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Preface

Between September 23-26, 2010, The Second International Conference
on Numerical Analysis and Approximation Theory (NAAT 2010) was held
in Cluj-Napoca, Romania. It was organized by the Applied Mathematics
Department of Faculty of Mathematics and Computer Science, Babes-Bolyai
University. The first edition took place in 2006.

Promoting interactions between specialists, young researchers and PhD
students, the meeting was devoted to some significant aspects of mathemati-
cal areas on functions approximation, integral and differential operators, nu-
merical analysis and stability methods, positive operators, splines, wavelets,
stochastic processes, approximation of linear functionals.

A special word of thanks goes to the invited speakers: Francesco Al-
tomare (Bari, Italy), Carsten Carstensen (Berlin, Germany), Sorin Gal
(Oradea, Romania), Heiner Gonska (Duisburg, Germany), Kurt Helmes
(Berlin, Germany), Willi Jager (Heidelberg, Germany), Gradimir Milovanovié
(Beograd, Serbia), Paul Sablonniere (INSA Rennes, France).

In the frame of the Conference, a symposium was dedicated to Professor
Dr. h.c. Willi Jiger on the occasion of his 70" birthday.

The Conference was attended by over 80 mathematicians coming from
13 countries: Czech Republic, France, Georgia, Germany, Hungary, Israel,
Italy, Norway, Romania, Serbia, Spain, Syria and Turkey. Besides the ple-
nary lecturers the programme included 71 research talks. The participants
appreciated the diversity of topics covered and the quality level of the talks.
They showed enjoyment over the opportunity of sharing their ideas with each
other.

In this volume we collect a selection of 37 refereed papers corresponding
to some presented talks.

Finally, we would like to express our gratitude to all participants who
transformed NAAT 2010 into a successful event by creating a warm and
cordial atmosphere impregnated with a high degree of professionalism.

The courtain fell on this meeting. Since every end is a new beginning,
see you in 2014.

Octavian Agratini,
On behalf of the Organizing Committee
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Asymptotic expansions for Favard operators
and their left quasi-interpolants

Ulrich Abel

Abstract. In 1944 Favard [5, pp. 229, 239] introduced a discretely de-
fined operator which is a discrete analogue of the familiar Gauss-
Weierstrass singular convolution integral. In the present paper we con-
sider a slight generalization F), ,, of the Favard operator and its Dur-
rmeyer variant Fn,an and study the local rate of convergence when
applied to locally smooth functions. The main result consists of the
complete asymptotic expansions for the sequences (Fn,o,f)(z) and
(Fn,gn f) (z) as n tends to infinity. Furthermore, these asymptotic ex-

pansions are valid also with respect to simultaneous approximation. Fi-
nally, we define left quasi-interpolants for the Favard operator and its
Durrmeyer variant in the sense of Sablonniere.

Mathematics Subject Classification (2010): 41A36, 41A60, 41A28.

Keywords: Approximation by positive operators, asymptotic expansions,
simultaneous approximation.

1. Introduction

In 1944 J. Favard [5, pp. 229, 239] introduced the operator

(Fof) (z vl Z f( )exp (n (Zx>2> (1.1)

which is a discrete analogue of the familiar Gauss-Weierstrass singular con-
volution integral

W \/7 / f(t exp —n(t —x) ) dt.
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Basic properties such as saturation in weighted spaces can be found in [3]
and [2]. For a sequence of positive reals o, the generalization

(oo, f) (@) = _fj Pra, @) £ (2)) (1:2)

where

() 1 ( 1 (u )2>
n,w,o, \L) = —F=—  €X S5\ T~ ;
Pry, V2o, P 202 \n

was introduced and studied by Gawronski and Stadtmiiller [7]. The partic-
ular case 02 = v/ (2n) with a constant v > 0 reduces to Favard’s classical

operators (1.1). The operators can be applied to functions f defined on R
satisfying the growth condition

Ft)=0 (J*) as [t| — oo, (1.3)

for a constant K > 0.
In 2007 Nowak and Sikorska-Nowak [11] considered a Kantorovich vari-
ant [11, Eq. (1.5)]

. (v+1)/n
(Frond) @ =1 3" o, @) [ Do, OF ()
v=-00 v/n
and a Durrmeyer variant [11, Eq. (1.6)]
(Foof) @) =10 3 o, @) [ o, O F @ (1)

of Favard operators. Further related papers are [12] and [13].
The main result of this paper consists of the complete asymptotic ex-
pansions

Fog f~f+> cx(f)of  and  Foo f~ f+> & (f) ok (n — 00),

k=0 k=0

for f sufficiently smooth. The coefficients ¢, and ¢, which depend on f but
are independent of n, are explicitly determined. It turns out that ¢ (f) =0,
for all odd integers k > 0. Moreover, we deal with simultaneous approxima-
tion by the operators (1.2).

Finally, we define left quasi-interpolants for the Favard operator and its
Durrmeyer variant in the sense of Sablonniere.

2. Complete asymptotic expansions

Throughout the paper, we assume that

0, >0, 0,—0, o,'=0(n") (n— o) (2.1)
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with (an arbitrarily small) constant n > 0. Note that the latter condition
implies that no,, — 00 as n — .

Under these conditions, the operators possess the basic property that
(Ff) (z) converges to f () in each continuity point z of f. Among other re-
sults, Gawronski and Stadtmiiller [7, Eq. (0.6)] established the Voronovskaja-
type theorem

Jim o [(Fug, ) ()~ f ()] = 3/ (@) (22)

uniformly on proper compact subsets of [a,b], for f € C?[a,b] (a,b € R)
and o0, — 0 as n — oo, provided that certain conditions on the first three
moments of F, . are satisfied. Actually, Eq. (2.2) was proved for a truncated
variant of (1.2) which possesses the same asymptotic properties as (1.2) [7,
cf. Theorem 1 (iii) and Remark (i), p. 393]. For a Voronovskaja-type theorem
in the particular case 02 = 7/ (2n) cf. [3, Theorem 4.3]. Abel and Butzer
extended Formula (2.2) by deriving a complete asymptotic expansion of the
form

o0
Fro f~f+Y a(f)of  (n—o0),
k=0
for f sufficiently smooth. The latter formula means that, for all positive
integers ¢, there holds pointwise on R

Fmanf:f+zck<f)aﬁ+0(ag> (n—>oo)

k=1
The following theorem presents the main result of this paper, the com-
plete asymptotic expansion for the sequence (Fn’an> () as n — oo. For

r € Nand z € R let W [r; 2] be the class of functions on R satisfying growth
condition (1.3), which admit a derivative of order r at the point .

Theorem 2.1. Let ¢ € N and x € R. Suppose that the real sequence (o)
satisfies the conditions (2.1). For each function f € W|2q; x|, the Favard-
Durrmeyer operators (1.4) possess the complete asymptotic expansions

9 p(20)
(Fuonf) (@) = F @)+ f(zk)(,,)a o (o2) (2.3)
k=1
and
- 4q (2k) (4
(B ) @) = £ @)+ 3 TP 10 (020 (2.4)
k=1

Here m!! denote the double factorial numbers defined by 0!l = 1!l =1
and m!! = m x (m — 2)!! for integers m > 2. It turns out that the asymptotic
expansions contain only terms with even order derivatives of the function f.

As an immediate consequence we obtain the following Voronosvkaja-
type theorems.
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Corollary 2.2. Let x € R. Suppose that the real sequence (oy,) satisfies the
conditions (2.1). For each function f € W|[2;z], there hold the asymptotic
relations

lim 0,2 ((Foo, f) (@) = f () = 5" (2)

n—oo

and

lim 0,2 (B, f) (@) = £ (@) = 1" (2).
n—oo

Concerning simultaneous approximation, it turns out that the complete
asymptotic expansion (2.3) can be differentiated term-by-term. Indeed, there
holds

Theorem 2.3. Let ¢ € Ny, g € N and x € R. Suppose that the real sequence
(on) satisfies condition (2.1). For each function f € W2 (¢ + q);x], the fol-
lowing complete asymptotic expansions are valid as n — oo:
9 £(2k+0)
) () — f (z)
(Fro, f)7 (x) = f(2) + Z et

k=1

o2 +o (o27) (2.5)

and
- 9. r(2k+0)
(Furnt) @ =10 @)+ Lo o) (20

k=1

Remark 2.4. The latter formulas can be written in the equivalent form
(2h+0) (
o ¢ Z f () o

- . £( )
Jim 0,71 ((Fn,anf) Y@ - @ -3 J‘WM) _o.

k=1

Assuming smoothness of f on intervals I = (a,b), a,b € R, it can be
shown that the above expansions hold uniformly on compact subsets of I.

The proofs are based on localization theorems which are interesting in
themselves. We quote only the result for the ordinary Favard operator (1.2).

Proposition 2.5. Fizx € R and let 6 > 0. Assume that the function f : R — R
vanishes in (x — 6,2 4+ 6) and satisfies, for positive constants M,, K., the
growth condition

I ()] < MyeR=t=" (¢ eR). (2.7)
Then, for positive o < 1/v/2K,, there holds the estimate

2 Mgo/s 1—2K,0% (6)\°
|(Foof) (2)] < \/;1_21(0 exp <_2 <0> ) ,
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Consequently, under the general assumption (2.1) a positive constant
A (independent of §) exists such that the sequence ((F,, ., f)(x)) can be
estimated by

Faad)0) =0 (0 (-45)) (=0

n

Remark 2.6. Note that a function f : R — R satisfies condition (2.1) if
and only if condition (2.7) is valid. The elementary inequality (& —z)* <
2 (t* 4+ 2?) implies that

MeKe(t=2)7 < preKt* (t,z € R)
with constants M = M,e25** and K = 2K,.

3. Quasi-interpolants

The results of the preceding section show that the optimal degree of approxi-
mation cannot be improved in general by higher smoothness properties of the
function f. In order to obtain much faster convergence quasi-interpolants were
considered. Let us shortly recall the definition of the quasi-interpolants in the
sense of Sablonniere [14]. For another method to construct quasi-interpolants
see [8] and [9].

If the operators B,, let invariant the space of algebraic polynomials II;
of each order j = 0,1,2,... (the most approximation operators possess this

property), i.e.,

B, : II,, — II,, is an isomorphism which can be represented by linear differ-
ential operators

Bn = i ﬁn,ka
k=0

with polynomial coefficients 3, x and Df = f/, D° =id. The inverse operator
B, = A:1I, — II, satisfies

A = i an’ka
k=0

with polynomial coefficients o, . Sablonniere defined new families of inter-
mediate operators obtained by composition of B,, and its truncated inverses

Aﬁ? = Z O‘n,ka-
k=0
In this way he obtained a family of left quasi-interpolants (LQI) defined by
B =AM B, 0<r<n,
and a family of right quasi-interpolants (RQI) defined by
BIl=B,0 A", 0<r<n.
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Obviously, there holds B%O) = BL? I = B,, and Ban ) = BLn] = [ when acting
on II,. In the following we consider only the family of LQI. The definition
reveals that Bg) f is a linear combination of derivatives of B,, f. Furthermore,
B,(f) (0 < r < n) has the nice property to preserve polynomials of degree up
to 7, because, for p € II,., we have

Bp = (A,@ozs’n) ZankD ZankD D)

GHT

In many instances there holds L f f=0 (n L7/2+1J) as n — o0.

Unfortunately, the Favard operator as well as its Durrmeyer variant
doesn’t let invariant the spaces I1;, for 0 < j < n. However, under appropriate
assumptions on the sequence (o) they do it asymptotically up to a remainder
which decays exponentially fast as n tends to infinity. Writing ~ for this
“asymptotic equality” we obtain, for fixed n € N,

Fn,an,pk ~ ek

w2y
. _ ! IREY) n ]
withpe = M ;0( VS — a2

where e, denote the monomials e,, (t) =t™ (m =0,1,2,...). Hence, for the
inverse,
Lk/2] 25
-1 ~ _ J On 27
(Fn,crn) €k = PL = Z (_1) 2] |D €k
Jj=0 \_\/_/

=an,2;

Note that B, 2k4+1 = nok+1r = 0 (k=0,1,2,...) and that neither 5,
nor o, depend on the variable z. The analogous results for the Favard-
Durrmeyer operators are similar. Proceeding in this way we define the fol-
lowing operators:

Definition 3.1 (Favard quasi-interpolants). The left quasi-interpolants FT(LTC),W
and 13)(/2” (r=0,1,2,...) of the Favard and Favard-Durrmeyer operators,
respectively, are given by

[r/2] 2k

(r) - k ,_ _\k % 2k
E, On Z an kD" Fr o, = Z ( 1) Qkk!D Fro,
k=0 k=0
and
r _ [r/2] . o2k
F7(Lrgy Z dmkDfL,an FmUn = Z (_ ) l:' DQan Ot
= k=0

Remark 3.2. Note that F\%) = F\2 ) and B = B2 (r=0,1,2,..).

