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Spherical Harmonics and a
Semidiscrete Finite Element
Approximation for the
Transport Equation

Mohammad Asadzadeh and Tobias Gebdck

Department of Mathematics, Chalmers University of Technology and University
of Gothenburg, Géteborg, Sweden

This work is the first part in a series of two articles, where the objective is to con-
struct, analyze, and implement realistic particle transport models relevant in appli-
cations in radiation cancer therapy. Here we use spherical harmonics and derive an
energy-dependent 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 also
considers the study of finite element discretizations in radial and spatial domains as
well is the subject of a forthcoming article.

Keywords spherical harmonics; transport equation; finite element method; charged
particle beams

1. INTRODUCTION

This study concerns the mathematical modeling and numerical approxima-
tions of charged particle beams of interest in radiation therapy. We, primar-
ily, 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. A classical idea has been using
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asymptotic expansions to replace the scattering integral in the transport equa-
tion by a diffusion term, as, for example, in Pomraning’s approach (1992).
These approaches have been of a heuristic nature. We employ spherical har-
monic expansions and derive a more general, nonasymptotic and mathemati-
cally rigorous system of convection-diffusion-absorption equations for the coef-
ficient 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 modeling particle beams for radiation therapy appli-
cations are considering forward-peaked and/or broad beams. In this regard,
for example, Prinja and Pomraning (1992) considered asymptotic scaling for
forward-peaked transport, Borgers and Larsen (1996) derived the Fermi pencil
beam equation, Asadzadeh and colleagues (2010b) studied Galerkin methods
for broad beam transport, Asadzadeh and associates (2010a) extended the bi-
partition model for high energy electrons by Luo and Brahme (1992) to high
energy ions and inhomogeneous media, and finally Kempe and Brahme (2010)
studied the solution of the Boltzmann equation for light ions. In all these stud-
ies ion particles are considered to be normally incident at the boundary of a
semi-infinite medium.

In a previous study (Asadzadeh et al., 2010a) 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 (2007).

An outline of this article is as follows. In Section 2 we start with a trans-
port equation model under CSDA and expand the solution function in spherical
harmonics. In the subsequent Sections 3 and 4, we continue the spherical har-
monic expansions procedure for the convection term and the collision integral,
respectively. Section 5 is devoted to the extension of the source term for sec-
ondary particles. In Section 6 we state the system of equations, and finally in
our concluding Section 7 we prove stability estimates and derive optimal con-
vergence 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(x,r, @, E) of charged particles symmetrically distributed around the x-axis
at distance r from the same axis, traveling in direction Q € S? with energy E,
using the CSDA. We also define the angle vy such that

z=rsiny.

{y =rcosy
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The equation is

13%0(E)f 3dS(E)f
@Vf-5 %8 T E

=Cix.r,E)+ Qu.r. Q. E)., (2.1

where w(E) is the energy loss straggling, S(E) is the stopping power, (see Luo
and Brahme, 1992 and the references therein), and Q(x,r, 2, E) is a source
term, either for incident primary electrons or for secondary electrons created
in collisions between primary electrons and matter. Furthermore,

Crlx,r,Q,E)= / os(E, Q- Q) (fx,r, 2, E)— flx,r,Q, E))dQ (2.2)
4
is the collision factor, depending on the elastic scattering cross-section o;.
Our first step will be to expand f into a series of spherical harmonics using
spherical coordinates Q = Q(0, ¢) = (cos 9, sin 6 cos ¢, sin § sin @), where 6 is the
angle from the x-axis,

o0 n

(n—m)!2n+1
f.r.QE) =) )" ————mnm(x, 7, E) cos(myp) P (cos )
—— (n+m)! 4n

= i Zn: Gnm(x, 1, E)Y, (), (2.3)

n=0 m=0

with

_ 1 m=0,
Ym=192 m>1,

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

1 p27
nm(x, 1, E) = f f(x,r, @, E)P,(cos 6) cos(my) dg d(cos ).
-1Jo

We use the following definition for the associated Legendre functions

MZ)m/2 den(M)

