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ON SPHERICAL HARMONICS AND A SEMIDISCRETE FINITE
ELEMENT APPROXIMATION FOR THE TRANSPORT EQUATION

MOHAMMAD ASADZADEH™! AND TOBIAS GEBACK""*

ABSTRACT. This work is the first part in a series of two papers, where the objective is to
construct, analyze and implement realistic particle transport models relevant in applications
in radiation cancer therapy. Here we use spherical harmonics and derive an energy depen-
dent model problem for the transport equation. Then we show stability and derive optimal
convergence rates for semidiscrete (discretization in energy) finite element approximations
of this model problem. The fully discrete problem, that considers the study of finite element
discretizations in radial and spatial domains as well, is the subject of a forthcoming paper.

1. INTRODUCTION

This study concerns the mathematical modeling and numerical approximations of charged
particle beams of interest in radiation therapy. We, primarily, assume the study of energy
dependent radiation particle beams (electrons and ions) under the continuous slowing down
approximation (CSDA). Roughly speaking, in this approximation, it is assumed that, the
particle loses its energy continuously along the length of its trajectory.

Our objective is two-fold: First we wish to derive a convection-diffusion model for the
charged particle transport. Inspired by the classical idea of using asymptotic expansions
to replace the scattering integral in the transport equation by a diffusion term, as, e.g. in
Pomraning’s approach in [14], we employ spherical harmonic expansions and derive a more
general and, mathematically, rigorous system of convection-diffusion-absorption equations for
the coefficient vectors/matrices. Next, we focus on a canonical equation in the system and
discretize it in the energy variable using the finite element method. Hence, we obtain a
semidiscrete problem, for which we have derived stability estimates and optimal convergence
rates.

Former approaches in this regard are considering forward-peaked beams. In, e.g. [15] where
Prinja and Pomraning are considering asymptotic scaling for forward-peaked transport, [4]
where Borgers and Larsen derive Fermi pencil beam equation, [2] where Asadzadeh, Brahme
and Xin study Galerkin methods for broad beam transport, [1] where Asadzadeh, Brahme
and Kempe extends the bipartition model for high energy electrons by Luo and Brahme in
[12] to high energy ions and inhomogeneous media, and finally Brahme and Kempe [8] who
studied solution of the Boltzmann equation for light ions. In all these studies ion particles
are considered to be normally incident at the boundary of a semi infinite medium.

Key words and phrases. spherical harmonics, transport equation, finite element method, charged particle
beams.
! This research is partially supported by the Swedish Foundation of Strategic Research (SSF) in Gothenburg
Mathematical Modeling Center (GMMC) and The Swedish Research Council (VR).
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2 M. ASADZADEH AND T. GEBACK

In a previous study [1] we considered a detailed study of the bipartition model for ion
transport. A related approach, based on a split of the scattering cross-section into the hard
and soft parts is given by Larsen and Liang in [9].

An outline of this paper is as follows: In Section 2 we start with a transport equation model
under continuously slowing down assumption (CSDA) and expand the solution function in
spherical harmonics. In the subsequent Sections 3 and 4, we continue the spherical harmonic
expansions procedure for the convection term and the collision integral, respectively. Section
5 is devoted to the extension of the source term for secondary particles. In Section 6 we state
the system of equations and finally in our concluding Section 7 we prove stability estimates
and derive optimal convergence rates for a semidiscrete scheme for the discretization in the
energy variable.

2. THE TRANSPORT EQUATION

Our objective is to solve the transport equation for the fluence differential f(z,r,Q, E) of
charged particles symmetrically distributed around the z-axis at distance r from the same axis,
traveling in direction Q € S? with energy E, using the continuous slowing down assumption
(CSDA). We also define the angle v such that

{y:rcoswﬁ

z =rsiny
The equation is

02w oS
(2.1) Q- Vf—% aéz)f— ;?f

where Q(x,r,Q, E) is a source term, either for incident primary electrons or for secondary
electrons created in collisions between primary electrons and matter. Furthermore,

= Cy(x,r, E) + Q(x,r,Q, E),

(22) Crlw.r 0 E) = [ 0.(B.0-9) (Far 9. B) - f(o.1, 0. B)) dsY
4
is the collision factor, depending on the elastic scattering cross-section os.

