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THE SUBSAMPLED POINCARE INEQUALITY FOR FUNCTIONAL
RECOVERY

YIFAN CHEN AND THOMAS Y. HOU

ABSTRACT. In this paper, we study the Poincaré inequality with subsampled measurement
functions and apply it to functional recovery problems. The optimality of the inequality
with respect to the subsampled length scale is demonstrated. The approximation accuracy
of the recovery using different basis functions and under different regularity assumptions is
established by using the subsampled Poincaré inequality. The error bound blows up as the
subsampled length scale approaches 0 if the underlying function is not regular enough. We
discuss a weighted version of the Poincaré inequality to address this problem.

1. INTRODUCTION

The Poincaré inequality, in one of its forms, states that for a bounded domain € in R¢, there
exists a constant C(d,p), depending on d and p only, such that for every function u in the
Sobolev space W1P(Q), it holds

lu = (w)allLr@) < C(d, p)diam(Q)[| DulLs(q) ,

where, (u)q is the average of v in Q, i.e. (u)g = ﬁ Jou(x)dz. Here, || - ||1s(q) represents the
L? norm of a function in the domain 2, and diam(Q) is the diameter of .

From a functional recovery perspective, we can interpret it in the following way. Suppose we
have the knowledge that the function w is in W'P(Q) and ||Dul[zs) < M for some M > 0,
and we measure the average data (u)g. Our target is to recover u as accurate as possible.
Simple recovery of u can be chosen as the constant function (u)g. Despite being so simple,
guaranteed error control in the LP norm of the recovery, due to the Poincaré inequality, is given
by C(d, p)diam(2)M, in the worst case.

Now, one starts to place more sensors in the physical domain to look for more refined mea-
surement data. For simplicity, let us assume Q = [0,1]% and the domain is partitioned evenly
into 1/H? cubes each with a length scale H. We denote by Q = J,.; w where w! is the cube
for the index ¢ € I and |I| = 1/H?. The measuring strategy is that for each i, we acquire the
data (U;)wiH, which is the average of u in w/?. With these data, a recovery of u is taken as a
piecewise constant function u?, which attains the value (u),r in the patch w for every i € I.
We have the following error control of this recovery: '

[|w — ’U’HHZ[),P(Q) = Z flu — (“)wiH ||Z£p(wi1'1) < C(d,p)PH? Z ||DU||Z£p(wZH) = C(d,p)pHpHDuHip(Q) .

i€l icl
see that the worst case error decreases with the rate of O(H) as we refine the measurements.
In fact, it is the best error rate one can achieve when we only know that the function satisfies
| Dul| ey < M, in the perspective of the Kolmogorov n-width [16].
The above example implies the usefulness of the Poincaré inequality for estimating recovery
residues. Indeed, many of the estimates in approximation theory, finite element analysis rely

So, we get |[u — uf|| 10 < C(d,p)MH by using the bound on Du. From the estimate, we
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FIGURE 1. Domain Q = [0, 1]?; the local cube w/? and the subsampled cube w?’H

on similar ideas, where many local basis functions with error control are constructed, and a
suitable global coupling scheme glues these basis functions to get the final recovery. Inspecting
the process, we see there may be two potential places to generalize: 1) the measurement data
type, which is the average in the local patches in the above example; 2) the local recovery
basis, which is taken to be a constant function in each patch in the example. In this paper,
we are interested in the subsampled data, which, under the above context, is an average of u
in the set wf H - wi that has a possibly smaller length scale compared to that of the patch
wiH for each i, i.e. h < H, see Figure 1 for a demonstration in the case d = 2. Thus, it is a
generalization for the h = H case. Physically, the measurement data of a field function are often
the macroscopic averaged quantities and represented by integration over a small region. The
subsampled measurements match this context and are also more general than the Diracs type
of measurements (i.e., h = 0 case), which may not be well-defined if the function does not have
enough regularity according to the Sobolev embedding theorem [6]. It is useful to understand
the behavior of these subsampled data in such a setting. We will also discuss the scenario that
the measurement data is integration against some low dimensional slices of the domain.

Given the subsampled data, we discuss different local basis functions for the recovery that can
attain desired approximation accuracy when u is in different functional classes. The approach
relies on a generalized Poincaré inequality for subsampled measurement data with an optimal
rate on the small scale parameter h. To improve from the piecewise constant recovery, we borrow
ideas in the spline approximation theory to obtain basis functions with better regularity. This
has connections to the multiscale PDEs context, see the work of rough polyharmonic splines [15]
and Gamblets [13]. We will discuss the implication of our subsampled setting in the multiscale
PDEs problem and other applications in our subsequent paper [3].

