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ABSTRACT

Causal Equivalence of Frames. (August 2005)
Troy Lee Henderson, IV, B.S., The University of Alabama;,
M.A., The University of Alabama

Chair of Advisory Committee: Dr. David Larson

Frames have recently become popular in the area of applied mathematics known
as digital signal processing. Frames offer a level of redundancy that bases do not
provide. In a sub-area of signal processing known as data recovery, redundancy has
become increasingly useful; therefore, so have frames. Just as orthonormal bases are
desirable for numerical computations, Parseval frames provide similar properties as
orthonormal bases while maintaining a desired level of redundancy. This dissertation
will begin with a basic background on frames and will proceed to encapsulate my
research as partial fulfillment of the requirements for the Ph.D. degree in Mathematics
at Texas A&M University. More specifically, in this dissertation we investigate an
apparently new concept we term causal equivalence of frames and techniques for
transforming frames into Parseval frames in a way that generalizes the Classical Gram-

Schmidt process for bases. Finally, we will compare and contrast these techniques.
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CHAPTER I

INTRODUCTION AND PRELIMINARIES

A. Introduction

Merriam-Webster Online Dictionary defines a signal to be a detectable physical quan-
tity or impulse by which messages or information can be transmitted. Signals are used
as a means of communication either between people or between people and machines.
Signal processing is an area of engineering and applied mathematics dealing with the
representation of signals as mathematical objects as well as the transformation, ma-
nipulation, and interpretation of these objects. Signals are often categorized in one
of two forms — analog and digital.

Since analog signals are the natural type of signals that people understand and
digital signals are the natural type of signals for machines (in particular, computers
and other forms of modern technology), it is often necessary to convert analog signals
to digital ones. This process is called sampling or encoding. Once this conversion
takes place, the area of digital signal processing (DSP) provides many techniques for
manipulating this digital data. For example, techniques for providing a digital low-
pass filter can be used to separate an intended signal from potential noise as well
as to provide digital compression. Also, techniques for providing a digital band-pass
filter can be used to isolate individual frequency components of the signal.

Once the digital signal has been processed (or analyzed), it is usually converted
back into analog format. This process is known as decoding. Many times the decoded
signal is different from the original analog signal. This is often unintentional; however,

there are many cases where this difference is desired. For example, the process of
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storing sounds from an audio cassette tape onto a digital compact disc can take
advantage of several DSP techniques. Since many audio cassette tapes inherently
contain wanted sounds as well as an unwanted high frequency “hiss”, certain DSP
techniques can remove this unwanted “hiss”.

Currently, the standard process for transmitting analog information from a source
to a destination requires that the analog signal be encoded, processed, transmitted,
received, anti-processed, and decoded. That is, once the signal is encoded, techniques
are used to process the encoded signal before transmission. This is done to help
guarantee that the received signal is as close to the transmitted signal as possible.
Once the signal has been received, anti-processing is done to “undo” the original
processing. Finally, the signal is decoded. All of this work is done to ensure the
authenticity of the received signal.

One such technique for pre-transmission processing is to provide the encoded
signal with a particular level of redundancy. A naive approach to accomplish this is
to transmit the signal multiple times. As a consequence of this approach, a substantial
increase in bandwidth is required. A more modern approach makes use of tools called
frames. Frames [3] offer a way of providing an encoded signal with an arbitrary
level of redundancy. The most desirable types of frames are called Parseval frames.
Parseval frames have many of the same properties as classical signal processing tools
while providing redundancy to the encoded signal.

A discrete linear system (or simply system) is viewed mathematically as a linear
transformation (or operator) 7' that maps an input sequence X = {x;};ey into an

output sequence Y = {y; }icy denoted by
Y =TX

where J is a discrete ordered set. T is often thought of by engineers as a “black box”
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Fig. 1. Discrete Linear System.

that completely describes the input/output process and is indicated pictorially in Fig.
1. A system is said to be causal if the output does not depend on future input. That
is, if the sequence X is the input to a causal system and the resulting output sequence
is Y, then for each i € J, y; does not depend on x; when j € J and j > 1.

A goal of this dissertation is to provide a causal way of converting ordinary
frames into Parseval frames. Since the Classical Gram-Schmidt process accomplishes
this for a particular class of frames (namely, bases), we investigate processes needed
to generalize this method to all frames. Work by Casazza and Kutyniok [2] offers an
algorithm for transforming frames into Parseval frames. However, their method is not
causal. Furthermore, if the initial frame is in fact Parseval, their algorithm produces
a Parseval frame that is (in general) different from the original Parseval frame. In
this dissertation, we investigate two additional methods for transforming frames into
Parseval frames. Furthermore, with appropriate care, the use of the two methods
guarantees that the resulting Parseval frame is identical to the original frame if the
original frame is itself Parseval. Finally, we show that these additional methods are

equivalent.

B. Necessary Fourier Analysis Preliminaries

The most fundamental “tool of the trade” for analyzing signals is Fourier analysis.
Much work has been done in applied [5] and theoretical [4][9] Fourier analysis in

the area of signal processing known as wavelets. Wavelets are most often considered



in the context of orthonormal bases; however, recent work [7] provides analysis of
wavelets as frames. Let H be a (separable) Hilbert space indexed by a (countable)
index set J and let K = (?(J]). If we let f € H represent our signal, then the goal
of Fourier analysis is to transform f into a € ¢*(J), perform the analysis on a, and
then transform a back into f. If we let F = {e;};,c; C H be an orthonormal basis for
H, then one method of encoding f into a € £%(J) is by defining a; = (f,¢;) for each
1 € J. Since F is an orthonormal basis for H, it follows that
f:Z(f,ei>ei:Zaiei (1.1)
i€l il

for each f € H. Furthermore, by Parseval’s identity, we have

11l = llall (1.2)

However, E need not be an orthonormal basis in order for Equations 1.1 and 1.2 to

hold. To illustrate this fact, consider the following example.

Example 1. Let

V2 _ L _ 1

E— V3 V6 V6
0 1 _ 1

V2 V2

It is clear that E is not an orthonormal basis for R? since F is neither a linearly

independent nor an orthogonal set. However, for each x € R? we have

St (o () o) (£
(o (o) = ()
-

V2
o (e

A

o s



Expanding and simplifying, we get

23:<$e->e<: G+s+s) x1—|—<0—2\[++[> 2 I =2
p— (0- 2W+#) m (0414 1) 2y 2

Therefore, it is clear that Equation 1.1 (and thus Equation 1.2) is satisfied for each

r € R

Example 1 shows that a signal can be decomposed and reconstructed (as in
Equations 1.1 and 1.2) without using an orthonormal basis. In fact, Equations 1.1
and 1.2 are satisfied if and only if E is a Parseval frame for H. We will see that
Parseval frames are generalizations of orthonormal basis and that every orthonormal

basis is in fact a Parseval frame.

C. A Brief Overview of Frames

As indicated in the previous section, we see that (Parseval) frames have become use-
ful tools in signal processing. Recent work [8] provides techniques for decomposing
operators as a sum of tensor products of frames for a Hilbert space H. For a finite
dimensional Hilbert space H, a frame for H is simply a spanning set for H. Since
spanning sets are not (in general) linearly independent, frames often contain redun-
dant vectors. However, this redundancy can be used to aid in the authentication of
signals.

To illustrate this, suppose that F = {ej,e2} is an orthonormal set in a Hilbert

space H. Suppose further that = € span{e;, ey} is a signal to be transmitted. Since

x = (x,e1)e; + (z,ez)ea,

transmission and reception of the scalars (z,e;) and (z, es) is sufficient to guarantee

reconstruction provided that the receiver knows e; and e;. However, if either (x, e;) or



(x, ey) is lost or corrupted before it is received, then the reconstructed signal u will be
different (in general) from z. To that end, let u; and us be the reconstructed signals
for which either (z,e;1) or (x,es), respectively, is lost completely. If F' = {fi, fa, f3}

is a Parseval frame for span{es, eo}, then we also have that

x = (x, f1)fi + (z, f2) fo + (z, f3) f5.

Therefore, if we let vy, vy, and vz be the reconstructed signals for which either (x, f1),
(x, fa), or (x, f3), respectively, is lost completely, we would like to compare ||z — u;]|
and ||z — v,|| for each ¢ and j. Figure 2 illustrates this for a particular choice of
e1, €, f1, f2, f3, and z. In Figure 2a, we have that e; = e;(t) = ¢;sin(27t) and
ey = ey(t) = cosin(4nt) where ¢, o are chosen for normalization purposes. Also,
f1, f2, and f3 is some Parseval frame for span{e;,es}. In Figure 2b, we have that
x = e +eq. Figure 2¢ shows the received signals (after data loss) uq, ug, v1, v9, and vs.
Finally, Figure 2d shows the error in each case. Notice that the error induced by using
the Parseval frame F is approximately 2 of the error induced by using E in || - 2.
Therefore, it is clear from this example how Parseval frames can provide superior
authenticity results to orthonormal bases. Furthermore, in the case illustrated by
Figure 2, if either (z, f1), (z, f2), or (x, f3) was known to be lost before reconstruction,
then post-reception processing could be performed to perfectly reconstruct x. This
feature is also lacking when using orthonormal bases. So, it is clear that if redundancy
is acceptable, then (Parseval) frames are particularly important in signal processing
in order to insure the authenticity of signals.

As previously stated, frames for finite dimensional Hilbert spaces H are simply
spanning sets for H. However, in the case where H is not finite dimensional, then

extra care must be taken to define a frame for H.
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Definition 1. Let H be a separable Hilbert space, and let J be a countable index
set. We say that a sequence X = {x;}iey C H is a frame for H if there exists real
numbers 0 < A < B such that
Allz]* <Y e, @)* < Bllz|? (1.3)
ie]

for each z in H.