Our first step will be to expand f into a series of spherical harmonics, using spherical
coordinates = Q(0, p) = (cos 0, sin b cos p, sin O sin ), where 0 is the angle from the z-axis,

m)! 2 1
f(z,r,Q, F) E E nE ) nt QG (x, 7, E) cos(mp) Py (cos 0)
47
(23) n=0m= 0

= Z Z Gnm(z, 7, E)Y,™(52),

n=0m=0
1 m=0,
(87 =
" 2 m>1,

where we have assumed that f is symmetric in ¢ so that the sin(m¢) terms vanish (although
the analysis below is essentially valid for sin(me) terms too). The coefficients ay, ,, are given
by

with

anm(x, 7, E) / / f(z,7m,Q, E)P(cos 0) cos(myp) dy d(cos9).
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We use the following definition for the associated Legendre polynomials

(24) PP = (1 -y S,
[5]
(2.5) Pal) = POy = 27 SO (=) () (27 2R 2
= =23 () ()

Note that P (n) = 0 if m > n.

3. EXPANDING THE CONVECTION TERM

To evaluate the term -V f in (2.1), we note that if f is rotationally symmetric (independent
of 1), then

o of
Q-Vfx,E) = cos@a—x +sm90081/5,

where v = ¢ — 9, and hence we expand f = f(x,r,6,v, E) in spherical harmonics in the
variables (6,v), and get a sum of terms of the kind

cosf Y,"(0,v) and sinfcosv Y,"(0,v).

We then wish to multiply the equation by ij (0, v) and integrate to get a system of equations
for the coefficients a; i (z,r, E). We then end up with

(3.1)

2T
/ / <cos Hg—f + sin € cos V%) Pf(cos 0) cos(kv) dvsin 6 df
0

N2n 41
:ZZ n_|_m|n Om

nOmO

27r
/ / cos 0 8(2;"" )P¥ (cos 8) cos(kv) P (cos #) cos(mv) dvsin @ df

™ 4 sinf cosv i

_ Z (Ak aan,k+B+,kaan,k+1 +B—,kaan,k—1>
- TL,j - ] ’

Ox ™I Or ™I Or
n>k—1

where

(3.2) Ak

ko (k1) 2n+1 (7 k k1 :
(3.3) B = il ; cos 0P} (cos ) Py (cos 0) sin 0 db,

since

2m (1 2ra=1s
/ { } cos(kv) cos(mv) dv = W%T mk
o | cosv T, (Om k1 + Om k—1)

where 6,,; is the Kronecker delta.
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3.1. The coefficients Afw-. To evaluate the integral in (3.2), we set u = cosf, and note
that, see [7]

n—-m+1_.,
om+1 "t

n+m _.,

4 P™ = o
(3 ) oy (lu’) m4+1 n—1

(1) + (w),

and since the associated Legendre polynomials are orthogonal, namely

1 ( |
j+m)l 2
P ()P () dp = ———0in,
/_19('u) w (1) dp (j—m)!2j+1"7

the first part of the sum (3.1) becomes

(3.5)

da (n—Fk)!2n+10a T )
k nk _ n.k k k
nE>kAn’j e ék iR 2 os /0 cos O P;"(cos 0) Py (cos 0) sin 0 df

_Z(j—i_k:)! 2 -K2n+1 n—k+10ank . n+k Oayk .
_n>k(j_k)!2j+1(n+k)! 2 m+1 oOxr " T ony1 on T

_j+k‘ 8(13-_1,;@ j—k+18aj+1,k
241 Ox 2j+1 Oz

for k < j, where the term with a;_y , disappears if k£ = j.

