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REPRODUCING GROUPS FOR THE METAPLECTIC
REPRESENTATION

E. CORDERO, F. DE MARI, K. NOWAK, AND A. TABACCO

ABSTRACT. We consider the (extended) metaplectic representa-
tion of the semidirect product G of the symplectic group and the
Heisenberg group. By looking at the standard resolution of the
identity formula and inspired by previous work [5], [13], [4], we
introduce the notion of admissible (reproducing) subgroup of G
via the Wigner distribution. We prove some features of admissi-
ble groups and then exhibit an explicit example (d = 2) of such a
group, in connection with wavelet theory.

1. INTRODUCTION.

Reproducing formulae based on, or inspired by, various versions of
the resolution of the identity appear pervasively in the literature, from
coherent states in physics|1] to group representations [6] and to wavelet
and Gabor analysis [9]. In a very general and abstract sense, they can
all be recast in a formula of the type

(L1) fz/H<f,¢h>¢h dh,  fen,

where H is a Hilbert space and h +— ¢y, is an H-valued measurable func-
tion on some measure space (H,dh). Of course, the cases of greatest
interest concern Hilbert spaces of functions and measure spaces with
additional structure such as Lie groups. A formula like (1.1) is known
as reproducing formula.

This paper is part of an ongoing project that addresses several ques-
tions related to (1.1) in the case in which the ingredients are as follows.
First, the Hilbert space is L?(R?). Secondly, H is a subgroup of the
semidirect product G of the symplectic group and the Heisenberg group
(of the appropriate dimensions). Thirdly, the map h — ¢, arises from
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the restriction to H of the (extended) metaplectic representation p. of
G as applied to a fixed and suitable “window” ¢ € L?(R%). Thus, at
least formally, (1.1) can be written

;= /H WS ueh)d dhy, | € I(RY).

The main question is: for which subgroups H of G does there exist
a window ¢ € L*(R?) such that the above reproducing formula holds
for all f € L*(R%)? Clearly, one looks for invariants or other general
properties that will decide whether a group H enjoys the property
or not. Further, in the affirmative case, one seeks conditions that
single out the “good” windows, namely those for which the formula
holds. These questions are far from being fully answered. A complete
classification of reproducing subgroups in the case d = 1 is given in [5]
and many interesting facts have been proved in [13] in a somewhat
different setting. Some new results in higher dimensions are in [4]. For
the relevance of the extended metaplectic representation in the context
of harmonic analysis in phase space or time-frequency analysis, the
reader is referred to [8] and [9], and the references therein.

2. ADMISSIBLE SUBGROUPS.

2.1. Symplectic group and metaplectic representation. The sym-
plectic group is as usual

Sp(d,R) ={g € GL(2d,R) : 'gJg=J},
where J = [_Ofd Iod} defines the standard symplectic form
(2.1) w(z,y) = ‘zvJy, z,y € R*,

The Lie algebra sp(d, R) of Sp(d,R) is therefore
sp(d,R) = {X € gl(2d,R) : 'XJ + JX =0}

_ { [é _BtA} . A gl(d,R),B,C ¢ Sym(d,R)} .

The bracket in sp(d,R) is the commutator of matrices. The Cartan
involution 6 on sp(d,R) is defined by X = — ‘X and it decomposes
sp(d,R) into its +1 and —1 eigenspaces, namely

t={X esp(d,R): 60X =X}

~{xear;: [ 0| acsr),zesmng)
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and
p={X€esp(d,R):0X =-X}

- {X € sp(d,R) : {g _BtA:| 4, Be Sym(ﬁﬁR)},

respectively. Here so(d,R) denotes the Lie algebra of d x d skew-
symmetric matrices. Thus sp(d,R) = € @ p, a direct sum of vector
spaces. An immediate count gives dimsp(d,R) = d(2d+1), dim ¢ = d?
and dim p = d? +d. The bracket relations [¢, €] C €, [¢,p] C p, [p,p] C €
show that € is a subalgebra, while p is not. Moreover, € is the Lie al-
gebra of the connected Lie subgroup K defined as the fix-point set of
the Cartan involution ©g = ‘g~! of Sp(d,R) (observe that d© = 6).
In practice,
K = Sp(d,R) N SO(2d) ~ U(d)

is the unique maximal compact subgroup of Sp(d,R), up to conjuga-
tion. If d = 2 the full Lie algebra has dimension 10, whereas € is given

by

(2.2)  t— {X € 5p(2,R) : [fé bﬂ beER, T e Sym(Q,R)}

and has dimension 4.