We call the largest A and the smallest B for which Equation 1.3 holds the lower
and upper frame bounds for X, respectively. If A = B, we say that X is a tight
frame, and if A = 1 = B we say that X is a Parseval frame. If we let K = (2(])
and E = {e; }icy be the standard orthornormal basis for K, then the linear operator
¢ : H — K defined by 0x = Y, (z,7;)e; for each x € H is called the analysis
operator of X, and its adjoint 6 is called the synthesis operator of X formulated by
0*a = . .5a,e;)x; for each a € K. Using the analysis operator of X, we see that

Equation 1.3 is equivalent to
VA|z|| < ||6z]| < VBl]|

for each x € H. Furthermore, we have that

2 1 1 1]]—2 _
A= i 19717 - = - =|@o | =leo
o o] [T~ oy
#0 ||9$||2 SUPW
x#0
(1.4)
and
B =sup 25 _ oz = @)t = joran. (15)
220 |72
If A= B, we have that
. . em1y B
ke (07°0) = |070] - [(0"0)7!|| = — = 1.

A



Furthermore, since 6*0 is positive (and self-adjoint), it follows that 6*0 = AI for some
A>0. If A=1= B, we have that A = 1 and thus #*0 = I. Conversely, if 0*0 = I
for some A > 0, we have that A = ||(6*0)7!|”! = X\ and B = [|#*0|| = X\. That is,
A=B. If A\=1, we have A = 1 = B. Therefore, 0 is the analysis operator of a
tight frame if and only if *0 = AI for some A > 0, and in particular, # is the analysis
operator of a Parseval frame if and only if %0 = 1.

Since a Riesz basis is precisely a frame for which the frame vectors are linearly

independent, we have the following lemma.

Lemma 1. Let H be a separable Hilbert space and let X = {x;}ic5 be a Riesz basis
for H where J is a countable index set. If V C H is a subspace of H and Py 1is the
orthogonal projection of H onto V', then Y = {y;}ic; = {Pvx;}icy is a frame for V

which is no looser than X . In particular, if X is orthonormal, then Y is Parseval.

Proof. Suppose that A and B are the lower and upper Riesz bounds for X, respec-
tively. Let v € V' be arbitrary. Then,

o PradP =Y [(Pro,a)” = (v, @)

i€l i€l i€l
Therefore, we have that

Alloll> <D~ [, Prs)[* < Bljo||*.
€]

That is, Y is a frame for V' with lower frame bound at least A and upper frame bound

at most B. If X is orthonormal, the A =1 = B and so Y is Parseval. O

The previous Lemma states that the projection of a Riesz basis onto a subspace
is a frame for the subspace (which is no looser than the original Riesz basis). We

will also show that every frame is the projection of Riesz basis, and in particular,
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every Parseval frame is the projection of an orthornormal basis. Since the proof is

constructive, it provides a method for lifting (or dilating) a frame to a basis.

Proposition 1. Let H be a separable Hilbert space, and let X = {x;}icy be a frame
for H with lower and upper frame bounds A and B, respectively and J a countable
index set. Then there exists a complementary Hilbert space H and a complementary
tight frame X = {Z; }iey for H (i.e. X ® X is a Riesz basis for H & ]:.7) such that
X @ X has lower and upper frame bounds A and B, respectively. In particular, if X

1s Parseval, then X & X is orthonormal.

Proof. Let K = 2(J), H = (ranfx)* C K, E = {e;}ic; be the standard orthonormal
basis for K, and Pz be the orthogonal projection of K onto H. By Lemma 1 we
have that X/ = {Pgze;}icy is a Parseval frame for H. Therefore, X = VABX' =
{V'AB Pge;}icy is a tight frame (with frame bound v'AB) for H.So letve H® H

be arbitrary. Then, there exists x € H and = € H such that v = 2 @ 7. So, we have

Dz em)ff=) [retneb)f =) )l +) (7 7))

i€l i€l i€l i€l
=Y Kz, z)* + VAB| 7|
i€l

and therefore
Allol® = A (lll* + 1Z11%) < > Wo,@: @ &)* < B (||« + |1Z]1*) = Bllo]*
icl

So, we see that X @ X is a frame for H® H with lower and upper frame bounds A and
B, respectively. We will now show that it is in fact a (Riesz) basis. Let A be any finite
subset of J and let {a;}ica be a (finite) sequence of scalars. Suppose that > ., o;(2;®
z;) = 0. Then, both >, , a;z; = 0 and >, ., &;2; = 0. Since ) .., o;@; = 0, and
since z; = mPf{'ei for each 7 € J, it follows that P ZieA a;e; = 0. That is,
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Zie A ie; € ranfx. Furthermore, since x; = 0%¢; for each i € J, we have that
0% Z e = Z a;0ve; = Z o;z; = 0.
ieA ieA ieA
This implies that ), , a;e; € (ran HX)L. Therefore, } .., aie; = 0. Since {e; }iey is a
basis for K, it follows that «; = 0 for each ¢ € A which implies that X & X is a Resiz
basis for H ® H. Now if X is Parseval, then X is Parseval and X @ X is Parseval.
Since X & X is a linearly independent set, it follows that X & X is an orthonormal
basis for H & H. [

Let P: K — ranfx C K be defined by P = 0 (6%60) 0%, and let a € ranfy

be arbitrary. Then, P? = P and a = Oxx for some z € H. Furthermore,
Pa = POxx =0, (0%0y) '0%0xr = Ox2 = a,

and thus P is surjective. So, P is the orthogonal projection of K onto ranfx C K,
and therefore

Pt =1Ix—P=1Ig—0,(0%05) 0% (1.6)

is the orthogonal projection of K onto H = (ranfx)* C K. If X is Parseval, then
050 = Iy, and so 6% is the orthogonal projection of K onto ranfy C K.

If X,Y are frames for H, we say that X and Y are similar if there exists an
invertible S : H — H such that y; = Sx; for each 7 € J. If we let 6x and 0y be the
analysis operators of X and Y, respectively, then X and Y being similar is equivalent
to Oy = 0xS. Also, if X is a frame that is similar to a Parseval frame Y by S (i.e. S
is invertible with 6y = 0xS), then S = (8%0y) 2U where U is unitary.

If X is a Parseval frame for H, then 6*¢ = I and thus there is a straightforward
formulation for reconstructing x from 6z (that is, simply applying 6*). However, if

X is not (in general) Parseval, the reconstruction formulation is less straightforward.
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If we let y; = (0*0) 'z, for each i € J, then
D wayi = (w,a)(070) wy = (0°0)" > (z,xi)w; = (0°0) 070w = x.
ieJ ie] el

That is, Y = {y; }iey is the canonical dual frame for X and 650y = I = 6;.0x.

OO0

be an ordered set in R?. Then, X is a frame for R? with lower and upper frame

Example 2. Let

bounds 2 and 3, respectively. Furthermore, the canonical dual frame of X is

16)-(2) ()}

with lower and upper frame bound 2 and 3, respectively. Finally, the canonical

Parseval frame similar to X is

) (3) ()

From the standpoint of computational cost, determining both (6*0)~! and (6*6)

3
can be expensive. Therefore, it is clear that we would like another method for trans-
forming frames into Parseval frames. When we restrict to bases, the standard method
for transforming bases into orthonormal bases is the Gram-Schmidt process. There-
fore, part of this dissertation will address a technique for transforming frames into
Parseval frames via a Causal Generalized Gram-Schmidt (CGGS) process. One of the
most important properties of such a procedure is that if X is a frame for H and Y is
a Parseval frame obtained via the CGGS, then X and Y are causally equivalent. This

property is desirable since the Classical Gram-Schmidt process for bases possesses it.
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CHAPTER II

PRIMARY RESULTS

A. Causal Equivalence

Let V be a vector space over C or R and let X = {xy,...,zx} and Y = {y1, ..., yx}
be finite (or infinite) ordered sequences in V. We say that Y is causally related to X

if there exists scalars {a;;}F;_, such that

Y1 = 01171

Yo = Q2171 + Qg 2T2

Yk = Q171 + Qg 2T2 + -+ - + Qg kT

In general, this is not an equivalence relation. To illustrate this, let X = {x1, 22}
be an arbitrary ordered sequence in V' with z; and x5 linearly independent, and let
Y = {y1, 92} with y; = yo = x;. Then Y is causally related to X. Suppose there

exist scalars {(3;;}7 -, such that

T = 51,191

Ty = Pa1y1 + P22y

Then we have that 5, ; = 1 and therefore 9 = (021 + (2,2)x1 which contradicts the
fact that x1 and x5 are linearly independent. Thus, X is not causally related to Y.
However, if we require the “diagonal elements” to be nonzero (i.e. «a;; # 0 for each

i), then it becomes an equivalence relation. To see this fact, we notice that every
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sequence is causally related to itself by choosing «; ; = ¢; ; where

is the Kronecker delta. Furthermore, if

i
Yi = Z Q45T
j=1
for each ¢, then we can recursively write the x;’s in terms of the y;’s by

-1
L1 = 0141

i—1
T; = a;il (yZ — g oz,;,jxj) , for each i > 1.
j=1

Finally, if y; =

i m -
a; j; for each i and z,,, = Y By iy; for each m, then z,, = >~ Vi@,
for each m where

Ym,j = Z ai,jﬂm,i
i=j
for each m and j. We see that v, ; = 0 if m < j and v, = W mBm.m # 0 for each

m.

Definition 2. We say that two ordered sequences X = {z1,...,x;} and ¥V =
{y1....,y} are causally equivalent if there exists scalars {a;;}F;_; such that a;; # 0

and
i
Yi = E Qi Tj
j=1

for each i, and we write X ~. Y.

If X and Y are sequences of vectors in a vector space V with X ~¢ Y, then X
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and Y have the same “partial spans.” That is,

span{zy,...,z;} = span{yy, ..., vy}

for each 1 < ¢ < k. This property appears in the Classical Gram-Schmidt process

and is demonstrated in the following example.

