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ABSTRACT. Given a frame of a separable Hilbert space H, we present
some iterative methods for solving an operator equation Lu = f, where L
is a bounded, invertible and symmetric operator on H. We present some
algorithms based on the knowledge of frame bounds, Chebyshev method
and conjugate gradient method, in order to give some approximated solu-
tions to the problem. Then we investigate the convergence and optimality
of them.
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1. Introduction

The analysis of numerical schemes for operator equation
(1.1) Lu=f,

where L : H — H is a boundedly invertible and self adjoint operator on a
separable Hilbert space H is a field of enormous current interest. Linear dif-
ferential or integral equation in variational form are among such operations.
Inverting the operator L can be complicated if the dimension of H is enough
large, hence, a suitable option is to use an algorithm to obtain the approxima-
tions of the solution. In this among, one of the powerful mathematical tool is to
use wavelet spaces that are applicable in many areas such as image and signal
processing. Wavelet basis functions on any bounded domain include locally
compact support that allows us to have a sparse stiffness matrix. Moreover,
they can be used to construct adaptive numerical schemes that are guaranteed
to converge with optimal order (see for instance [7]). In [1,(—8] some numerical
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algorithms for solving this system have been developed by using wavelets. Usu-
ally, constructing wavelets with specific properties on bonded domain or on a
closed manifold is a hard mission and some serious drawbacks such as stability
problems cannot be avoided [10,11]. On the other hand, using wavelet basis
functions usually generate a coefficient matrix with relatively high condition
number. This necessity to have basis functions for wavelet spaces can gen-
erate the above mentioned drawbacks. Therefore, a slightly weaker concept,
namely frames, can be applied to get rid of constructing basis functions. Let
H be a separable Hilbert space with dual H* and A be a countable set of in-
dices. A family U = (¢a)rea C H is a frame for H, if there exist constants
0 < A < B < oo such that for all f € H,

(1.2) AllflIF < D100 < Bl Sl

AEA

The constants A and B are called lower and upper frame bound, respectively.
Those sequences which satisfy only the upper inequality in (1.2) are called
Bessel sequences. A frame is called a tight frame, if A= B. If A= B =1, it
is called a Parseval frame. For an index set A C A, () aeh 1s called a frame
sequence if it is a frame for its closed span. Since frames in comparison with
wavelets have more freedom in generating the solution space, hence construc-
tion of frames is much easier than that of wavelets. Moreover, frames can be
generated by functions with smaller compact support that makes sparser the
coefficient matrix. On the other hand, since we are working with a weaker
concept, one can expect to have a coefficient matrix with relatively low condi-
tion number. In [9, 14, 19] we can see some iterative methods for solving the
equation (1.1) by using frames. Richardson method is a usual iterative method
in solving operator equations with boundary conditions (see [9]). Fornasier
and Stevenson used the steepest descent method to solve the operator equa-
tions in frame spaces. We present two algorithms in which we use Chebyshev
and conjugate gradient methods for solving operator equations. In proving the
convergence of both algorithms, we observe that the selection of suitable frame
bounds is very efficient for faster convergence of an algorithm.

This paper is organized as follows. In Section 2, we give some preliminaries
on frames. Algorithm of Chebyshev and its convergence for solving operator
equation is given in Section 3. In Chapter 4, we present conjugate gradient
method to approximate the solution of an operator equation in the frame space.
Finally, in Section 5, we present some numerical experiments to confirm our
theoretical results.
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2. Preliminaries

For a frame U = (¢a)ren C H, let T : ¢3(A) — H be the synthesis operator

T((cx)r) = D extha,

AEA

and T* : H — {3(A) be the analysis operator

T(f) = ({(fs¥a))ren-

Also, suppose that S :=T7T*: H — H is the frame operator

S(F) =Y _{f,x)x.

A€EA

Note that T" and T are surjective and injective operators, respectively, and T*
is the adjoint of T'. Because of (1.2), T' is bounded and

(2.1) 1T Neaay—m = 1Tt setraa) < VB
The operator S is a positive definite invertible operator satisfying
(2.2) Alg < S <BIyg

and B~y < S71 < A7y (see [5]). Moreover, the sequence

U = (Ya)aea = (SMa)ren,

is a frame (called the canonical dual frame) for H with bounds B=*, A=1. In
this case every f € H has the expansion

(2.3) =Y (f s = ().

