codt + Ci(ug, j)Ca(h, )N, (51)

where Cy(h, j) = Y-1_o(1+ h)" and Cy(uo, ) = 1£5 5170 1£3 a1, 10y o L

Proof. Letu;(z), j € {0, ..., J}, denote the solutions of

uj1(2) — u;(z)
ot
By assumption (—A)* : H — H* is Lipschitz continuous and thus there exists a constant Cy > 0
independent of dt such that

+ (=A)ujpi(z) =0, up(x) = u(z, to). (52)

follows from classical results for implicit Euler discretizations, e.g. [24, Sec. 5] where the Eucledian
norms have been replaced by || - || and || - || g+ as appropriate. Hence,

lu(-,t;) — nuj||p < Codt + |Ju; — ®yujla. (54)
Now, by recalling the implicit Euler time step[(46)] and utilizing[Lemma 6.1]
luj — @nwyllm = [1£5 (Lovu; — Lar®yuy)|a
< L5 e m llwj—1 — @R -

<15 s (1@ 01 — Pruj_y|

u)

e+ [Jujor — @nvuy|

< 1L5 Iseaeay (Rl @ x|l e + L7 B0 luj1 — @yuyallm) (55)
j—1

<h Z 1£5 15 *,H)||£1_1|’E;1_,;1)||‘I’Nui| H*
1=0

+11L5 s £ sz, 1o — @ xo]| -
We note that, forany i € {0,1,...,j — 1},
1@ nwll - < [|£7 e | xvwilla = [1£7 smml| @ vuy_y |la
<L e m 1£5 e m | @0y |-
< (L + WL s m L5 s mn | @ v e
<(1+ h)iuﬁflH%(H,H)”£&1H§3(H,H*)
< (LR LT gt 153 N, e

By assumption |[ug — ®yug||y < hl|uol|z- Hence, by utilizing the bound in for [(55)| and the
subsequent bound of ||u; — ®yu;|| into|(54), we deduce the result. O

H* (56)

(I’Nu()’ H*

uOHH;

7 Examples

In this section we provide several numerical examples. In all the examples we choose collocation

points {x;}}Z, and fix the linear functionals in|Algorithm 1|as £;(f) = f(x;).

Code availability: For reproducibility, an implementation of the solver as well as scripts to generate
the plots and solutions can be found in FractionalFrames.jl [25] and archived on Zenodo [44]. The
implementation is written in Julia [8] and heavily relies on the ClassicalOrthogonalPolynomials.jl [16]
and HypergeometricFunctions.jl [31] packages.

DOI 10.20347/WIAS.PREPRINT.3177 Berlin 2025



A frame approach for equations involving the fractional Laplacian 15

7.1 The Gaussian

In our first example we consider the exact solution u(x) = e~**. We note that [47, Prop. 4.2],

. T(s+1/2)

(Z+ (A )u(z)=e" +4 T72) Fi(s+1/2:1/2; —2?), (57)

where | F; denotes the Kummer confluent hypergeometric function [42, Sec. 16.2]. We investigate
when s = 1/3.

We pick Uizl{lsé’“(_l/g’_l/g)}zozo U {QL(1/31/3) %0 " as the solution family of functions, where
I,..., Iyare[—5,—3],[—3, —1], [~1,1],[1, 3],and [3, 5], respectively. P/ (x) and Q¥ (z) denote
the affine-transformed extended Jacobi functions and weighted Jacobi polynomials, respectively, as
defined in|Section 4.1/ and |Definition 4.5, Let N denote the number of functions in the approximation
frame. We choose N equally spaced points in [a + ¢,b — €], ¢ = 1072, where a, b represent the
endpoints of each interval I}, as well as N equally spaced points in [—10+¢, —5—¢] and [5+¢, 10—¢].
This results in 7NV collocation points.

A semi-log plot of the convergence for the right-hand side and the solution is given in The
error is measured in the £°°-norm as measured at the collocation points. We observe approximately
spectral convergence as we include more functions in the expansion, with the right-hand side error
plateauing when it reaches an order of 10~ in magnitude and the solution error at 1071,

Since we are not guaranteed that the family of functions is a frame on all R, in we investigate
the behaviour of the expansion coefficients of the right-hand side. In particular we plot the /°°-norm
of the coefficient vector as we increase the number of functions in the expansion. Despite the lack

of a strict frame condition, we achieve bounded coefficients with a magnitude on the order of one for
N > 40.