The metaplectic representation p of (the two-sheeted cover of) the
symplectic group arises as intertwining operator between the standard
Schrodinger representation p of the Heisenberg group H¢ and the rep-
resentation that is obtained from it by composing p with the action of
Sp(d,R) by automorphisms on H? (see e.g.[8]). We briefly review its
construction.

The Heisenberg group H¢ is obtained by defining on R24*! the prod-
uct

1
(z,t) - (Z )= (z+ 2, t+1 + §W(Z’ 2),

where w is given in (2.1). We denote the translation and modulation
operators on L?(RY) by

Tof(t) = f(t —a) and Mcf(t) = ¥ f(1).

The Schrodinger representation of the group H? on L?(R?) is then
defined by

pz,&,1) f(y) = e BTN f(y — x) = 2T eTIT, M (1),

where we write z = (x,£) when we separate the space components
x from the frequency components ¢ of a point z in phase space R??.
The symplectic group acts on H? via automorphisms that leave the
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center R = {(0,¢) : t € R} of H? pointwise fixed. The action ¢ :
Sp(d,R) x HY — H is given by (A, (2,t)) = A (z,t), where

A (z,t) = (Az,t).
Therefore, for any fixed A € Sp(d,R) there is a representation
pa B S URRY),  (50) o p(A- (2,1)

whose restriction to the center is a multiple of the identity. By the
Stone-von Neumann theorem, py ~ p. Hence there exists an intertwin-
ing unitary operator u(A) for the two representations, namely

pa = p(A)opopu(A)~.

By Schur’s lemma, p is determined up to a phase factor. It turns out
that the phase ambiguity is really a sign, so that p lifts to a represen-
tation of the (double cover of the) symplectic group. It is the famous
metaplectic or Shale-Weil representation. The representations p and p
can be combined and give rise to the extended metaplectic representa-
tion of the group

G =H x, Sp(d,R),
the semidirect product of H? and Sp(d,R). The group law on G is
((z,1), 4) - (1), A") = ((2,1) - (A2, 1), AA)
and the extended metaplectic representation u,. of G is
e ((2,8), 4) = pl2,1) o pu(A).

For elements Sp(d, R) in special form, the metaplectic representation
can be computed explicitly in a simple way. For f € L?(R%) we have

23 (s ) f0) =@ )
2.4) TN NCEE T
(2.5) p(J)=i"?F

where F denotes the Fourier transform

Ffé) = 5 f(z)e 2™ @8 dy, f e LYRY) N L*(RY).
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2.2. Reproducing and admissible groups. The point of this paper
is to look at the reproducing formulae that arise by restricting p. to
subgroups H of G. A slight simplification in our formalism comes
from the observation that the reproducing formula (2.6) is insensitive
to phase factors: if we replace p.(h)¢ with e®u.(h)¢ the formula is
unchanged, for any s € R. The role of the center of the Heisenberg
group is thus irrelevant, so that the “true” group under consideration
is R?? x, Sp(d,R), which we denote again by G.

We write dh for the left Haar measure of the group H. Also, we shall
always assume that the Haar measure of a compact group is normalized
so that the total mass of the group is one.

Definition 2.1. We say that a connected Lie subgroup H of G =
R?? x, Sp(d,R) is a reproducing group for p. if there exists a function
¢ € L*(R?) such that

20 f= [ (Lo dn, forall € LR

Notice that we do require formula (2.6) to hold for all functions in
L2(R?) for the same “window” ¢, but we do not require the restriction
of p. to H to be irreducible.