The local rate of convergence is given by the next theorem.
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Theorem 3.3. Let ¢ € Ny, ¢ € N and x € R. Suppose that the real sequence
(on) satisfies condition (2.1). For each function f € W2 (£ + q);x], the fol-
lowing complete asymptotic expansions are valid as n — oo:

oo _ (2k+0) (5
(F00) " @~ 0w+ 3 (M) Ege

P
k=r+1

and

(Fen0) @ = 10 0+ o3 () I e o o).

k=1
Remark 3.4. An immediate consequence are the asymptotic relations
(Fﬁgf) (x) = f(z) =0 (Ui(rﬂ))
and
( 72%2]0) () — f(zx)=0 (U?L(r+1)>

as n — o0.

Acknowledgment. The author would like to thank the anonymous referee
for the very careful reading of the manuscript. The valuable comments and
suggestions led to several improvements in the paper.
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Applying the Backus-Gilbert theory
to function approximation

Flavian Abramovici

Abstract. In this paper are given new results within the project I started
some years ago, of using inverse problems methods for recovering the
values at points xo of a continuous function f with compact support E C
R™, when N of its values are given at the nodes x;. After showing in [1]
how to obtain Shepard’s formula with two different versions of the well
known Backus-Gilbert process, building averaging kernels that resemble
§ - "functions” centered at the nodes and consist in linear combinations
of the data representers. In the present paper I am showing how to
attach a spread to the Shepard formula itself, leading to a convergence
theorem concerning the recovery of the considered function.

Mathematics Subject Classification (2010): 41A30.

Keywords: Backus-Gilbert theory, Shepard’s formula, deltaness, inverse
problems, moving least-squares.

1. Introduction

In order to use the classical Backus-Gilbert process, the data should consist
in a set of bounded functionals. Not having such functionals, I tried to use
the internal products
(x)GM (x)av (1.1)
R‘IYI,
between the given function f and the elements of a Dirac sequence ([9]), which
for high enough A could approximate such functionals, e.g. the elements of
the Dirac sequence used in [1]
Am forx €S
GO (x) = , (1.2)
0 otherwise
where S is the reqular hypercube having the center at the origin and
edges of length %7 with A a positive real parameter. The Backus-Gilbert
classical theory is looking for the optimal linear combination of the form
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M (1D (x0) with ¢ A -

S aiY (x0)G Y (x) with G (x) = GV (x — x;), that gives the best approx-
=1

imation of the value of the function f at xq

FV(xg) = Z/m M (x0) f (%) G (x)dV

Z / 0 (x0)f ()G (x = x))dV. (1.3)
i=17/R™

with dV the volume element dz1,...,dx,,. Taking the limit of the result for
A — oo in order to compensate for the errors involved in using only finite
values of A, I obtained the well-known Shepard’s formula [7],[12],[13]:

N
lim fN(xq) = Z i’ . (1.4)

A—00
k=1 ||x, —xall2S — 1
IR = ol" 2 =P

This result surprised some people working in seismology and others work-
ing in numerical analysis, as the Backus-Gilbert theory [2],[3],[4] was known
mainly to geophysicists, while Shepard’s formula was familar to mathemati-
cians working in numerical analysis. In order to make sure that my results
were correct, I looked for another approximation of f(x¢) having all the in-
gredients of the Backus-Gilbert theory including a spread. What I actually
did was to discretize the integrals involved, obtaining the discrete version of
the Backus-Gilbert theory. Following closely the way the classical theory was
built, T applied the Backus-Gilbert linear representation theorem marked be-
low as Theorem 2.1, finding that necessarily the average given by my discrete
version had to be of the form obtained by discretization. After finishing the
preliminary report, I passed copies to people who showed a special interest
in my results and with whom I had many discussions, among them Prof. Kes
Salkauskas from the University of Calgary in Canada and Prof. David Levin
from the Hebrew University in Jerusalem. They extended my findings ob-
taining new results, e.g. making the same steps I did including taking a limit,
Bos and Salkoskas obtained in [5] the moving least-squares approximation [8],
a generalisation of Shepard’s formula. For this purpose they defined a spe-
cial type of Dirac sequences called regular, in order to handle the quadratic
integrals needed for the optimal solutions. On the other hand David Levin
using not only my results but also those of Bos and Salkauskas, presented an
elegant way to obtain the moving least squares process using block matrices
and applied with great success in [10] my discrete Backus-Gilbert process to
scattered interpolation, smoothing and numerical differentition and, in [11],
to numerical integration.

Once I obtained the Shepard formula using two independent Backus-
Gilbert theories and being further stimulated by the results obtained by Bos,
Salkauskas and Levin, I decided to try to settle an important question that
was still open: is it possible to attach to the Shepard approximation also
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a sort of spread, which would lead to further properties? Although both
Backus-Gilbert theories led to Shepard’s formula, only within the discrete
one I could define a spread, as for A — oo the process was divergent, the
spread tending to infinity. The solution came to me while reading the paper
by Bos and Salkauskas, as I realized that the simple Dirac sequence I used
was regular and therefore what I had to do was ”only” to modify a little
the classical Backus-Gilbert spread by normalizing its integrand. As a result,
the integral representing the spread for every A became convergent, the limit
having all the characteristic properties of a spread. It was therefore justified
to define this limit as being the Backus-Gilbert spread of Shepard’s formula.
Moreover, it turned out that the limit obtained as described coincides with the
spread attached to the Shepard formula within the discrete theory directly,
not in combination with taking a limit and with its own justification. For
the benefit of those not familiar with the classical Backus-Gilbert theory, a
short description is given in Section 2. In Section 3 is shown how the Shepard
formula is obtained and in the last Section is described the discrete Backus-
Gilbert version.

2. The classical Backus-Gilbert theory

Clearly, if we have only a finite number of data, it is not possible to determine
exactly the properties of the Earth at every location, but it may be possible
to get averages of the so called ”Earth models”, functions f belonging to the
Hilbert space H = Ly(E) with E the closed, connected and bounded support
of f in R™ representing the properties of the Earth. Hence, the most we may
hope to achieve using the data described in Section 1 is to find significant
quantities that characterize the entire family of models, e.g. the average fq,
at every point xg of E, corresponding to an averaging kernel A(xq, x):

Fanloxo) = [ Al 30 f04V = fxa) (21)
E
Backus and Gilbert proved in [3] the following general result.

Theorem 2.1. Let f € H be a function for which N linearly independent
bounded linear functionals v; on H are known. If it is possible to obtain a
linear average Lo, (f) of [ at a point x¢ using only the given N functionals,
then the average Lq,(f) is necessarily a linear combination of these function-
als:

N
Lao(f) = Z aili(f) (2.2)

with coefficients a; that depend upon Xgq.

Using this result taking as £;(f) the values G;(x), we find that

N N
Low(F) =Zai/EGi(x)f(x)dV:/]E [ZaiGi(x)

f(x)dV | (2.3)
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i.e. the averaging kernels are indeed linear combination of the representers

G;(x):
A(xo,x Z ai(Xo), . (2.4)

Consequently, Backus and Gilbert looked for an optimal unimodular averag-
ing kernel A(xq,x) i.e satisfying the condition

/ A(xo,x)dV = 1 (2.5)
E

and having the highest deltaness, that is the highest likeness to the Dirac
d-function centered at xq, condition checked by using the ”spread” of the
average kernel defined, by Backus and Gilbert as follows.

Definition 2.2. For every averaging kernel .A(xg, X) on a compact set E C R™,
the function

s0 = s(xq) = I—WQL /IE J(x0,%).A%(x0,x)dV (2.6)

with J(xg,x) a ”sink” function i.e. a non-negative function that vanishes for
X = x¢ and grows rapidly away from this point, is called a spread of A at
xo. A typical "sink” function is J(xg,x) = ||x — xo||?, with ||x — x¢]| the
Euclidean norm.

Thus, the Backus-Gilbert process solves the following variational prob-
lem: find the coefficients a;(xo) for which the averaging kernel has the highest
d-ness, i.e. the smallest spread.

Using a Lagrange multiplier, Backus and Gilbert solved this classical
variational problem, obtaining the following relation giving the coefficients of
the averaging kernel:

a(xp) = !

W [Z(x0)] "u (2.7)

with Z(x0) a Gram matrix [6] of components

12
Zik(xg) = E/ J(x0,%x)G;(x)G(x)dV (2.8)
E
the corresponding spread s(xg) being given by

so = a(xo)" Z(xo)a(xo) , (2.9)

Consider now the functions f € 'H for which the following integrals

1f(x) = f(x0)| | f(x xo)|*
/ HX—XOH and / ||x—x0||2 — 4V (2.10)

are finite. Defining the square root of the second integral as being the ”x,-
norm” ||f(x)||x, of a function f that belongs to H and is either identically
zero or not constant, Backus and Gilbert proved the following result:
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Theorem 2.3. Under the conditions described above. if the averaging kernel
A(xg,x) given by (2.4) is unimodular, the error functional

smmnaémmmuw—ﬂmwv (2.11)

s bounded, its xg-norm being given by

7 s(x0) » (2.12)

1€llxo = 1/ 15

with s(xq) the considered spread.

Corollary 2.4. (The boundedness inequality for a given \) (For every X\ > 0
the following inequality takes place:

€ o))l < NE]]xolF1lxo (2.13)

N
Corollary 2.5. (A convergence theorem) Let AN (xg,x) = 3 aEA)(XO)GEA) (x)
i=1

be a family of unimodular averaging kernels. The average f™(xq) tends to
f(x0) when X — p, if and only if }im sM(xg) = 0, in particular f)(x)
—p

tends to f(xq) when A\ — oo if and only if s (x¢) — 0 when A — oc.

Remark 2.6. This theorem is important as a general result but in many cases
the computer time needed to reach the wanted precision is very large. This is
why it is important to have an efficient method, giving an effective growth of
accuracy at every step, which is precisely why the Backus-Gilbert process is
preferable to other methods, as one may see on the examples given by David
Levin in the articles mentioned above.

3. Approximating a function with given values using the
classical Backus-Gilbert theory

Using the general relations (2.7) - (2.8), we prove the following result:

Theorem 3.1. Let f be a unimodular Earth model satisfying the conditions of
Theorem 2.1. For every set of data of the form

) = [ 6V eseoav (31)
E;
the coefficients that minimize the spread of the averaging kernel are
1 . -1
aM (x0) = _ [Z(’\)(XO)] a® . (32)

[a]” [Z(A)(xo)} a®
with @) =1 for every \ and

ZW (x0) = - J(x0,x)GM (x)GM (x)dV . (3.3)
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As for A > 0 large enough, the matrix ZW (xp) is diagonal with diagonal
elements A2X ,i)‘) (x0) where

- 1
X (x0) = |Ixs — xol[2 + - (3.4)
Making A tend to infinity, we find that
1
) [I%1 — xol[”
a(x) = lim a™(x) = F——— : . (39)
Yot | 1
i:1||x75_X0H HXN_X0||2

i.e. we arrive to the following result:

Corollary 3.2. The considerate Earth model is approximated by Shepard’s
formula

Fao) = — 3 S (3.6)
D % k=1

=1 1% = ol
Having obtained the Shepard formula using the Backus-Gilbert theory,
it is only natural to try to attach to it a Backus-Gilbert spread for charac-
terizing the way Shepard’s formula approximates the function f. In order to
do so, we calculate the spread of the optimal averaging kernel for a given A:

50N (x0) = fbi [d,(;\)(xo)r /E J (X0, X) [G,ﬁ”(x)fdv
k=1 k

N
12 _ B ~ ~
+ 23 @ (xo0)ag (x0) / A T (%0, X)) (x0) G (x0)dV .
Ex Ep

(3.7)

and see if it tends to a finite limit when A tends to infinity. For A large enough
the intersection Ej (| E, is empty, so that the double sum in the second term
of the right hand side is equal to zero as it is easy to see and therefore we are
left with

N

R 12 3 2 2

W) = 3 [0 [ Txo) [6000) v 6
k=1 K

a divergent integral ! However, as already explained, the simple Dirac se-

quence G (x) is regular, according to the following definition.