In the functional recovery setting, when the underlying function is not regular enough, we
observe that the error bound of the recovery blows up as we decrease the subsampled scale
h. This is due to the fact that the point-wise value of a WP function is not well-defined if
d > p. However, if we put more structures on u, for example, [, w(x)|Du(z)|Pdz < oo for
some singular weight function, then we can obtain improved accuracy. We discuss a weighted
Poincaré inequality to analyze the error of the recovery in such a case.
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Related works. Many people have considered extending the constant (u)g in the Poincaré
inequality to a general linear functional on u. In [9][10], the authors analyzed the condition
of the functional in a great depth. In Chapter 4 of [18], a unified approach of the Poincaré
inequality was discussed. In [1], the linear constraints in Poincaré and Korn type inequalities
were investigated. Our subsampled measurements can be seen as a special case of their linear
functional or linear constraints. However, the motivation is different, and their results do not
directly lead to the optimal rate of h here. In the literature, we found a result similar to ours in
Corollary 2.7 of [17] with a different proof strategy. Their rate on h is a little tighter than ours
up to a log term in the critical p = d case. We prove the rate is indeed optimal with respect to
h in Proposition 2.1.

The optimal recovery problem has been framed in [11]. In a recent book [14], the authors
discussed the game-theoretical and Bayesian ways of optimal recovery and numerical homoge-
nization. When h = 0 and the coefficient a used in the improved basis functions is constant, our
improved basis functions reduce to the polyharmonic splines [7][5]. When h = 0 or H, and the
coefficient a is in L°°(2), then the improved basis functions reduce to Gamblets [13] and rough
polyharmonic splines [15]. We remark that in [14], the discussion of the measurement function
entails a great generality, and some general conditions on the measurements were proposed to
guarantee the approximation accuracy. Our h € (0, H) case does satisty their condition, but the
results there do not cover the optimal dependence regarding h. In the finite element context,
the case h # 0 also relates to the Clément interpolation [4].

There has been a vast literature on the weighted Sobolev space and weighted Poincaré in-
equality. To the best of our knowledge, most of them focus on the case in which both the
left-hand side and the right-hand side of the inequality are weighted. In our case, we only set
the right-hand side gradient norm to be weighted. In [2], a similar degeneracy issue regarding the
graph Laplacian approach [12] for semi-supervised learning was discussed. Our weight function
shares a form similar to theirs.

Notations. We present our notations here. We use ya(z) for the characteristic function of
the set A. The diameter of a set 2 C R? is denoted by diam(f2). For a function in Euclidean
space R? with variable z, i.e. f(z), the integration on a measurable set A against the Lebesgue
measure will be denoted by [ 4 f(x) dz, while the integration with respect to a measure A will be
written as [, f(x)dA(z). When there is no ambiguity, the variable name “z” in the integration
may be omitted for simplicity. LP(2) stands for the space of pth power summable functions
over  with the corresponding norm || - || 1»(q), and WH?(Q) represents the standard Sobolev
space on the domain 2. We use |- | for both the absolute value of a scalar and the modulus of a
vector. When we say a set () is a domain, it refers to a connected, open set. The d dimensional
Lebesgue measure of Q C R? (i.e. the volume) is written as p4(Q2). For k < d, we use ux (') to
represent the k dimensional Hausdorff measure of a k dimensional measurable subset I' C R%.

Throughout the paper, C(d, p) (resp. C(d)) stands for a positive generic constant which only
depends on d, p (resp. d) and may attain different values at different places.

Organization. In Section 2, we discuss a generalized version of the Poincaré inequality, and
establish the optimality of the subsampled Poincaré inequality. The sliced measurement data is
also mentioned here. In Section 3, we consider an improvement of the basis function using ideas
from the spline approximation theory, motivated by the works on rough polyharmonic splines
[15] and Gamblets [13]. In Section 4, we present a weighted Poincaré inequality. Finally, we
conclude the paper in Section 5.
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2. THE POINCARE INEQUALITY WITH GENERAL MEASUREMENT FUNCTION

We prove a generalized version of the Poincaré inequality here, which allows a general measure
as measurement functional. First, we give the assumption on the domain under consideration.

Assumption 2.1. Let Q C R? (d > 2) be a bounded convex domain with a Lipschitz boundary.
A is a non-negative measure with unit mass on €.

The convexity assumption could be relaxed, see Remark 2.1. We start with a Poincaré
inequality for W11(Q) in Theorem 2.1, and then generalize it to W1?(Q) for 1 < p < oo in
Theorem 2.2 through a special weighted Holder inequality.

Theorem 2.1. Under Assumption 2.1, the following inequality holds for every u € WH1(Q) :

(2.1) Hu—/ﬁudAHLl(Q) <diam(Q)/Q(/Oltld>\( : tQﬂQ)dt) \Du(2)| d=

Proof. We only need to prove the result for u € C*°(2) N W1(Q) since this set is dense in
W1(Q). A direct calculation gives

m—/uwml
(2.2) // )) dA(z)dy
< /ﬁ /ﬁ Juz) — u(y)| dA(2)dy

We express the difference u(z) — u(y) through its derivative Du using the Newton-Leibniz rule:
1
lu(z) — u(y)| = | / (z —y) - Du((1 —t)z + ty) di|
0

< diam(Q2) /0 |Du((1 —t)x + ty)|dt.