AEA AEA

In [5], it has been shown that if ¥ = (¢a)aean C H is a frame for H with
bounds A and B, and if L is a bounded invertible operator on H, then the
sequence ® = (L) )rea would be a frame for H with bounds and
BI|L|[;_ -

Furthermore, if L is self adjoint, S is the frame operator of ¥ and S’ is the
frame operator of @, then for any f € H,

A
=%

S'F =3 (. L) Loa = O (f. La)wn) = LY _(Lf.a)ha) = LSLS

AEA AEA AEA

that means S’ = LSL (for more information we refer to [3,5]).
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3. Chebyshev method

In this section, we verify how to use the frames for solving an operator
equation with given boundary conditions by applying the Chebyshev method.
Moreover, by using the bounds of the frame, we present a stop criteria.

One way to numerically approach the solution of the equation (1.1) with
given boundary conditions is the Richardson iterative method . First of all,
rewrite (1.1) as

u=(I—Lu+ f.

Now, for a given ug € H and k > 0 define:
(3.1) Uk+1 = (I — L)uk + f.
In this case, since Lu — f = 0 then
upr1—u= I —Lyug+f—u—(f—Lu) = (I —L)up —u+Lu = (I — L)(ux —u).
Therefore,
k1 —ullar < (|1 = Ll g—nllux — ull

that means uy converges to u, if
i —Lllgong <1.
In general, the non-stationary Richardson iteration is
(3.2) Ugt1 = up + ap(f — Lug), k=0,1,2,...,

where wug is an initial guess and a; > 0 are parameters to be chosen. This
equation easily induces that the residual r, = f — Luj and the error vector
u — U can be written as

e = Qr(L)ro, u—ur = Qr(L)(u — uo),

where Qp(z) = Hf;ol(l —a;z), Qr(0)=1. By a suitable choice of the param-
eters {ai}fgol in (3.2), it may be possible to improve the rate of convergence of
the iteration (3.2). Such process is called polynomial acceleration. The Cheby-
shev polynomials have the important minimax property that makes them useful
for convergence acceleration [18].

The following theorem represents an iterative scheme based on the Richard-
son iterative method and the knowledge of some frame bounds to give an ap-
proximated solution for (1.1).

Theorem 3.1. Let U = (¢Y\)rea C H be a frame for H with frame operator
S, and let L be as in (1.1). Suppose that A and B are the frame bounds of the
frame (Lx)ren. Let up = ugp—1 + M%LS(]‘ — Lug_q) for k > 1.

Then

B—-A

B+ A

2
(3.3) 11— mLSL”H%H <
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Proof. For every v € H we have
((1- 25LSL)v,v) = Iol} — 525 (LSLv,v)
= |lvll} — 235 (S"v,0)

(3.4) = Il — a5 Za (v, o)

< lolig — sl
= (&4) Il

The inequality given in (3.4) is obtained by the frame property of ® = (L)) )ea-

Similarly, we have
B-A 9 2
- < — .
(B +A> lollz < <(I BLSL) ”’”>
LSLH <

So, we conclude that
H—H B+ A.

2
A+ B

(3.5) HI -

Note that by definition of uy, in Theorem 3.1 we obtain

2
A+ B

:(1 )u_ukl
_<I ) u— )
:<I ) w— ).

2
(3.6) lu — wpllr < |1 — A+BL5L||'?-1_>H||H||H,

U—Up =U— Uk—1 — LSL(u — ug—1)

Thus

that means the iterative method proposed in Theorem 3.1 is convergent for
each initial guess ug. Now, let h, = > }_, an, ux, where > a,, = 1 and wuy
is given as in Theorem 3.1.
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The condition Y }_, a,, = 1 guarantees that if uy = us = .... = u, = u, then
h, = u. Therefore,
h _ n n _ n
U—nhn = k=1 On; W — Zk:1 Q) Uk = Zk:1 Qny, (u — ug)

k
= b1 Ong (I — A_FLBLSL) (u — up).