Definition 3.3. A Dirac sequence G (x) is called regular if the following
conditions hold:

1. GW € Ly(R™).

2. For every bounded and continuous function f € Ly(R™)

_ GV (x —a)GM(x — b) - 0 if b#a
oS ey F)dv = { fa) if be—a Y
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with
2
k) = / [G“)(x)} v . (3.10)

Dividing both sides of relation (38) by 75 and knowing that the ratio
5N
% is convergent for A — oo, we find that the right hand side is conver-
Km
gent and therefore the left hand side is also convergent to §(xp) that may be
called the normalized spread of Shepard’s formula:

2
N & )]
) 12 o L 12 i
S(xo) = Ek:1,\h_,ngo {ai)(XO)} )\ILIEO/Ek J(Xo,X>Tn>l\)dV.
12 &
= — a2 (x0)J (%0, Xk) - (3.11)
k=1

Moreover, we may attach to Shepard’s formula a boudedness inequality lead-
ing to a convergence property. Indeed, consider the boundedness inequality
(2.13) for a the minimal solution for any A

EXFN < NEN I [1FM] o » (3.12)
the error functional EM(fV) being defined by

N
EN (V) = FN(x0) = f(xo) = D aM (ko) fV — f(x0) . (3.13)

with fio‘) =& C;’E’\)(X) f(x)dV. Using the expression of the averaging kernel
(2.4) and its unimodularity, we find that

lim EMV(f) = lim [ AW (xq,%)[f(x) — f(x0)]dV = E(f) . (3.14)

A—o00 A—co Jg
As to the right hand side, the first factor is equal to 4/ %50‘) (x0) and there-
fore tends to infinity when A does, due to the presence of the spread according
to (2.12). Dividing by k., the first factor of the right hand side becomes con-

vergent but in this case we have to multiply the second factor also by k.,
bringing the inequality to the following form:

Sy x 5N (xq) 5
N (FNY <« M5 0) /=N FX

BN [T VARl (3.15)

In order to prove that the right hand side is convergent and that its limit is

also a "discrete” quantity, consider the ”shrinking” function

f(x) if x=x¢ or x € E;
F(x)= fori=1,...,N and (3.16)
0  otherwise
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and its approximation F(xq) = Zd()‘ (xo fE )F(y)dV. For A

large enough this approx1mat10n albo Satlbﬁeb the boundedness inequality,
in fact F(xq) is equal to f)(xq) for every x different from any node x;
fori=1,... N, so that the error functionals and the xg-norms coincide. Tak-
ing into account that f (M) is sectionally continuous we find, using the mean
value theorem, that there exists at least one point 51()‘) € E; that depends
upon A, such that

‘f(x) (M (xq ‘ ‘f(x) G f(A)(XO)‘Q -
L XMQ @ e
and therefore
N [fO) 13 (A) f(’\) 2
ROVEN |, = }j' (RJ w@]’ (3.18)
i=1 f —Xp)?

as Ae = 1. Using this relation we get from (3.15) the inequality

. FOO (V) — F (x0)|
o M(x0) | ’f(’\)(fz )= f (XO)‘
EN(fy < | X0

ERN <\ T ; (€™ —x0)2

, (3.19)

with the first factor of the right hand side tending to the ”discrete” quantity
,/{—ngé(xo). On the other hand when A tends to infinity, € tends to zero so

that SZQ‘) tends to the center x; of E; and f (M) is continuous at x;. Therefore,
Alim fN(E) = FN(x;) implying that
—00

w[FOER) ~ 0 x|
lim
l\k (6" —x0)?

=1

0)?

As a result, we get using (3.13) the following boundedness inequality for the
discrete error functional:

~ N ) — X 2

making possible to define the following discrete quantity.

- if(?;}:i(Xo)l2. (3.20)

£(f)

Definition 3.4. The discrete xo-norm of a function f(x) corresponding to the
points x1,...,xny € E is

1 £llo = Z'f X) )l . (3.22)

k_XO
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As a result, the discrete boundedness inequality (3.21) becomes

5(xo)
12

()] <

leading to the following conclusion:

11150 (3.23)

Corollary 3.5. The continuous boundedness inequality (3.12) written in the
form

~ ~ S(x ~

EO )] <4/ D oo, (3.24)
tends to the discrete boundedness inequality (3.23) when A — oo, i.e. the left
hand side of (3.24) tends to the left hand side of (3.23) and similarly for the

right hand sides.

Corollary 3.6. The discrete error functional tends to zero if the discrete spread
tends to zero.

4. A discrete Backus-Gilbert theory

In this Section are presented formally without going into all the proofs, the
main definitions and properties of my version of the Backus-Gilbert discrete
process, built by similarity with the classical process: similar discrete spread,
discrete xg-norm and discrete boundedness inequality with similar proper-
ties. As already explained, my initial intention was just to check the results
obtained applying the classical theory combined with taking the limit for A
tending to infinity, but it turned out from my own results as well as from
those of other people, that the discrete theory is very effective and gives very
good numerical results in many cases. Moreover, I found that the way to
write the corresponding approximation is dictated by Theorem 1.2 like in the
continuous case, the difference being, of course the different data set. As a
result, one finds that the form one writes usually a discrete average
N
fav(%0) = Y ai(x0) f(xi) - (4.1)
i=1

is the only possible one under the adopted assumptions.

Definition 4.1. Let A = A(xg) be a set of real non-negative numbers a;

A= {ai(xo)}, (42)
used as coefficients of the average value of a function f € H at a point
xo € E C R™. The set A is called a discrete averaging kernel of f at xo and

the Euclidean norm of the vector a having as components the coefficients a;
is called the norm ||A|| = || A(x0)|| of the averaging kernel A.

It is not difficult to prove the following property.

Theorem 4.2. The xg-norm (3.22) of any sectionally continuous function f
which is either zero identically or non-constant on E, is indeed a norm.
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Definition 4.3. For every discrete averaging kernel A at xg, one may define
its discrete spread at xg

12
s0 = s(xo,A ZJa (x0) , (4.3)

the factors J; = J(x;,%0) = ||x; — Xol||? called the spread’s coefficients, mea-
suring the ”location separation” between the nodes x; and the target point
X0-

Remark 4.4. Like with the ”deltaness” property in the classical Backus-
Gilbert theory, these coefficients depend upon the distances between the
nodes x; and the current point xy through a ”sink” function.

Definition 4.5. A discrete averaging kernel A = {a; (xo)}f\[:1 is called unimod-
N

ular if Y a;(xo) = 1.
i=1

Theorem 4.6. For every unimodular averaging kernel and every function f
belonging to Cg or to L?, the error functional

E(f,x0) = fav(x0) — f(x0) (4.4)
with fay given by (4.1) is bounded, satisfies the inequality
1E(f,%0)|xa < €]l 1 f]lxo (4.5)
and its xg-norm is given by
m
IElbo = /12 80, 4) (16

Proof. Using (4.1) and the unimodularity of the averaging kernel, we may

write N
E(f,%o0) Z a;(xo)] f(xo)] = Z Uy (4.7)
i=1

with

u; = \/Jiai(xo) and v = f(&')\}Jf(&)) , (4.8)

so that applying the Cauchy-Schwarz inequality we get

N N 9
E(x0)| < || i ko) ZM (4.9)

However, the first factor on the right is the discrete spread and the second
one is the xg-norm of f so that

E(f,%0)| < ES(Xm A) 1o (4.10)

Hence, the linear functional £(f,x¢) is bounded, its norm [|€||x, being
not larger than any of its upper bounds, in particular not larger than
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,/177—%8 (x0,.A), which proves inequality (4.5). As to (4.6), consider the func-

tion p(x) = ||x — xo||[?¢(x) with ¢(x) continuous in E and satisfying the
condition ¢(x;) = a;(x¢) for ¢ = 1,..., N. It turns out that the inequality
(4.10) is actually an equality for f(x) = p(x):

E(p,x0)| = 1/ 75 (0. A) [Pl - (4.11)

Indeed, the error functional (4.4) corresponding to f(x) = p(x) is equal just
to faw(xo) as p(xg) = 0, so that in this case we get using (4.1) E(p,x0) =
Ei]\;1 a;p(x;). However, p(x;) = ||x; — xo||?q(x;) and ||x; — %o||? = J; while
q(x;) = a;i(x0), so that p(x;) = J;a;(x¢) and therefore

E(p,xo) Za (x0)J; = Za (x0)J, Za (x0)J; - (4.12)

On the other hand, using the definition of the xy-norm we find that

B Ip(x;) — xm & ) S,
1p]1xo = Z =\ T ), (413)

=1

enabling us to replace one of the square roots in (4.12) by the xg-norm
[|Ip||xo» Whereas using the definition (4.3) of the discrete spread,, we find
that we may replace the second square root in the right hand side of (4.12)

by %S(Xo,A), obtaining precisely (4.11). O

Based on this result, we arrive to the following easy to prove pointwise
convergence theorem.

Theorem 4.7. For any sequence AY) (v = 1,2,...) of xo— restricted uni-
modular discrete averaging kernels, the sequence féz) (xq) tends to the exact
value f(xo) for every xq, if and only if lim sé”) = lim s (XO,A(”)) =0.

In order to obtain the optimal average one solve here also a variational
problem using also a Lagrange multiplier, the coefficients and the multiplier
satisfying the same system of equations

or or
— =0 for k=1,...,N aZ 9. 4.14
Bar or , an on ( )
Hence, the solution of this equation is
aj, = 4l (k=1,...,N). (4.15)

24|xq — xx||2 ’

2 (le o ) . (4.16)

Substituting the obtained value of 7 into the expression of ay, we obtain
precisely the components of a(zg) given by (3.5), where the components of

with
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this vector are denoted using ¢ as index instead of k. Hence we get again
Shepard formula.
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Abstract. In this paper we deepen the study of a sequence of positive
linear operators acting on L*([0,1]"), N > 1, that have been introduced
in [3] and that generalize the multidimensional Kantorovich operators
(see [15]). We show that particular iterates of these operators converge
on %(]0, 1)) to a Markov semigroup and on LP([0,1]"V), 1 < p < +o0, to
a positive contractive Cp-semigroup (that is an extension of the previous
one). The generators of these Co-semigroups are the closures of some
partial differential operators that belong to the class of Fleming-Viot
operators arising in population genetics.
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1. Introduction

In the paper [3] we introduced and studied a sequence (Cy,)n>1 of positive
linear operators on L'([0,1]"), N > 1, that are a generalization of the mul-
tidimensional Kantorovich operators, first introduced in [15], and that also
extend to a multidimensional setting another sequence of positive linear op-
erators on L'([0,1]) studied in [5] and [6].

The operators C,, n > 1, offer the advantage to reconstruct any
Lebesgue-integrable function on [0,1]" by means of its mean values on a
finite numbers of sub-cells of [0,1]" that do not constitute a subdivision of
[0, 1]V,

Both in [6] and in [11] particular iterates of the (generalized) Kan-
torovich operators have been also investigated in connection with the exis-
tence of related Cp-semigroups of operators on %([0,1]) and on L*([0,1]).
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Then, it seemed quite natural to tackle similar problems in a multidimen-
sional setting and for the operators C,, n > 1.

By using different methods from those employed in [6] and [11], in fact
we first show that there exists a Markov semigroup (7'(t));>0 on ([0, 1]")
such that

T()(f) = lim C4(f)  in%([0,1]Y) (L.1)

n—oo

for any f € €([0,1]"), ¢ > 0 and for any sequence (p,,),>1 of positive integers
such that p,/n — t as n — co.

The generator (A, D(A)) of the Markov semigroup is determined on a
core of D(A), namely on €2([0, 1)), where it coincides with the second-order
elliptic differential operator

N 24 N 0
Vi(u)(z) == %Za:i(l - xi)%(m) + Z (é - x) (;l. ()

(u € €%([0,1)V),z = (z:)1<i<n € [0,1]V), where [ € [0,2].
Accordingly, formula (1.1) provides a constructive approximation of the
solutions to the abstract Cauchy problem
ou

E(m,t) =A(u(,t)(z) xe[0,1)N, t>0,

u(z,0) = up(x) up € D(A), x €01V,

that, as it is well-known, are given by u(x,t) = T(¢)(ug)(z) (z € [0, 1]V, t >
0).