Plugging the above formula into the integral in (2.2) and using Fubini’s theorem, we obtain

1
(2.3) /ﬁ/§|u(z) —u(y)|dA(z)dy < dlam(Q)/O dt/§/§|Du((1 —t)x + ty)| dA(z)dy

For any 0 <t <1, we have
[ [1ua = e + )l axay
aJa

:LdA(x)L|Du((1—t)w+ty)|dy
Q Q

(2.4) D [ ax@) [ 1DuG)Gperialz) 57 42

1
:ﬁ/ﬁ|Du(z)\dz/§x%f(x) dA(z)

1 z—tQ

= ﬁ)\( T ¢ NQ)|Du(z)|dz.

where we have used the change of variables z = (1 — t)x + ty in step (a). Since the set ) is
assumed to be convex, the whole line will lie inside §2, a fact which is employed in the above
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calculation. Combining (2.3) and (2.4) leads to

(2.5) _/§/§|u(x) —u(y)| dA(z)dy < diam(Q) /ﬁ </01 %A(% nQ) dt) |Du(z)|dz.

This implies:
Y1 -1 —
(2.6) ||U7/ud>\||Ll(Q) §diam(Q)/ / —AN—=——FnNQ)dt | |Du(z)|dz.
a a\Jo t4 " 1t

The proof is completed. O

We give an assumption on the upper bound of the measure. This assumption will be satisfied
for our subsampled measurements, see Corollary 2.1 and 2.2.

Assumption 2.2. There exists a(t) such that for every t € [0,1] and z € Q it holds that

AEENQ) < alt).

Given the above assumption, the generalized Poincaré inequality for 1 < p < oo is stated as
follows.

Theorem 2.2. Under Assumptions 2.1 and 2.2, the following Poincaré type inequality is true
for every u € WHP(Q) and 1 < p < 0o :

La(t)r
(2.7) |lw — LUdA||LP(Q) < diam(Q) (/ r dt) | DullLr (0 -
Q 0 P

Proof. The result of the case p = 1 is a direct combination of Theorem 2.1 and Assumption 2.2.
For the case 1 < p < 0o, we obtain by using Jensen’s inequality that,

Ju= [ Al
Q

_ /ﬁ < / (u(z) —u(y))dA(x))pdy

géémmﬂwwwmw.

Similarly, we use the Newton-Leibniz rule to express the term u(x) — u(y):

mm»—www=|A(m—m-Dmu—wx+wnmp

Y diam(Q)? </01 w(t) 7 dt)pl /01 w(t)|Du((1 — )z + ty)|P dt

Here, the step (b) is due to the Holder inequality, in which we introduce a weight function
w(t) > 0, which will be determined in the subsequent calculations. We remark that without
a correct choice of the weight function, we would not be able to obtain an inequality with a
constant that has an optimal scaling property with respect to h, for case d # p, as in Corollary
2.1 and Corollary 2.2.
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Then, by the same change of variables as in (2.4), we get

/§/§|Du((1—t):zc+ty)|”d)\(:c)dy

1 z—tQ
= ﬁ)\( T3 N Q)| Du(z)|P dz

g% /§|Du(z)|pdz.

Following the same argument as in (2.5) and (2.6), we obtain

1 p—1 1
' 1 w(t)a(t
[lu — /ﬁud/\H’zp(Q) < diam(Q)P (/0 w(t) 71 dt) (/0 % dt) HDUHIZ/P(Q) :

Now, we optimize the choice of the weight function w(t). Let

1 wt)alt)
wity~ 7 = LU,
which is the condition for the corresponding Holder inequality to become an equality. Under
such a choice, we obtain

La(t)r
= [ Aoy < diam(e) ( | dt) 1Dulzs(e-
Q ot

This completes the proof. O

We remark that some requirements in Assumption 2.1 can be relaxed, such as the convexity
of the domain and the regularity of the boundary, see Remark 2.1 and 2.2. That being said,
the present version is enough for our purpose of applications in the functional recovery and
multiscale PDEs with subsampled data.

Remark 2.1. The convexity assumption of the domain € can be relaxed. For general non-
convexr domains, we can use the Sobolev extension theorem to extend the function to a larger
convex domain, for example, a ball. Then the results for the convexr case can be applied. In this

regard, we only need the assumption of the domain that allows the Sobolev extension theorem to
hold.