P(p) = (1 — o (2.4)
[zl
: 2n—2
P, = Py =27 (-1 (Z)( - k),u”%. (2.5)
k=0

Note that P/(u) =0 if m > n.
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3. EXPANDING THE CONVECTION TERM

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

0 0
Q- Vfx,Q,E) = cos@—f + sin 6 cos v—f,
0x ar

where v = ¢ — ¢, and hence we expand f = f(x,r, 0, v, E) in spherical harmon-
ics in the variables (9, v), and get a sum of terms of the kind

cosf Y "(0,v) and sin6cosv Y0, v).

We then wish to multiply the equation by YJ’-"(O, v) and integrate to get a system
of equations for the coefficients a; ;(x, 7, E). We then end up with

2 f | . I\ o .
f / cos @ — + sin 6 cos v— | P¥(cos 0) cos(kv) dvsinf db
0 0x or J
Z Z (n—m) 2n+ 10{
- n+m)! 4r "

<[ 2"(cose

cos(mv) dvsin 8 dé

aay,
™ 4+ sinf cosv P )Pk(cos 0) cos(kv)P*(cos 0)

d d oay 1
_ Z < kj an.k B:Jk an’k+1+B,:'Jl-e an.k 1)’ (3.1)
el 0x or or
where
- 2n+1 (7
Aﬁj = %%/ cos GPJ’-e(cos 0)P*(cos ) sin6 do, (3.2)
: n A

Lk (n (k + 1))' 2n —+ 1 / A k+1
V= P P .
S T i1 4 ; cos O P%(cos 9) (cos8)sin6 do, (3.3)

since

2r /o1 21 S
/ < ) cos(kv) cos(mv)dy =
0o \cosv 7oy i1 + Smp—1),

where §,,;, is the Kronecker delta.



Downloaded by [Chalmers University of Technology] at 01:14 19 October 2012

Spherical Harmonics and a Semidiscrete Finite Element Approximation 57

3.1 The Coefficients Afw.

To evaluate the integral in (3.2), we set u = cosf and note that (see

Holland, 1990)

n—m+1 n+m

MP,T(M) = 2n—+1 +1(M) + 'ril(li), (3.4)

+1

and since the associated Legendre polynomials are orthogonal, namely

G+m! 2

1
| PraBrm =0

jn»

the first part of the sum (3.1) becomes

oa (n—-~R)!2n+1da,
k n.k Z k

g k k :
A P R 2 ox /0cosGPj(cose)Pn(cose)mnG do

_Z(J—i-k)! 2 (m—~K'2n+1 n—k+18an7k8 . n+k day '
T G-RI2 1R 2 2n+1 ox T ont1 ax M
i+ Fk da;_ j —k+10a;
_ J.+ Qj-1k n J : + a]+1,k’ (3.5)
2j+1 ox 2j+1 ox
for £ < j, where the term with a;_; ; disappears if & = ;.
3.2 The Coefficients B}
Similarly, we wish to evaluate the sums
Z B:i:kaank:tl _ Z —(k+1))!2n+ 1 3ay 21
ot (n+ kD) 4 or
X / sin@PJ}?(cos 9)P,fi1(cos 6)sin6 db, (3.6)
0

which turns out to be a bit more difficult. We may transform sin 6 P*(cos 0),
with m =k + 1 into a linear combination of “pure” Legendre polynomials P,Zl'
by repeatedly using the relation (see Holland, 1990)

sin § P™(cos ) = 2(m — 1) cos 6 P H(cos H) — (n — m+ 2)
x(n+m— 1)sin9P,§”_2(cos6), m>2 3.7

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

sin 9Pn1(cos 0) = nP, 1(cosf) — ncos 6 P,(cosh) (3.8)

. 1
sin 6 P,(cos 0) = " 1( . 1(cos0) — PL 1(cos0)). (3.9
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The final expressions are

il (Pri(w) — PL(w) ifm=0
m/2 (1)
> gum(@l — DRI H(w) + 2= nm if m even,
= 2n+1
o x((n+ D+ 2)P,_1(w) m>0
sin6 P () = nln— DPL,, () (3.10)
(m—1)/2
> Gum@DRZ () if m odd
=1
1
O3B 1(0) ~ Pria)
with
R () = ((n m+ 1P (1) + (n+m)P (1)) (3.11)
wia (n—1— D N
Goml) = (—1)" n—l-Dl(n+m-1D!