Example 3. If X = {x;,...,x,} is a basis for C" (or R") and if Y = {y1,...,yn} is
the orthonormal basis derived from the Classical Gram-Schmidt process, then X ~
Y. Moreover, if Z = {z,...,z,} is any other orthonormal basis for C" (or R™) with

X ~. Z, then there exists uni-modular scalars {a;}"_; such that z; = a;y; for each i.

Example 3 affirms that there is essentially one orthonormal basis that is causally
equivalent to a given basis and that this orthonormal basis is obtained by the Classical

Gram-Schmidt process.

B. Causal Generalized Gram-Schmidt (CGGS) Process

Suppose X = {z;}icy and Y = {y; }icy are (ordered) frames for H. Let K = (*(])
and E = {e;};ey be the standard orthonormal basis for K. We will now show that
X and Y are causally equivalent if and only if there is an invertible lower triangular
(with respect to E) operator L : K — K such that 6y = LOx. Let L : K — K with
L = (@; ;) with respect to E where {a;;}i jey C C. Then,

Loxx = LZ(x,x])e]- = Z(x,a:jﬂ/ej = Z(w,xj> Za@jei

Jjel JjeJ JjeJ A

¥ <x,z@i,jxj>

1€] J€J
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and Oyz = ), ;(x,y;)e;. Therefore, since E is an orthonormal basis for K, we have

that 6y = LOx if and only if

Yi = Z QG 5T (2.1)

§€T
for each ¢ € J. Notice that whether or not X and Y are causally equivalent, there
exists an invertible operator L : K — K such that 8y = LOy. However, by Definition
2 and Equation 2.1, we have that X and Y are causally equivalent if and only if
Oy = LOx with L : K — K invertible and lower triangular (with respect to E).

The above result provides a convenient method for characterizing causal equiv-
alence. We see in Example 3 that if X is a basis for H and if Y, Z are orthonormal
bases for H such that X ~, Y and X ~. Z, then 0; = DOy where D : K — K is
diagonal (with respect to E) and unitary. Therefore, given a basis X for H, there is
a unique (up to rescaling by uni-modular constants) orthonormal basis Y such that
Y ~. X. Furthermore, this Y is obtained by performing the Classical Gram-Schmidt
algorithm to X. We will now show that every frame X for H is casually equivalent

to a Parseval frame Y for H.

Proposition 2. Let X be a frame for H. Then there exists a Parseval frame Y for
H with X ~C Y.

Proof. Let H = (ranfx)t C K. By Proposition 1, there exists a frame X for H
such that X & X is a Riesz basis for H @ H. Then by the Classical Gram-Schmidt
algorithm, there exists an orthonormal basis of the form Y & Y for H & H and an
invertible lower triangular (with respect to £) L such that ¢, .y = L0 5. Therefore
we have that 0y = LOx and 0y = LOg. Since Y and Y are the projections of Y & Y
onto H and H , respectively, and since Y @ Y is an orthonormal basis for H @ H , We
have that Y and Y are Parseval frames for H and H , respectively, that are causally

equivalent to X and X. O
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The following example illustrates the procedure described in Proposition 2

Example 4. Let

1 _ L _ L

Y V2 v
’ Y 1

0 3 —32

Then, X is a frame for H = R? with lower and upper frame bounds A = % and B = 2,

respectively. According to Proposition 1, we have that

) 1

=) () ()
is a tight frame (with frame bound vAB = 1, i.e. Parseval) for H = ran (%6, )" C
R3. Furthermore, we have that X & X is a basis for H & H (with lower and up-

per frames bounds % and 2, respectively). Performing the Classical Gram-Schmidt

algorithm on X & X , we obtain the orthonormal basis

V2 _2v2 _ 1
= V3 V33 V11 1 4 ﬁ)}
ver =4 (%) () () fe ) (w) (2
V11 Vi1

for He H. By projecting Y & Y onto H , we obtain a Parseval frame Y for H with

V2 _2v2 __1
Y — V3 V33 V11
0 ’ V3 "\ 22
V11 V11
and
Y1 = %5171

2v3

Y2 = \/%ml + e
Yz = #ﬁxl - #ﬁxg + @xg.

Figure 3 graphically depicts the process described in Example 4. Figure 3a shows
the original frame X and Figure 3b shows the same frame embedded in R3. Figure 3c
shows the frame lifted to a basis X & X for R3. Figure 3d shows the orthonormal basis
Y @Y for R? obtained by applying the classical Gram-Schmidt process to X @ X.

Finally, Figure 3e shows Y as the projection of Y & Y back onto the xy-plane, and
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Figure 3f shows both the original frame and the transformed Parseval frame.

Remark 1. Many of the numerical examples formulated in this dissertation (includ-
ing Example 4) were developed in conjunction with computer simulations using the
workstation provided by a supplement to NSF grant DMS-0070796 (“Operator Alge-

bras and Wavelet Theory”) of Professor David Larson and Texas A&M University.

The above method provides a way of transforming frames into Parseval frames
in a causal fashion (similar to the Classical Gram-Schmidt algorithm). However, the
method allows for many “lifts” X for which X & X is a Riesz basis for H & H.
We will define an optimal lift X to be one that minimizes (L) = ||L||||L7}]| (i.e.
the condition number of L). However, in order to determine a L for which (L) is

minimal, we must first find a lower bound for such a x(L).

Lemma 2. Suppose that H,M, and N are Hilbert spaces. Suppose further that T :
H — M is bijective, S : M — N is bijective, and ST is unitary (i.e. bijective and

isometric). Then, ||S||y = || T | and ||S7 N = || T n-

Proof. We first notice that

1515 = [|STTH[,, < IST Ny - (|77

“
M J—

Hhar = 177 -

Similarly, we have

1T, = 1771878, < STy STy = 1Sy, -

'l
M

Likewise, we have

1Tl = [[STST | < (1575 - ST e = [[S7H|

'l
N

and

17 ]y = 177757y < Tl - 1Sy = 1Tl
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A
T2
> T
T
T3
(a) Original Frame for R?
z
A
L
x; D fi
|
! i
| |
|
! Y

X

(¢) Lift Frame to a Basis

>

X

(e) Project Orthonormal Basis

X

(b) Embedding of R? into R3

Z;
€T; ) .,jfi

X

(d) Classical Gram-Schmidt

Y2
T2

1

=y

Y1

T3

Y3

(f) Original and Parseval Frames

Fig. 3. Causal Generalized Gram-Schmidt Process.
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The first two inequalities show that ||S|/as = ||T7"||sr and the last two inequalities

show that ||[S™||x = ||T||~- ]
We will now use Lemma 2 to prove a result about condition numbers.

Lemma 3. Suppose H and K are Hilbert spaces. Suppose further thatl' : H — K 1s

ingective, S : K — K is bijective, and ST is an isometry. Then ||S| > H(T*T)_%

H
and ||S7 e = |[(T*T)3

. In particular, kg (S) > kg ((T*T)Y?).
H

Proof. Let M =ranT C K and N = SM C K. Let T" : H — M be defined
by T"x = Tx for all x € H and S’ : M — N be defined by S’ = S‘M. Then
T : H — M is bijective and S’ : M — N is bijective. Furthermore, for each x € H
we have that S'T"z = S"T'vx = STx and so S"T" is isometric. So, by Lemma 2, we
have that ||S’[|,, = [[(T")"']],,- However, it is clear (by the definition of S’) that
1SN = 11510, = 1Ty = 1T T')~1|13%. Furthermore, for each x,y € H, we

have that
(T T'r,y)p = (T's, T'y)g = (Tx, Ty)u = (T" T2, y)u.

Therefore, (T')*T" = T*T. Since T is injective, (T*T)~! exists, and thus (T*T)~! =
(T"*T")~!. So, we have

1/2
H

1/2

181 = [y Tyl = )y = ||

H

This establishes the first inequality. To show the second inequality, simply notice that

1571 = 11571,

Uk STl = (1878 = 1T = |3

Therefore, we have sy (S) > kg ((T*T)"?) as desired. O

Now, if X is a frame for H with lower and upper frame bound A and B, re-

spectively and Y is a Parseval frame causally equivalent to X, then there exists an
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invertible lower triangular (with respect to F) L such that 6y = LOx. Since Y is Par-
seval, fy is an isometry; hence, by Lemma 3, we have that sy (L) > RH((H}HX)%). By

v/ B and ”(G}HX)’% : = VA

1

Equations 1.4 and 1.5, we have that H(G}Hx)i =
H

Therefore, we have k(L) > \/g :

Theorem 1. Let X be a frame for H with lower and upper frame bounds A and B,
respectively. Then, there exists an invertible and lower triangular (with respect to E')

L: K — K such that 03 L* L0y = Iy and k(L) = /5.

Proof. Let
1

VAB

T =0,(0%0x) 203

where P is defined by Equation 1.6. Then,

T~ =0,(0%05) 20% & VAB P

1

Notice that [[0x(0%6x)"20%[lk = [(0x0x)2llu = 5 and [|6x(650x)720% ]k =
1(0%65)2 |l x = VB. Furthermore, since (Ix — 05 (%605 )10%) is the orthogonal pro-
jection of K onto (ranfx)" C K, we have that || Ix — 0 (6% 0 ) 0% = 1. Therefore,
we have
1 1 1 1
T||k = max HH 050,) 20" — pt }:max{ , }:
|| ||K { X( X X) X 4AB \/Z m m

and

17 e = max { 0 (0305) 205 | .|| VAB

I} = max{VE. VAB} = VB

Since T' is positive and invertible, we have that

1
T*T =T? =0,(0%0,)%0% & —— P+
X(XX) X \/E

is positive and invertible and therefore there exists an invertible and lower triangular
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(with respect to F) L such that T*T = L*L (via a Cholesky-like factorization of
T*T). Furthermore, ||L||x = ||T||x = \/LZ and |[L7Y|x = |T7Yx = V/B. That is,

ki(L) = \/g. Finally, since 0, (0%05) 260% = P <9X(9}}9X)’%9}> P, we have
That is, LOx is the analysis operator of a Parseval frame for H. ]

Corollary 1. There exists an invertible and lower triangular (with respect to E)
L such that LOx is the analysis operator for a Parseval frame for H and ki (L) is

minimaized.