Remark 2.2. In Assumption 2.1, we require the regularity of the boundary of the domain.
However, when A\ has no mass in the boundary, this requirement can be removed. The reason
1s that the density argument of Meyers-Serrin can be applied to any generic domain. That is
to say, C*°(Q)NWLP(Q) is always dense in WP(Q) and all the arguments follow in the same
way. When X has mass in the boundary, we need C*° () NWLP(Q) to be dense, which puts the
reqularity requirements on the boundary.

Using Theorem 2.2, we can get the following inequalities with subsampled data as a special
case.

Corollary 2.1 (Subsampled Poincaré inequality). Consider a bounded convex domain € C R¢
with Lipschitz boundary and a measurable subset D C Q. Let ug(Q) = H?, pg(D) = he, then
for any 1 < p < oo and u € WHP(Q), the following inequality holds:

1 . H
a5 ] wlle) < O pMiam(@)py a1 Dullrcy
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where
1, d<p
ppala) = | Itz +1). d=
d—p
TP d>p

and C(d,p) is a constant that depends on d and p only.

Proof of Corollary 2.1. Let the measure A in Theorem 2.1 be supported on D and uniform in
D. Then, 77 [, u= [sud\. Hence, we have

. , La(t)?
l|u — ﬁ/ ul[ e (o) < diam(Q2) (/ P dt) 1Dull ey
D 0 tr

where «(t) is an upper bound on A(575: N Q). A trivial bound is a(t) < 1. On the other hand,
since A is supported on D, we have
z— 10 z— 18 1 z— 10 <Hd t

A
where we have used the fact that the density of A on D is h—ld Thus, we choose

HY ¢ HY ¢

a(t) = min{1, W(m)d} = ﬁ(m)d “X[0, 7y (B 1 X 1y (8) -
We then calculate the integral:
1 1 _h 1
t)r H Hth 1 1
(2.8) / alt) dt:(—)%/ v ddt+/ —dt.
o tr h' Jo  (1—t)s A e

When d < p, the integral in (2.8) becomes

D H. a H _a h | 1_a
2.9 —((—=)P(1=(=——) P 1—(=——) "7 ].
(2:9) p—d((h) ( (H—I-h) )+ (H—I-h)
Since —1 < % — 1 < 0, by Bernoulli’s inequality, we have

-+ it

H_ a H d H
7 T ) <(

(ﬁ)g(l - (m)l—;) = (

where we have used the fact (%)%% = (%)17% < 1. Thus, we have the quantity in (2.9)
bounded by

P d 2p —d

——(1-=-+1)= <C(d,p).

P-4 = 2= <cdp)
When d = p, the integral in (2.8) is

H h H H H
2.10 —In(1+ — Inl4+—)<1+In(l+—)<Chn(l+—).
(2.10) 1+ o) +In(1+ =) <T+In(1+ =) < Cl(l+ )
When d > p, the integral in (2.8) becomes
p H 4 h d-p H a»p H a»p

2.11 — (=) (1 +—=) 7 -1 1+—)7» —1)<C( —)r
e (G S -0 D 1) <)

The proof is completed.
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In the literature, we found that in Corollary 2.7 of [17], a similar rate on h is obtained through
a different approach from ours. In the critical case p = d, they use the Orlicz norm to get the
log dependence of H/h. Indeed, their result is a little tighter in the power of log than ours.
Based on their results, we can improve the rate function to be

1, d<p
(2.12) Pra(@) ={ (@@ +1)7, d=p

d—p

x P d>p

We show the optimality of the rate above for 2, D being balls. However, this choice of domain
to be balls here is just for the sake of the construction of critical examples. The optimality shall
hold for more general domains by following similar ideas here.

Proposition 2.1 (Sharpness of the rate). Let Q = B1(0), D, = By (0) be the balls centered at
0 with radius 1 and 0 < h < 1/4 respectively. Then, for d > p, there exists a constant C(d,p)
that depends on d and p only, such that we can find a sequence of functions u, € WP (Q) which
satisfy

l[un — ﬁ th unl| Ly (@)

1
Z C d7p 0 ,d\7 ) -
HDuh”LP(Q) ( )pp d( )

h

Proof of Proposition 2.1. We construct the sequence uy, explicitly. For d = p, we take
max {0,In(1 + %) —1n2}

Up (CC) = 1
111(1 + ﬁ)

Then up(z) equals 0 in Dy,. Thus,

o= [l = | o
pa(Dn) Jo, D g onBi)

! 0,In(14 %) —1In2}?

max { 1n( +1h)p n2} 1y,

(In(1+ 57) —In2)? /1
In(1+ 7)» 1/2

= pa-1(S%)
h

> ud,l(Sd) rd=1dr

> C(d,p)

In(145%)

for some C(d,p) > 0 independent of h, since limy_,q Tn(Tr L)
h

= 1. Here we use S? to represent
the d dimensional unit sphere. On the other hand,