In [13], the authors consider subgroups D of GL(d,R) and their
actions on R?. Motivated by the analysis of the case in which D is the
“ax+0b" group, they say that a subgroup D is admissible if there exists
a Borel measurable h € L*(R?) such that h > 0 and

/ h(za)du(a) =1 for a.e. x € R%
D

If D is the “ax+0b” group, then any admissible wavelet ¢ (in the usual
Calderén sense) gives a function h = [|? for which the above formula
holds, showing that “az + b” is admissible. In [4], in the same context
that we are considering here, we introduce a similar notion of admis-
sibility via the Wigner distribution and prove a sufficient condition
for a subgroup to be reproducing. We briefly explain this issue. The
cross-Wigner distribution Wy, of f, g € L?(R?) is defined by

(2.7) Wig(x, &) = /6_2”<5’y>f(x - %)g(x — %) dy.

The quadratic expression Wy := W/ is usually called the Wigner
distribution of f. A crucial property of W is that it intertwines the
(extended) metaplectic representation and the affine action on R*® [8].
In other words:

W#e(g)¢(x7€) = W¢ (g_l : (l‘,g)) ) g € G,
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where the affine action g - (z,€) is defined by
(2.8) 9 (2, =((¢,;p), A) - (z,§) = Az, &) + (g, p).

The following result is proved in [4]:

Theorem 2.2. If there exists a function ¢ such that the mapping
(29) h — W,ue(h)tf?(xa g) = W¢(h_1 ' (x7£))
is in L'(H) for a.e. (z,€&) € R*, and such that

(2.10) /H Woe(z,E)|dh < M for ae. (z,€) € R*,

then (2.6) holds for all f € L*(R?) if and only if the following admis-
sibility condition is satisfied:

(2.11) /H Wy(h" - (z,€6))dh =1 forae. (z,€) € R¥.

The above discussion and Theorem 2.2 justify the following defini-
tion.

Definition 2.3. We say that a connected Lie subgroup H of G =
R?? x, Sp(d,R) is an admissible group for p. if there exists a function
¢ € L*(R?) such that

(2.12) /H Wy (2,6))dh =1 forac. (z,€) € RX.

3. GEOMETRIC FEATURES.

The main geometric properties related to admissibility are described
in [13, Prop. 2.3]. The arguments can be easily adapted to our setting
and yield the following

Theorem 3.1. Let H C G be admissible. Then

(i) The stabilizer Stab.(H) of the H-action on phase space is com-
pact for a.e. z € R%*;

(ii) If H satisfies (2.10) and H C Sp(d,R), then H is not unimod-
ular.

Here, as customary, Stab,(H) = {h € H : h-z = z} and g - 2
is defined in (2.8). Likewise, we adopt the usual notation for orbits:
O, ={h-z:h € H}, whenever there is no ambiguity about the group
H acting on z.
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Remark 3.2. (i) If the subgroup H has finite measure, then (2.6) holds
if and only if condition (2.11) is satisfied. This is because for all ¢ €
L*(R?) the Wigner distribution W, € L*, and there exists M > 0
such that |Wy(z,&)| < M. Therefore

/ / |We<h>¢<x,£>wf<x,5>|dhdxd£SM< / dh) / W, )| dadé.
R2d J H H R2d

The only compact subgroups of G, however, are of the form {0} x K
with K compact in Sp(d,R). This is because the projection of G' onto
R?? is a continuous group homomorphism and {0} is the only compact
additive subgroup of R??. Hence, item (ii) of Theorem 3.1 applies and
any such group cannot be admissible, hence reproducing.

(ii) The requirement H C Sp(d, R) is essential for the non-unimodularity
of the group H. In fact, one can find reproducing subgroups H of
R2¢ X, Sp(d,R) that are unimodular. This case, for instance, arises in
Gabor’s analysis, where the subgroup is H = R*, 1.(q,p)¢ = T,M,¢
and @(t) = 20/4e=m,

The main contribution of this paper concerning the geometry of
admissible groups is Corollary 3.3 below, where we give a dimension
bound in the case d = 2. Its proof is postponed to Section 3.2 because
it needs the Lie-algebraic considerations of the next section.

Corollary 3.3. If H C Sp(2,R) is admissible, then dim(H) < 5.