The differential operator V; falls in a class of Fleming-Viot operators
arising in population genetics (see [2], [7], [10] for some additional references).

In addition, we also show that the subspace of all polynomials with a
given degree and the subspace of all Holder continuous functions on [0, 1]V are
invariant under (T(¢))¢>0. In some particular cases we finally show that the
semigroup (7'(t))¢>0 can be extended to a positive contractive Cp-semigroup
on LP([0,1]) for every 1 < p < +oco and this semigroup can be equally
approximated in the LP-norm by iterates of the operators C,,, as in formula

(1.1).

2. Preliminary results

Throughout this paper [0, 1] denotes the canonical hypercube in RV, N > 1,
ie.,

[0, 1]V := {(z:)1<i<ny ERYN |0 < a; <1foreveryi=1,...,N}.

As usual we denote by €([0,1]%V) the space of all real valued continuous
functions on [0, 1] and by €%(]0, 1]") the space of all real valued continuous
functions on [0, 1] which are twice continuously differentiable in the interior
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of [0,1]" and whose partial derivatives up to the order two can be contin-
uously extended on [0,1]". The space €([0,1]"), endowed with the natural
(pointwise) ordering and the sup-norm || - ||, is a Banach lattice.

We also denote by 1 the constant function of constant value 1 on [0, 1]V.
For a given i € {1,...,N}, the symbol pr; stands for the i*" coordinate
function on [0, 1]V, i.e., pri(z) = x; (z = (2;)1<i<n € [0,1]). Moreover,
fixed z € [0,1]", we denote by ¥, the function defined as ¥,(y) = y — z
for every y € [0,1]" (whenever N = 1 we use the symbol 9,) and by d, the
function defined by

dy(y) = |y —=ll2 (y €[0,1]"), (2.1)

N 1/2
where || - ||2 stands for the Euclidean norm on RY | i.e., ||z|]2 := (E xf)

(z = (zi)1<icv €RY).
We note that, given z = (2;)1<;<n € [0,1]" and i € {1,..., N},

prioV, =pri —x1, (2.2)
and hence
(prioW,)? = pri — 2mpr; + 21, (2.3)
Moreover,
N
d2 = (prioV,)? (2.4)
i=1
and
N
=S (priow) +2 3 (oW, (o0, (25)
1=1 1<i<j<N

Given 1 < p < 400, the symbol LP([0,1]") stands for the spaces of all
(equivalence classes of ) Borel measurable functions f defined on [0, 1]V such

that
1l = (/{

)

1/p
|fP d:c) < 400.
N

In [3] we introduced and studied a new sequence of positive linear op-
erators acting on L*([0,1]"), that will be also the object of interest of this
paper.

More precisely, let (an)n>1 and (b, ),>1 be two sequences of real num-
bers such that 0 < a,, < b,, <1 for every n > 1.

If n>1and h = (h)1<i<n € {0,...,n}", set

Apbn — II_V[ |:h1 + anp hv + bn

@l bl n+1l n+1
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and consider the positive linear operator C,, : L*([0,1]Y) — %([0,1]") de-
fined by setting, for any f € L([0,1]") and = = (z;)1<i<n € [0,1]7,

n+1\"
Z.Pnh ( —an> /Qanbnf(t)dt

hG{O ..... h

hn+bn

1 n+1 nF1
= Y Puale) ”Jr Flte,. . tn)dty - diy,
’ — Qp, h1+ﬂ'n hy+tan

h=(h;)1<i<N n+1

h;€{0, .,n}
(2.6)
where
N NN .
z) = [[pnne) =] <h'>xﬂ(1 —xy)" T (2.7)
i=1 i=1 N
for every = (z;)1<i<n € [0,1]" and h = (h;)1<i<n € {0,...,n}".

Note that C,, is positive and continuous and that, as an operator from
€ ([0,1]Y) into itself, its norm is ||C,|| = 1, since C,,(1) = 1 for any n > 1.

We point out that the sequence (C),)n>1 represents a generalization of
Kantorovich operators on [0, 1]V, that were introduced and studied by Zhou
in [15] and that can be obtained from (2.6) by setting, for any n > 1, a,, =0
and b, =

On the other hand, the C),’s generalize to the multidimensional case a
class of operators first studied in [5, Examples 1.2, 1] and defined by

h+by

0= 3 pnle)ga [T pe) (2.8)
h=0

—a +a
n n J2ten

for every n > 1, f € L([0,1]) and x € [0,1], where, as above, p, (z) :=
(Ma" (1 —a)n".

A possible interest in the study of the sequence (C,,),>1 lies in the fact
that it allows to reconstruct a Lebesgue—integrable function by means of its
mean values on the sets Q7 »Pn which are smaller than the corresponding

ones considered in [15]. In fact the following result holds (see [3, Theorems
2.2 and 2.5)).

Proposition 2.1. For every f € €([0,1]V),
lim C,(f) = f wuniformly on [0,1)". (2.9)

Moreover, for everyn > 1 and p € [1,400[, the operator C,, is contin-
uous from LP([0,1]V) into itself and

1
Cn pIp X .
1CnllLe,ze < b, a7

Finally, if sup 1/(b, — a,,) < +o0, then, for every f € LP([0,1]V),
n>1

(2.10)

lim C,(f)=f in LP([0,1]V). (2.11)

n—oo
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In [3, Propositions 2.4, 2.6 and 2.7] estimates of the rate of convergence
in the previous approximation formulae are also given.

The main aim of this paper is to show that suitable iterates of the oper-
ators C,, converge to a positive Cp-semigroup of operators both in ([0, 1]V)
and in L?([0,1]Y), p > 1.

To this end, first of all we recall some properties of the operators K,
defined in (2.8), that will be useful in the sequel (for a proof see [6, Section

2]).

Lemma 2.2. For every n > 1, let K,, be the positive linear operator defined
by (2.8) and, for every 0 < x < 1, consider the functions ¥,(y) = y — x
(y € [0,1]). Then

(i) hm K, (2

\_/

() = 0 uniformly on [0, 1];

(ii) hm nkK, (¢ 320)(33) = (1 — x) uniformly on [0,1];
(iii) nlin;o K, (V2)(z) = 0 uniformly on [0,1].

As regards the operators C,,, we have the following result (see [3, Lemma
2.1]).

Lemma 2.3. Givenn > 1 andi € {1,...,N}, then

Cn(1) =1, (2.12)
n a, + by,
Cnlpri) = ——pri+ 20t 1)1 (2.13)

and

Cn(pry) = (CESE {n?pr? + npri(1 — pr;) + nla, + by)pr;
X (2.14)
+§(ai + anbp + bi)l} :

Further, the following equalities will be useful (see [3, Lemma 2.1]).

Proposition 2.4. For every = (z;)1<i<n € [0,1]" and n > 1,

1 a, + b,
Cr(prioW,)(x) = it ST 1) (2.15)
Con((prio¥,)?)(z) = ﬁ {xf +nzi(1 — ;) — (an + bn)x;
9 9 (2.16)
az, + anby, + b7
st
1
Cp(d3) () = ——3 {(1 —n)|z|3+ (n— an — Zﬂh
(n+1)2 (2.17)

Na” —|—a,§b —|—b2}
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where, for any n > 1, the operator K,, is defined by (2.8) and, for a given
ie€{l,...,N}, g, (t;) =t; —a; (t = (ti)lSiSN e [o, 1]N).

Proof. Formulae (2.15)-(2.17) are a direct consequence of Lemma 2.3 and
formulas (2.2)-(2.4). Taking both definition (2.6) of C,’s and formulae (2.2)
and (2.5) into account, we obtain

e = Y ru (L) fr o 220

he{0,...,n}N
1
- 3 () L s
he{0,....n}N n T
n+1 N 9 5
Y Pa(; 2 Y (-t ) di
n — Qn Q“mbn e
he{0,...,n}N n,h 1<i<j<N
N hitbn hy+bn
n—+1 nt1 nt1
B Z Pn,h(iv) (b —a ) ‘/}Ll"’ﬂzn ‘/’1N+an Zwml dtl
h=(h;)1<i<N " n nt1 i=1
h;€{0,.,n}
hy1+bn hn+bn

N
n + 1 n+1 n+1 2 9
+2 E P, E (tywz (ty)dty---dt
’h(x)(bn an) /hﬂ‘i" / A Va, (LY, (L) dh N

h=(hi)1<i<N i<j<N
h;€{0,...,n}
N hitbn
n+1 o
= Y @ () X e, e
h=(hi)1<i<N n n/oi=1 EES
h;e{0,..., n}
1 hi+bn hjt+bn
n + n+1 n+1 2 2
2 E P, ti t;)dt; dt;.
+ n, h _ an hitan hj+a'rz ,112117( Z)wzj( j) (3 ]
h=(hi)i1<i<N 1<i<j<N Y "nFl e

h;€{0,...,n}

Now keeping (2.7) in mind and using the identities

Z Db (k) =1 forevery k€ {1,..., N},
hr=0



Iterates of multidimensional Kantorovich-type operators 225

we have

h
- n+1 nH
S Y o) (5 ) [ e
“nF1

1<i<<N h;=0
hjtbn
n+1\ [
x Z Py (25) ( — ) /h+ ¥z, (t5) dt,
; n f_tf
and hence formula (2.18) follows. O

Remark 2.5. A more explicit expression of (2.18) can be obtained using some
computations contained in the proof of [6, Theorem 2.2].

Another useful result is shown below.

Proposition 2.6. Under each of the following sets of conditions:
(a) ap =0 and b, =1 for everyn > 1,
or

(b) (1) 0<by,—an <1 foreveryn>1;
(ii) there exist lim a, =0 and lim by,

(iii) My :=sup,>; n(l — (b, — ay)) < ~+00,
for every p > 1 there exists w, > 0 such that, for every k > 1 andn > 1,

ICH Lo v < e, (2.19)
where C¥ denotes the iterate of C,, of order k.

Proof. Fix p > 1. Under assumption (a), on account of (2.10), the result
obviously follows with w, = 0.
Assume that conditions (i), (ii) and (iii) of (b) hold true; since

lim 10800 Zan) _
n—oo 1 — (b, — an)
there exists
- IOg(bn - an)

Moy = _—
2 T T (b — an)

By means of (2.10), we then get

1
k
gy < =
HCn”L Lr > (bn _an)kN/p

log(bp —an
— o n(5n-(n—an) PRI o ko,

> 0. (2.20)

EN
- log(bn—an)

b

where w, :== NM; M, /p, and this completes the proof of (2.19). O
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We also point out that, as in the one-dimensional case (see [5, formula
(4.2)]), the operators C, are closely related to the Bernstein operators on
[0, 1]V that are defined by

Bu(f)(z) = ) Pn,h(x)f<}:,-..,h;llv> (2.21)
h=(hi)1<i<N

(f € €([0, 1Y), 2 = (z;)1<i<ny € [0,1]V,n > 1), P, 4(z) being defined by
(2.7).
More precisely, for every f € L1([0,1]"), considering the function

1 N 'rtzlrbn na:N++bn
n n+1 n+1
Fn(f)(x) = dty--- f(tl,...7tN)dtN
by, — an, naytan nz N +an
n+1 n+1
:/ldtl e /1f (bn — an)ts + an+nw; . (bn — an)tn +an+nzn dix
0 0 n+1 n+1

(2.22)
(x = (xi)1<i<n € [0,1]V),n > 1), it turns out that

Cn(f)(@) = Bn(Fn(f))(2) (2.23)

(f € LM0,11Y), @ = (z:)1ciew € [0,1],0 > 1).

Formula (2.23) allows us to easily determine some subsets of ([0, 1))
that are invariant under the operators C,,, n > 1.

Given any m € N, we shall denote by P,, the linear subspace of the
(restrictions to [0, 1]™ of the) polynomials of degree no greater than m.

Finally, given M > 0 and 0 < o < 1, the symbol Lip},;a stands for the
subset of all functions f € €([0,1]"V) such that, for every z,y € [0, 1]V,

[f(@) = f(y)l < Mllz —y|7,

N
where || - ||; denotes the /;-norm on RY, i.e., ||z]|; := > |7l for every z =

=1

(Zi)lgigN S RY.