1 1
|Dunl2, :4————/’ T
2@ (In(1+ L)2 g opsa o) (b + |z))?
1 L pd-1
= pg_1(S? / d
Ha-1( )(ln(l—k%))?’ L hrre
S S
(In(1 + 1))

for some C(d, p) dependent of d,p. In the last step, we have used the inequality h 4+ r > r and
1n(1+%) _

() b
Hence, for this sequence u;, we get

<C(d,p)

the fact that limy_q

lun = 2oty Jo,, unllzece)

[ Dun |l v ()

> O(dp)(n(1+ 3)) T = Cdp)ipaly).
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For d > p, we construct
—h
un(z) = min {W’ 1},

Then, up(z) vanishes in Dy, and
fun = s [ oy = [
ua(Dn) Jp, D g on )

> [ uf = C(d.p).
B1(0)\B1,2(0)

where C(d,p) is independent of h. Here we have used the fact h < 1/4 and up, = 1 when
|z] > 1/2. In the meanwhile, we get

1 _
|Dunl? = / —dr = C(d,p)htP.
Ban(0)\Ba(0) I

Hence, we conclude that

||Uh—%f un|[Lr(0) p—d .1
puton) > C(d,p)h" 7 = C(d,p)ppal3) -

The proof is completed. O

| Dur ||z (o)

Remark 2.3. In the functional recovery context, suppose we have the measurement data {(w) n.m }icr,

then following the same argument in the introduction, we get the error bound of the piecewise
constant recovery

- H
C(daP)Hﬂp,d(ﬁ)HDUHLP(Q) .

Inspecting this formula, we see that if the ratio H/h > 0 is fized, then the error still achieves
the O(H) rate for functions in the space WHP(Q). If p < d, then taking h — 0 the error bound
will blow up. This is due to the fact that the Sobolev embedding theorem fails to embed W1P(Q)
to the functional space consisting of continuous functions.

We also consider the sliced version of the subsampled data, in the following Corollary 2.2.

Corollary 2.2 (Subsampled Poincaré inequality with sliced data). Consider a bounded convex
domain Q C R?® with Lipschitz boundary and a hyperplane T C Q with dimension d — 1. Let
pa—1(T) = hi=1 and suppose that for every hyperplane contained in Q that is parallel to T,
its d — 1 dimensional Hausdorff measure is bounded by H?~'. Then for any 1 < p < co and
u € WHP(Q), the following inequality holds:

1 . H
= gr [ wlleriey < Cllp)iam @) Dull ey
where
1, d<p
ppate) = { e +1). A=
d—p
TP d>p

and C(d,p) is a constant that depends on d and p only.

Proof of Corollary 2.2. Similar to the proof of Example 2.1, we first characterize a(t), and then
calculate the related integral. Since A is supported on I', we have

z — Q) z —1Q H&Y ot .

A( T+ NQ) = X ¢ ﬂF)SF(m) ;
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where we have used the fact that the density of A on the d — 1 dimensional I" is # Hence,

we choose

) Hd—l t B Hd—l t B
a(t) = min{1, F(m)d = a1 (m)d Y X, (O 1 X (0.
The corresponding integral is
1 1 _h 1
t H . a- H+h 1 1
(2.13) / alt)” gy _ (—)%/ ﬁdw/ —dt.
0 th h o tr(1-t)F e t7

For the first term in (2.13),

h h

H a-1 H+h 1 H a-1 h  d-1 H+r ]

DT e T aras T [T

G 0 te(l—t)7 ) Gy 0 v
p H o haa Hi1y

— LT A+ T+

H%H hiil h  a-1
- (hd_t LA S

<@2v '+ 1)(E)d%”(2 +25%),

S

where in the last step we have used the estimate
h —1 —1
(H+h)yp ' <Hs ' (2H)» " and (14 E)dT <14+2% .

This is due to 0 < h < H and the fact that, the value of a one dimensional non-negative
monotone function will be not larger than the summation values of its two endpoints in an
interval. Observe that the last term in the above calculation will be bounded by a constant
C(d,p) if d < p and by C(d,p)(H/h)% if d > p. Moreover, the second term in (2.13) is the
same as in (2.8). Thus, the same argument there can be applied here. Finally, we obtain the
Poincaré inequality with the same p, 4 dependence on H/h. 0

It is possible to combine arguments in Corollary 2.7 of [17] (the Orlicz norm) to improve the
rate in the critical case d = p, i.e., to gain a log factor.

Remark 2.4. Similar to the case in Corollary 2.1, if we use the sliced data to make the piecewise
constant recovery, the error bound is given by C(d,p)pr,d(%)HDUHL:D(Q).

3. IMPROVE THE REGULARITY OF THE RECOVERY

The discussion above only concerns piecewise constant function recovery. In this section, we
consider an improvement of the regularity of the basis function for p = 2. To achieve so, we apply
L7! on it, where £ = —V - (aV+) is an elliptic operator with homogeneous Dirichlet boundary
condition. The coefficient a in this operator is assumed to satisfy 0 < amin < a(z) < amax for
all z € Q C R? such that its inverse is well-defined.