20

15

oo—norm

oo—norm error

50 100 150 200 250 50 100 150 200 250
# frame functions # frame functions

(a) £°°-norm error. (b) £°°-norm of u.

Figure 1: (Left) £°°-norm error in the right-hand side and solution of the Jacobi approximation for
(57)|with s = 1/3. We observe approximate spectral convergence with the error stagnating when
it reaches an order of 10~'* in magnitude for the right-hand side and 10~!! for the solution. (Right)
£>°-norm of the coefficient vector of the expansion. We observe that coefficient norm is small.
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7.2 Multiple exponents

In this section we consider an equation with fractional Laplacians with different exponents. Consider
the equation:
2

(T + (—A)P 4+ (—=A)PYu(z) = e + (=A) 3 4 (—A)/5e (58)

xT

As in the previous example, the exact solution to this equation is u(z) = e~ *. The sum space we
consider is Uizl{ﬂzk’(_l/4’_1/4)}§';o U {Q]I-"”(l/471/4)};?';0 where the intervals [, ..., I5 and the
choice of collocation points are the same as in

A semi-log plot of the convergence for the right-hand side and the solution is given in The
error is measured in the £°°-norm as measured at the collocation points. We observe approximately
spectral convergence until N = 150 where the convergence rate stagnates. The best right-hand side
error is on the order of 10! in magnitude and the best solution error is on the order of 1071°. We
observe that as /N increases the error becomes worse in the solution. As in the previous example we
also plot the £°°-norm of the coefficient vector in |Figure 2bfand observe that the magnitude is small,
reaching an order of one when N > 50. We expect that fine-tuning the weight parameters in the
Jacobi polynomials would allow one to achieve faster convergence.

o0—norm error
o0—norm

50 100 150 200 250 50 100 150 200 250
# frame functions # frame functions

(a) £°°-norm error. (b) £°°-norm of the coefficient vector.

Figure 2: (Left) Pointwise error in the right-hand side and solution of the Jacobi approximation for
We observe approximate spectral convergence with the error stagnating when it reaches an
order of 10~!3 in magnitude for the right-hand side and 10~° for the solution. (Right) £>°-norm of the
coefficient vector of the expansion. We observe that coefficient norm is small.

7.3 Piecewise smooth right-hand side

Here we explore the convergence of our solver when the right-hand side is no longer smooth. We
consider the problem

1 .
—— ifx <0
T+ (=A)YP)u(z) = { 12 ’ 59
T+ (=8) ) = 17 (59)
The right-hand side is smooth wherever = = 0 and continuous, but not continuously differentiable, at
x = 0.

We pick Uizl{ﬁ,{’“’(_l/5’_l/5) o {Qﬁ’“(l/&l/g’) o - as the solution family of functions, where

L,..., Isare [—16,—12], [-12, —8], [-8, —4], [-4, 0], [0, 4], [4, 8], [8, 12], and [12, 16], respec-
tively. Akin to before we choose N equally spaced points in [a + ¢,b — €], ¢ = 1072, where a, b
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represent the endpoints of each interval I, as well as /N equally spaced points in [—25 + ¢, —16 — €|
and [16 + €, 25 — €]. This results in 10N collocation points.

A semi-log plot of the convergence for the right-hand side and the solution is given in
where, as the exact solution is not known, we measure the Cauchy error between each successive
approximate solution. The Cauchy error is measured in the /°°-norm at the collocation points of the
finer solution. We observe approximately spectral convergence in the approximation of the right-hand
side as measured via the Cauchy error and against the exact function whereas the Cauchy error of
the solution follows an algebraic decay. The right-hand side error stagnates when it reaches an order
of 10~? in magnitude and the solution error at 10~".

In [Figure 3b|we investigate the behaviour of the expansion coefficients of the right-hand side which
reaches its peak in magnitude at N = 180 and then decreases.

101

(Cauchy) £*—norm error

: : : : : I : : :
50 100 150 200 250 300 350 0 100 200 300
# frame functions (N ) # frame functions (N )

(a) (Cauchy) £°°-norm error. (b) £°°-norm of u.