3.2. The coefficients Bi Jk Similarly, we wish to evaluate the sums
(3.6)
da, — (k£ D)2 1 Oay, T, .
Z Bf’f Gnktl _ Z (n—( D12+ 1 0aniir / sm@Pf(cos 0) P+ (cos 0) sin 6 df),
’ 0

WS or WS (n+(k£1)! 4 or

which turns out to be a bit more difficult. We may transform sin 0 P}"(cos ), with m =
k £ 1 into a linear combination of “pure” Legendre polynomials P;}l by repeatedly using the
relation, see [7]

(3.7)

sin P™(cos 0) = 2(m—1) cos 0P (cos ) —(n—m+2)(n+m—1) sin § P 2(cos 6), m>2

as well as (3.4), and finally the two relations

(3.8) sin P} (cos #) = nP,_1(cosf) — ncos O P, (cos f)
. 1
(3.9) sin @ P, (cos ) = CR] (P71+1(cos ) — P! | (cos 9)) .
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The final expressions are

(3.10)
1 .
1 (Pas1 (1) = Pa_y(w) if m =0
m/2
Z Gn,m (20 — ]‘)R??,l_l(/’[/) if m even,
=2
gnm(1) m > 0
sin 0P (1) = t o1 ((n+1)(n+2)P,_ (1) —n(n—1)P,, (1))
(m—1)/2
> umORY (1)
=1 if m odd
™D (B () = P ()
with
(A1) R = o (0= o+ )P () + (04 m) PP ()
. nu_2n+1 n—i—lu n—1 M

m=l-1 (n=l—-1"(n+m-—1)! if m — 1 odd,

(3.12) anm(l) = (=1) (n —m)!l CE m>1+1

Here, (-)!! is the double factorial 2n)!! =2-4-...-2n, Cn+1)1=1-3-...- (2n+1).
What now remains to evaluate (3.6) is to evaluate the integrals

1
k?
157 = [ PR di

with the special condition that k£ + p is even (as can be seen from (3.10), with m = k £ 1,
since if m is odd (even), then all Pf in the sum (3.10) will have p even (odd)). The integrals
may be evaluated using the definition (2.5) directly as

T dF dpP
iy = [y (WPJ-(M)—PM)

de
0 dpp

p=cos 6

(313) —(j+q) [Z

A (25 —2r)! (2¢ — 2)\)!
- KI(J =R =k —28) A (g — A)(g —p —2))!

-/ﬂ(sm 0)k+p+1(cos g)ita-th)=2(s+3) gg.
0

Now, we note that the last integral is zero if j + ¢ is odd, as we will then integrate an odd
power of cos 8 from 0 to m. Otherwise, that is if k£ + p is even and j + ¢ is even, we use the
formula involving the I' function

/2 Dla+1DIT(B+1)
. 2a+1 26+1 _
/0 sin 0 cos 0 do NCEED)
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to end up with (using formula for I" function for the integers), see, e.g. [6] and [17],
(3.14)

(i 27 — 2k)! (2 — 2)\)!
kP _ 9-(i+a—(k+p)/2) (ktp ) (
74 ( > ,@Z:O )\Z% RI(J—r)(J—k—26)!A(g—N)!(g—p—2N)!
Ut+a—(k+p -2+ -D!
G+qg—2(k+ M)+ 1N
We note that both double-factorials contain only odd numbers.
Thus, we conclude

0 if n+j even
1 1,1 1,1 if n+ 7 odd,
Z (Ijn—l—l( ) Ign 1( )> — case, k=1
(k+1)/2
Z G (2 l—l)J“l 1 if n 4+ j odd,
(3.15) Bi}k - Gn kex1(1) k1 li(:mi;' E>1
+ LD (4 D+ 2T, = n(n = DISL)
| (k112
,21
B Z qn, kil(QZ)J if n+ j odd,
= n(n + 1) k even
~ k,0 k,0
L +Qn,ki1(0)T ([]n 1 '[] n+1>
where
(3.16) TEm — ((n—m+ HIkm (n+m)1f;”1)
. (n —m)! m-i-1 (n—m—1)!1(n—-1—-1!
3.17 nm(l) = ———=aqn.m(l) = (-1
(3.17) Inm(l) = Gy = (12 S

From (3.6) and (3.15) we see that the equation for the coefficient a; j contains contributions
from all coefficients ay, ,, with m = k£ 1 and n+ j odd, in addition to the contribution from
(3.5) when m =k and n=j £+ 1.