Proof. Since k(L) > \/g whenever L is invertible and lower triangular (with respect
to E) and Ly is the analysis operator for a Parseval frame for H, and since Theorem

it follows that

1 provides a method for constructing such an L with kg (L) = \/g,

such an L is optimal (in the sense that k(L) is minimized). O

Notice that there are many choices for T in Theorem 1. However, for each choice
we must have TP = Ul (0%0y) 20% where U : K — K is unitary. The following

example illustrates the construction in Theorem 1 for a specific frame.

Example 5. Let

1 1 _1
X — ’ V2 ’ V2
o) \ 1)\
Then, X is a frame for R? with lower and upper frame bounds A = % and B = 2,

respectively. Following the process described in Theorem 1, we obtain 7' : R? — R3

such that

V2+2  V2-1 0 V2-1
4 4 4

T = | v2=1 5v2+2 —3v242
4 8 8

V2-1 =3v2+2 5242
4 8 8
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with respect to the standard orthonormal basis for R3, and so

V2
% 0 0
— | 2 28
L= v 0
15 V7
2v/11 222 4
Therefore, defining 0y = Lfx, we obtain
V2 _2v2 1
W I (e Va3 Vil
0 3 |22
V11 V11

Furthermore, we have that Y is a Parseval frame for R* Y ~¢ X, and k(L) = 2 is

minimized.

C. A Lifting Method for the CGGS Process

The proof of Proposition 2 uses a lift X of a frame X for H to a Riesz basis for
Heo H. However, determination of a best Parseval frame Y for which ¥ ~o X
(as constructed in Theorem 1) appears to be independent of such a lift. That is,
the construction of Y is the result of defining 6y = Lfx where L is determined by
performing a Cholesky-like factorization of a positive and invertible operator on K.
We will now show a correlation between X and L and investigate a minimization of

kus(L) where kyg is the Hilbert-Schmidt (or Frobenius) condition number.
Lemma 4. If X is a frame for H and X isa complimentary frame of X for ]:j, then
Ovexlyax = Ox0y +050%

Proof. Let a € K be arbitrary. Then,

Ovox Oxex 0= Uxox Z(a, ¢i) (2: ® Ti) = Z(a, €i) Oy z 0 ® T

ie] €]



24

Using the definition of 6y ¢ we have

GX@)? 9;(@)? a= Z(a, €:) Z<xl D i, 5 B Tj)e;

ie] J€J
=D lae) Y (wiag)e; + ) (a,e) Y (T T)e;
1e] J€J ie] JeJ

Using the definition of x and 05 we have

OvexVvaxd= Z(a, e;) 0y + Z(a, e;) 05

ie] 1€]

=0y Z(a, e)xi + 0% Z(a, e;) T;
i€J i€J
=0x0xa+ 0050 = (QXG} + 929}) a

Since a was chosen arbitrarily, we have

OX@)? ‘9;(@)? - HXG;( + 0)?9}('

]

Proposition 3. Let X be a frame for H and let X bea frame for H that is a strong

complement of X (i.e. X ® X is a Riesz basis for H® H and 0%0, =0). Then,
o 6 ) —g (O0y) 2 0% + 0 (0:0,) 2 0%
(XEBX X@X) X \PXVX X X \VX"X X

Furthermore, exea)? GX@)? 15 invertible and

(9)(@)? Xea)?) = Ox (0x0x) > Ox + 05 (0)?0)?) 0%
Proof. By direct computation, we notice that

1 2
(0x (050x) 72 05 + 05 (0305) 0% ) = 0505 + 0505
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since H}(HX =0 (and 9;6)? = O). Therefore, by Lemma 4, we have

1

* 2 * _% * * _% *
(QX@X X@)z> — Oy (O50x) 2 0% + 0 (6%:0) 2 0%
as desired. Next, we also notice that

2

3 -3 2 =2 % * —< %
<9X (0%0x) 2 0% + 04 (05%05) 2 9}) =0y (Ox0x) " Ox + 05 (0%05) 0%
Therefore,
_3 2
(QX (QEQX)_% Ox + 05 (0}9)?) ’ 9?{) (GX@)? ;(ea)?>
* =2 % * —2 * * *
= (9)( (0x0x) " 0% + 9;} <9§92> 9)?) (9)(9)( + 9)?9)?>
-1
— 0y (050x) 7 0% + 0 (9305) 0%
and
(0,05 +00%) (0x (050x) > 0% + 0 (9305) " 0%)

2
_3 * * *
- (QX@X QX@)?> (9X (050x) 2 0% + 0. (9)?9%) 9)?)
-1
— Oy (050y) " 0% + 0. (9}9)?) 0
Furthermore, since X @ X is a Riesz basis for H & H and since 6}0)( = 0, we have

that H = (ranfx)" = ran 5 and therefore
K = (ranfx) @ (ranfy) .

Also, since 0y (Q}HX)*1 0% is the orthogonal projection of K onto ranfx C K and
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-1 ~
«95( <0}(0)?> 0} is the orthogonal projection of K onto H C K, we have that

3 _3 2
(0 (050x)7 05 + 05 (002) " 0%) Oz Oz
— I

= Oxox Ovax (ex (0x0x) 2 0% + 05 (%%) 9;})

Therefore, we have

(ex@g 9;@9_5 — Oy (B30x) 2 0% + 04 (0:0) 2 0%

O
If X is a frame for H such that X @ X is a Riesz basis for H @ H and if
Ovoxl LOyoz = Ik
then
-1
L'L= (‘gxea)? 9X@a)?> :
In particular,
1
1 . ~3
(D) = (o Oox) (2.2)
Analogous to Equations 1.4 and 1.5, we define
¢ =03
= ||(03 T2 2.3
|ox0x72 ] (2.3)
and
* 12
D = ||0x0x)% | (2.4)

to be the Hilbert-Schmidt lower and upper frame bounds for X, respectively. We will

now prove a theorem regarding the minimization of kyg(L) for a certain class of lifts

X.
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Theorem 2. Let X = {x;};e; be a frame for H where k = card] < oo. For each
frame X for H that is a strong complement of X and each lower triangular (with

respect to E') and invertible operator L such that 9;@)?[’*[’9)(@5( = Iyep, then

kas(L) > ks ((exex)%) (k —n). (2.5)

Furthermore, equality in Equation 2.5 holds if and only if X is tight with frame bound
VCD where C and D are the lower and upper Hilbert-Schmadt frame bounds for X,

respectively.

Proof. Since k < oo, we have that n = dim H < k < co. Let X be an arbitrary frame
for H that is a strong compliment of X, and let C and D be the lower and upper

Hilbert-Schmidt frame bounds for X. By Equation 2.2 we have that

_ 1 1
kus(L) = [|Lflus - [[L 1HHS 1: H(L*L)2 HS H(L*Ll) i HS
H XoX X@X 75 s ' ’<9X®X 0;(@)()5 s
and thus by Proposition 3 we have
wns(L) = [0 (030)7F 03 + 05 (0505) 70|
: HeX (0%0x) 2 O + 0+ (0%0-) 2 0% .

Since X and X are strongly disjoint, we have

_3
+ s (680) 2

2
Xllus
HS)

Iis) ' ("(9}9)(); IQ{S + H( }9)?)%

() = (o 50005
([lox z0507 6
= (oo,

; + Hef( (0%0.) 72 0%

+ H (0565) "

2
HS
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Using the definition of the Hilbert-Schmidt frame bounds, we have

f%gLy:(é;+%>-<D+iﬂ.

Since X and X are complementary, we also have that X @ X is a (Riesz) basis for
H & H. By definition, H = (ranfx)" C K. Since X and X are strong complements,
we have that H = (ranfx)* = ran 0% C K. Thus dim (ranfy) = dim ((ran QX)L> =

(k—n). So, it follows that

s ((0505)*) = Z = kon)

with equality if and only if 9}05( = clg for some ¢ > 0 (i.e. Xisa tight frame for H
with frame bound ¢). Thus, we have

D D D D
kig(L)= =4+ =+ =+ —
ns (L) stst3To

> i ((030x)7) + (k= n)? + (D(kT_”)Q + g)

A straightforward calculus exercise shows that if f(z) = e + Bz with «, § > 0, then
x

f(z) > 2y/apf for all x > 0. Furthermore, f(x) attains its minimum on (0, co) if and

only if x = \/% Thus x(L) attains its minimum if and only if D = (k — n)v/CD.

Therefore, we have that

D=

)

whs(L) > i (050x)2) 4 (k=) +2 (k — ) mns ((030)

N
_ (RHS ((e;eX) ) 4 (k- n)>2.

[SIE

Thus,
wus(L) > rus ((9;ex>%> +(k—n)
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with equality if and only if X is a tight frame for H with Hilbert-Schmidt frame
bound (k — n)vCD or equivalently (natural) frame bound vCD. Furthermore, in
the special case that X in Theorem 2 is tight, then the lifting tight frame X for H

must have the same frame bound as X. O]

Theorem 1 provides an operator factorization method for computing a best Par-
seval frame Y that is causally equivalent to a given frame X. That is, Theorem 1
provides a constructive method for computing a lower triangular (with respect to F)
L : K — K for which 6y = LOx and k(L) is minimized. As previously noted, there

are many choices for L in Theorem 1, but for each choice we must have that
(L7L)? P = Uby (00x) % 0

where P is the projection of K onto ranflx C K and U : K — K is unitary.
It is a straightforward exercise [6] to show that if A is a positive and invertible

operator on an n dimensional Hilbert space, then

n
T < [Alls < VA4

So, it immediately follows that

P S V|
VAlAT] = A s = V'

and therefore
L Al

< < |IA?. 2.6
AP S A s = 141 (2:6)

We will now show that the tight frames that minimize xkgg in Theorem 2 can be used
to construct a best Parseval frame that is causally equivalent to a given frame as in

Theorem 1.