Figure 3: (Left) £°°-norm error in the right-hand side as measured against the exact solution at the
collocation points as well as the £°°-norm error in the right-hand side and solution against the previous
expansion (Cauchy error) for[(59)] We observe convergence with the error stagnating when it reaches
an order of 10~ in magnitude for the right-hand side and 10~ for the solution. (Right) £>°-norm of
the coefficient vector of the expansion.

7.4 Two-dimensional Gaussian

In this example we exemplify that the spectral method extends to two-dimensional problems. Consider
the equation

(—A)Pu(z, y) = 20'(3/2)1 F1(3/2;1; —a® — ), (60)

which has the exact solution u(z,y) = exp(—x? — y?) [47, Prop. 4.2]. We utilize a solution family
of functions consisting of weighted and extended Zernike polynomials and functions (as introduced in

Section 4.3), respectively, that are scaled radially on a sequence of nested disks. Let Wrgbr)n] (x,y) =

(1— r2)bZ,(L?n’j(x, y). Since the right-hand side and the solution are rotationally invariant, both func-
tions are best approximated by the family of functions restricted to the (m, j) = (0, 1) Fourier mode

and sign. Thus we use the sum space

K
W (e, ary)} ULZE0 > P (e, )}, an € {1,3/2,2,3,4}. (61)
k=1
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As the sum space contains functions that are undefined for » € {0,1,3/2,2,3,4}, we choose N
equally spaced points in the radial direction [a+€, b—¢], € = 103, where a, b represent the endpoints
of each interval as well as N equally spaced points in [4 + €, 10 — €]. We then cross product these
radial collocation points with 5 equally spaced angular collocation points between 0 to 27. This results
in 30N collocation points. A semi-log plot of the convergence for the solution is given in
The error is measured in the /°°-norm as measured at the collocation points. The best solution error
is on the order of 10~ in magnitude. We plot the £>°-norm of the coefficient vector in[Figure 4band
observe an order of one in magnitude when N < 100.

10

-
o
|
w
N
5]

—Iorm error

)
l
-
ol
&

9

10 l l l l l l l l f Y | | | | | |
0 10 20 30 40 50 60 70 80 90 0 10 20 30 40 50 60 70 80 90
# frame functions # frame functions

(a) £°°-norm error. (b) £°°-norm of the coefficient vector.

Figure 4: (Left) Pointwise error in the solution of the Zernike approximation for |(60)} We observe
approximate spectral convergence with the error stagnating when it reaches an order of 10~ in mag-
nitude. (Right) £°°-norm of the coefficient vector of the expansion. We observe that coefficient norm is
small.

7.5 Fractional heat equation

We consider the time-dependent fractional heat equation with the initial state u(x,0) = (1 +
2?)~!and s = 1/2. The explicit solution is u(x,t) = (1 +t)/(z* + (1 + t)*). We consider the
time discretizations backward Euler (1% order), implicit midpoint rule (2" order), Gauss—Legendre (4"

order), and Gauss—Legendre (6™ order) via|Algorithm 2

Our goal is to examine the convergence of the temporal discretization. We utilize the solution family of
functions Uizl{]5]-1’“’(_1/2’_1/2)};-";IU{Q;’“(I/Q’I/Q)}5";0 where the intervals I, . . ., Is are [—5, —3],
[—3,—1],[—1,1], [1, 3], and [3, 5], respectively. We choose 2000 equally spaced points in [a+¢,b—
€|, e = 10~*, where a, b represent the endpoints of each interval as well as 2000 equally spaced
points in [—20 + ¢, —5 — €] and [5 + €, 20 — €]. This results in 14,000 collocation points. We include
250 functions in the family of functions. Expanding the initial state results in an £°°-norm error of
3.16 x 10~ '2 as measured at the collocation points. Next we measure the relative maximum ¢°°-norm
as measured at all the collocation points and time steps from ¢ = 0 to ¢ = 1 for time step choices
ot € {10‘1, 1072,1073, 10‘4}, ie.

|u(z, kdt) — @(z)vi|
max max , (62)
ke{0,1,2,...6t~1} z€X, |u(z, kot)]|

where X, is the set of the collocation points. The convergence results are given in the left panel in
We observe the expected order of convergence for the methods, with deviations occurring
when the error is close to a magnitude of the order of 101 where the error in the spatial discretization
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likely causes the degradation in the convergence. This example is numerical evidence for the result
provided in Moreover, it appears that the result extends to all implicit Runge—Kutta
methods and their classical associated convergence rates. In the right panel of [Figure 5| we plot the
pointwise error of the solution, computed via the 6 order Gauss—Legendre method with 6t = 1072,
att = 1 in the domain € [—10%,10%]. We observe that the algebraic tails of the solution are
accurately captured by this spectral method.