Proposition 2.7. The subsets P,,, m > 1, and Lip},;« are invariant under the
operators Cp, n > 1, i.e.,
Cp(Pp,) C Py (2.24)
and
Cy(Liph,a) C Liph,a. (2.25)

Proof. Both the subsets P, and Lip},a are invariant under the operators
B,, n > 1 (see, respectively, [1, Section 6.3.12, condition (6.2.18) and the
proof of Theorem 6.2.6, p. 441] and [1, Corollary 6.1.22 and Section 6.3.12,
p. 476]).

Therefore, on account of (2.23), it suffices to show that F,,(f) € Py,
(resp., F,,(f) € Lipl,;a) provided that f € P, or f € Lip},a, respectively,
and this can be easily verified by virtue of (2.22). O
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3. The Cj-semigroups associated with the operators C,

In this section we shall prove that suitable iterates of the operators C), con-
verge on %([0, 1)) to a Markov semigroup and on LP([0,1]), 1 < p < +oo0,
to a positive contractive Cp-semigroup (that is an extension of the previous
one).

From now on we assume that there exists

[:= lim (a, +b,) € R. (3.1)

n—oo

Clearly, 0 <1 < 2.

Under this assumption we shall prove that the sequence (C,,),,>1 satisfies
an asymptotic formula with respect to the elliptic second order differential
operator V; : €2([0,1]") — €([0,1]") defined by setting

N

N 2u u
Vi(u)(x) := %le(l - xt)%(x) + Z <; — xt) %(x>’ (3.2)

for every u € €2([0,1]V) and @ = (2;)1<i<n € [0,1]V.
Theorem 3.1. Under assumption (3.1), for every u € €2([0,1]V),

lim n(Cp(u) —u) = Vi(u) (3.3)

uniformly on [0,1]Y and hence in LP([0,1]V).
Proof. According to [4, Theorem 3.5], the claim will be proved after showing
that, for every i € {1,...,N},

(a) lim [nC,(pr; o ¥,)(x) — (I/2 — ;)] = 0 uniformly on [0, 1]%,

(b) lim [nC,((pr; 0 ¥,)?)(z) — z;(1 — ;)] = 0 uniformly on [0, 1]V,

() sup nC(d?)(x) < 400

IET[LOZJIJN

and

(d) lim nC,(d*)(z) = 0 uniformly on [0, 1]V,

n—oo

where d, is defined by (2.1).
We proceed to verify (a). According to formula (2.15) we get that, for
every i =1,..., N,

l 1 n ap,+b, I
n(prio Uy —|lz—x )< i -z
nC (pri o U, )(x) (2 x)’ n—|—1|$|+’n—|—1 5 5
< 1 n n an+bn7£;
T n+1 n—+1 2 2

hence the required assertion follows from (3.1).
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To prove statement (b) we preliminary notice that, by virtue of formula
(2.16), for every i =1,..., N,

nCu((pri o ¥s)*) (@) — 2i(1 — ;)

={nQ 1} (1 —z)+

2 2
asz+anpb,+b
x?_(@n+b7z)xi 4 """”}

el

(n—l— ]_)2 N 3 3
therefore
InCh((prs 0 We)?)(x) — 2(1 — )]
n? n aZ + anby, + b
—la(l—a P+ (an+by)oi+ ——"
S ey ST ey <9€1+(a+ Jait 3 >
2n+1 1 4n

STL it Ty

and this completes the proof of (b).
As regards conditions (c) and (d), from (2.17) we achieve that, for every
x € [0,1]V,

N
Cy(d? < —,
(@)@) < -
and hence condition (c) follows. Finally, condition (d) is a consequence of
(2.18) and Lemma 2.2. O

We recall that a Markov semigroup on ([0, 1]V) is a Cy-semigroup
(T(t))¢>0 of positive linear operators on €([0,1]") such that T'(¢)(1) = 1 for
every t > 0 (for more details on the theory of Cy-semigroups of operators we
refer, e.g., to [8], [9] and [12]). In particular, we refer to [8, Section 13.6] for
some remarkable aspects concerning Markov semigroups (see also [1, Section
1.6]).

We also recall that, given a Banach space (E, | - ||), a core for a linear
operator A : D(A) — E, defined on a linear subspace D(A) of E, is a linear
subspace Dy of E that is dense in D(A) with respect to the graph norm
Julla = llull + | Aw)] (u € D(A)).

If (A, D(A)) is the generator of a Cy-semigroup (7'(t)):>o of operators
on FE, then a dense (in FE) linear subspace Dy of D(A) that is invariant under
(T'(t))¢>0, i-e., T(t)(Do) C Dy for every t > 0, is a core for (A4, D(A)) (see,
e.g., [9, Chapter II, Proposition 1.7]). Moreover, if Dy is a core for (A4, D(A)),
then (A, D(A)) is the closure of (A, D) as well.

As in Section 2, given any m € N, we denote by P, the linear sub-
space of the (restrictions to [0, 1] of the) polynomials on RY of degree no

+oo
greater than m. Thus P := |J P, is the subalgebra of all the (restrictions
m=0
to [0,1]" of the) polynomials on RY and it is dense in €([0,1]") by the
Stone-Weierstrass theorem.
Fix 0 <1 < 2 and consider the differential operator V; : €2([0,1]") —
% ([0,1]") defined by (3.2). This operator falls in the class of Fleming-Viot op-

erators arising in population genetics, that are usually studied in the setting
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of the multidimensional simplex. However, in the framework of hypercubes
they have been investigated in [2], [7], [10].

Theorem 3.2. There exists a Markov semigroup (T;(t))¢>0 on €([0,1]) sat-
isfying the following properties:
(1) If (an)n>1 and (bn)n>1 are two sequences of real numbers satisfying
0 <ap < b, <1 for everyn > 1 and lim (a, + b,) = I, then for
n—oo

every t > 0 and for every sequence (pn)n>1 of positive integers such
that lim p,/n =1t
lim C(f) =Ti(t)(f) uniformly on [0, 1) (3.4)

for every f € €([0,1]V), where each CP» denotes the iterate of C,, of
order py,. In particular,

nlirgo My = Tt)(f) uniformly on [0, 1]~ (3.5)

for every f € €([0,1]N), where [nt] stands for the integer part of nt.

(2) Denoted by (A, D(A;)) the generator of the semigroup (T;(t))i>0, then
€2([0,1)N) is a core for (A}, D(A)), so that (A}, D(A;)) is the closure
of (Vi #2(10, 11Y)).

(3) The subalgebra P is a core for (A;, D(A;)) and T;(t)(Py,) C Py, for every
t>0 and m > 0.

(4) T,(t)(Lipy c) C Liph o for every t >0, M >0 and 0 < a < 1.

Proof. The proof is similar in spirit to the one of Theorem 4.1 of [2]. Consider
two sequences (a,)n>1 and (by,),>1 of real numbers satisfying 0 < a,, < by, <
1 for every n > 1 and lim (a, +b,) =, and denote by (C},),>1 the relevant

n—oo

operators defined by (2.6).
Moreover, consider the linear operator B : D(B) — %€([0,1]") defined
by
B(u) := lim n(Cyp(u) —u) (u € D(B)),

where
D(B) := {u € 6([0,1]) | there exists nh—>ngo n(Cp(u) —u) in €([0, I}N)} .

By Theorem 3.1, €2([0,1]Y) ¢ D(B) and B = V; on €2([0,1]V). In
particular, each P, is contained in D(B), it is finite dimensional and in-
variant under the operators C,, by virtue of Proposition 2.7. By a result of
Schnabl ([14]; see also [13] or [1, Theorem 1.6.8]) the operator (B, D(B)) is
then closable in €([0,1]") and its closure, that we denote by (A;, D(A;)), is
the generator of a positive Cy-semigroup (7;(¢)):>0 of linear contractions of
€ ([0,1]N), satistying (3.4) and (3.5).

Since Cp,(1) = 1 for any n > 1, from (3.5) it follows that T;(¢)(1) = 1
for every t > 0. Moreover, each P, is closed in €'([0,1]") and it is invariant
under the C,,’s. Therefore, iterating and passing to the limit, we obtain that
Ti(t)(Py,) C Py, for every t > 0.
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Accordingly, we get that T;(¢t)(P) C P for any ¢ > 0 and hence P is a
core for (A}, D(A;)). In particular, ¢2([0,1]") is a core for (A4;, D(4;)) as
well and A; = B = V; on €%([0,1]"), which implies that (A4;, D(4;)) is the
closure of (V;,62([0,1]V)), too.

This last statement shows, indeed, that the generator (A;, D(A;)) is
independent on the sequence (Cy),>1 and hence on the sequences (an)n>1
and (by)n>1. On the other hand, the generator (A4;, D(4;)) determines the
generated semigroup uniquely (see [9, Chapter II, Theorem 1.4]) and so the
semigroup (7;(t))¢>0 does not depend on the particular sequences (an)n>1
and (by)n>1, as well.

Finally, statement (4) follows from formula (2.25) of Proposition 2.7 and
from the fact that Lip},a is closed under the pointwise (and hence under the
uniform) convergence on [0, 1. O

Remarks 3.3.

1. Let us now consider the abstract Cauchy problem associated with
(Al7 D(Al)), i.e

Ju N

a(w,t) =A(u(,t)(z) x€][0,1)Y, t>0,

u(z,0) = uo(x) ug € D(A;), z€[0, 1]V

Since (A;, D(A;)) generates a Cp-semigroup, the above Cauchy prob-
lem admits a unique solution u : [0, 1] x [0, +oco[— R given by u(z,t) =
T,(t)(uo)(z) for every x € [0,1]" and ¢t > 0 (see, e.g., [12, Chapter A-II}).
Hence, by Theorem 3.2, it is possible to approximate such solutions by means
of iterates of the C,,’s, i.e.,

u(z. ) = Ti(t)(uo)(x) = lim CL (ug)(2),
the limit being uniform with respect to x € [0, 1]V

Moreover, since A; coincides with the elliptic second-order differential
operator V; defined by (3.2) on P,,,, m > 1, if ug € Py, then u(z,t) is the
unique solution to the Cauchy problem

ou 1 Pu(z,t) N [ ou(z,t) N

e =g L5 3 (fon) 280 acpa,
t>0,

u(z,0) = uo(x) z € [0,1)V

and u(-,t) € P, for every t > 0 (see statement (3) of Theorem 3.2).

Finally, according to statement (4) of Theorem 3.2, if ug € D(A;) N
Liph,a (M > 0,0 < a < 1), then u(-,t) € Lip},a for every t > 0.
2. Theorem 3.2 extends Theorem 3.3 of [6] from the one-dimensional
case to a multidimensional context. However, there an explicit description of
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the generator (A4;, D(A;)) is given, namely

z—0t

z—1"

D(4)) := {u c €([0,1]) |ue€ €?(0,1]) and lim A;(u)(z) € R} (3.6)

and

z(1—x) l .
—u' )+ |z —2)d(x) HfO<z<],
IOIGES - (-2) (37)

tlim A (u)(¢) ifz=0,1
—x

(ue D(A4)),0<z<1).

An analogous description of (A;, D(4;)) in multidimensional setting
seems to be a difficult but very interesting problem.
3. Statement (2) of Theorem 3.2 has been also obtained in [7, Theorem
2.1] with a different approach.

Next, we shall show that, in some particular cases, the Markov semi-
group considered in Theorem 3.2 extends to a positive contractive Cjy-
semigroup on LP([0,1]Y), 1 < p < +oo.

In fact, in these cases the limit (3.1) is [ = 1, that leads to consider the
differential operator

1

2, N w
V) = ) = 3 Yl — e 58w + 3 (5-0) S0
i=1 ¢ i=1 '
N9 zi(1 — ;) Ou

(u € €%([0,1]N) and z = (x:)1<i<n € [0,1]).
Similarly, we shall simply denote by (T'(t)):>0 and by (A, D(A)) the
semigroup (71(t)):>0 and its generator (Aq, D(A1)).

(3.8)

Theorem 3.4. The Markov semigroup (T'(t))i>0 extends to a positive contrac-
tive Co-semigroup (T'(t))¢>o on LP([0,1]N) for each p € [1,400].

Moreover, €2([0,1)) is a core for the generator (A, D(A)) of (f(t))tzo,
so that (A, D(A)) is the closure of (V,€2([0,1]N)) in LP([0,1]N).