3.1. Compact Lie subalgebras. We will prove below that there are
only finitely many conjugation classes of (Lie algebras of ) compact sub-
groups of Sp(2,R) and that each of them has an explicit representative.
Since the maximal compact subgroup K of Sp(d,R) is the fixed point
set of the involutive analytic automorphism © and it is compact and
connected, the pair (G, K) is a Riemannian symmetric pair (see [10],
p.209). Therefore, any compact connected Lie subgoup of G is conju-
gate to a subgroup of K (see [10], Theorem 2.1, Ch. VI). Consequently,
if t = Lie(T") is the Lie algebra of the compact connected Lie subgroup
T of G, then we may assume T' C K and t C ¢ In Proposition 3.4
below we classify the subalgebras of € for d = 2, up to conjugation.
In the sequel, we shall then refer to any such algebra as a canonical
compact algebra.

First of all, we work out the bracket in ¢. For T € & we write
T = Ty x using the parametrization introduced in (2.2). An immediate
computation gives

(X, 3] bJ, X+ V[E, J]

GD DTyl = | 750"y, ) 3, 3]
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We also write

(3.2) Y= {m ”} — mE +nL + pF,
nop

where evidently
10 0 0 01
R A ]

X8 ={(p—m)n' — (p' —m)n}J

Since

(33)  [JY]= { np- m] —2n(E—F)+ (p—m)L,

p—m —2n

it follows that if T' = Tbg, T = TbCE' and if [T, T/] = Tb(T,T’),Z(T,T’),
then

(34)  HT,T) = (p—m' — (& — )

(3.5) X(T,T")=2(bn' —Vn)(E—F)+ (b(p' —m') = b'(p —m)) L.
Next we consider the action of SO(2) on . Indeed, if

cosfl  sin 0]

—sinf@ cosf

(3.6) Ry = [

denotes the standard rotation by the (real) angle 6, then it is easily
checked that
(3.7)

SO(2) ~ {kg - [

The adjoint action of K on ¢ restricts to the following action of SO(2):

b S\ (67 =], [ b AdRy(Y)
Adk"([—z bJD = ko [—z bJ] b [—AdRQ(Z) bl |

because Ad Ry(J) = J. Parametrizing 2 X 2 symmetric matrices as in
(3.2), we have

Ry RJ 10 € [0,27?]} C Sp(2,R)NnSO(4) = K.

mi e e m(cos 0)% + p(sin )% + n sin 20
n| ="' |ng| = +(p —m)sin20 + n cos 26
P Do m(sin 0)? + p(cos 6)? — n sin 20

Observe that under this action

Po — Mo | _ p—m

|: 2719 :|_R_26|: 2n :|
Proposition 3.4. Up to conjugation, the following is a complete list
of the Lie algebras of the compact subgroups of Sp(2,R).
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(i) The 1-dimensional toral non-conjugate algebras
C
{?1,,\={t {—C)\ )‘] :t e R, C,\:[(l)f)\]}zso@), A e R;

(ii) the (mazimally compact) 2-dimensional Cartan subalgebra

b = { ——Dy Dy} 1Dy = {‘%1 yOJ} ~ 50(2) x 50(2);

(iii) the 3-dimensional Lie algebra

_[[al %], _ |y ¥ ~
&_{fgyaﬁ.aeKE%_[m_wj}_m@)

(iv) the mazimal compact 4-dimensional algebra

Eax = { [Eé f]] ra€eR, ¥ e Symz(R)} =sp(2,R) Nso(4) ~ u(2);
Proof. (i) Clearly, the matter reduces to finding normal forms for
vectors in €. These are well-known and follow from Williamson’s clas-
sification of Hamiltonians (see [14] for the original paper and [2] for a
modern account). The eigenvalues of H € sp(2,R) are of four possi-
ble kinds: zero eigenvalues, real pairs (a, —a), quadruples +a + ib and
pairs of purely imaginary eigenvalues (ib, —ib). By skew-symmetry, if
H # 0 is conjugate to some element in £, then it has two pairs of imag-
inary eigenvalues, say (iby, —iby) and (ibg, —iby), and one of by,by must
be non-zero. Different sets of eigenvalues correspond to non-conjugate
matrices, and conversely, equal sets of eigenvalues correspond to con-
jugate matrices. Thus H € € is conjugate to a matrix of the form

B b E + by F
H(blabz) - |:—(b1E+b2F) :| .