4. EXPANDING THE COLLISION INTEGRAL

Next, we wish to expand the collision integral into spherical harmonics, namely

Cy¢(x,r, ) E) = / os(E,Q- Q) (f(:n,r, O FE) - f(:E,T,Q,E)) sy
4

7y

(4.1) © n
— Z Z C}L’m(m,r, E)Y, (),
n=0m=0
where
nm (n—m)!2n+l/
4.2 ’ E) = Q,E)YY™(Q) dO.
( ) Cf (:L',’I", ) (n+m)' o 47T0f($7ra ) ) n ( )d

By expanding f in its spherical harmonics expansion with coefficients a,, ,,, we may get
a simple expression for the coefficients C}L’m. The second term in (4.1) is easy enough to
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evaluate, and the first term may be evaluated by expanding o in Legendre polynomials in
terms of Q- and then using the addition formula for Legendre polynomials, see [7]. Due to
orthogonality of spherical harmonics, the final result simplifies to

1

(4.3) C’;n’n(x,r, E) =2mapm(z,r E) /_103(E,,u) (Pp(p) — 1) dp.

5. EXPANDING THE SOURCE TERM FOR SECONDARY PARTICLES

Just as for the collision integral in the previous section, we can get a simple formula for the
spherical harmonics coefficients of the source term for secondary particles. The source term
is given by [11]

(5.1) Q(z,m,Q, E) // o.(E',E 5(9 QO — ¢(EE)) fp(z,r, Y E') dE" dSY,
4.
where f,, is the fluence of primary electrons, o is the collision cross-section, and

;o (E(E +2me)\ "’
5 5) = Gtz

specifies the direction of motion of the secondary electron with kinetic energy E’ and direction
QY given a primary electron with kinetic energy E and direction Q, through Q-Q' = ¢(E', E).
This follows from conservation of relativistic energy and momentum in a collision between
the primary electron and a free electron.
By expanding f, in spherical harmonics with coefficients a,, ,,, we get the following expres-
sion for the coefficients in the expansion for )
Eo

(5.2) Q™" (x,1, F) :/ UC(E/,E)Pn(QS(E/,E))an,m(aj,r, E') dE'.
2F

Note that, in the derivation of this formula, although a Dirac function cannot be expanded
in Legendre polynomials, we can use a sequence of smooth functions approaching the §-
function, and go to the limit on both sides of the equation.

6. THE SYSTEM OF EQUATIONS

The transport equation (2.1) may now be written as a system of equations for the coeffi-
cients of the spherical harmonics expansion for the fluence f, see (2.3).
The equation for the coefficient a;(z,r, E) (with j > k) becomes

(6.1)
Oay, day, 1 0%w(E)a; 0S(E)a; , :
> <Alfu o * Bk ar’k> 3 c‘gE; 2h ((%Z ok _ C}’k(a:,r, E) + Q" (x,r,E).
n>k

If we let the vector a(x,r, E') contain the coefficients a, ,(z,r, E), we can write this as

Oa da 10%*w J(S(F)a
(6.2) Aa— BE ~3 (8(E2) a) — ( 8(E) ) =C(F)a+q(z,m E),
where A and B are matrices containing the coefficients A ; and B,f i respectively, and C(F)
is a diagonal matrix.
The sparsity pattern for the matrices A and B can be seen in figure 1, with n < N = 10.
The elements in each row and column are ordered in chunks of equal m, m =0,..., N, and
within each chunk, n runs from m to N.
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FIGURE 1. The non-zero elements of the matrices 4 and B for N = 10.

7. THE SEMIDISCRETE PROBLEM: DISCRETIZATION OF a; (2,7, E) IN THE ENERGY
VARIABLE

In this section we discretize equation (6.1) in the energy variable E. In a forthcoming
paper we shall study spatial discreization in (x,r).