Finally, if (an)n>1 and (by)n>1 are two sequences of real numbers such
that 0 < a,, < b, < 1 and if, in addition, they satisfy one of the following
sets of conditions:

(a) ap, =0 and b, =1 for everyn > 1,
or
(b) (1) 0<b,—an <1 foreveryn>1;
(i) there exist lim a, =0 and lim b, = 1;
n—oo n—oo

(iii) My :=supn(l — (b, —ay)) < +o0,
n>1
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then for everyt > 0, for every sequence (pn)n>1 of positive integers such that
lim p,/n =t and for every f € LP([0,1]V),
n—oo

lim CP(f) = T(t)(f) in LP([0,1]"). (3.9)

n—oo

In particular, for every f € LP([0,1]Y),

lim C(f) =T(t)(f) in LP(]0,1]V). (3.10)

n—oo

Here, again, the operators Cp,, n > 1, are defined by (2.6).

Proof. Fix t > 0 and consider an arbitrary sequence (p,)n>1 of positive
integers such that p,/n — t. Furthermore, consider the sequence (C,)n>1
associated with a, = 0 and b, = 1, n > 1. From (2.10) it follows that
|CnllLr,z» <1 and hence, on account of (3.4)

IT@)fllp = Tim JCF (Pl < £l

for every f € €([0,1]V).

Therefore, there exists a unique linear continuous extension T(t) :
LP([0,1]N) — L2([0,1]Y) of T(t). Moreover, | T(t)||zr.0r < 1 for every
t>0.

It is not difficult to show that T(¢) is positive because if f € L?([0, 1]V),
f >0, then there exists a sequence (f,,),>1 in €([0,1]") such that nh_}ngo fn =
f in L?([0,1]Y). We may assume that f, > 0 for every n > 1 (if not, we
replace f, with its positive part f,7). Therefore,

T(t)(f) = lim T(t)(fn) = lim T()(fa) > 0.
n—oo n—oo
The family (Tv(t))tzo is obviously a semigroup and, in addition, it is
strongly continuous; this easily follows, for instance, from ([9, Chapter I,
Proposition 5.3]) thanks to the fact that, for every t € [0,1] and for every
fee(o.1]"),
lim T(t)(f) = lim T(t)(f) = f

t—0+ t—0+

in €([0,1]") and hence in LP([0,1]"), because (T'(t));>0 is a Cp-semigroup
on €([0,1]V).

Let (A, D(A)) be the generator of (T(t))tzo. Then, from the definition
of domain of generators, it follows that D(A) C D(A) and A = A on D(A).
Moreover, D(A) is a core for (4, D(A)), since T(t)(D(A)) = T(t)(D(A)) C
D(A) for every ¢t > 0.

In order to show that €2([0,1]Y) is a core for (A, D(A)), fix u € D(A)
and e > 0; then there exists v € D(A) such that

5 ~
lu=vll, <5 and  [[A(u) = A@)ll, < (3.11)

£
5
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On the other hand, by Theorem 3.2, ([0, 1]V) is a core for (A, D(A))
and hence there exists w € €2([0,1]") such that
lo—wlo <2 and [A@) - A@)lls < 3. (3.12)
From (3.11) and (3.12) it follows that
lv —wllp < flu—=vllp+llv=wlp < flu=vl+v-wleo <e
and, analogously,
[A(u) = A(w)lp <e.

In order to prove (3.9), fix ¢ > 0 and consider a sequence (py)n>1 of
positive integers such that lim p,/n = t; formula (3.4) implies that, for
every f € ¢((0,1]"),

Tim Cg () = ()
in LP([0,1]V). Since ||C£ || 1r < 1 for every n > 1, then (3.9) and (3.10)
follow.

Finally, consider two sequences (an)n>1 and (by,),>1 satisfying assump-
tion (b) and denote by (Cy)n>1 the relevant operators. Given ¢t > 0 and a

sequence (pp)n>1 of positive integers such that p,, /n — ¢, from (3.4) it follows
that

T(t)(f) = lim O (f)  in LP([0,1]")
for every f € €([0,1]"). Moreover, (2.19) implies that
1C2 2oz < exp (10,22 ) < explp wyp),
where p = sgyl) pn/n and w, = NM;M,/p, My being defined by formula

(2.20) in the proof of Proposition 2.6. Consequently, (C£"),,>1 is equibounded
in L?([0,1]") and hence the above limit relationship extends from %([0, 1]V)

to LP([0, 1]V). O
Remarks 3.5.
1. Examples of sequences satisfying assumptions (b) in Theorem 3.4

can be easily furnished. For instance, fix @ > 1 and, for every n > 1, set

1 1 n® 1 1 n®

an._2(1—|—2na na+1)andbn.—2(1+2na+na+1).

2. Theorem 3.4 seems to be new even in the one-dimensional case where,
according to Remark 3.3, 2, the generator (A4, D(A)) is described by (3.6)
and (3.7). However, for N = 1 and for a,, = 0 and b, = 1, n > 1, a similar
result has been already proved in [11, Theorem 1] with a completely different
method. Moreover, in the same paper a representation of the semigroup in
terms of the Legendre polynomials is also given.

3. The differential operator (V;, 62([0,1]")) falls within a more general
class of second order differential operators that have been investigated in
[2] (see, in particular, Section 4, formula (4.1) and Examples 2.2, 2). From
Theorem 4.1 of that paper it already follows that (V;, 42([0,1]")) is closable
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and its closure is the generator of a Markov semigroup on ¢'([0,1]") that
can be approximated, as in (3.4), by iterates of modified Bernstein-Schnabl
operators. However, in general, these approximating operators are not defined
on LP([0,1]), so that formulae (3.9) and (3.10) cannot be available for them.
4. The generation property of the operator (V,42([0,1]"V)) in the space
LP([0,1]") has been also investigated in [10, Theorem 2.5]. Moreover, in this

paper it is shown that the semigroup (7'(¢));>0 is analytic and a description

of the domain D(A) in terms of weighted Sobolev spaces is given.
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Blending surfaces on ellipse generated using
the Bernstein operators

Marius Birou

Abstract. In this paper we present some blending surfaces using uni-
variate Bernstein operators. The surfaces stay on a ellipse which is the
border of the domain and they have a fixed height in the point (0, 0).
Some results about monotonicity, concavity and type of surfaces are
given.

Mathematics Subject Classification (2010): 65D17, 41A36, 41A63.

Keywords: Bernstein polynomial, surfaces, monotonicity, concavity.

1. Introduction

The blending surfaces were introduced by Coons in [4] and they have the prop-
erty of fitting some given curves. In papers [2],[3] and references therein, some
blending surfaces on rectangular and triangular domain were constructed.
These surfaces can be used in civil engineering as roof surfaces for building.
In [1], using the univariate Bernstein operators we constructed blending sur-
faces which stay on the border of a domain bounded by a simple and closed
curve and having fixed weight in the point (0,0) from the domain. In this
paper we present some examples in the case in which the curve is a ellipse.
Some results about monotonicity and concavity of the surfaces are given. We
study the type of the obtained surfaces.

2. Preliminaries

The univariate Bernstein polynomial of a function f : [0,1] — R is given by

(B.1)0 =Y b0 (1) (2.1)
=0
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where the functions b;, are given by formula

bin(t) = (7) #(1 — t)n

for j = 0,...,n. It has the interpolation properties

More about the Bernstein polynomials can be found in the book [9].

Next we give some definitions and remarks about the monotonicity and
convexity of the bivariate functions (see [7], [8], [5]).

Definition 2.1. The bivariate function G : A — R, A C R2 is mcereasing
(decreasing) in the direction d = (d1,ds) € R? if and only if

Gz + M,y + Adz) > ()G, y),
for every (z,y) € A and A > 0 such that (x + A\dy,y + M\d2) € D.

Remark 2.2. If G is a C! function on the set A we have that the function G
is increasing (decreasing) in the direction d = (dy, ds) if

DyG > (>0)

on A, where D;G is the first order directional derivative in the direction
d = (dy,ds2) of the function G, i.e.

DG = d1G, + dQGy.

Definition 2.3. The bivariate function G : A — R, A C R? is convex (concave)
on the convex set A if and only if

G(Az1 + (1= Nz, Ay1 + (1= ANy2) < (Z)AG (21, 91) + (1 = N)G(22, 42)
for every (z1,y1), (x2,y2) € A and every X € [0, 1].

Remark 2.4. If G is a C? function on the convex set A we have that the
function G is convex (concave) if

DG > (<)0 (2.2)

on A for every (di,ds) € R?, where D2G is the second order directional
derivative in the direction d = (dy, ds) of the function G

D3G = d3Gyy + 2d1doGry + d3Gly,y.
The conditions (2.2) hold if and only if
Gow > (S)Oa ny > (S)O, Gmny - Giy > 0.

Definition 2.5. Let G a C? function on the set A C R%. The point (x,y) € A
of the surface z = G(x,y) is parabolic point if
PG(z,y) =0,

where

PG(x,y) = Gau(2,y)Gyy (2,y) — (Gay(2,))*. (2:3)
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If we have PG(z,y) < 0 (> 0) then the point (x,y) is called hyperbolic point
(elliptic point). The surface G is called of parabolic (hyperbolic, elliptic) type
if all the points of the surface are parabolic (hyperbolic, elliptic).

We note
Athj=hjp1—hj, 7=0,..,n—1,
Ashj = hjto —2hjp1+hy, 7=0,..,n—2.

3. The first family of surfaces
Let ne N,n>2and h;,h € R,i=1,...,n — 1 such that

O=h,<..<hi<hy=h (3.1)
and let f:[0,1] — R be a function with the properties
f(0)=h,
f(%)Zhj, j=1,..,n—1, (3.2)
71 —o.
From (2.1) and (3.2), we obtain the Bernstein function
n—1
(Buf)(£) = bon () + D bjn(t)h;. (33)
j=1

The function in (3.3) has the properties

Let
, 22 2
D={(z,y) eR*:0< — + 5 <1}.
Let u a bivariate positive function such that the curve C : u(z,y) = 1 is the
2

ellipse 2—3 + %> = 1. We assume that the curve u(z,y) = 0 is reduced to the
point (0,0).

If we make the substitution

y = u(z,y)
in (3.3), we obtain the bivariate function
F(z,y) = (Bnf)(u(z,y)) = (3.4)

= bon(u(e )k + 3 bin(ue, )y, (2,y) € D.
j=1

The function F from (3.4) has the properties
F|8D = 07
F(0,0) = h.
2

It follows that the surfaces z = F'(z,y) match the ellipse £z + Z—j =1,2=0
(the surfaces stay on the border of domain D), and the height of the surfaces
in the point (0,0) of domain is h.
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From [1] we have the following results about the monotonicity and con-
cavity of the function F.

Theorem 3.1. If the function u is increasing (decreasing) in the direction
(d1,ds) then the function F' is decreasing (increasing) in the same direction.

Theorem 3.2. If Ash; <0, j=0,...,n—2 and the function u is convex then
the function F is concave.

The following theorem gives the expression of the function PF from
(2.3) corresponding the surfaces F.

Theorem 3.3. We have

PF(z,y) = A(z,y)B(z,y)P(z,y) + (A(z,9))*Q(z, y)
with

xy—nzbznl xy)Al K

n—2

B(z,y) =n(n—-1) Z bin—2(u(z,y))Azh;,
1=0
P, y) = ul(@, y)uyy (2, y) + 0 (2, ) tae (2,y) — 20 (2, y)tty (2, y)tay (2, 7),
Q(x,y) = e (2, y)uyy (z,y) — ul, (2, ).

Proof. Using some relations from [6], the second order partial derivative of
the function F' are given by

Foo(w,y) = Alw, y)ui (2,) + B(@, y)uwe(,y),
Foy(2,y) = A, y)ua (2, y)uy (2, y) + B2, y)uey (2, ),
EJy(xv y) = A(xa y)ufl(x, y) + B(Z‘, y)uyy(xa y)

Taking into account (2.3) we get the expression of PF(x,y). O
We take the function u in the form
22 2
u(z,y) = ¢ <¥ + b—2> (3.5)
with ¢ € C?(0,1) and »(0) =0, p(1) = 1.

Let

Dy ={(x,y) €D :x >0,y >0},

Dy ={(z,y) €D :x <0,y >0},

D3 ={(z,y) € D:2 <0,y <0},

Dy={(z,y) €D:2 >0,y <0}.