Let Q = [0,1]¢ and its decomposition into patches follows the previous routine. Given a(z),
the associated energy norm of w is defined by ”“H%@(Q) = [y a(z)|Vu(z)[*dz. The induced

inner product is denoted by (,-), such that for u,v € H}(f2), we have
(w,v), = / a(x)Vu(z) - Vo(z)de .
Q

We write the subsampled measurement functions by {¢?’H}i€ 1 where each zj)?’H is the L!-
normalized indicator function of the patch wlh H The improved basis functions, as stated above,
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will span the space span;c; {ﬁ’lqﬁ?’H}. A set of basis functions for this space can be obtained
through the following optimization problem:

(31) QZ}ZL’H = argminweHé(Q) ||w||2H{}(Q) s.t. Aw¢?’H = 5740 for j el.

We have span;¢; {z/;f’H} = span;¢; {£*1¢?’H}, and w?’H is given by a linear combination of
£_1¢?’H for i € I, see the following Proposition 3.1. The proof follows the same strategy as
Theorem 3.1 in [13].

Proposition 3.1. The solution z!z?’H has the form
h,H __ —1p—1 h,H
o= S ere ol
jer

where © € R with entries ©; ; = [(é?’H,L’_l(;S?’H] and ©~1 is the inverse of ©.

Given the basis functions ¢Zh H the recovered function is defined by

h,H7y  h,H
UhyH = Z[ua d)i ]7/11 I

iel
which is the projection of u onto span;; {p""} under (-, -),» see Proposition 3.2.

Proposition 3.2. The function u™H is the projection of u into the space spanned by {@D?’H}ig
under the inner product (-, ), .

nH

[

Proof. Tt suffices to show u — u#

(s, Equivalently, we need to show <u — P wf’H>a = 0. Since wa € span;¢; {Lilqﬁ?’H},

is orthogonal to for any ¢ € I under the inner product

this is equivalent to [u — uH ¢""] = 0. Observing that

R e e U R U AR DA B
Jel

we complete the proof. O

Now, we derive the approximation accuracy of the above recovery. We discuss two scenarios:
1) u € H(£2), the same setting as the last section; 2) we further have Lu € L%(), i.e. an
improved regularity assumption on u. Below Theorem 3.1 shows the error estimate.

Theorem 3.1. Suppose u € H (), then the following error estimate holds:
flu — Uh’HHH;(Q) < lullaz @)

- H
O(d)HPQ,d(ﬁ)”uHHé(Q) :

[ — "] 12 () < _

where C(d) is a constant that depends on d only.
Moreover, if it holds that Lu € L*(Q), then, we have the improved H}(Q) estimate:

lu = w1 () <

1 _H
——C(d)Hpz.a(-) | Lull 2@

min

which then leads to the improved L?(S2) estimate

. H
lu = a7l 20 < C(d)QHQPz,d(g)QHEUHH(Q) :

min
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hH ig the projection of u under the energy norm

hH and Lw = v.

Proof. The first estimate is trivial since u
HL(Q). For the second inequality, introduce functions v, w such that v = u —u
Then we have

(3.2) lu = w7 F2q) = [v,0] = [0, Lw] = (v, w),

Since v is orthogonal to every wl-h H under the inner product (-,-),_, we get

h,Hq  h,H h,Hy  h,H

(33)  (vw), = <v,w =D lw, o > < ollzznllw =Y fw. 67 M0 10 -

i€l a i€l
For the second term in the above right-hand side, we know from orthogonality:

hHypy b H h,H
(34) lw = >, 6719 |11 () = min in [|lw — Yol o ey -

i€l iel

J. mv. Denote wy =

1
w

To obtain an upper bound of this term, we choose ¢; = R
i L) @

Yier ciﬁ’l(ﬁf’H, then

h,H
oo =y = [ (= w0)(w = D eisl ™)

el
_Z/ w — wo (bh’H)
el
1
(3.5) _Z/ < wo_h,Hi/ (w—wo)¢hH>v
el llo: " o) JwH
H
<ZC VH p2.a(— )||D(w wo)ll 2 wm 1Vl L2 (w1
el
1 H
S—= C(d)p2,a(+ )||w wo | g1 (o) l[v]l L2 (o)

where ¢) is due to the subsampled Poincaré inequality. We get

36) = [w, ol () < llw — woll a0y < C(d)
el

H
Hpoq(~ )||UHL2(Q

vV amm

Returning to (3.3), we obtain

1 H
(v,w), < N C(d)H p2,a(+ )||U||H1 @llvllzz@) -
Recalling v = v — u™¥ and equation (3.2), we get
(3.7)
1 . H 1 . H
= w7 2 (q) < \/mc(d)sz,d( ” Ml — " 1) < mc(d)sz,d(ﬁ)||U\|Hg(Q)