oint
Gauss-Legendre (4th order)
—@— Gauss-Legendre (6th order)

Error
=
o

‘U(-T-, 1) - Sn(m)qu

1072 107! 10° ~1000 2500 0 500 1000
ot z

16‘4
Figure 5: (Left) Convergence of the four Runge—Kutta methods for decreasing dt using to mea-
sure the error. The red, blue, orange, and magenta dashed lines indicate O(dt), O(6t%), O(dth),
and O(6t6) convergence rates, respectively. We observe the expected convergence rates of all four
methods. We note that the stagnation of the convergence rate when close to an order of magnitude of
1071 is likely caused by the error in the spatial discretization. (Right) Pointwise error of the approxi-
mated solution, computed via the 6""-order Gauss—Legendre method with 6t = 1072, at ¢ = 1 in the
domain = € [—103, 10%]. We see that the algebraic tails are suitably captured.

7.6 Variable exponent s

Consider the heat equation|(41)l except now the exponent of the fractional Laplacian also evolves in
time [46], i.e.

duu(z,t) + (=A)P*Ou(z,t) =0, u(z,0) = (1+22)7"L (63)

In this example we pick s(t) = s*(t) = 1/2 — t/3. We choose the same intervals and colloca-
tion points as in [Section 7.1|with N = 250 resulting in 1750 collocation points. Utilizing an implicit
midpoint rule for the temporal discretization with ¢ = 102, we consider the family of functions
Uzzl{ﬁé’“’(_s(tn)’_s(t"))}le U {QLpslim)slin)yoo t; = jot, j = 0,1,...,100, at each time
step. In|[Figure 6|we plot the approximation of the solution of[(63)|at t = 1 together with the equivalent
solutions if s(t) = 1/2,1/3, and 1/6 for all t. We see that the decay of the variable exponent solution
is similar to the decay where s = 1/3 which is equal to s*(1/2).

8 Conclusions

In this work, we introduced a frame approach, summarized in for solving equations in-
volving nonlocal and fractional terms such as the fractional Laplacian (—A)®, s € (0, 1). One fixes a
family of functions for the expansion of the solution and expands the right-hand side of the equation in
the space induced by applying the equation operator to this family of functions. This diagonalizes the
equation and reduces the problem from a solve of a nonlocal problem to an interpolation problem.
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time = 1(s)

0.0 b ="

-20 -10 0 10 20

Figure 6: The approximation solutions ofwhere s(t)=1/2,1/2—-1t/3,1/3,and 1/6 att = 1.

Under suitable conditions, we showed that if the family of functions for the solution expansion is a frame
in a suitable Hilbert space, then the induced family of functions for the right-hand side expansion is
a frame in the dual of the Hilbert space. By considering solution expansions in weighted Jacobi and
Zernike polynomials, we utilized recent results to deduce the family of functions for the right-hand
side expansion. With this knowledge, one automatically recovers favourable properties of frames, in
particular, the utilization of a truncated SVD projection to find a well-posed expansion. This culminated

in deriving an a priori estimate in

This spatial discretization was coupled with Runga—Kutta methods in time in order to develop a method
for time-dependent problems including the fractional heat equation as well as a problem where the
exponent of the fractional Laplacian evolved in time. We proved that one recovers the optimal conver-
gence rates under an implicit Euler discretization and observed the expected convergence rates for
our chosen Runge-Kutta methods in practice, up to a 6" order method. Moreover, the method was
also competitive when applied to a two-dimensional problem.

This approach is general and is not limited to the operators considered in this work. Provided one
has explicit expressions of the equation operator applied to a family of functions, one may use this
frame approach for a considerable number of different problems. Future work will consider generalizing
this technique to be competitive in higher dimensions. The bottleneck inevitably becomes the SVD
factorization to interpolate the right-hand side. However, by using randomized SVD solvers [29| 40]
and the AZ-algorithm [17], we hope to considerably reduce the computational complexity.
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