(n—m!! (n+ D!
ifm—-lodd, m>7+1 (3.12)

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

1
— [ PluwPyo du,

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

as
d p
LP= / (sin g)F+P+1 (d A J(u) P (H)) do
p=cos 6

el 2] — 2)! (2q — 20!

— 2—(j+q) (_1)K+A : _ . — .
; )\Z:(; k!(j—I(j —k—2)! Mg — Mg — p — 2))!

x / (sin 0)FHPH1(cos )/ Ha-(PHR-20c+2) gg (3.13)
0

Now, we note that the last integral is zero if j + ¢ is odd, as we will then inte-
grate an odd power of cos 6 from 0 to 7. Otherwise, that is if 2 + p is even and
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J + q is even, we use the formula involving the I'" function

/2 r nr 1
/ sin?**1 9 cos?t1 9 dp = (a+ DIB+ 1)
0 2l + B+ 2)

to end up with (using formula for I function for the integers; see, e.g., Folland,
1992, and Szego, 1957),

El

[~

1[%2"]

[~ .
7P _ 2(j+q(k+p)/2)(k + P), - (L1 (2) — 20)!
Jq : — 7
2 = = k(G —ONj — k—26)!
y (2q — 20! .(j+q—(k+p)—2(/c+)»)—1)!! (3.14)
Mg — g — p—20) (J+q—2(k+1)+ D! '
We note that both double factorials contain only odd numbers.
Thus, we conclude
0 if n+ jeven
1 1 . .
1 (Ij'l,}zl+1(ﬂ) - Ij,#—l(u)) if n+ jodd,
—case, k=1
(k+1)/2 ~
1 n 1 . .
3 Z Qn k121 — 1)JJ]»":’,12l_1 + q'k%l() if n+ jodd,
Byi=y 7 k1 . (3.15)
: X ((n + 1)(n+ 2)Ij,n—1 —n(n — 1)Ij’n+1) k odd,
—case: k> 1
1 (E1-D2
5 ZZ 12D I if n+ jodd,
=1
. n(n+1)
+ @n1(0) ) (If,}?—1 — Iﬁfﬂ) keven
where
Jj‘f’,ﬁ" =m((ln—m+ 1)Iﬁﬁ1 +(n+ m)Ifn”il) (3.16)
. (n—m)! mia(n—m—1!N(n-1-D!
o) = ———— Gl = (1) EENER 1)

(n+m)! (n+m!! (n+ D!

From (3.6) and (3.15) we see that the equation for the coefficient a;; con-
tains contributions from all coefficients a,,,, with m =%+ 1 and n+ j odd, in
addition to the contribution from (3.5) whenm=F%kandn=j + 1.
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4. EXPANDING THE COLLISION INTEGRAL

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

C,v(x,r,Q,E):fas(E,Q-Q/)(f(x,r, QL E) - f(x,r,Q, E)) dQ’

47
=YY Ci™x.r. BYHQ), (4.1)
n=0 m=0
where
— !
Chmx,r, B) = (n=mi2nt1 [ (era Y™ de. (4.2)

n+m)! 27 J4

By expanding f in its spherical harmonics expansion with coefficients ay ,,
we may get a simple expression for the coefficients C';”". The second term in
(4.1) is easy enough to evaluate, and the first term may be evaluated by ex-
panding o in Legendre polynomials in terms of Q - Q' and then using the ad-
dition formula for Legendre polynomials (see Holland, 1990). Due to orthogo-
nality of spherical harmonics, the final result simplifies to