Putting R = I — 535 LSL and Q,(2) = Y ;_; an, ", we obtain

that is, the error is a polynomial in R applied to the initial error v — uyg.
Remark 3.2. Since

B—A, .., 2 B-A
— < — <

the spectrum of R is obtained in [—aq, ap] with ag = %.

1115

Since LSL is a positive operator, the spectral theorem applies and yields

(3.8) [ = Pl < (| Qu(R) [l — ol < max. |Qn ()] llu = uoll -

e

Now, in order to minimize this error we try to find

@9 oL 38 Q)

where the min is taken over all polynomials of degree less than or equal to n,
with @, (1) = Y7_, an, = 1. Having the answer of this, our request can be
given in terms of the Chebyshev polynomials that are defined by

Co(x) =1,C1(x) = x
and for n > 2,
(3.10) Cp(z) =22C,_1(x) — Cph—a(x).

It is readily seen that
(3.11)
cos(ncos™(x)), lz] <1

Cn(@) = { cosh(ncosh™'(z)) =3 ((z+ Va2 = 1)" + (z + Va2 - 1)""), |z| > 1.
The following lemma has been established in [4].

2c—a—b
C”( Lb—aa

Lemma 3.3. For given a < b < 1 let P,(x) = W"_b)) Then
(2

<
Jnax [Pn(2)] < max |Qn ()],

for all polynomials Q,, of degree n satisfying @, (1) = 1. Furthermore,

max, |Pa(@)] = —— 5
asT< Cn( —a—b)
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x

CTL . . . . .
Theorem 3.4. The polynomial (ag) minimizes the error llu—hy| given in

Cn(3g)
the inequality (3.8).

Proof. 1t is enough to apply Lemma 3.3 with a = —ag and b = ag.
In this case,

Cn(m) Cn (%)
(312) Pn(‘r) = ng—i_fi = 0410 .
Cn(Zaotar™)  Onlgy)

O

Proposition 3.5. The approzimated solution h,, with the error |[u — hy|| sat-
isfies the recurrence relation

hn = Bn (hn—l - hn—2 + LSL(U - hn—l)) + hn—27

A+ B

2 1
=Cn-1(3>)
where B, = BN ES ;“
@

Proof. By Theorem 3.4 we obtain a recurrence relation for
Cnl35)

Cnlzg)’

@0

Pp(z) =

or equivalently C,,( %O)Pn(x) = Cn(%;). Combining this formula with the re-
currence relation (3.10) for C,, gives
1 2 2 1 1
On(=)Pa(@) = == Cnr (=) = Cna() = = Cnoi () Pact (@) = Cna( =) Paoa(a).
g (7)) g g [e7s} aQ «Q

Now, replacing x by R induces the operator identity

Cn(aiO)Pn(R) = % nfl(aiO)P’nfl(R) - Cn*Q(aiO)Pnfz(R>

Multiplying this operator identity by u — ug gives

Col ) Pa(B) = t0) = (o Coca (3 Pat(B) = Coal ) Paca(R) (1 w0,
and by (3.7) we obtain
Cu(o0) (= o) = —Co 1 () R(u = fon 1) = o) (0= o 2).
(o) Q Qp Qq

Writing R =1 — AJQF—BLSL induces

CalG )= Tn) = - Cra ()0 = 5 LS = hnt) = G5 ) = hna),
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or equivalently

1 1
2 1 2 1 2
_CTO 7L—1(;0)U+ ;Ocn—l(zo)(—hn—l — A+ B

1 1
- n72(aio)u+cn72(a70)hn72y

and finally by (3.10),

e = 20Dy (has b 2 g 80— o)) — Cua

[o7s) (o7} A+ B
Therefore,
2 Cn—l(i) 2 Cn—2(
313) hyp=——"""(hp1+———=LSL(u—hy_1)) —
(813) = B s+ ESE— )
Now, by using (3.10), we have
Cno1(~ Cp_a(~
- Bp=1-2 1(10‘0):_ 2(10“0).
ao Cn(OTO) Cn(oTo)

In this case, we can rewrite (3.13) as

o = B (hn_l + 2 ISL(u- hn_1>> + (1= Bu)hs

A+ B

or equivalently

2
hn = Bn (hn—l - hn—2 + 7LSL(U - hn—l)) + hn—2~

A+ B

o e %Cn—l(%)
Proposition 3.6. If 5, = W
(a5

2
Bu= (1= "2Bu) 7

Proof. By the assumption and the recursive formula, we have

00Cn(2) \ 7 (a0 HCn1(55) = Caa(E)\ T
5—<zo<>> —(2 Corr () ) -(- e

@Q

LSL(u — hn,l))

1272

PRI

0
hp—2.