because H (b1, be) € € and has eigenvalues {+£ib;, £ibo}. It is straight-
forward to check that wH (by, by)w™ = H(by,by), where

v-| e

We may thus assume by # 0, so that H (b, bs) spans € p, s, -

(ii) First of all, any 2-dimensional compact Lie group is abelian.
Secondly, it is well-known [12] that all the maximal abelian subalgebras
of ¢ have dimension 2. (This actually follows also from the next part
of this proof, where it is shown that no subalgebra of dimension 3 is
abelian.) We may thus appeal to the conjugacy of maximal tori within
compact connected Lie groups: two maximal abelian subalgebras of
the Lie algebra of a compact connected Lie group K are conjugate via
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Ad(K) (see Theorem 4.34 in [12]). Hence there is a unique conjugacy
class, that of

(3.8) t:{ » b :a,beR}:{?Q.

This is the standard maximally compact Cartan subalgebra of Sp(2, R).

(iii) Suppose now that t is a 3-dimensional subalgebra of €. We shall
denote by X,Y, Z a basis of t. First of all, observe that it is possible
to assume X = T 5, and hence, by linear independence, Y = Tj 5, and
Z =Tyyx,. Otherwise, X =Tyx,, Y =Ty, and Z = Tjy,. Since
X,Y, Z span a Lie algebra we could infer from (3.1) that [Yx,Xy] =
Xx,2z] = [Ey,2z] = 0. We would thus be given three mutually
commuting diagonalizable matrices. and there would exist a basis in
which they are all diagonal. Since they are 2 x 2, they could not be
linearly independent, a contradiction. This proves our claim, so that
until the end of the proof

X =Ty, Y =Tyx,, Z =Ty,

Next we look at [y, ¥z].

e Assume first that [¥y, ¥z] = 0. By means of the SO(2)-action we
can simultaneously diagonalize Xy, ¥ by sending X = T} 5. to another
matrix of the same kind 77 5, that we rename X = T} 5,. Also, by linear
independence, we assume that Y =T, g and Z = T . Consequently,
if we write ¥ as in (3.2), subtracting if necessary mY + pZ from X, we
have X =T, for some n € R. But then

J nL 0 FE nJ —L
X Y] = [[—nL J] ’ [—E O}] o [L nJ] =Tn-1-

Now, FE, F' and L are linearly independent. Hence the only way in
which [X,Y] can be a linear combination of X, Y, 7 is if [X,Y] is ac-
tually equal to nX = T, 27, which in turn implies n* = —1. This is
impossible and so this case does not arise. Thus:

o [Xy,¥z] = aJ for some a # 0. By (3.1) we have [Y,Z] = T, .
Suppose first that X = 77y with ¥ # 0. Since [Y, Z] must lie in t and
since

[Y, Z] = Ta’g = OéTLZ — OéTOE =aX — OéTO’Z,

To» must be a linear combination of ¥ and Z. But then we may
again change basis and take X' = X — Ty, = T1 . In other words we
assume X = Tj . In this case [X,Y] = Tp ;5,1 and [X, Z] = Tj 1y 5,]-
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Therefore, the subspace span{Xy, ¥z} of Sym(2,R) must be invariant
under ad J, namely under the linear map

m 0 2 0] |m
n|{—|-1 0 1 n
P 0 =2 0] |p

Clearly, ad J has 0 as the only real eigenvalue with eigenvector 1,0, 1].
Its orthogonal complement S = { ‘[y, z, —y| : 2,y € R} coincides with
the image of ad J and has no proper invariant subspaces. Hence S is the
only invariant plane. Therefore span{3y,>,} = S and we conclude
that

x oy oz

_J|=7 2Ty _

t—{ Ly —z - .m,y,zeR}—{?g
-z Yy —x

is the only 3 dimensional subalgebra of €, up to conjugation. This
concludes the proof of the because the case of 4-dimensional algebras
has already been discussed. O

3.2. Proof of Corollary 3.3. If z = 0, Staby(H) = H. Let z # 0 and
assume that 7" = Stab,(H) C Sp(2,R) is compact. First, we show that
dim(7T") < 1. We may assume that t = Lie(7") is one of the canonical
compact algebras listed in Proposition 3.4. Indeed, given t, there exists
a g € Sp(2,R) such that Adg(t) is canonical. Thus for all X € t, we
have

exp(Adg(tX))gz = gexp(tX)z =gz VteR

because exp(tX) € T. Hence Adg(t) C Lie(Staby,(H)). Let t =
Lie(T') denote a canonical algebra. Now X € tif and only if exp(tX)z =
z for all £ € R. This implies