7.1. Notation. The equation (6.2) is a degenerate type convection-diffusion equation with
variable coefficients. The source of degeneracy is the single-variable (energy) diffusion term
related to considering the influnce of secondary particles. Because of this structure it is more
adequate, first, to study a semidiscrete approach for the energy variable using a mixed finite
element method. To this end we reformulate the problem (6.2) as a first order system viz,
A0, piu 10w(EW  HSEw

(7.1) ox or 2 OF OF

_ O(w(E)u)

- 9E

We use a change of variable as F = Ey — E and supply the boundary condition as the energy

=C(E)u+q(z,nr E),

from its peak u(0) at E = 0 in the energy interval E € [0, Eo] corresponding to FE L, 0,
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and (x,7) = (0,0). Then, evidently g—% = —gg and g;% = %. Further, to use the second
relation in (7.1) we write
_S(E) _
(7.2) S(E)u = w(E)w(E)u =v(E)w(E)u.
Thus
I(S(E)u)  0v(E) O(w(E)u)
(7.3) 5E  — 85 w(E)u—l—y(E)aT.

Therefore, with the simplifying notation wg = 86’ (7.1) can be written as a first order PDE
System

A, + Bu, — 5vi —p(B)o(B)u —1(E)v = C(E)u +q(e,r. E),

2
ca V@R E) = @B s E)
u(z,r, Ey) = d(z)d(r)ug(Ep), u(z,r,0) =0,
v(z,r, Ey) = —(x)d(r)ve(Ep), u(z,r,0) =0.

Hence, using the notation I' := (A, B), Va, = (0z,0,), and D(E) = yg(E)w(E) + C(E), we
may write the differential equations in (7.4) above as

1
(75) ' Vgu-— SVE~ v(E)v = D(E)u+ q,
v = (w(E)u)g.

7.1.1. Weak formulation. We use partial integration in £ and the notation

Eo
(t.8):= (0= [ fo.r D)glar B)dp.
to write
(T Vv, w) = (Avy + Bv,,w) = (A(w(E)u) g, + B(w(E)u) g, w)

— —(AW(B)u), + B(E)),, w) + (Aw(E)uo(Eo), + Bw(E)u(Ep),)w(Eo)
— —(PW(E) - Varut, i) + (Aw(B)uo(Fo), + Buw(E)u(By), )w(Ep)

(7.6) ¥
(3@ (E)vE) + S(EWV + D(E)w(E)u+w(E)q, ,wE)
+ (Aw ( Juo(Eo)s + Bw(E)u(Ey),)w(E),  VweH,
and
(7.7) (@B xE) = (@), VXM

7.1.2. Energy estimates. We consider finite element subspaces S, C H(€2), and W), C HL(Q)
with the following approximation properties: For 1 < p < oo and ¢ > 0, s > 0 integers, there
is a constant C' independent of h such that, see [5]

(78) inf {llg = xllz, (1) +hllg = Xllwrrge} < Ch M| gllwerro (1) Vg € HoNW P (1),

and

(7.9) Cieglf/h{llp — Iz, +Hllo = Cllwrorn } < CEHlpllwsringy), Yo € WHHP(IE).
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Motivated by the weak (variational) formulation (7.6) and (7.7), we define a pair of semi-
discrete finite element approximations {ay, vy} : I, X I, — Sy x W}, for {u, v}, respectively
as solution of

(0 - Vay¥n, w) = — (l(w(E)ffhE) + S(E)vy, + D(B)w(B)ay, + w(E)dn, wE>

(7.10) 2
+ (Aw(E)flh(Eo)x + BW(E)ﬁh(EO)T)W(EQ), Yw € Wy,
and
(7.11) (@B x8) = @nxe),  x €S,
where ay, (-, Ey) € Sy, is such that
(7.12) [u(Ep) — un(Eo)l| < C(u(Ep)h’.

We assume that w(F) is sufficiently regular, so that the coefficient matrix corresponding to
the left hand side in (7.11) is invertible. Then (7.10)-(7.11) yields a system of differential
algebraic equations (DAESs) of “index one”. For the subsequent error analysis, we now define
the elliptic projection operators Qy, : H§ — Sy, for u, (see [3]), by

(7.13) (w(B)up - Quup).xp) =0, x €S (@) €L x1,
and Py, : H' — W), for v by

(7.14) A(v — Pyv,p) =0, Vp € Wy,

where

Alp.) = 5((B)pp, o) + (S(B)p, o) + (D(E)(B)p,Co) + Al(p,)

= S (@(B)pp, o) + ((S(E) + D(E)o(E))p Ci ) + A((p, ).