Proposition 4. Let H be a Hilbert space such that dimH = n < oo. Let X be
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a frame for H with card X = k < oo and lower and upper frame bounds A and B,
respectively, and lower and upper Hilbert-Schmidt frame bounds C and D, respectively.
Let X be a tight frame for H with frame bound VCD that is a strong complement of
X. Then, there exists an invertible and lower triangular (with respect to E') operator
L: K — K such that

and k(L) = \/g and kys(L) = \/g—k (k —n) are minimal. Furthermore, LOx is the

analysis operator for a Parseval frame.

Proof. Since n < oo, it follows that H(G}QX)%

< oo and H(Q}HX)_%

< 0.

(9}0;()%" < oo and
HS

Also, since k < oo it follows that k — n < oo and thus

s

< 00. By Equations 2.3 and 2.4 we have that
HS

Gk
ez

and therefore, by Equations 1.4, 1.5, and 2.6, it follows that

HS

VCD

HS

2

! - B. (2.8)

A= W <VCD < |(836y)?
XX ?

We solve Equation 2.7 for L*L and then perform a Cholesky-like factorization on L*L
to obtain L. Since X ® X is a (Riesz) basis for H® H, it follows that Oxox HoH —

K is invertible, and therefore by Equation 2.2 we have

1
Iz = |y

' <9X@)?6;(®)~(>_é

— |6 (B30)7 03 + 05 (6505) % 0%

)
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and similarly

ILllus = [0 (836x) 7 0% + 05 (6505) * 0%

HS
Since X and X are strongly disjoint, and since X is tight with frame bound vCD,

it follows by Equation 2.8 that

3
12l = max { 0y (030x) 7

_3
s (6800 05

(0%0%) *

}1

p=med 75 v )

= max{H(@}@X)fé

Y

Nk

and

1
2

2)5_(l+k—n)5
-~ \C VCD)

L2
12 = (| @xom [+ o565)

Also, we have that

It = |

- H (0)(@)?0;(@)?) :

_1
_ Hex (030x) "% Oy + 0 (0%02) 7 0%

Y

and also

-1 * * -1 *
12" llns = ||6x (0%0x) 72 8 + 05 (9305)* 0%

HS
Similar to above, we have that

bz (0%0%) * 0%

9

(0%0%)*

1271 = masx { |0 (630x) % 05

:max{H(@(HX)%
=VB

)

} = max{\/E, v C’D}

)
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and also

R [CTO%

127 s = (H(e;exﬁ ) — (D+ (k—n)VED)"

Therefore, k(L) = \/g and rps(L) = \/g + (k —n) as desired. We then define the
Parseval frame Y for H by 0y = Lfx. O

Theorem 2 provides a “lifting method” for determining a CGGS algorithm to
transform a frame X into a Parseval frame in a causal fashion. It demonstrates
how choosing a tight lifting frame X for H that is strongly disjoint to X followed
by the Classical Gram-Schmidt process and the orthogonal projection onto H yields
a Parseval frame Y that is causally equivalent to X by L with minimal xkps(L) =
\/g +(k—n). Theorem 1 provides an “operator factorization method” for determining
a similar CGGS algorithm. Proposition 4 shows that the lifting in Theorem 2 yield a

lower triangular (with respect to E) operator L as in Theorem 1 for which (L) = /£

and kys(L) = \/§+ (k —n) are minimal. Appendix A provides the CGGS methods
discussed in Theorem 1 and Theorem 2 in pseudo-algorithm form, and Appendix B
provides several MATLAB routines used to numerically compute and verify these

results.
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CHAPTER III

PARTIAL RESULTS AND CONCLUSIONS

A. Compressions of Positive Operators

Theorem 2 provides a lower bound for the Hilbert Schmidt condition number of L

given that the lifting frame X for H is strongly disjoint from X. That is

[N

rns(L) 2 s ((050x)°) + (k=)

with equality if and only if X is tight for H with frame bound

[CYNE

HS
|ex0073|

HS
In order to satisfy 0% L*L6y = I, we must have that PL*LP = 0 (0%60y) > 6% and
P(L*L)™'P = 040% where P is the orthogonal projection of K onto ranfy C K.
However, Theorem 2 requires that X be strongly disjoint from X. We will now
show some analysis of relaxing the condition that X and X be strongly disjoint. If
T is a positive and invertible operator on a Hilbert space K and P is a (non-trivial)
self-adjoint projection of K onto as subspace H of K, then R = PTP is positive but
not invertible. However, R can be viewed as a positive and invertible operator from
the Hilbert space H to H. Therefore, we will view R~! as the operator R’ : H — H
such that R'R = P and RR' = Iy. Since the compression of a positive operator T" to
a subspace is non-negative and since 17" > PTP (i.e. T'— PTP is non-negative), we
have that

|T|s > || PTP|lus
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and

|7 |us > [|[PT~'Pl|us.

However, there is no relationship (in general) between ||PT 'P|yq and ||R/|lyg =

H (PTP) - H . To illustrate this fact, consider the following two examples.
HS

Example 6. Let T}, T5 : R? — R? be defined by

o —3 =2 5 3 3
Ty = | -3 ) 2 Th=13 3 4
-2 2 3 3 4 4

Then T} and 75 are positive and invertible. Let H be the subspace of R? defined by

—4 121
H = span -91,| —56
2 —10
Then, ||PT P = Y225 ~ 0,537 and ‘(PTlP) v )HS =T ~ 0519, We
also have that ||PT2_1PHHS = YIOEA ~ 1.366 and H(PT2P>“71” = VIO
k) HS k)
1.460. In particular, we have that
| P Pl > | (PTiP) ™ .
and
| PT5 Pl < || (PT2P) ™! HHS

B. Confluent Equivalence Relations

A relation is any subset of a Cartesian product. For example, if X and Y are sets,
then any subset of X x Y is a binary relation from X to Y. In particular, a subset
of X x X is called a binary relation on X. For a binary relation R, one often writes

xRy to mean that (x,y) € R. A binary relation R is an equivalence relation if R is
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reflexive, symmetric, and transitive. For an equivalence relation R, we write z ~g y
to mean xRy.

If R and S are binary relations on X, we define the confluence of R with S
denoted R ¢ .S by

RoS={(z,y) € X x X :3 z€ X with 2Rz and zSy}.

It is clear that R € Ro.S and S C R¢ S. Also, notice that, in general, RoS # So R.
Furthermore, the following example shows that if R and S are equivalence relations

on X, then, in general, neither R ¢ S nor S ¢ R is an equivalence relation on X.

Example 7. Let X be a set of three elements, namely X = {a,b,c}. Let R,S C
X x X defined by

R = {(a,a),(a,c), (b,b), (c,a), (¢, )}
and

S = {(a,a), (b,b), (b,¢), (¢,0), (¢, c)}-
It is clear that both R and S are equivalence relations on X. If we let A = {a,c} C X
and B = {b,c} C X, then we see that R = (A x A)U (AC X AC) and S = (B x B)U
(B x BP) . Notice that

Ro S ={(a,a),(a,b),(a,c),(bb),(bc),(c,a)(c,b),(c,c)}

and
SoR={(a,a),(a,c),(ba),(bb),(bc),(ca),lcb),(cc)}.

It is clear that R¢ .S is not symmetric since (a,b) € RoS but (b,a) ¢ RoS. Similarly,
S ¢ R is not symmetric since (b,a) € So R but (a,b) ¢ S R. Also, neither R¢ .S nor

S ¢ R is transitive.
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Example 7 shows that the confluence of equivalence relations is not necessarily
an equivalence relation. Thus, it may be surprising that the confluence of similarity
and causality of frames of length k£ for H does yield an equivalence relation. To see

this, let
H(n, k) = {X = {z;}% , ¢ H: X is a frame for H,dim H = n}.

If we let S be the equivalence relation on H(n, k) representing similarity and C' be

the equivalence relation on H(n, k) representing causality, we have that
S={(X,Y) € H(n, k) x H(n, k) : 0x = 0yT, T € B(H), T~' € B(H)}
and

C={(X,Y) e H(n k) xH(n,k):
Ox = Ly, L € B(K), L' € B(K), L lower triangular}

Therefore,
SoC={(X,Y) € H(nk) x H(n, k)
37 € H(n,k) with (X, Z) € S and (Z,Y) € C}

={(X,Y) € H(n,k) x H(n,k) : 0x = LOyT, T € B(H), T"* € B(H),
LeB(K), L' € B(K), L lower triangular}

={(X,Y) € H(n, k) x H(n, k) :
37 € H(n, k) with (X, Z) € C and (Z,Y) € S}

=(CoS.

It is a straightforward exercise to show that So(C'is also both reflexive and transitive.
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C. Future Research Directions

While Chapter II establishes two methods for transforming frames into Parseval
frames in a causal fashion, both methods still have several unanswered and/or un-
studied questions. Of particular importance is the restriction that the lifting frame in
Theorem 2 be strongly disjoint from the original frame. Numerical computations in-
dicate that Theorem 2 still holds if the requirement that the lifting frame be strongly
disjoint from the original frame is relaxed. However, Section A of this chapter shows
that examining the compression of positive and invertible operators to subspaces is
not sufficient in gaining a complete understanding of this problem. Therefore, we now

formally outline a future research problem.

Question 1. Let n = dim H and let X be a frame for H with k = card X < oo.
If we let H = (ran (9X)L C K, then each frame X for H that is complimentary to
X induces a (Riesz) basis X & X for H® H and therefore induces an orthonormal
basis (by the Classical Gram-Schmidt process) of the form Y & Y for H® H and a
lower triangular (with respect to E) and invertible operator L : K — K such that

Oyey = Lbxgx- By Theorem 2, we have that

a=inf kys(L) < \/B—k(kz—n).
X C

Since rank L = k, we know that o« > k. What is a? In particular, is it true that

a:\/g—i—(k—n)?