0= %exp(tX)z‘t_o =Xz,
It is an easy computation to check that, if dim(t) = 2,3, 4, then there
exists a non-zero X € t with ker(X) = 0, so that z ¢ ker(X). Therefore
dim(Stab,(H)) < 1 for every z for which Stab,(H) is compact, that
is for a.e. z € R* by virtue of Theorem 3.1. Finally, since O, C R
dim(0,) <4 and

4 > dim(0,) = dim(H) — dim(Stab,(H)) > dim(H) — 1,
that is, dim(H) < 5. 0
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4. THE TRANSLATION-DILATION-SHEERING GROUP (TDS).
We prove that the following 3-dimensional triangular group

t_l/QSg/g 0
(41) H = {At,ﬁ,y T |:t1/2.By t1/2t37€/2

is a reproducing subgroup of Sp(2,R), where

:t>0,€eR,yeR2},

(42) B, = L?l gj . y=(y,) €ER%; Sy = Ll) ﬂ , teR
The matrix Sy is called sheering matrix. We call H the TDS group,
because we prove in Theorem 4.2 that the restriction of u to it is
eqivalent to the wavelet representation (4.3) considered in [7] consisting
of translation, dilation and sheering operators. This construction gives
rise to the so-called “contourlet frames”.

In [4] we show that the TDS group is admissible via Theorem 2.2.
Here we give a second, direct proof. First, though, we review the
connection between this subgroup of Sp(2,R) and the 2-dimensional
wavelet theory in [7] alluded to above. The sheering operator on func-
tions is given by

(Sef) (x) = f("Sex)  fe LR,

where Sy is as in (4.2). These are the ingredients of the contourlet
frames. As for curvelets, one allows dilation and translation operations,
but the angular selectivity is achieved by a sheering operation rather
than a rotation [7].

Let L denote the 2-dimensional subgroup of Sp(2,R) given by

t 0
L:{[_& t} £ 0, éeR}cSp(z,R).

We consider its natural action on R?, that is the semidirect product
H = R?x,, L. This action has two open orbits O and O_ in R?, where
Oy = {(z1,22); &3 > 0} and O_ = {(z1,22); xo < 0}. The wavelet
representation v is given by

(4.3) v(t,y, O)f = (T,D:S0) f, [ e LXR?),
but it is more convenient to view v in the frequency domain, namely
(44) 7ty O)f(u) = (Fow(t,y,0)f)(u) = e"UD 1S, f (u).

We have m = mp, ®mo_, where mp, and mp_ are the subrepresentations
of m obtained by restriction to L?(O,) and L?(O_), respectively. For
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7o, , the admissibility condition for a wavelet ¢ such that b e L*(0y)

18 Il

and similarly for 7o (see [3] for more details).

If y = (y1,92) € R?, we put B, = [ %], a 2 x 2 symmetric matrix.

Then, we check that H = GoG1, where

0 gO 73/ it > 73/
t 1/2SZ/ t1/2

G — {gl(f) _ {%’f SOJ :eeR}.

Indeed, for y = (y1,92) € R?, it is straightforward to see that:

(4.5) 91(0)go(t, (y1,52))91(0) ™" = golt, (y1, 42 — 20y1)).

This means that G; normalizes Gy and hence that H = GoG; is a
semidirect product, with product law given by

9(t, (y1,92),0)g(r, (21, 22),8) = g(tr, (y1 + tz1,ys + tzo — 20tz1), s + {).

Since Gg is normal in H, one has the obvious isomorphism H/Gy ~ G.
The computation of the left Haar measure on H is a straightforward
exercise:

dt
(46) dh(t, (yh yg), 6) == t_3 dyl dyg de.