Here A is chosen appropriately so that A is H!-coercive, i.e. there is a parameter ag > 0 such
that

(7.16) A(v,v) > aol|[v][}-

(7.15)

Remark 7.1. Note that in this sections all norms are with respect to the energy variable E.

We let now up, = Qpu, v, = Ppv, n = u—uy and £ = v — vj,. then the Lo-error estimates
for n and ¢ are derived using an extended version of a result by M. Wheeler [16].

Lemma 7.1. Let {u,v} be a pair of solutions of (7.5). Further, let {un, vy} satisfy (7.10)-
(7.11). Then, there is a constant C independent of h such that for j = 0,1

(717 Al + Vel < ORI (Jullesr + [ Vavullesn ), £=0,1,....
and

(718) el + IVantlly < CB P ([Vllosr + VeV llon ), 5 =0.1,...
Further for 7 =0,1 and 1 < p < oo, we have that

(7.19) Inllwse sy < CRF T allypernogy), £=0,1,...,

(7.20) 1€llwin(rg) < CRT T ([V]lwssin(1y), s=0,1,....



SPHERICAL HARMONICS AND FINITE ELEMENT METHOD FOR THE TRANSPORT EQUATION 11

To derive error estimates for the semi-discrete (discretization in E) approximation, we split
the error as

u—u,=(u—-u) — (U —up):=n—¢

v—vp=(vV—-vy) —(Vp—vp)=E—1.
Since the estimates for  and £ are known from the Lemma 6.1, it is enough to estimate ¢
and v. Taking difference between (7.6) and (7.10), and (7.7) and (7.11) and using the elliptic

projections @, and P, satisfying (7.13) and (7.14), we write the equations for ¢ and v as
follows:

(- V(v = 90),0) = =5 (w(B)Y = 1)) = (S(E)(v — ), )
(7.21)
— (DEW(E) - )¢s) - @ENa=a)is). ¢ W,
and
(7.22) (w(B) = @) xE) = (v = ), x8) = 0.
Note that

(w(B) @ = ), ) = (@(E)ng, x8) — (@(E)ep, xx),

where using the definition of ();, we have

(7.23) (w(E)(ug —upp) = (w(E)(ug — Qpug) = 0.
Thus inserting (7.23) in (7.22) we get
(7.24) —(w(B)er, xp) = (& xe) — (v, XB)-

Further (7.21) can be written as

(7.25)
(- Vo, ) = (- Vart, €) + 5 (B, ) — 5(w( B, i) + (S(E)E, ) — (S(B)w Cr)
+ (DB, Ce) — (D(B)(E)e,Ce) + (w(E)(@ - ). Ca)-
On the other hand we have that
(126) AW = 5@(Be,Co) + (S(EW.(x) + (DB)(BW, () + v, Q).
Adding (7.25) and (7.26) we have that
(- Vo, )+ A, Q) = (T Varts ) + 3 (BN, Co) + (S(B)E, )
(D(EY(E)(n — ©), i) + (D(E)(E)v, Cx)
(w(B) @~ an).Ce) +Aw.Q).

(7.27) +
+
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Now we let ( = v, use the coercivity assumption and write

(T Varrw) + aol|[v]|[] < (T Vv, v) + A(v,v) < (T Vi) €)1 + i(r V) |[V12
() 260l + 1 () 2|2 + 4 S(E) g + o 1S(E) 2
(7.28) FAID(E) u(B) 2| + 1o | D(E) w0 (E) P
+ 4| D(B)2w(E) | + 1—1(5\\3(15)1/%(]5)1/2%“2
+ %HD(E)l/?w(E)l/?,,‘p I %||D(E)1/2W(E)l/2VEH2 + A2y
+ [(w(E)(q— an),ve)|-