Cn(OTO)

0~ then the following recurrence holds

)1.

O

Now, based on the above argument, we design the following algorithm in

order to give an iterative method for solving the equation (1.1).

First we

note that since L is a positive definite operator, there exists m > 0 such that

m|flla < ||Lfllg for all f € H.
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Suppose that (¢¥x)aca is a frame with frame operator S with A and B
as the bounds of the frame (Ly)rea. The following algorithm solves the
operator equation Lu = f with given boundary conditions on the frame space
by Chebyshev method. The tolerance value € is chosen such that ||u —ul <€
in which @ is the approximated value of .

Algorithm 1 [L,e, f, A, B,m] — u,

(i) Let ag = g;’g, o= ﬁ:ﬂ/@
(il) Put ho I:() hl = A+BLSf 61 = 2 n=1
(iii) While (225 Il > ¢ do

() n:=n+ 1

2

(2) /Bn = (1 - %Bn—l)_l

(3) hn = Bu(hn-1 = hn—2+ 25 LS(f = Lhn_1)) + hn_2, n>2
end do
(iv) ue = hp—1.

Theorem 3.7. The approximated solution h, in Algorithm 1 satisfies

20" || fllm
14027 m

Also the output u satisfies ||u — u|| g < e.
Proof. Combining (3.8) and Lemma 3.3 with ug = hg = 0, we obtain

L fllu

(3.14) |lu REN

u—uollm = llullz <

Bl < 1 1
—hollg £ 5= ——
Cn(OTO) Cn(OTO)

On the order hand, by (3.11) we have

o () - o (84)
=§<<§*2+ ggjggj_l)" (B+A+\/<B+ﬁ;3 ))
(R

- (B + gy ) -1 (B 5

1 102"
= 3w +o") =55

»
—
N

7)

This equality with (3.14) yields that ||u — uc||g < e. O

5
3




Application of frames in Chebyshev 1274

4. Conjugate gradient method

In this section, we verify how to use the frames for solving an operator
equation with given boundary conditions by applying the conjugate gradient
method. Moreover, by using the bounds of the frame, we present a stop criteria.

For Chebyshev method to be effective, a knowledge of an interval [a,b] en-
closing the spectrum of L is required. If this interval is too crude, the process
loses efficiency. An important advantage of conjugate gradient method is that
no a priori information about the location of the spectrum is required. Also
in contrast to Chebyshev method, the conjugate gradient method is adaptive.
The hidden polynomials @,, in (3.7) depend nonlinearly on u and arise from a
minimization problem.

Suppose that S is the frame operator of the frame (¢)))xea. Since LSL is
positive definite then we can define the LSL norm for the space H by

Iflesz = (f, LSLf)%,  Vf € H,

corresponding to the inner product

(f.9)rsr = (f,LSLg), Vf,gec H.

In this case if u is the solution of the equation (1.1) then by (2.2) we have
(A1) fulizsy = (u LSLu) = (Lu, SLu) = (£, 51) < B fl3

Considering the problem (1.1), define v_; = 0, vg = LSf and
(LSLv,, LSLv,) (LSLv,, LSLv, 1)
Un — Un—1-
(vn, LS Luy,) (vp—1, LSLv,_1)

Assume that u is the solution of the problem (1.1), then the following lemma
holds.

(4.2) Upy1 = LSLv, —

Lemma 4.1. Let H, = span{(LSL)u: j=1,2,3,...,n}, then
{v()vvla e ,/Unfl} g H’n

Proof. We verify this claim by induction .Clearly it is true for n = 1. Now
assume that, it is true for all £ < n. For n + 1 we have

(LSLvn,hLSLvn,Q <LSLUn71,LSLUn72>

n = LSLvp_1 — - o
! Un—t (vn—1, LSLvp_1) Un—-1 (0n—2, LSLvp_2) VUn—2 C +1
as we desired. .