~ 2
96,8 |" 4o e, < o
&

In order to compute the metaplectic representation on H, we observe
first that the matrix A;,, in (4.1) can be written as the product of a
diagonal matrix D, and a lower triangular matrix L, , as follows

t=28, 0 } { I 0

At,y,é = Dt,ZLLy,ﬁ = 0 t1/2 tS_[/Q t_l tS€/2ByS[/2 Il

We then use the fact that p is a representation and formulae (2.3) and
(2.4) to obtain that for f € L?(R?)

i Au ) 2) = B(Drely ) () = /2 Loy f)E2S 4po0)
_ t1/26—i7r(tSe/2Bywsz/2x> f<t1/28—6/217)

(47) — t1/26*iﬂ<Byzvx> f(t1/2S_g/2$>.
In the following we denote

Ri = {(x1,23) : x3 > 0}, ]R%r ={(x1,m2) : 1 # 0, x5 > 0}.
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Similarly we define RZ and R2?. We shall be concerned with the map-
ping

2

whose properties are summarized in the following elementary proposi-
tion.

2
(4.8) ¥ : R* — R? T (mlxg, ﬂ) :

Proposition 4.1. The mapping (4.8) defines diffeomorphisms ¥ :
Ri — R2 and is such that W(—x) = W(z). Further, it satisfies:
(a) the Jacobian of U at x = (1, 15) € R is Jy(z) = 23;
(b) the Jacobian of V' at u = (uy,us) = V(x1,12) is Jy-1(u) =
(2ug) ™' = x5 %; _
(c) U (t2Squ) = tS ¥~ (u) for every t > 0 and every u € R%;
(d) (Byx,z) = 2(y, ¥(x)) for every x € RA and every y € R%
The following theorem shows the equivalence between the wavelet
representation m and the metaplectic representation pu.

Theorem 4.2. Let u € R%, and extend the map
Qf (u) = [2ua| 2 f (¥ (u, up))

as an even function to R*\{zzy = 0}. This is an isometry of L2, (R?)

even

onto itself that intertwines the representations m and u, that is w(g) o
Q= Qopu(g) for every g € H.

Proof. Let f € L2, (R?). Then, by item (b) in Proposition 4.1

even

10118 = [ 1ef(u)f du

= 2/ L ‘f(klfl(ul,z@))ﬁ duldu2
R

2 2U
2 cUz

- 2/ ’f(ﬂﬁhxz)‘2 dxyda,
2

=113
Thus Q is an isometry. By (4.4) and item (c) in Proposition 4.1

m(t,y,0) (Qf) (u) = te >7 W Qf (tS_qu)

t —27i(y,u —1
= g (VT 05-a)
t1/2

_ —27i(y,u) 1/2 -1
= e (PS8 ).
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Finally, by (4.8) and item (d) in Proposition 4.1

Q (yult . O)F) () = ——— (u(t . 0)f) (T (u))

|2uq |1/2
t1/2

B |2uq |1/2
t1/2

- |2uz|1/2

€—i7r<By\I/71(u)7\I!*1(u))f (tl/QS,[/Q\P_l(U))

G—in(y,wf (t1/254/2\11_1(u)) )

as desired. a

Theorem 4.3. The identity

(4.9) /H i)Y dh = ey | £

holds for every f € L*(R?) if and only if the function ¢ satisfies the
following two admissibility conditions:

_ 20T _ _apde
(4.10) - 4/11& o) P57 = 4/RQ+ o=
and
d
(4.11) (2)p(—2) = = 0.
] L

We need the following introductory equality of Plancherel type.

Lemma 4.4. Let h € L*(R?) be a function which vanishes outside
some annulus ¢ < ||z|| < C, with 0 < ¢ < C < oo. Then

J.

dy = / h(2) + h(—z)P 2

2
+

/ h() 2 @) gy
RQ

)
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Proof. By Proposition 4.8, denoting ¥ the mapping (1, x3) + (7179, 123)
regardless of the domain on which we look at it, we obtain

/ h( ) 27y, W (z d.I'— (/ / ) 27r1y‘1>(:1:)) dr
R2 R2 R2

($)62m<y RIEN de + / h(_x)QQﬂi(y,\I/(—x)> dr

D2
R

+

[h(z) + h(—z)] ™Y@ gy

:/R2 [h(\ll—l(u))_i_h(_qj*l(u))] 627” y,u) 2d§2

R2 X;'(E?) [h(\ll_l(u)) + h(-‘lf_l(u))] e2mily,u) du,

I
T

where x is the characteristic function of R%r By the Plancherel for-
mula we obtain
2