The lase term in (7.28) is estimated as follows

(7.29) (W(E)(a - an),ve)| < 4l|w(E)?(a@ - an)l® + %\Iw(E)l/QVEII2-

Hence, by a kick-back argument we hide all v-terms in the right, inside the left hand side.
Except the e-term, for all remaining £ and 7 terms on the right hand side, we have theoretical
error bounds. Thus it remains to estimate the e-term. To this end we let x = ¢ in (7.24),
then

lw(B)2ep|® < lw(B)™2€|lw(B) 2ep + lw(B) "2 lw(E) e,
so that
(7.30) lw(B)2epll < |lw(B)~2¢] + [lw(E)"].
Now for the contribution from the e-term in (7.28), first we use Poincare inequality to write
ID(E) () Pe|? < C|D(B)2w(B) Pep|® < cNYHD(E)Iloo(IIW(E)_I/zéHJrllw(E)_l/2lf\|)-
An alternative estimate, for the e-term, is obtained by letting xg = D(E)eg in (7.24). Then

ID(E) 2w (E) Pep|? = (& D(E)ep) — (v, D(E)er)
= (W(B)"2D(B)"/?¢,w(E)*D(E)"?ep)

(7.31) — (@(B)"2D(B) 2, w(B) 2D (B) er)
< Jw(B) 2 D(E) 2| + w(B) 2D (B) v
+ 5 ID(E) 2w (B) 2ep .

Once again, using Poincare inequality we get

(7.32) |D(E)"0(E)"22|1? < (Ile(B) 2D (E) 2|2 + ||w(B) /2 D(E)2v]2).

~ [minw(E)?
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Inserting (7.29) and (7.32) in (7.28) and rearranging the terms yields
(T Varv,v) + aol[[V[[[f < (T~ Var)lIE]I* + i(r V) I + lw(B) 2|
+ S Io(B) 2w + 4S(B)2p)? + 1o 1S (B) 2

5
(7.33) + 4| D(E) 2w (B)! 2> + S| D(B) () P
+ 4||D(E)1/2w(E)1/2€”2 + %||D(E)1/2W(E)1/2VH2

L
|minw(FE)|?

+ 4w (B)? (@ — an)l* + A2,

(Ile(B) /2 D(E) 2|12 + ||w(B) /2 D(E) /20 2)

By an elementary calculus one can show that the Poincare constant in here is C' ~ |Ig| = Ej.
Now assuming that min w(Ey) > 2v/Ep, and defining the triple norm as

vl = [lw(B)2vs ]2 + 1S (B) 2ve|2 + | D(E)2w(B) 2vg)?
(7.34) 12
+ () 2D (E) 20|12 4 A2 2]

we get using a kick-back argument and with ag ~ 1 that
(T - Var)VI* + apllIII[F < 4T - Var)élI + 4llw(B)*€pll* + 16] S (B) /¢l
(7.35) +4l|lw(E)2D(B)'2¢|? + 16| D(E) 2w () 2y
+16]w(E)'? (a - an)1%,

for some 0 < oy < ag ~ 1. Note that the norms of the projection errors, n and £, on the right
hand side in (7.35) are equivalent to their Hl-norms (assuming that all the energy dependent
coefficients are absolutely bounded: w(E) € Loo(Ig). S(E) € Loo(Ig) and w(E)D(E) €
Lo (Ig)). Assuming also that the error in q — qy, is of the same order as in Lemma 6.1, we
can apply Lemma 6.1 and the above estimates to obtain

(7.36) 1T - Vi )V|* + agll|v[[]
. < Cp2min(ts) (Hulliww) VI s gty + [ Var - vuiir(mﬂ)),
which yields, e.g. the estimate
[[(w—=ap) (@, r)[| + |(v = vp)(z, )|
(737) min(€+1,5+1)
<Ch ’ (Hu”Lg?. ety + 1Vl poe sty + ([ Var - VHLQ%T(HS“))-

Hence, using a standard procedure and the above estimates we may derive the following a
priori error estimates:

Theorem 7.2. Assume that v (0) = Pgvg so that v(0) = 0. Then there exists a constant C
independent of h such that

(7.38)
(v = ¥3) (@, 7) |l < C(Eg)h™nEte) (HuHLgc;(HfH) + IVllzee sy + [ Var - V”LgT(HHl))-
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Theorem 7.3. a) Under the assumption of the above theorem, the errors u—uy, and v — vy,
can be estimated as

(7.39)

I = @)z, )+ v = ) )+ Bl = ¥) )1 < C (B

x (HuHng(HHl) + IVlizee (s+1y + [ Var - VHLgr(Hsﬂ))'

b) For 1 < p < oo we have that

(7.