Theorem 3.4. We have
i) If o' >0 on (0,1) and (d1,dz) > 0(< 0) then the function F is decreas-
ing (increasing) on Dj.
ii) If ' > 0 on (0,1) and (—di,d2) > 0(< 0) then the function F is
decreasing (increasing) on Ds.
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iii) If o' >0 on (0,1) and (dy,d2) < 0(> 0) then the function F is decreas-
ing (increasing) on Ds.

w) If ¢ > 0 on (0,1) and (d1,—d2) > 0(< 0) then the function F is
decreasing (increasing) on Dy.

Proof. The first order directional derivative of the function u is
xdy | yds @y
Ddu—2< 5 +b_2)<pl<§+b_2
Using Theorem 3.1 and Remark 2.2 it follows the conclusion. U

Theorem 3.5. If Ash; < 0, j =0,...,n—2 and ¢',¢" > 0 on (0,1) the
surfaces F' are concave and of elliptic type.

Proof. The second order partial derivatives of the function u are given by
2 (= Y\ 42® (2% 4P
wele) = 5 (i) + e ()

2 £E2 y2 4y2 £E2 y2
Uyy(2,y) = bch < + b2) + b_4('0H > I ).
4xy 22 g2

It follows that

and 2 2 2 2
8 x Y 3 (T Y
Pl.y) = o (E*ﬁ)wl <§+b_2 ’
4 {EQ y2
Q(x7 y) 2b2 SD ( b2 > X
22 g2 22 g2 22 2
() e () () 20

Using Theorems 3.2, Theorem 3.3 and Remark 2.4 it follows the con-
clusion. (]

We give some examples of functions which satisfy the conditions of The-
orem 3.4 and Theorem 3.5:

e1(t) =t%, a e {1} U[2,00),

et — 1

gﬁg(t)zea_l,a>0,

cosat — 1 ™
p=@ol e fo,m.

s (t) cosay — 1 @ 2

In Figure 1 we plot the surfaces F' using the functions ¢1, s, w3 and
different values of a. We take n = 3 a = 2, b = 3 and hg = 4, h; = 3,
ho =1.7,hs3 =0 (18 Aghj <0,7=0, 1)
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: g/ SN
(d)a=3,p=p2 (e)a=1lLp=9ps (f)a=7/2,0=¢;3

FIGURE 1. The surface z = F(z,y)

If we take take the function
pa(t) =t a€ (0,1)U(1,2)

we get the surfaces

2?2 a n—l 22 y? a
P =t (G +%) )it o (G 4%) )i @oep.
j=1

If @« < 1 the point (0,0) is singular point for the first order partial
derivatives of the function F. If a > 1 the point (0,0) is singular point for
the second order partial derivatives of the function F'.

Let Dy = {(z,y) € D: (x,y) # (0,0)}.

If « > 1/2 and Agh; <0, j =0,...,n — 2 the points of the surface F
from Dy are of elliptic type.

If « =1/2 and Ash; =0, j =0,...,n — 2 the points of the surface F
from Dy are of parabolic type.

If « < 1/2 and Agh; > 0, j =0,...,n — 2 the points of the surface F
from Dy are of hyperbolic type.

In Figure 2.a we plot the surface F forn =3,a=2,b=3, a =1/3
and hg =4, hy =3, he =1.7, h3 =0 (1e Aghj <0,7=0, 1)

In Figure 2.b we plot the surface F forn =3,a=2,b=3, a =1/2
and h() = 4, hl = 8/3, hg = 4/3, h3 =0 (1e Aghj = 0, 1= 0, 1)

In Figure 2.c we plot the surface F for a = 2,b =3, n =3, a = 2/3
and hg =4, hy = 2.5, ha =1.2, h3 =0 (1e Aghj >0,1=0, 1).

4. The second family of surfaces
Let ne N, n > 2 and 77,“77, eR,i=1,...,n—1 such that
0= }VLO < F;Ll < ...En,1 < 7Ln =h (41)
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(¢) a :A 2/3

FIGURE 2. The surface z = F(z,y)

and let f : [0,1] — R be a function with the properties

1(0) =0,
FE)=hj j=1,..,n—1, (4.2)
f(1) = h.
We obtain
ijn VA + b (y)h. (4.3)

The function in (4.3) has the propertles
(B f)(0) =0, (Baf)(1) =

Let u a bivariate positive function such that the curve C: u(z,y) =0
2

is the ellipse ﬁ—; + %z = 1. We assume that the curve u(xz,y) = 1 is reduced

to the point (0,0).

We obtain the bivariate function

F(z,y) = (B f)(ulz,y)) = (4.4)
—me Ny + bun (@2, y))h, (z,y) € D.

The function F from (4.4) has the properties
Flaop =0,
F(0,0) = h.
It follows that the surfaces z = F/(z,y) match the curve 2—2 + g—z =1,2=0
(the surfaces stay on the border of domain D), and the height of the surfaces
in the point (0,0) of domain is h.
From [1] we have the following results about the monotonicity and con-
cavity of the function F'.

Theorem 4.1. If the function u is increasing (decreasing) in direction (dy,ds)
then the function F is increasing (decreasing) in the same direction.

Theorem 4.2. If Agﬁj <0,7=0,....,n—2 and the function u is concave then
the function F is concave.



244 Marius Birou

The expression of function PF is given in Theorem 3.3, with u instead
of the function w.

Next we assume that the function @ is in the form
2 2

U(z,y) = (% + ‘1;—2> (4.5)
with ¢ € C2?(0,1) and $(0) =1, $(1) = 0.

Theorem 4.3. We have
i) If @ <0 on (0,1) and (dy,d2) > 0(< 0) then the function F is decreas-
ing (increasing) on Dy
i) If @ < 0 on (0,1) and (—di,d2) > 0(< 0) then the function F is
decreasing (increasing) on Dy
iii) If @ <0 on (0,1) and (dy,d2) < 0(> 0) then the function F is decreas-
ing (increasing) on D3
i) If @ < 0 on (0,1) and (di,—d2) > 0(< 0) then the function F is
decreasing (increasing) on Dy

Theorem 4.4. If Ash; < 0, j =0,...,n—2 and ¢, " < 0 on (0,1) the
surface is concave and of elliptic type.

The proofs of Theorem 4.3 and Theorem 4.4 are analogous with the
proofs of Theorem 3.4 and Theorem 3.5 respectively.

We give some examples of functions which satisfy the conditions of The-
orem 4.3 and Theorem 4.4:

o1(t) = (1 -1, ae(0,1],

a(l—t) -1
~ e
QOQ(t) = 6(17—1’ a < 0,
~ i 1—t
<)03(t) = Slna.(i)va € (07 z:| .
sin « 2

The surfaces F obtained using the function ¢; have singular points on
the border of the domain for the first order partial derivatives of the function
F.

In Figure 3 we plot the surfaces F' using the functions @1, @2, p3 and
different values of a. We take a = 2, b = 3, n = 3 and hg = 4, h; = 3,
ho =1.7,hs3 =0 (18 Aghj <0,7=0, 1)
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FIGURE 3. The surface z = F(x,y).
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Approximation of fuzzy numbers by
trapezoidal fuzzy numbers preserving
the core and the expected value

Adriana Brandas

Abstract. In this paper, we have suggested a new trapezoidal approxi-
mation of a fuzzy number, preserving the core and the expected value
of fuzzy numbers. We have proved that the trapezoidal approximation
of fuzzy numbers preserving the core and the expected value is always a
fuzzy number. We have discussed the properties of this approximation.

Mathematics Subject Classification (2010): 03E72, 47540.

Keywords: Fuzzy numbers, trapezoidal fuzzy numbers, trapezoidal ap-
proximation.

1. Introduction

Many recent papers process and transform imprecise information using the
fuzzy theory. For a more efficient handling of information there is a natural
need to approximate the fuzzy numbers by trapezoidal fuzzy numbers with
or without additional conditions [2], [10], [8], [11], [14]. In [7] the trapezoidal
approximation is a reasonable compromise between two opposite tendencies:
to lose to much information and to introduce too sophisticated form of ap-
proximation from the point of view of computation.

In this paper we have proposed the trapezoidal approximation preserv-
ing the core and the expected value of a fuzzy number. Important properties
(translation invariance, scale invariance, etc.) of this new trapezoidal approx-
imation are studied in Section 4.
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2. Preliminaries

We consider the following well-known description of a fuzzy number A:

la(z), if a1 <z <ay,
1 if as <z <as,

ra(z), if az <z <ay,

0 otherwise,

where a1, ag, as, a4, € R, l4 : [a1,a2] — [0, 1] is a nondecreasing upper
semicontinuous function, l4(a1) = 0, l4(az) = 1, called the left side of the
fuzzy number and r4 : [a3,a4] — [0,1] is a nonincreasing upper semicon-
tinuous function, r4(as) = 1, ra(as) = 0, called the right side of the fuzzy
number. The a—cut, « € (0,1], of a fuzzy number A is a crisp set defined as
Ao ={z e R: A(x) > a}.

Every a—cut « € [0,1], of a fuzzy number is a closed interval A, =
[AL (@), Ay (a)] where

Ap(a) =inf{z e R: A(z) > a}, Ay(a) =sup{z e R: A(x) > a}

for any « € (0,1]. If the sides of the fuzzy number A are strictly monotone
then one can easily see that A7 and Ay are inverse functions of 4 and 74,
respectively.

The core or 1—cut of a fuzzy number is defined as core(A) = [ag, a3] .

We denote by F( R) the set of all fuzzy numbers.

Let A,B € F(R), A, = [AL (), Ay ()], Bo = [Br (o), By ()], €
[0,1] and A € R. We consider the sum A + B and the scalar multiplication
A-Aby (see [5]) (A+ B), = Aa +Ba = [AL (o) + B (o) , Ay (o) + By ()]

. . ML (), My ()], ifA>0, .
and ()\ : A)a - )\Aa - { [)\AU( ) AAL (a)] , it < 0’ reSpeCthely) for

Az) =

every « € [0,1].
A metric on the set of fuzzy numbers, which is and extension of the Eu-
clidean distance, is defined by (see [9]) D?(A, B) = fOI(AL (a) = Br(a))?da+

1
J3 (A (@) ~ By (a))da
Fuzzy numbers with simple membership functions are preferred in prac-
tice. The most used such fuzzy numbers are so-called trapezoidal fuzzy num-
bers, given by
ol f o <a <t
t27t17 l 1 —_ —_ 27
1 if ty <z <tj
T — ) . — - )
@) ff_’f;, if t3 <z <ty
0, otherwise.

We denote T' = (t1,to, t3,t4) a trapezoidal fuzzy number as above. It is
easy to prove that Ty («) = t1 + (t2 — t1)a and Ty (a) = t4 — (t4 — t3)a for
every a € [0, 1].

We denote by FT(R) the set of all trapezoidal fuzzy numbers.

The ambiguity Amb of A € F (R) is defined by (see [4])

Amb(A) = /0 o (Au(a) — An(a)) da
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and the value Val of A € F (R) is defined by (see [4])

Val(A) :/0 a(Ay(a) + Ap(a)) da.

The expected interval EI(A) of a fuzzy number A,
Aa = [AL (Oé) ?AU (Oé)]
is defined by (see [6], [12])

1 1
EI(A) = [E.(A), E*(A)] = { / Ay () do, / A (@) da} ,
0 0
expected value is given by (see [12]): EV(A) = BB core of As given
by (see [1]): core (A) = [Ar (1), Ay (1)] . The expected value for a trapezoidal
fuzzy number T = (ty,t2,t3,t4) is EV (T) = bttadtatts
Another kind of fuzzy number was introduced in [3] as follows:

=2)" € fal)
1,2 € [b, ]
(‘é:i)n ,x € [c,d]
0, otherwise,

A(x) =

where n > 0, A = (a,b,¢,d), with the parametric representation:
Ap(a)=(b—a) Ya+a, Ayp(a)=d—(d—c) Ya,a €[0,1].

3. Trapezoidal approximation of fuzzy numbers

The below version of the well-known Karush-Kuhn-Tucker theorem is useful
in the solving of the proposed problem.
Theorem 3.1. (Rockafellar, [13]) Let f, g1, g2, ...; gm : R™ — R be convex and

differentiable function. Then = solves the convex programming problem
min f (z)
st.ogi(x) <bie{l,2,3,..,m}
if and only if exists u;, i € {1,2,3,...,m}, such that

(i) Vf (:E) +3 wiVa (:E) =0
=1

(1) gi (5> —b; <0;
(idi) pi > 0;

(iv) pi (b = i () ) = 0.