If Lu € L%(2), we follow the strategy (3.4), (3.5) and (3.6) (apply all the operations on w to
the function u), which give us

lu — w10 < C(d)H pz, d( )||£u||L2(Q)

1
v/ Gmin

To get the improved L? estimate, we apply the argument in (3.7), which leads to

1 H 1
Vi C O paa ) = ey < 2

. H
lu =" 120y < C(d)*H?p2.a(5-)* | Lull 2@
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The proof is completed. O

Theorem 3.1 implies that under the assumption [lu||g1(q) < M, using piece-wise constant

functions for recovery and the improved basis wf’H(i € I) achieve the same optimal accuracy
rate on H, if the ratio H/h is kept fixed. When we know additional information that || Lul|z2(q)
is finite, we can improve to O(H) accuracy in the energy norm and O(H?) accuracy in the L?
norm.

On the other hand, the construction of the basis w? ’H(i € I) requires more computational
efforts, since the optimization is on the global domain 2. The difficulty is addressed by observing
that LZJ;L 1 exhibits exponential decaying property in energy norm [8][13]. Thus, the computation
of the basis can be localized, i.e., we can replace the global domain € in the constraint ¢ € H}(Q)
in (3.1) by some localized oversampling domain around wf’. We include the discussion of this
issue in our companion paper [3] together with the multiscale PDEs problem.

We note that the above results also hold for the subsampled measurements with sliced type
since Corollary 2.1 and 2.2 share the same form.

4. WEIGHTED POINCARE INEQUALITY AND NON-DEGENERATE RECOVERY

In previous sections, we have seen that when d > p, the error will blow up when A goes to 0.
In general, it is not improvable if we only know the information that u belongs to HE (). Since
in practice, we often encounter recovery problems in high dimensions, we are led to ask if this
degeneracy problem could be fixed by imposing more structures on u. A natural extension of
previous estimates is to consider the weighted Poincaré inequality, which we will present below.

Here, we work under general p that may not equal 2, and we assume d > p such that space
WLP(Q) does not embed into the functional space consisting of continuous functions.

The weighted norm || - || 1z, ) is defined by ||ul| 1z, o) := ([q w(z)|u(z)? dz)'/P. The distance
of z to a set D is denoted by d(z, D), and the distance between two sets A and B in Euclidean
space is denoted by d(A, B).

Assumption 4.1. There exist positive constants C1(d, p) and Ca(d, p), such that for the domain
M = Q or D, it holds that C{diam(M)? < pg(M) < C¢diam(M)?.

Theorem 4.1. Let D C Q satisfy Assumptions 2.1 and 4.1, with ug(Q) = H? and pq(D) = h.
For every u € WH1(Q), the following inequality holds:

1
=7 [ wlloy < ClpHI DUl 0
where the weight function is chosen to be

wie) = <m{h§<n>})

and C(d,p) is a constant that depends on d and p only.
Proof. Assumption 4.1 implies Cydiam(2) < H < Cediam(Q2) and Cydiam(D) < h < Cydiam(D).

We use the result in our Theorem 2.1:
Y1 2—tQ
@ fu- / wdML e < diam(Q)/ (/ R L) dt) \Du(2)| dz,
Q 0 -
z—tQ

Q
T—t
a uniform bound «(t) as before. We look at when the intersection

N D) in more details rather than just using
z—tQ
Tt

ie. d( Z:?,D) > 0. Without loss of generality we assume 0 € D, otherwise we can shift the

where A = h—ld tqg in D. Now we characterize A(

N D becomes empty,
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domain to contain the origin. Then, 0 € DN fTQ If |2| is large then

[
from D. A sufficient condition can be
|z tQ 1, tH

z2—tQ
1-t

will be separated

— > di —) +di D)> —(——+h).
1—t> 1am(1_t)+ iam( )702(1_754— )
This is equivalent to t < % Thus we obtain
Colz| — h —tQ
(4.2) A1l N ACZ nD)=0.

- H-h 1—t
We decompose the integral on the right-hand side of equation (4.1) into two parts (the integrand

is abbreviated as I):
/Idz:/ Idz+/ Idz.
Q {Calz|<2h}NQ {Ca|z|>2n}NQ

For the first part, we use the result in Corollary 2.1:

/ 1 < Cd ) [ |Du(z)] dz
{Calz]<2h}nQ h {Calz|<2h}nQ2

d—1
(43) < Oldp) /{c |z|<2h}NQ (maX{Hh |Z}) [Du(z)|dz

<l [ w(2)|Du(2)] dz
{C2]z|<2h}NQ

where the last line is due to d(z, D) < |z|.
For the second part, we have Ca|z| > 2h. Due to equation (4.2), for z € {Cs|z| > 2h} N Q and
at the same time z € {Cs|z| < H}, we have