1
Cp e B) = 20, B) [ 0(B0(PaG0 ~ Dt (43)
-1

5. EXPANDING THE SOURCE TERM FOR SECONDARY PARTICLES

Just as for the collision integral in the previous section, we can get a simple for-
mula for the spherical harmonics coefficients of the source term for secondary
particles. The source term is given by Luo (1985),

Eqy
Qux,r, Q2 E) = / / o.(E, E)iS(Q Q' — p(F, E)fplx,r, Q. E)dE d,
4 2E 2m 5.1)

where f, is the fluence of primary electrons, o, is the collision cross-section,
and

E(E + 2n1002)>1/2

8B = (5 e

specifies the direction of motion of the secondary electron with kinetic energy
E’ and direction Q' given a primary electron with kinetic energy E and direc-
tion Q, through Q - Q' = ¢(F’, E). This follows from conservation of relativistic



Downloaded by [Chalmers University of Technology] at 01:14 19 October 2012

Spherical Harmonics and a Semidiscrete Finite Element Approximation 1]

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 expression for the coefficients in the expansion for @

E
Q""x,r, E) = f o(E', E)P(¢(E', E))apm(x,r, E') dE'. (5.2)
2E

Note that, in the derivation of this formula, although a Dirac function can-
not 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 coefficients of the spherical harmonics expansion for the fluence f (see
(2.3)).

The equation for the coefficient a; (x, r, E) (with j > k) becomes

da 9 132w(E)a; aS(E)a;
k ) n,k Bk ) an,k _ 7.k _ j.k
§:<Amfax T By m-) 2 9B IE

n>k

= C}Mx.r E) + @*x, 1, E). (6.1)

If we let the vector a(x,r, E) contain the coefficients a, ,,(x,r, E), we can
write this as
da 10%(w(E)a) 9(S(E)a)

fJa
Ao T8 T2 = C(E E 2
dx + ar 2 9E?2 E C(E)a+qlx,r, E), (6.2)

where A and B are matrices containing the coefficients A’,j ; and Bi'f, respec-
tively, and C(E) 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
ofequal m, m=0, ..., N, and within each chunk, n runs from m to N.

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

In this section we discretize Equation (6.1) in the energy variable E. In a forth-
coming article we shall study spatial discretization in (x, r).
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Figure 1: The non-zero elements of the matrices A and B for N = 10.

7.1 Notation

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 influence of secondary particles. Be-
cause of this structure it is more adequate, first, to study a semidiscrete ap-
proach for the energy variable using a mixed finite element method. To this
end we reformulate Equation (6.2) as a first order system viz,

ou u 13%(wEm) SE)
Aa‘FBW — § FYor — B —C(E)U—i-q(x,l‘, E), 1)
(B '
V="%E

We use a change of variable as E = Ey — E and supply the boundary condition
as the energy from its peak u(0) at E = 0 in the energy interval E € [0, Ey]

corresponding to E0£>0, and (x,r) = (0, 0). Then, evidently % = —g—g and g%‘i =
‘;ZT(E,’ Further, to use the second relation in (7.1) we write
S(E
S(E)u = Qa)(E)u = y(E)o(E)u. (7.2)

w(E)
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Thus,

3(S(Eym)  dy(E) 3(w(E)u)
OE JE OE

Therefore, with the simplifying notation wy = %—‘g’, (7.1) can be written as a first
order PDE system

o(E)u + y(E) (7.3)

Au, + Bu, — %VE — ve(E)o(E)u — y(E)v = C(E)u+q(x, 1, E),
vix,r, E) = (w(E)Yw)g(x, r, E),

ulx, r, Ey) = 8(x)8(r)ug(Eyp), u(x,r,0) =0,

v(x,r, Ey) = —8(x)8(r)ve(Ey), u(x,r,0)=0.

(7.4)

Hence, using the notation I' := (A, B), V,, = (3, 9,), and D(E) = yg(E)w(E) +
C(E), we may write the differential equations in (7.4) as

(7.5)

F.Vou_ %vE — y(E)v = D(E)u +q,
v = (w(E)u)g.