Lemma 4.2. The system {vg, v1,...,0n—1} forms an orthogonal basis for Hy,

with respect to the LSL inner product
<fyg>LSL:<f7LSLg> Vf,gEH
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Proof. Since dim H,, < n and span{vg,v1,...,v,_1} is a subspace of H,,, then
it is enough to show that {vg,v1,...,v,—1} is an orthogonal system. Since,
v_1 = 0 and vy = LS f, then the claim is obvious for n = 1. Also, for n = 2,
e have (LS Lvo, LSLuo)
Vo, Vo
vy = LSLvy — —<'UQ,LSLUO> Vo,
and so,

- B (LSLuvg, LSLug)
(v1,v0) Lsp=(v1, LS Lvo)=(LS Lvo, LS L) (vo, LS Lug)

For n > 2, arguing by induction on j, we assume that (v,, LSLv;) = 0 for
j=12,...,n—1and {vg,v1,...,v,} is an LSL orthogonal basis for H,11.
Then we have to show that (v,_1,LSLv;) =0 for j =0,1,2,...,n. For j =n
we have

_ _ (LSLvn,LSLvy,) o (LSLvyp,LSLvy,_1)
</Un+1’ LSL’Un> - <LSL’l)n (vn,LSLvn) Un (vp—1,LSLvy_1) Un—1, LSLU”

<7)0, LSL’U()>:0.

(LSLuvp, LSLv,) — {2k L8 ) (v, LSLv,)

(LSLvp,LSLvy 1)
(vp—1,LSLvy,_1)

(n-1, LSLv,) = 0.

A similar argument holds for j = n — 1. Now, for j < n — 1, we observe that
LSLv; € LSL(H,—1) C H,. On the other hand, the induction hypothesis
implies that {vo,...,v,—1} is a basis for H,, hence,

n—1
LSLUj = Z CiU;.
i=0

Thus,

(n+1, LSLv;) = (LS Lvy, — avy — Bon—1, LSLv;) = (LSLv,, LSLv;) — a{vn, LS Lv;)
n—1 n—1 n—1

—B{vn-1, LSLv;) = (LS Lun, Z Civi) = ZC¢<LSLUn,Ui> = Z ¢i(vn, LSLv;) =0,
i=0 i=0 i=0

for every j <n — 1. |

Now, using the above argument, we can design the following algorithm based
on the conjugate gradient method in order to obtain an approximated solution
for the problem (1.1). Let (1x)xea be a frame for a Hilbert space H with frame
operator S, and let A, B be the frame bounds of the frame (Li)rea. The
following algorithm solves the operator equation Lu = f with given boundary
conditions on the frame space by applying the conjugate gradient method. The
tolerance value e is chosen such that ||u—@|| < € in which @ is the approximated
value of w.

Algorithm 2 [L, f,e, A, B] — u,
(i) Put ho =0, v_1 =0, ro=v9=LSf, n=0
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(i) While 2% || f||z VB > € do

_ <Tn7vn>
(1) An = (vn,LSLvy,)
(2) hpt1 = hy + Ao,
(3) 41 =10 — A LSLv,

_ (LSLv,,LSLv,) (LSLv,,LSLv,_1)
(4) vny1 = LSLvy, — (vn,LSLv,)y 7 <vn71,LSLvn71; Un—1
B)n=n+1
end do

(iii)te = hn_1.

Theorem 4.3. The approzimated solution h,, in Algorithm 2 is the orthogonal

projection of the solution u of the problem (1.1) onto H,,. That is
lu—="hullLse < |lu—gllLst Vg € Hy.