1 1
1 z— 10 1
— ND)dt < —dt
A td'ud( 1—1t ) - /C2\2|*’L td
TR

(4.4) < di . ((C;I'Z'__hh)l‘d - 1)
< c(dp) (L)t < o, pu(z),

K

where the last two lines are due to the relation 0 < h < %M and d(z, D) < |z|. For z € {Ca]z| >
2h} N Q and also z € {C2|z| > H}, the integral vanishes due to equation (4.2). Combining all
these together, we arrive at

1
Ju= s [l < O P HIDulLy o
This completes the proof. O

Theorem 4.2. Let D C § satisfy Assumptions 2.1 and 4.1, with pg(Q) = H* and pq(D) = he.
For every u € WHP(Q) with p > 1, the following inequality holds:

1
=7 [ wlley < CLpHI Dl 0

if the weight function satisfies the condition

p(d—1)

AQM@i@mopqw@P“wsg@mm7

where C(d,p) and Cy(d,p) are constants that depend on d and p only.
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1 1 a 1 1
Hu—ﬁ DU”LP(Q)S”u_ﬁ QU||LP(Q)+HP|ﬁ QU—W DU|
4_ 1
< ClpHIDulsniey + 5 [ [ juta) = )| dody
D

where we have used the standard Poincaré inequality for the first part. For the second part, due
to the proof in Theorem 2.1 and Theorem 4.1, we have

Proof.

(4.5)

w3t [ [ (o) - )l sty < clap - | (W)dlwu(zndz.

Using the Holder inequality, we get

/Q <mx{;£w)d_l |Du(z)| dz

:/Q (W)dlw@)—é cw(2)3| Du(z)| dz

p—1

H = 1
= _— —5T )
- /Q (max{h, d(z,D)}) w(z) dz [ Dull Lz ()

-2 g-d
<Cw "H""%|Dulls, () -
Plugging this into equation (4.5) gives

1 1-1
[|u — ﬁ/ ullpr) < C(d, p)H||Dul|pr(0) + Cw " C(d, p)H|[Dul| 1, (o) < C(d,p)H||Dul| Lz (q)
D

where C(d, p) represents a generic constant that depends on d and p only. O
Example 4.1. The weight function

wiw) = (M)B

for any B > 0 satisfies the condition in Theorem 4.2.
Example 4.2. The weight function

H d-r
i — log(——— Y+ 1)8
wla) <max{h,d<x,D)}> ol et diz DYy T
for B > p — 1 satisfies the condition in Theorem 4.2.

A sufficient condition for the assumption on w in Theorem 4.2 is

p(d—1)

/Q <H> a w(z)” 77 dz < Cyp(d, p)H?,

|z — o]

for a selected point ¢y € D. This condition does not involve h. Similar to Example 4.1, one
candidate function that satisfies this condition is

w(m):(H>d_p+5

|z — o]
where 8 > 0. Hence, for this w, due to Theorem 4.2, for any h > 0, and z¢g € D C €2, we have

1
lu= gz [ wlley < ClpHI DUl 15 0.



16 YIFAN CHEN AND THOMAS Y. HOU

If we have the assumption that || Dul| .z o) < M, i.e.
d—p+p
H
/ () \Du(@)|? de < M,
o \ |z —zol

then, for any small h, we have the guaranteed non-degenerate accuracy ||u — % [}, ullr(0) <
C(d,p)HM. Indeed, due to [2], the trace of u at xg is well-defined. Thus, we even have the
inequality with the pointwise measurements by taking h to 0:

lu —u(xo)| Lry < C(d,p)H|[Dul

Lo (9Q) -

This inequality implies recovery from a pointwise value is possible if || Dul| .z () < oo.

5. DIscussiON

In this paper, we discussed the subsampled Poincaré inequality with applications to functional
recovery problems. When applied to the recovery problem, the Poincaré inequality naturally
connects to the piecewise constant basis functions. The optimality with respect to the subsam-
pled length scale is demonstrated in such a case. We can use ideas from the spline approximation
theory to improve the regularity of the basis, which will improve the accuracy when the un-
derlying function has better regularity. Inspired by [15][13], these basis functions can be used
to solve the multiscale PDEs problem when their exponential decay and localization property
are established. We will discuss it in our companion numerical paper [3] regarding the trade-
off between the subsampled scale h, the exponential decay rate of the basis function, and the
accuracy of the approximate solution.

Our discussion on the weighted Poincaré inequality connects to the degeneracy issue in graph
Laplacian based semi-supervised learning problems [12], which are formulated as (possibly dis-
crete) functional recovery problems. Adjusting the weights of the Laplacian to achieve good re-
covery performance is essential. Recently [2] established the consistency of the properly weighted
graph Laplacian approach. The weight function there has the same form as our Example 4.1.
These Sobolev critical functions help regularize the process to obtain a non-degenerate recovery.
We will present more examples in the work [3].
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