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

Ey
£ g =E gy = / fx, 7, E)g(x, 7, E)dE
0

to write
(T - Vv, w) = (Av, + Bv,, w) = (Alw(E)u)g; + Blw(E)u)g,, W)
= —(Alw(E)n); + Blw(E)w),, Wg) + (Ao(E)uo(Eo),
+ Bo(E)u(Ey), )W(Eo)
= —(T'w(E) - Vyu, wg) + (Ao(E)ug(Eo); + Bo(E)a(Eo), )w(Ey)

=— (%(U)(E)VE) + S(E)V + D(E)o(E)u + w(E)q, , wE>
= + (Aw(E)ug(Ey), + Bo(E)u(Ey),)W(Ey), vwe H!, (7.6)

and

(w(E))E, xE) = (v, XB), Vx € Hg. (7.7)

7.1.2 Energy estimates

We consider finite element subspaces S, C Hj(2), and W, C H!(Q) with the
following approximation properties: For 1 < p < oo and ¢ > 0, s > 0 integers,
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there is a constant C independent of 2 such that (see Ciarlet, 1978)
Xiélsfh{llg — x|z, + HlIg = xllwirae} < CRHIgllweray),
Vg e Hy N WHLP(IR),  (1.8)
and
Jnf{llp = ¢z + Hllp = Sllwinay) < CE lpllwesnnay).
Vp e WtLp(Ip).  (7.9)

Motivated by the weak (variational) formulation (7.6) and (7.7), we define a
pair of semidiscrete finite element approximations {@is, V3} : I, x I, — Sj x W,
for {u, v}, respectively as solution of

(' Vi ¥y, W) = —<%(w(E)‘~7h,E) + S(E)Vi, + D(E)w(E)ay, + o(E)qs, WE)
+ (Aw(E)an(Ey), + Bo(E)a,(Eo), )w(Ep), vw € Wy, (7.10)
and
((EY0nE, x8) = (Vh, XE), Vx € Sh. (7.11)
where a,(-, Ey) € Sy, is such that
[[u(Ep) — t(Ep)|| < C(u(Ep)h®. (7.12)

We assume that o(E) 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 (DAEs) of “index one.” For
the subsequent error analysis, we now define the elliptic projection operators
Q- Hé — S, for u (see Brenner and Scott, 2008), by

(w(E)ug — @nug), xg) =0, x € Sh, (x,r) e, x I, (7.13)
and P, : H!' — W), for v by
AV — Pyv, p) =0, VYo € Wy, (7.14)
where

1
Alp, ¢) = §(w(E),0E, ¢g) + (S(E)p, tg) + (D(E)o(E)p, tg) + Al(p, ¢)

1
= E(w(E)pE, ¢e) + (S(E) + D(E)o(E))p, ¢g) + Al(p, ©). (7.15)
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Here A is chosen appropriately so that A is H!-coercive, i.e., there is a param-
eter ap > 0 such that

AV, v) = ao||[V][13. (7.16)

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

We let now uwy, = @Qpu, v, = P,v, n =u —uy, and § = v — v;. Then the Lo-
error estimates for n and £ are derived using an extended version of a result
by Wheeler (1973).

Lemma 7.1 Let {u, v} be a pair of solutions of (1.5). Further, let {uy, v} satisfy
(7.10)—<(7.11). Then, there is a constant C independent of h such that for j =0, 1

Inll; + 1 Veonll; < CRY(Jufls1 + [Veoulles),  €=0,1,.... (7.17)
and

IEN; + Vo ll; < CEE (V41 + I VaoVlisrn).,  s=0,1,... (7.18)
Further for j =0,1and 1 < p < oo, we have that

Inllwirzy < CR Y @l weny), ¢=0,1,..., (7.19)

& lwiry) < Chs+17j||v||ws+1.p([E), s=0,1,.... (7.20)

To derive error estimates for the semidiscrete (discretization in E) approx-
imation, we split the error as

u-—t,=m-—uy) @ —w)i=n—c¢
V—vVr=(WV—-vp)—F,—vp) =& —v.