Since recent work [1] and current research is in the area of finite frames, it is
clear why the restriction of Theorem 2 to finite frames is of particular importance.
However, in order to generalize the Classical Gram-Schmidt process to all frames in
a causal fashion, the restriction to finite frames may be inadequate. Equation 2.8

shows that if X is a (finite) frame with lower and upper frame bounds A and B,
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respectively, then A < v/CD < B, where C' and D are the lower and upper Hilbert-
Schmidt frame bounds for X, respectively. Notice that even though both C' and D
depend on the dimension of H, the quantity v/C'D does not since it is bound below
and above by constants that do not depend on dim H. If H is not finite dimensional,
then 050y : H — H is not necessarily a Hilbert-Schmidt class operator in B(H).

Therefore, neither C' nor D is necessarily finite.

Question 2. If card X = +o0, then it is clear that dim K is not finite. Therefore,
kps(L) in Theorem 2 may or may not be finite. Furthermore, the best lifting frame
in Theorem 2 is a tight frame for H (that is strongly disjoint of X ) with frame
bound v/C'D which is bound between the frame bounds of X. What can be said about
extending the analysis of Theorem 2 beyond finite frames (i.e. to frames X with

card X = +00).

A natural question regarding the CGGS process described in Theorem 1 and
Theorem 2 is whether the process is continuous. That is, if X and X' are frames
which are close (in some sense of “close”), then is it true also that the corresponding
Parseval frames Y and Y’ obtained by the CGGS, respectively, are also close? One

measurement of distance between frames, which is used in [2], is

dist(X, X) (Z |z — 2| )

€]

Another measurement of distance between frames is
dist(X, X') = ||0x — Ox/||

where ||fx — 0x/|| is the Hilbert space operator norm or Hilbert-Schmidt norm. Other
measurements of distances between frames are sometimes used, but these listed are

the most prevalent. Due to numerical imprecision and other forms of round off error,



39

it is often the case that construction and/or reconstruction of frames is not completely
accurate. That is, if X is the intended frame and X’ is the numerically computed
frame, then it may be that dist(X, X’) # 0. Therefore, we consider the following
problem regarding the continuity of the CGGS algorithms described in Theoremis 1
and 2.

Question 3. Let X be a frame for H, and let dist(-,-) be a metric on the set of
frames for H with the same cardinality as X. Given € > 0, does there exist a § > 0
such that whenever dist(X, X') < 4, then dist(CGGS(X), CGGS(X"))? That is, is

the CGGS algorithm in Theorems 1 and 2 continuous?

The process of lifting a frame to a basis followed by the Classical Gram-Schmidt
algorithm and compression to the original Hilbert space requires no optimality in
the lifting frame. Theorem 2 provides optimal results, and as a consequence, requires
the computation of (6%6 X)f1 among other quantities. While the previously described
procedure has the same level of computational complexity as the Classical Gram-
Schmidt process, it is clear that this complexity is increased if optimality is required.
That is, finding a Parseval frame that is causally equivalent to a given frame requires
the same number of operations as the Classical Gram-Schmidt process. However,
finding the best (as described in Theorems 1 and 2) Parseval frame that is causally

equivalent to a given frame requires moderately more computations.

Question 4. Let X be a frame for H. Given ¢ > 0, s there a lifting frame X
for H that is strongly disjoint from X and which is considerably easier (in terms of
computational complexity) to compute than that presented in Theorem 2 such that
the Parseval frame obtained by performing the Classical Gram-Schmidt algorithm to
X @ X followed by the compression to H has rys(L) < \/g + (k—n)+¢€? That is,

if we allow kyg(L) to be slightly more than optimal, can we compute X (and thus the
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resulting Parseval frame) more efficiently?

Both Theorems 1 and 2 consider minimizing (L) (in either the Hilbert space
operator norm or the Hilbert-Schmidt norm) as the measurement of “best” Parseval
frame that is causally equivalent to a given frame. However, there are other natural
choices for measuring the best Parseval frame that is causally equivalent to a given
frame. For example, if X is a Parseval frame for H and D : K — K is an invertible
and diagonal (with respect to E) operator, then Y defined by #y = Dfx is a frame
for H which is not necessarily Parseval. We say, though, that such a Y is a scalable
frame for H. Since X is Parseval, there exists a frame X for H such that X @ X is an
orthonormal basis for H & H. Therefore, if we let define Y by 0y = D0, then Yoy
is a scalable basis for H & H. So, applying the Classical Gram-Schmidt algorithm to

YooY yields the orthonormal basis Z & Z with

0 =D7'6

— n-1 - — ~
Z®Z Yoy D DQXEBX - QX@X'

Notice that x(D™!) = k(D) (in either of the two norms discussed) is not necessarily
minimal. However, the choice of Y is (in some sense) the most natural choice in
that it forces the lower triangular operator from the CGGS to be “as diagonal as
possible”. We say that an operator 7' : K — K is a band operator [6] with lower
bandwidth by, and upper bandwidth by if (T'e;, e;) = 0 whenever ¢ > j+0by or i < j—by.

Furthermore, if by, = by, we simply call this common value the bandwidth of T.

Question 5. Among all frames X for H for which X & X is a (Riesz) basis for
H@ff, which ones yield an invertible and lower triangular (with respect to E') operator
L: K — K (via the Classical Gram-Schmidt algorithm) such that LOx is an isometry
from H to K and the (lower) bandwidth of L is minimized? That is, instead of

minimizing k(L) with some operator norm, we instead minimize the bandwidth of L
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to define the “best” Parseval frame that is causally equivalent to a given frame.

It is clear that the results of Theorem 1 and Theorem 2 provide definite answers
toward determining a CGGS algorithm. However, we see that there are still open
questions on this topic. These open questions provide opportunities for future research

in the area of frame theory.



1]

[9]
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APPENDIX A

CGGS PSEUDO-ALGORITHMS

1.

3.

CGGS (Operator Factorization Method)

. If they are not already known, compute the lower and upper frame bounds A

and B for X, respectively

Alternatively, compute the lower and upper Hilbert-Schmidt frame bounds C'

and D for X, respectively

Compute the orthogonal projection of K onto H = (ran QX)L C K by
Py = I — Ox (030x) ' %

Let T = 0y (0x0y) " 0% + A= Py

Alternatively, let T' = 60 (9}9)()72 0% + \/éfp Py

Factor T'= L*L via a Cholesky-like factorization

Define Y by 0y = Lx
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1.

3.

CGGS (Lifting Method)

. If they are not already known, compute the lower and upper frame bounds A

and B for X, respectively

Alternatively, compute the lower and upper Hilbert-Schmidt frame bounds C'

and D for X, respectively
Compute the orthogonal projection of K onto H= (ran GX)l C K by

Py = I — Oy (665) " 0%

1

Define X = P-FE
LY ) AB H
~ 1
Alternatively, define X = PzE

VvVCD
Perform the Classical Gram-Schmidt algorithm on the (Riesz) basis X & X for
H & H to obtain the orthonormal basis Y &Y for H & H

. Project Y & Y onto H to obtain Y




APPENDIX B

MATLAB ROUTINES

Compare “Inverse” of Compression to Compression of Inverse
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oo oo o To o o o T T T To To T T ToTo T T oo oo oo oo fo o o o o o o o o o o o o o o o o o T T o To T To T To T T T oo oo oo o

Tolh

%% Program Name: compression.m

Tolh

%% This routine compares the "inverse" of a compression of a positive
%% operator to the compression of the inverse of the positive operator.
%% In particular, the Hilbert Schmidt (Frobenius) norms are compared.
Yol

%% Programmer: Troy Henderson

%% Contact: thenders@math.tamu.edu

Tolh

%% Date: May 8, 2005

Tolh

b
b
b
b
b
b
b
b
b
b
A
b

Tl 1o 6 To o ToTo o oo ToTo o o o ToTo o o o To o o o o To o o o o To o o o To To o o o JoTo o o o To o o o o To o o o o To o o o T To o o o To Fo o o o Jo T o o o o

Tototo Vot o oo Fot To fo o Toto To o Fo oo o
% Initialize MATLAB Y%
Tototo Foto o oo Fo o To fo o Toto To o Fo oo o
clear all

clc

Do 1oo s ToTo o ToTo o o To o o To o o ToTo o o To o o To o o To o o Jo To o o T o o To o o Jo T o o To o o To o o To o
% X will be the analysis operator for a frame of ¥
% k vectors for an n dimensional space (with k>=n) 7%
Do Toto o Toto o ToTo o To To o o To o o Jo o o Jo To o o ToTo o Jo o o Jo Jo o o To o o To o o Jo 1o o o Fo o o To o o To o
k=3;
n=2;
if (k<n)
disp(’Number of frame vectors must be at’);
disp(’least the dimension of the space!’);
error(’ ?’);
end

ToToToo oo ToTo o o ToTo o o ToTo o o o ToTo o o o To oo o o To o o o o To o o o o To o o o
% Build the analysis operator X for a frame %
Do Toto s Toto o ToTo o o To o o ToTo o o ToTo o To o o Jo T o To To o o To o o Jo T o o To o o To o o o

r=0;



while(r < n)
X=2xrand(k,n)-1;
X=round (10*X) /10;
r=rank (X) ;

end

X=[-2/5 4/5;-9/10 -4/5;1/5 0];

TotoToTo o 1o o o o oo ToTo oo 1o o o o o o ToTo oo o o o o o o ToTo oo o o o o o ToTo oo o o o o
% Find an orthonormal basis for the range of X %
sl oo T T T T T T T T o T T o T T T T T T oo oo oo oo oo oo oo oo o
Q=mgs (X) ;