1w =) (@, 7)o + [|(v = F8) (2, 7) [ 2o+ < C(Eo) R
40)
X <”11HLg<;(WZ+1,p) + IVllpee (wette) + (| Var - VHLgr(WsH,p)).

These estimates are of optimal order due to the maximal available regularity in the degen-

erate type convection diffusion equation, see [10] and [13].

REFERENCES

[1] M. Asadzadeh, A. Brahme and J. Kempe, Ion transport in inhomogeneous media based on the bipartition

model for primary ions. Computer and Mathematics with Applications. 60 (2010) 2445-2459.

[2] M. Asadzadeh, A. Brahme and J. Xin, Galerkin methods for primary ion transport in inhomogeneous

media. Kinet. Relat. Models 3 (2010), no. 3, 373-394.

[3] S. C. Brenner and L. R. Scott The Mathematical Theory of Finite Element Methods, Springer-Verlag

(1994).

[4] C. Borgers and E. W. Larsen, Asymptotic derivation of the Fermi pencil beam equation, Nucl. Sci. Eng.

123, No. 3, 343-358 (1996).

[5] P. G. Ciarlet, The Finite Element Method for Elliptic Problems, North-Holland, Amsterdam, 1978.
[6] G. B. Folland, Fourier Analysis and its applications, The Wadsworth &Brook/Cole Advanced Books &

Software, Pacific Grove, CA, (1992), x+433 pp.

[7] S. H. Holland, Applied Analysis by the Hilbert Space Method, Dekker, (1990), x+560 pp.
[8] J. Kempe and A. Brahme, Solution of the Boltzmann equation for primary light ions and the transport of

their fragments, PhD Thesis J. Kempe, Medical Radiation Physics, Department of Oncology-Pathology,
Stockholm University & Karolinska Institute, (2008).

[9] Larsen, E. W. and Liang Liang, The Atomic Mix Approzimation for Charged Particle Transport, STAM,

J. Appl. Math., 68 (2007) pp.43-58.

[10] J. L. Lions, Equations différentielles opérationnelle et problémes auz limites, Springer, Berlin, 1961.
[11] Luo, Z., Improved bipartition model for electron transport. II. Application to inhomogeneous media, Phys.

Rev. B 32 (1985), pp 824-836.

[12] Z. Luo and A. Brahme, High-energy electron transport, Phys. Rev. B 46, No. 24, (1992), 15 739-752.
[13] A. K. Pani, An H'-Galerkin mixed finite element method for parabolic partial differential equations,

STAM, J. Numer. Anal. 35, No. 2, (1998), 712-727.

[14] Pomraning, G. C., The Fokker-Planck Operator as an Asymptotic Limit., Math. Models Methods Appl.

Sci. 2(1992), pp 21-36.

[15] Prinja, A. K. and Pomraning, G. C., Asymptotic Scaling for Forward-Peaked Transport, Trans. Am. Nucl.

Soc., 65, (1992), pp 203-.

[16] M. F. Wheeler, A priori L2-error estimates for Galerkin approximations to parabolic differential equations,

STAM, J. Numer. Anal. 10, (1973), 723-749.

[17] G. Szegd, Orthogonal Polynomials, AMS Colloquium Publications 23, American Mathematical Society,

1957.

1 DEPARTMENT OF MATHEMATICS, CHALMERS UNIVERSITY OF TECHNOLOGY AND GOTEBORG UNIVERSITY,

SE-412 96, GOTEBORG, SWEDEN,

2 DEPARTMENT OF PATHOLOGY, ONCOLOGY, KAROLINSKA INSTITUTE, SE-171 77, STOCKHOLM, SWEDEN