Since the estimates for n and & are known from the Lemma 6.1, it is enough to
estimate ¢ and v. Taking the 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:

(T - er(V - ‘~7h)a C)
_ —%(a)(E)(v — g ) — (SE)V — 1), p)
— (D(E)o(E)u — 03)E) — (0(EXq — Qn)ig), ¢ € W, (7.21)
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and
(w(E)a —0p)E, xE) — (V= V), xg) = 0. (7.22)
Note that
(w(E)a —ap)g, xg) = (w(E)ng, xg) — (0(E)g, xE),
where using the definition of @, we have
(w(E)ug —upp) = (w(E)ug — Quug) = 0. (7.23)
Thus inserting (7.23) in (7.22) we get
—((E)eg, xg) = (&, xg) — v, XE). (7.24)
Further (7.21) can be written as
(F Ve, ) = (T V48, 0) 4 L0l B, £5) — (0B, t6) + (S(RE, £5)

—((S(E)W, ¢g) + (D(E)w(E)n, ¢tg) — (D(E)w(E)e, Cg)
+ (w(E)q — ), k). (7.25)
On the other hand we have that

A, ¢) = %(CU(E)VE, ¢e) + (S(E)v, ¢g) + (D(E)w(E)v, tg) + A(v, £). (7.26)

Adding (7.25) and (7.26) we have that

1
(T Vv, {) + A(v, ;) =(- Vir€, ;) + E(CU(E)“;:E, §E) + (S(E)S, é‘E)

+ (D(E)o(E)(n — €), ¢r) + (D(E)o(E)vg, (k)
+ (0(E)Xq — @), ¢e) + A, ). (7.27)

Now we let ¢ = v use the coercivity assumption and write

(' Vv, v) + e [V[|[F < (- Vigv, v) + A(w, v) < (- Vi) [§]|7 + L—ll(r Vi) 012
+ (B ?Eg)® + 1—16||a>(E>1/2vE||2 + 4||S(E>1/25E||2+1—16 IS(E)2vg|?
+ 4| DE) 2w E)Y 212 + 1—16||D(E>1/2w<E)1/2vE||2
+ 4| D(E)Y2w(E)2¢ |2 + 1—16 I D(E) 2 w(E) v |2

1 1
+ 5”D(E)l/Qa)(E)]./QU”2 + 5”D(E)l/Qa)(E)]./QUE”2 + ”A1/2v”2

+ |(w(E)q — qn), vE)|. (7.28)
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The last term in (7.28) is estimated as follows:
1
l((E)q — @), vE)| < 4llo(E)*(q — an)l? + 1—6||w<E)1/2vE||2. (7.29)

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

lo(E)2eg||* < lo(E) 2 |[|o(E)?eg| + llo(E) 20|l |w(E) 2],
so that
lw(E)2eg|| < llo(E)Y2E]| + lo(E)~ 2. (7.30)

Now for the contribution from the e-term in (7.28), first we use
Poincare inequality to write ||D(E)Y2w(E)Y2¢|2 < C|D(E)Y2w(E)Y 252 <
CID(BE)|(|o(E)2¢ | + ||w(E)"Y2v]|). An alternative estimate for the e-term
is obtained by letting xg = D(E)¢g in (7.24). Then

I D(E)Y2(E) 2R = (£, D(E)eg) — (v, D(E)ex)
= ((B)V2D(B)"¢, w(E)" 2 D(E)"*ep)
— ((B) 2 D(B) v, o(E)"? D(E) e)
< lo(E)"2D(E)?E))? + |w(E)" /> D(E)?v||?