Tooto Ioto o oo Toto To fo o oo to Foto o oo Voo Fo oo oo to Fo o
% Build a positive operator A
Tototo Ioto o oo Toto To fo o Voo to Foto o oo Foto Fo oo oo to oo
r=0;
while(r < k)

A=4xrand(k,k)-2;

A=A’ xA;A=(A+A°)/2;

A=round(A);

r=rank(A) ;
end
%A=[5 -3 -2;-3 5 2;-2 2 3];
%A=[4 -3 2;-3 2 3;-2 3 9];
%A=[6 3 -3;3 2 -3;-3 -3 3];
A=[5 3 3;3 3 4;3 4 4];

TotoToToTo oo o oo oo To o o o o o To o To o o o o o o ToTo oo o o o o o ToTo oo o o o
% Invert the compression of A to range of X %
TotoToTo oo o o o oo oo To o o o o oo oo o o o o o oo To oo o o o o o ToTo oo o o o
Al=inv(Q’*A*Q) ;

Do 1oTo s Toto o ToTo o o To o o To o o ToTo o To To o o To o o To o o To o o o ToFo o To T o Jo o o o Fo o o
% Compress the inverse of A to the range of X
Do 1oto s To oo ToTo o o To o o To o o ToTo o o To o o To o o To o o Jo T o o To o o To o o Jo o o o Fo o o
A2=Q’*inv (A) *Q;

ToToto o Toto o ToTo o o Too o Jo o o To Toto o To o o Jo o o Jo To o o To o o Jo o o Jo Fo o o To o o Jo o
% Compare the condition numbers of Al and A2 7
Toto o ToTo oo o To o Jo o o To o JoTo o To o Jo o o oo Jo o o To o Fo o o oo Jo o o To o Fo o o o o o

norm(A2,’fro’)-norm(Al,’fro?’)

Convert Frames to Parseval Frames Causally
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%% Program Name: f2p.m

he

%% This routine transforms a frame X into a "best" Parseval frame Y that
%% 1is causally equivalent to X.

Dot

%% Programmer: Troy Henderson

%% Contact: thenders@math.tamu.edu
%t

%% Date: May 8, 2005

%t
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b
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b
b
b
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b
b
b
b

oo oo oo o o To T T o T To o To T T T ToTo T T oo oo oo oo fo o o o o o o o o o o o o o o o T o T T To o To T To T T T oo oo oo o

function [Y,G] = f2p(X);
[k,n] = size(X);
r=rank(X) ;

Do Toto o Toto o ToTo o o To o o To o o Jo o to o To o o Jo o o To T o o To 1o o
% Make sure X represents a frame Y%
Do Toto s Toto o ToTo o o To o o To o o Jo o o o ToTo o Jo o o To T o o To o o
if (n>k | r<n)
error (’X must represent the analysis operator of a frame’);
end

1o oo oo To o o To o To T Jo To To T T To oo T oo oo o oo fo o o o o o o o o o o o o o o o o o o T T T To o o To T T T o
% Compute the inverse of the frame operators and its eigenvalues %
oo oo To To o To T o T To To To T T To T oo oo oo oo oo o o o o o o o o o o o o o o o o o o T T To o T To T T T o
S=X’*X;

d=eig(S);

SI=inv(S);

SI=(SI+SI’)/2; % Done to force SI to be symmetric

Tooto FotoTo oo Toto To Foto oo to Yoo o fo o Foto To Foto oo o Fodto Fo oo Fo o To foto o oo Voo Fo oo oo o foto o oo Fo o
% Compute the "normal" and Hilbert Schmidt frame bounds %
Voo to Toto o oo Tot To FoTo oo to Yoo o oo Foto To Foto oo o Fo o Fo oo oo To foto o oo Yoo Fo oo oo to foto o oo Fo o
A=min(d); % = 1/norm(sqrtm(SI),2)"2

B=max(d); % = norm(sqrtm(S),2)"2;
C=1/norm(chol(SI),’fro’)"2;

D=norm(chol(S),’fro’)"2;

Tt to oot to Fo o To o foto o To o to o oo
% Lift X to a basis ¥
Tototo fo s To o to Fo o Fo fo Fo oo To o Vo oo
T=X*(SI"2)*X’ + 1/sqrt(A*B)*(eye(k,k)-X*SI*X’);
%T=X*(SI"2)*X’> + 1/sqrt(C*D)*(eye(k,k)—X*SI*X’);



T=(T+T’)/2; % Done to force T to be symmetric

oo ToToToToTo o o oo ToToTo oo o o o o o ToTo o 1o o o o o o ToTo oo o o o o o To To oo oo o
% Perform a Cholesky-like factorization of T %
oo ToToToTo o o o o ToToTo oo o o o o o ToTo oo o o o o o ToTo oo o o o o o ToTo o oo oo
G=1lohc(T);

Y=G*X;

Lift frame to a Riesz Basis
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Tl 1o oo s ToTo o oo ToTo o o o ToTo o o o To o o o o To o o o o To o o o Jo To o o o JoTo o o o To T o o o To oo o o To o o o o To o o o To Fo o o o Jo T Fo o o o

ot

%% Program Name: liftframe.m

ot

%% If the input matrix X is the analysis operator for a frame, then this
%% routine outputs the analysis operator F for a complementary tight

%/ frame such that the direct sum of the two frames form a (Riesz) basis
%% frame bounds the same as the original frame.

hoto

%% Programmer: Troy Henderson

%% Contact: thenders@math.tamu.edu
It

%% Date: May 8, 2005

It

b
b
b
b
b
b
b
b
b
b
h
h
b

oo o o To o T T T T T To T T T ToTo T T oo oo oo o oo fo o o o o o o o o o o o o o o o o T T T To T To T To T T T oo oo oo o

function F = liftframe(X);
[k,n]l=size(X);
r=rank (X);

Do Toto s Toto o ToTo o o To o o To o o JoTo to o To o o Jo o o Jo T o o To o o
% Make sure X represents a frame Y%
Do Toto s Toto oo To o o To o o To o o JoTo o o ToTo o Jo o o To T o o To o o
if (n>k | r<n)
error (’X must be the analysis operator of a frame’)’
end

ToToto o Too o ToTo o ToTo o o Too o To o o JoTo o o To o o Jo o o JoJo o o To o o Jo o o Jo o o o Fo o o To o
% Compute the inverse of the frame operator and %
% an orthonormal basis for the range of X yA
Toto 1o 1oTo 1o 16 1o To o ToTo o To o JoTo o Jo o Jo 1o o Jo o Jo Jo o To o Jo 1o o Jo o o 1o o Jo T o Fo o To o o Fo o o
S=inv (X’ *X) ;S=(8+S7)/2;

Q=mgs (X,S);

ool fo o oo o o o To T To T To o To T T T T T T o T T T
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% Compute the tight frame bound %
Toloto Ioto o oo Toto To oo Voo To foto oo o Foto o oo Voo To oo oo
%A=1/norm(S) ;

%B=norm (X’ *X) ;
C=1/norm(chol(S),’fro’)"2;
D=norm(chol(X’*X),’fro’)"2;

ToToToto oo ToTo o oo ToTo o o T To o To o Jo To o o o T o
% Compute the tight frame %
ToToToto oo ToTo o oo ToTo o o o To o o o Jo To o o o oo
F=sqrt (sqrt (C*D) ) *Q;

Perform Cholesky-like Factorization

ToToToT6To s ToTo o oo ToTo o o o To oo o o To o o o o To o o o o To o o o To To o o o Jo To o o o To o o o o To o o o o To o o o o To o o o To Fo o o o To T o o o o

Toth A
%% Program Name: lohc.m A
Toth A
%% Instead of performing the canonical Cholesky factorization on a %
%% positive definite matrix A with A=L*L’ for some lower triangular L, %
%% this routine performs a Cholesky-like factorization of A=L’xL for %
%% some lower triangular L. %
Tt A
%% Programmer: Troy Henderson %
%% Contact: thenders@math.tamu.edu %
Toth A
%% Date: May 8, 2005 %
Toth A

T ToToToTo o o o oo ToToTooTo o o o o JoToTo oo o o o o o ToTo oo o o o o Jo ToTo oo o o o o To To oo o oo o o To To oo oo o o Jo To Fo oo oo o o o o

function [L,p] = lohc(A);
[L pl=chol(rot90(A,2));
L=rot90(L,2);

Gram-Schmidt Algorithm
T T ToToToto o o oo ToToTo oo o o o o To ToTo o o o o o o T To To o o o o o o T To o o o oo o o T To o o o oo o o To Fo o o o oo o T To T o o o oo oo

wh h
%% Program Name: mgs.m v
W h
%% If the input matrix X is taller than it is wide, this routine outputs %
%% a matrix Y with columns obtained by performing the Gram-Schmidt yA

%% algorithm on the columns of X. If X is wider than it is tall, then %
%% this routine outputs a matrix Y whose rows are obtained by performing %
%% the Gram-Schmidt algorithm on the rows of X. An error will occur if 7
%% X does not have full rank. If X has full rank and X is square, the



hh
hoto
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hoto
i
oo
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oo
hto
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hoto
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hto
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Gram-Schmidt process is applied to the columns of X.

In particular, the output Y is either an isometry, a partial
isometry, or a unitary.

If a second matrix S is input into MGS, S is assumed to be the
inverse of X’*X. This is done to conserve computations if S has

already been computed.