Proof. Tt is enough to show that (u — hy, hy) sz, = 0. To do this, we note that

by step (2) in Algorithm 2, h,, = Z;:Ol Ajv; € Hy. Then, by Lemma 4.2,

n—1

(4.3) (hn,Un)LsL = <Z Ajvj, vn) st = 0.
=0

Also by step (3) in Algorithm 2, we have

n—1
Tn = Tpn—-1 — )\n_lLSLUn_l = =70 — Z )\jLSLUj
7=0
n—1
=1y — LSL() _ Ajv;) = LSLu — LSLhy, = LSL(u — hy,).
=0

So, the step (1) in Algorithm 2 implies

A = <rnyvn>LSL _ <u_hnyvn>LSL
" <Un; LSLUn> <Un; vn>LSL

and

<U - hna hn>LSL

—1 —1
(u =300 Ajujs 20520 AjviLse

S0 A ((w,v5) sz — A (vj,v5) Lsi)

n—1~x— <U7hj,’Uj>LSL

= 20N <<U»Uj>LSL - W(WWDLSL)
n—13—
= Yo Nilhy,v5)LsL =0,
where the last equality results from (4.3). O

Theorem 4.4. Given an arbitrary accuracy € > 0 in the Algorithm 2, the
output u. satisfies ||u — ue||rsr < e
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Proof. The definition of h,, implies that h,, = ¢,—1(LSL)LSLu, where ¢,_1(z)
is a polynomial of degree n — 1. Then
u—hy, = —qn-1(LSL)LSL)u = ®,,(I — LSL)u,

where ®,,(z) = 1—(1—x)g,—1(1—z) is a polynomial of degree n with ®,, (1) = 1.
Thus

[ = PnllLsz = |®n(I = LSL)ullLsr < [[Pu(I — LSL)ul|LsL
for all polynomials P, of degree n with P,(1) = 1. Using Lemma 3.3, with

ay = %, a = —ag and b = ap, we can minimize this error. In fact
lw = hnllzsr < |Pa(I — LSL)u||st = |(LSL)% Py (I — LSL)(LSL) = (LSL) ul| s
< (LSL)2 Pa(I — LSLY(LSL) = || u || (LSL) 2 ul|

= |Pn(I = LSL)||la—mllullLse

< max—ag<a<ag | Pn(@)|lullLsL,

and by Lemma 3.3, P,(z) = g:E{E; minimizes this error. Specially, the
@0
maximum value of this error is
. Colaz) 1 20"
—ap<z<ag Cn(aio) C”(aig) 1+0-2n’

where 0 = YB=VA  Therefore, by (4.1) we conclude that

VB+VA
20™ 20™
u—hnllLse < WHUHLSL = m\/EHfHH
that is, by step (ii) in Algorithm 2, ||u — u||Lsr < € as we desired. a

5. Numerical experiments

In this section, we present two examples to confirm the theoretical results
given in the previous sections.

Example 5.1. Consider the boundary value problem

{ = in Q= (0.1),

on the space H = span{z’(1—x)*: i=1,1,2,2,3,3,...,20,20}. The functions
2t (1—x)! constitute a frame for H with lower and upper bounds 1 and 2, respec-
tively. The function f is chosen such that u(z) = 423(1—2z)2—3z*(1—x)* is the
exact solution. The value o is derived gﬂ ~ 0.1716 that enables the algorithm
to converge at limited iterations. Table 1 shows the error |[u—/| z2((o,1}), where
4 denotes the approximated solution given by conjugate gradient method. As
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is seen, after 58 iterations in 65 seconds, the proposed method would be con-
verged.

TABLE 1. L2-norm of error between the exact and approxi-
mated solutions

n 2 15 30 58 | CPU(sec.)
lu — @l L2 (j0.1)) 1.39 0.87  0.017 0.001 65

Example 5.2. Consider the boundary value problem

—u" +2u=f in Q=(0,1),
{ u(0) = u(l) =0,

on the space H = span{sin(irz) : ¢ = 1,1,1,2,2,2,3,4,5,...,30}. The
functions sin(iwx) constitute a frame for H with lower and upper bounds 1
and 3, respectively. The function f is chosen such that u(z) = 3sin(27z) —
sin(8mx) is the exact solution. The value o is derived g;} ~ 0.2679 that
enables the algorithm to converge at limited iterations. Table 2 shows the error
lu — @2 ([0,1]), Where @ denotes the approximated solution given by conjugate
gradient method. As is seen, after 96 iterations in 137 seconds, the proposed
method would be converged.

TABLE 2. L2-norm of error between the exact and approxi-
mated solutions

n 2 20 40 96 | CPU(sec.)
[u—ull2qoay | 128 0967 0021  0.001 | 137
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