Once again, using Poincare inequality we get

| D(E)Y2w(E)Y2e||% < (lo(E)Y2D(E)' ¢ |2

| min w(E)|2

+ lw(E)Y2D(E)Y?0)12). (7.32)
Inserting (7.29) and (7.32) in (7.28) and rearranging the terms yields

(T - Vv, v) + atol| V]2

1
< (- Ve)l&l?+ i VeIV + lo(E)Y2ER |
1 1
+3 lw(E)2vg||* + 4S(E)Y2ER )1 + T IS(E)2vg|?
5
+ 4| D(E)2w(E)?n|1? + g||D(E)l/zw(za)mvE||2

1
+ 4| D(E)Y2w(E) 26|12 + §||D<E>1/2a>(E>1/2v||2
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+ ————(|o(E)2D(E)% | + | (E)Y2 D(E)Y?v)|%)
| min w(E)|2

+ 4l B2 (q — anl” + [|A2v]. (7.33)
By an elementary calculus one can show that the Poincare constant in here is
C ~ |Igz| = Ey. Now assuming that min w(Ey) > 2/Ep, and defining the triple
norm as
VIl = (B 2vg)|® + ISEY 2ug||? + | DIE)2w(B) v
+ |(E)Y2D(E)Y 20|12 + || AY20) 211/, (7.34)

we get using a kick-back argument and with ag ~ 1 that

1T - Va1 + gl V11T < 41T - Vi JE NI + 4llo(E) 28511 + 16]S(E)£5|

+4[lw(E)/2D(E)*¢||? + 16| D(E)*w(E)"/?5|2
+16]w(E)*(q — an)ll”, (7.35)

for some 0 < o, < a9 ~ 1. Note that the norms of the projection errors, n and

£, on the right-hand side in (7.35) are equivalent to their H'-norms (as-

suming that all the energy-dependent coefficients are absolutely bounded:

w(E) € Lo.(Ig). S(E) € Loo(Ig) and w(E)D(E) € L..(Ig). Assuming also that the

error in q — §y is of the same order as in Lemma 6.1, we can apply Lemma 6.1

and the previous estimates to obtain

ICC - VIl + g V1113

< CRP™™ 9 (1l g ggessy + IV sgrony + 1 Var - VT2 (o) (7.36)
which yields, e.g., the estimate

[(w — ap)x, P + (v — ¥)(x, 7))l

< CR™ LD (la| po ey + VI sy + [ Var - V22 sy (7.37)

Hence, using a standard procedure and the previous estimates we may derive
the following a priori error estimates.

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

- in(e+1
(v = ¥p)(x, P)ll1 < CEQR™™ 9 ([u o ey + 1Vl ez + [ Var - Vigz o))

(7.38)
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Theorem 7.3 (a) Under the assumption of the previous theorem, the errors
u — 0y, and v — vy, can be estimated as

(@ — @), P + (v — ), 1| + hl(v — ¥3)(x, 7|1 < C(Eg)p™inté+Ls+D)

X (Il gecaesny + 1Vl zeessy + 1 Var - Vi cse).- (7.39)
(b) For 1 < p < oo we have that

[(a — @), P ze + (v — ), Pl o+ < C(Eg)h™int+Ls+1)

X (Il gewesey + 1Vl zsewserey + | Var - VIizz qws10)).- (7.40)

These estimates are of optimal order due to the maximal available regular-
ity in the degenerate type convection diffusion equation (see Lions , 1961 and
Pani, 1998).

8. CONCLUSIONS

We have considered solving transport equation for, symmetrically distributed,
charged radiation particles, using the continuous slowing down assumption.
The underlying equation is of the form of a degenerate type (diffusive only in
energy variable) convection-diffusion equation with a collision integral corre-
sponding to the elastic scattering. Both stopping power and energy loss strag-
gling (coefficients in first- and second-order derivatives in energy variable, re-
spectively) were modeled in the equation. We performed spherical harmonic
expansions for the convection term, collision integral, and source term for sec-
ondary collisions and obtained a system of partial differential equations for the
coefficient matrices. We have performed a semidiscrete finite element approxi-
mation of the energy variable and derived optimal convergence rates up to the
maximal available regularity of the exact solution. In summary this approach
was for a general form of energy-dependent transport equation, rather than
assuming forward peaked scattering. The fully discrete (discretization on the
radial variable and penetration direction) approximation as well as numerical
implementations is the subject of future work.
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