Programmer: Troy Henderson
Contact: thenders@math.tamu.edu

Date: May 8, 2005
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b
b
b
b
b
b
b
b
b
b
b
b
b
b

ToTo1o 16 1o o ToTo o oo ToTo o o o JoTo o o o ToTo o o o To o o o o ToTo o o To To o o o Jo To o o o JoTo o o o To T o o o To o o o o To o o o o To o o o Jo T o o o o

function Y = mgs(X,S);
[k,n]l=size(X);

Tl to toTo ot To To o Voo To o To To fo o To Fo ot o Voo To Fo fo Fo o Fo o Vo o o
% Check to see if X has full rank %
Tl to toTo ot To To o to o Fo o To o foto o Fo o Voo Fo o To Fo foFo o Fo o Vo o o
r=rank (X) ;

if ( r < min([k,n]) )
MSG=[’Input matrix has size ’,num2str(k),’x’,num2str(n)];
MSG=[MSG,’ but has rank ’,num2str(r),’.’];
disp(MSG) ;
disp([’Input matrix should have rank ’,num2str(min([k,n]))]);
error(’ ’);

else

Tototo oo Toto to Toto oo Foo o oo Toto To Fo o o oo Fo o o oo Fo o To oo oo o Foto o oo oo To o Fo oo o
% If X is wide, transpose, MGS, and transpose back %
Tototooto Toto To ToTo oo Fo o o oo Toto To Foto o oo Fo o o oo Voo To oo oo o foto o oo Fo o Fo o Fo oo o
if (k<n)
Y=mgs (X’)’;
else
Tooto Toto o oo Toto To oo Voo to Foto o oo Foto Fo oo o o o Fo o Fo oo Fo o To oo oo o Fo o Fo oo oo Fo oo o o o Yoo Fo oo oo
% Compute S (if needed) and force it to be positive definite
Tototo Toto o oo Too To oo Voo to fo o o oo Fo o Fo oo Vo o to Fo o Fo oo Fo o To oo oo o Fo o Fo oo oo Fo o ta oo o Yo to Fo oo oo
if ( nargin < 2 )
S=inv(X’*X) ;
S=(8+8°)/2;
end

Tt oo T o To o T T o Jo T To o Jo T To T T T T T T oo oo o oo oo fo o o o o o o o o o o o o o o oo



end

end

% Do the magic taking advantage of an already computed S %
oo loToToTo o o o oo o ToTo o o o o o o To o To o o o o o o o ToTo o o o o o o o ToTo oo o o o o To ToTa oo o o o o T o
Y=X*rot90(chol (rot90(S,2)),2)’;
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%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
%%                                                                        %
%%  Program Name: mgs.m                                                   %
%%                                                                        %
%%  If the input matrix X is taller than it is wide, this routine outputs %
%%  a matrix Y with columns obtained by performing the Gram-Schmidt       %
%%  algorithm on the columns of X.  If X is wider than it is tall, then   %
%%  this routine outputs a matrix Y whose rows are obtained by performing %
%%  the Gram-Schmidt algorithm on the rows of X.  An error will occur if  %
%%  X does not have full rank.  If X has full rank and X is square, the   %
%%  Gram-Schmidt process is applied to the columns of X.                  %
%%                                                                        %
%%  In particular, the output Y is either an isometry, a partial          %
%%  isometry, or a unitary.                                               %
%%                                                                        %
%%  If a second matrix S is input into MGS, S is assumed to be the        %
%%  inverse of X'*X.  This is done to conserve computations if S has      %
%%  already been computed.                                                %
%%                                                                        %
%%  Programmer: Troy Henderson                                            %
%%  Contact: thenders@math.tamu.edu                                       %
%%                                                                        %
%%  Date: May 8, 2005                                                     %
%%                                                                        %
%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%

function Y = mgs(X,S);
[k,n]=size(X);

%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
% Check to see if X has full rank %
%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
r=rank(X);
if ( r < min([k,n]) )
    MSG=['Input matrix has size ',num2str(k),'x',num2str(n)];
    MSG=[MSG,' but has rank ',num2str(r),'.'];
    disp(MSG);
    disp(['Input matrix should have rank ',num2str(min([k,n]))]);
	error(' ');
else
    %%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
    % If X is wide, transpose, MGS, and transpose back %
    %%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
	if ( k < n )
		Y=mgs(X')';
	else
        %%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
        % Compute S (if needed) and force it to be positive definite %
        %%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
        if ( nargin < 2 )
            S=inv(X'*X);
            S=(S+S')/2;
        end
        
        %%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
        % Do the magic taking advantage of an already computed S %
        %%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
		Y=X*rot90(chol(rot90(S,2)),2)';
	end
end


%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
%%                                                                        %
%%  Program Name: compression.m                                           %
%%                                                                        %
%%  This routine compares the "inverse" of a compression of a positive    %
%%  operator to the compression of the inverse of the positive operator.  %
%%  In particular, the Hilbert Schmidt (Frobenius) norms are compared.    %
%%                                                                        %
%%  Programmer: Troy Henderson                                            %
%%  Contact: thenders@math.tamu.edu                                       %
%%                                                                        %
%%  Date: May 8, 2005                                                     %
%%                                                                        %
%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%

%%%%%%%%%%%%%%%%%%%%%
% Initialize MATLAB %
%%%%%%%%%%%%%%%%%%%%%
clear all
clc

%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
% X will be the analysis operator for a frame of   %
% k vectors for an n dimensional space (with k>=n) %
%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
k=3;
n=2;
if (k<n)
    disp('Number of frame vectors must be at');   
    disp('least the dimension of the space!');
    error(' ');
end

%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
% Build the analysis operator X for a frame %
%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
r=0;
while(r < n)
    X=2*rand(k,n)-1;
    X=round(10*X)/10;
    r=rank(X);
end
X=[-2/5 4/5;-9/10 -4/5;1/5 0];

%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
% Find an orthonormal basis for the range of X %
%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
Q=mgs(X);

%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
% Build a positive operator A %
%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
r=0;
while(r < k)
    A=4*rand(k,k)-2;
    A=A'*A;A=(A+A')/2;
    A=round(A);
    r=rank(A);
end
%A=[5 -3 -2;-3 5 2;-2 2 3];
%A=[4 -3 2;-3 2 3;-2 3 9];
%A=[6 3 -3;3 2 -3;-3 -3 3];
A=[5 3 3;3 3 4;3 4 4];

%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
% Invert the compression of A to range of X %
%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
A1=inv(Q'*A*Q);

%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
% Compress the inverse of A to the range of X %
%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
A2=Q'*inv(A)*Q;

%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
% Compare the condition numbers of A1 and A2 %
%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
norm(A2,'fro')-norm(A1,'fro')


%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
%%                                                                        %
%%  Program Name: f2p.m                                                   %
%%                                                                        %
%%  This routine transforms a frame X into a "best" Parseval frame Y that %
%%  is causally equivalent to X.                                          %
%%                                                                        %
%%  Programmer: Troy Henderson                                            %
%%  Contact: thenders@math.tamu.edu                                       %
%%                                                                        %
%%  Date: May 8, 2005                                                     %
%%                                                                        %
%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%

function [Y,G] = f2p(X);
[k,n] = size(X);
r=rank(X);

%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
% Make sure X represents a frame %
%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
if (n>k | r<n)
	error('X must represent the analysis operator of a frame');
end

%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
% Compute the inverse of the frame operators and its eigenvalues %
%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
S=X'*X;
d=eig(S);
SI=inv(S);
SI=(SI+SI')/2; % Done to force SI to be symmetric

%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
% Compute the "normal" and Hilbert Schmidt frame bounds %
%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
A=min(d); % = 1/norm(sqrtm(SI),2)^2
B=max(d); % = norm(sqrtm(S),2)^2;
C=1/norm(chol(SI),'fro')^2;
D=norm(chol(S),'fro')^2;

%%%%%%%%%%%%%%%%%%%%%
% Lift X to a basis %
%%%%%%%%%%%%%%%%%%%%%
T=X*(SI^2)*X' + 1/sqrt(A*B)*(eye(k,k)-X*SI*X');
%T=X*(SI^2)*X' + 1/sqrt(C*D)*(eye(k,k)-X*SI*X');
T=(T+T')/2; % Done to force T to be symmetric

%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
% Perform a Cholesky-like factorization of T %
%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
G=lohc(T);
Y=G*X;


%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
%%                                                                        %
%%  Program Name: liftframe.m                                             %
%%                                                                        %
%%  If the input matrix X is the analysis operator for a frame, then this %
%%  routine outputs the analysis operator F for a complementary tight     %
%%  frame such that the direct sum of the two frames form a (Riesz) basis %
%%  frame bounds the same as the original frame.                          %
%%                                                                        %
%%  Programmer: Troy Henderson                                            %
%%  Contact: thenders@math.tamu.edu                                       %
%%                                                                        %
%%  Date: May 8, 2005                                                     %
%%                                                                        %
%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%

function F = liftframe(X);
[k,n]=size(X);
r=rank(X);

%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
% Make sure X represents a frame %
%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
if (n>k | r<n)
	error('X must be the analysis operator of a frame')'
end

%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
% Compute the inverse of the frame operator and %
% an orthonormal basis for the range of X       %
%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
S=inv(X'*X);S=(S+S')/2;
Q=mgs(X,S);

%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
% Compute the tight frame bound %
%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
%A=1/norm(S);
%B=norm(X'*X);
C=1/norm(chol(S),'fro')^2;
D=norm(chol(X'*X),'fro')^2;

%%%%%%%%%%%%%%%%%%%%%%%%%%%
% Compute the tight frame %
%%%%%%%%%%%%%%%%%%%%%%%%%%%
F=sqrt(sqrt(C*D))*Q;


%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%
%%                                                                        %
%%  Program Name: lohc.m                                                  %
%%                                                                        %
%%  Instead of performing the canonical Cholesky factorization on a       %
%%  positive definite matrix A with A=L*L' for some lower triangular L,   %
%%  this routine performs a Cholesky-like factorization of A=L'*L for     %
%%  some lower triangular L.                                              %
%%                                                                        %
%%  Programmer: Troy Henderson                                            %
%%  Contact: thenders@math.tamu.edu                                       %
%%                                                                        %
%%  Date: May 8, 2005                                                     %
%%                                                                        %
%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%

function [L,p] = lohc(A);
[L p]=chol(rot90(A,2));
L=rot90(L,2);