/R2 /szg—g) (A () + h(—=0 " (u))] 20 du| dy
- /R X2+—I<L:L) [R(U ™ (w) + h(—T " (u))] i du
Z/]Ri [T () + h(=2 () f_;%
= [ )+ n-a
as desired. + ;

Proof of Theorem 4.3. Using (4.6) for the left Haar measure
and (4.7) for the metaplectic representation, the left-hand side of (4.9)
becomes

| wumaran=[ [
(4.12) = /RQ /RQ

where we have used property (d) of ¥ stated in Proposition 4.1.
We take f € L?(R?) vanishing outside a ring and apply Lemma 4.4
to the right-hand side of (4.12). The computation of |h(z) + h(—x)|?,

2
t3dydtdl

fla)t!Pem i Bura) g (11728, o) do
R2

2

=3 dydtd,

f(x)t1/2627ri<y,‘1/(x))¢(t1/257£/2$) dr
R2
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for the function h(z) = f(2)t!/2¢(t'/25_,/2x) is immediate and we thus
obtain

Jitumaran= [ [ {ir@Fo s e

+ | f (=)t g(—t 2 Sy o)
dx

+2Re f(2) f(—:v)tgb(—tl/zs,g/gx)gb(t1/25,5/2x)} gt Bdtdl.

First, we consider f with f(x1,29) = 0 for zo < 0. We perform
the change of variables (¢,¢) — y = (y1,v2), given by tl/QS,g/gw =.
Hence dtdl = 425 %dy and

[ 1 umaran= [ \f(w)l2</R2 W(y)lzy%dy) dr
— 1112 ( / i |¢<y>|2§dy) |

If f(x1,22) =0 for 25 > 0, then arguing in a similar way we obtain

[ 1t an = A2|f<x>r2<42\¢<—y>\2%dy) da
= 11713 ( I3 |¢<—y>|2%dy> _

+
Therefore, if the window function ¢ fulfills (4.10), then (4.9) holds
for every f which vanishes either for x5 < 0 or for x5 > 0. Take now a
bounded function f with support in some annulus ¢ < ||z|| < C. Then

2Re f(x)f(—x)tﬁb(—tI/ZS—z/zx)Gb(tms—e/zx)%

2

is integrable with respect to the measure dxdxot ~3dtdl and its integral
is easily seen to vanish. Finally,

/ a /R 2Re f()

and (4.11) follows.

Conversely, if conditions (4.10) and (4.11) are satisfied and if f is a
function as in the assumptions of Lemma 4.4, then all of the terms of
(4.12) are integrable and the reproducing formula (4.9) is true for all

S —
o)tp(—t" QS_e/gx)gzs(tl/?S_g/ga:)deld@t—?’dtdzz
2
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f € L*(R?). To see this, take f € L?*(R?) and let f, be a sequence
of functions as in Lemma 4.4 which tends to f in the L?norm. The
sequence F'(f,) = (fu, u(h)®) is a Cauchy sequence in L?(H, dh) which
tends pointwise to F/(f) = (f, u(h)¢). Since (4.9) holds for all f,, it
follows that it also holds for f. O

Example. We finish by giving an example of admissible wavelets. Take
a Meyer wavelet ¢ (see, e.g., [11]). It is the Schwartz function defined
by

P(x) = e sin (w(@))
where w € C°(R) is an even function with support in {z : & < |z| <
871, The function g(z) = ¢(x) satisfies:

+o0 2 +o0 2
Cq ::/ lg(2)] dac—/ Mdm<+oo
0 0 xt

xt

Next we consider an asymmetric step function f and observe that

[ iwrar= [ ipcor -2

The admissible wavelet ¢ is defined by:

P(z1,12) = f(21)g(72)
It follows that:

[ o S
() (] sorn)

=cCq-2

and similarly for the integral in —z. Finally

[T [Cowera

400 400 de
— [ [ gt TEmg)

_ (ZM%EW dx2> ( _:O Flen) f(=an) d:vl)

and the latter integral vanishes due to the asymmetry of f.
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