Given a fuzzy number A, A, = [Ar (a), Ay ()], « € [0, 1], the problem
is to find a trapezoidal fuzzy number T'(A) = (¢1, o, t3, t4) which is the nearest
to A with respect to metric D and preserves the expected value and the core
of A, that is:

EV (A)=EV (T(A)),core(A) = core (T (A)).
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The problem is reduced to minimize the distance between the fuzzy number
A and the trapezoidal fuzzy number T (A)

F(tl,tz,t37t4) = /O [AL (a)—(t1+(t2—t1)a)]2doz+

1
+/O [Ay (o) = (t4 + (t3 — t4) @)]* dov

s.t.
to = Ar (1), (3.1)
ts = Ay (1), (3.2)
SO
1
2/ [AL (Oz) + Ay (Oé)] da =t +tg + t3 + t4. (33)
0
The conditions for T'(A) = (1, ta,t3,t4) to be a trapezoidal fuzzy number are
t1 < to (3.4)
ty < t3 (3.5)
and
ty < ty. (3.6)

Taking into account the relations (3.1) — (3.3), ¢4 becomes:
1
ty = 2/ (AL (a) +AU (a))da—t1 —AL (1) —AU (].),
0
so F (t1,ta,t3,t4) becomes g (¢1)

g(t1) 2t1 +2t1 fO AL ) (a))( )da+ %AL (1)+ (37)

+f0 Yda+ [ (Ap (@) — Ar (1) a)® day,
where
E(a) = Au (a)
a—l/ a)+ Ay (a))da— A, (1) (a—=1) — Ay (1) 2a—1),
0
so conditions (3.4) — (3.6) are:
t1 <A (1) (3.8)
Ap (1) < Au (1) (3.9)
and
1 1
t §2/0 Ap (a)da+2/0 Ay (a)da— Ar (1) —2Ap (1). (3.10)

For any fuzzy number the relation (3.9) is always true.
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Theorem 3.2. If A, A, = [Ar (o), Ay (@)] is a fuzzy number and T (A) =
(t1,t2,t3,t4) denotes the nearest (with respect to metric D) trapezoidal fuzzy
number A preserving the expected value and the core, then

(i) If
/1 [(2 = 6a) Ay (@) + (6 — 10) Ay (a)] da+ TAL (1) + Ay (1) <0 (3.11)
0

and
1
/0 AL (a) + Au (a)] da > A (1) + Ay (1), (3.12)

then
t1=ta=AL(1); t3= Ay (1);

154:2‘/0 AL(Oé)dOé+2/O AU(a)da—2AL(1)—AU(1).
(i) If

/1 (2= 6a) AL () + (60— 10) Ags (a)] dav+ Ap (1) + TAy (1) > 0 (3.13)
0

and
/0 (A () + Ay ()] da < Ap (1) + Ay (1), (3.14)
then
t1 :2/0 AL(a)dOé+2/O AU(O()dOz—AL(l)—QAU(l);
tQZAL(l); t3=t4=AU(1).
(iii) If

/1 [(2— 60) Ay () + (60 — 10) Ay, (a)] da + TAL (1) + Ay (1) > 0 (3.15)
0
and

/ [(2— 6a) Az () + (60— 10) Ay (a)] da+ Ap (1) + TAy (1) <0 (3.16)
0

then

= —g/o o (As (@) — Ay (@) da — %AL (1)

—i—%/o (5AL (o) — Av (a)) da — iAU (1);
ta=Ar(1); t3 = Ay (1);

t4 = */0 « (AL (a) — AU (a)) do — %AL (1)
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Proof. Let us remark that the hypothesis of convexity and differentiability
in the Karush-Kuhn-Tucker theorem are satisfied for the function g given by
(3.7) under conditions (3.8) — (3.10). After some calculations we can write
the conditions of Karush-Kuhn-Tucker theorem to minimize the function g,

in the following way:

4% + 2/0 a[Ar (o) — Ay (o)) da + % /0 (Ay (a) — 5AL (o)) da+
+Ar (1)+AUT(1)+/11 +p2 =0 (3.17)
pa(t —Ap (1)) =0 (3.18)
o (tl - 2/0 Ap (Ot) da — 2/0 Ay (a) da+ Aj (1) + 24 (1)) =0 (319)
pn1 =0 (3.20)
pe >0 (3.21)
t1— AL (1) <0 (3.22)
tq —2/1AL (Oz)da—?/lAU ()da+ Ap (1) +2Ap (1) <0 (3.23)
0 0
If 411 # 0 and pg # 0, then the solution is: ¢t = Ay, (1) and
t1 :2/0 AL(Oé)dOé—i-Z/O AU(O()dOz—AL(l)—2AU(1),
SO ) )
ty :2/0 AL(a)doz+2/0 AU(Oz)dOL—QAL(l) —AU(I)
or ty = Ay (1), from (3.17) we obtain that
i+ =2 [l ()= Ay (o)) do
_g/o (Ap (@) — 54z (@) do — Ap (1) — AU3<1) (3.24)

but p1 # 0 and pg # 0, so

1 1
/AL(a)da+/ Ay (a)da = Af (1) + Ay (1),
0 0

by (3.24) , we have

1 1
N1+/~L2:/0 (1—2a)AL(a)da+/O (20 — 3) Ay () da + 2Ay (1)

u1+ﬂ2:/(J (1—2a)AL(a)da+/O (2o —1) Ay (o) dox

+2 (AU (1) — /01 Ay (a) da)
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taking into account Lemma 1 from [2] results that p; + pe < 0. In fact,
because u; # 0 and o # 0 we obtain that pu; + pe < 0, so Karush-Kuhn-
Tucker conditions can not be verified, which means that we have no solution
in this case.

(i) If 1 # 0 and pe = 0, then from (3.17) and (3.18) we obtain that:

t1 =Ar (1)
and

1
1 = 2/0 aAy (o) — Ap ()] da

3 [ v @ - 5as @) da - 25 - FREE) o

3 3
and from (3.1), (3.2) and (3.3) we obtain that

t4:2/0 AL(Oé)dOé—l-Q/O AU(Oz)dOé—QAL(l)—AU(l).

(ii) If g = 0 and po # 0, then from (3.17) and (3.19) we obtain that
1 1

tl = 2/ AL (Oz)dOé+2/ AU(Ot)dOthL (1) 72AU (1) and H1 = 0,
0 0

1t 1
[y = g/ (2~ 60) Ay (a) + (60 — 10) Ay ()] dar + 5 (Ar (1) +7Ay (1))
0

and ty = AU (1) .
(iii) If g1 = 0 and po = 0, then from (3.17), (3.22) and (3.23) we obtain
that

b= g’/olauu (a) - Au (a))dw;/ol (541 (a) — Ay (0)) da
24 (1) - JAv (1)
and
by = ‘;’/Ola(AL (a) — Ay () da — ;/ (s (a) - 5Ay (a)) da
— AL (1) = 340 (1)

Remark 3.3. Any fuzzy number can apply one and only case of the Theorem
3.2.

Proof. Let us denote
I'h ={A: A e F(R) and the case (i) is applicable to A},
I'y ={A: A€ F(R) and the case (ii) is applicable to A}

and
I's ={A:Aec F(R) and the case (iii) is applicable to A}.
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It is obvious that I's = (T'; U Fg)c, so, the three cases of Theorem 3.2 cover
the set of all fuzzy numbers. On the other hand I'y N T'3 = @ because the
relation (3.11) is complementary with the relation (3.15) . T'oNI's = & because
the relation (3.13) is complementary with the relation (3.16) . O

Example 3.4. Let A be a fuzzy number A, = [1 + 99v/«, 200 — 95,/c] then
the trapezoidal approximation preserving the core and the expected value is
T (A) = (t1,t2,t3,t4) and can be calculated with case (iii) of Theorem 3.2 as
follows: t; = %; to = 100; t3 = 105; t4 = %.

Theorem 3.5. Let A = (a,b,c,d), be a fuzzy number and T (A) =
(t1,ta,t3,t4) the nearest (with respect to metric D) trapezoidal fuzzy num-
ber A preserving the expected value and the core
G)If(n—1)(d—-c)+(ATn+7)(b—a)<0anda—b—c+d >0, then
2a —2b—c+2d+cn
n+1

(i) If(b—a)(1—=n)—(1Tn+7)(d—c) >0 anda—b—c+d <0, then
2a —b—2c+2d+bn
tl— ntl 7t2—b,t3—t4—c.

(i) If b—a)(1—n) = (1Tn+7)(d—¢) <0 and

(n—1(d-c)+1Tn+7)(b—a)>0

1=ty =0b; t3=c; t4 =

then
- 7a —3b—c+d+8m? + 17an — 5bn + cn — dn
N 4(n+1)(2n+1)

th = a—b—3c+7d+8cn?—an+bn—5cn+17dn
4= 4(n+1)(2n+1) :

Proof. Let A = (a,b,c,d), be a fuzzy number, then Ay, (1) =b, Ay (1) =¢
and

1 o =0 t3=c¢

1 1

a+bn cen+d
A da = ; A do = ——;
0 (@) do n+1"Jo vla)da n+1
1 1
a+ 2bn 2cn +d
A dao = ————; A da = .
/Oa r(a)da 4n+2’/00‘ vl@)da =g
Applying Theorem 3.2 the result is immediately. t

Example 3.6. For a fuzzy number A = (2, 3,4, 40)% applying the case (i) of

Theorem 3.5 we obtain the trapezoidal approximation which preserves the
expected value and the core of A: T (A4) = (37 3,4, %) .

Example 3.7. For a fuzzy number A = (—200,0, 10, 20)% applying the case

(it) of Theorem 3.5 we obtain the trapezoidal approximation which preserves
the expected value and the core of A: T'(A) = (—%, 0,10, 10) .

Example 3.8. For a fuzzy number A = (1,2,3,100), applying the case (i)
of Theorem 3.5 we obtain the trapezoidal approximation which preserves the

expected value and the core of A: T (A) = (—3;,2,3,52).
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4. Properties

In fuzzy theory are many approximate methods of fuzzy numbers and an
infinite number of approximation operators. For the present approximation
operator we study some properties proposed by Grzgorzewski and Mrowka
in paper [7].

Theorem 4.1. The trapezoidal approximation preserving the core and the ex-
pected value given in Theorem 3.2:

(i) is invariant to translation;

(i) is scale invariant;

(i5i) fulfills the nearness criterion;

(iv) fulfills the identity criterion.

Proof. (i) If A €Ty then the conditions (3.11 — 3.12) are verified, so
/O (2= 60) (4 + 2),; (a) + (60 — 10) (A + 2), (a)] dox
+7T(A+2), (1) +(A+2), (1)
= / [(2 —6a) Ay () + 22 4+ (6 — 10) A, (o) — 10z] dov
0
+7AL (1) + Ay (1) + 8=

= /1 [(2—6a) Ay (a) + (6a—10) AL ()] da+ TAL (1) + Ay (1) <0,
0

and

/0 (A +2)5 (@) + (A +2)y (@)]da — (A+2); (1) — (A+ 2)y (1)

- /O Az () + Au ()] da — Ap (1) = Ay (1) > 0,
so A+zely.

We obtain that
t(A+2)=(A+2),1)=Ar (1) +2=1t(4) +z,
t2(A+Z) = (A—‘,—Z)L(l) :AL(1>+Z:t2(A)+Z,
t3(A+2)=(A+2),(1)=Ay (1) +z=1t3(A) + z,

and )
b (A4 2) = 2/0 [(A+2), (@) + (A+2), ()] da
—2(A+2), (1) = (A+2)y (1)
= 2/ Ar (o) da+2/ Ay (@) da—2Ar (1)—Ay (1) +42—2z2—2 = t4 (A)+=,
0 0

soT(A+2)=T(A)+ 2z, AeTy.

It is obviously that for A € I's we obtain that A + 2z € I's and for
A € T3 we obtain that A+ 2z € T'3 so T(A+z) = T(A) + z, for every
Ael;, ie{1,2,3}.
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(ii) For A > 0 the proof is immediate because (AA); (o) = AAr (a) and
(M), (o) =Xy (o), a € [0,1] so T(A-A)=X-T(A), AeTly,ie{1,2,3}
and from A € T'; results that A\- A €T, i € {1,2,3}.

In case A < 0 we have (AA); (o) = My (a) and (M), (a) = My (o),
for every a € [0,1].

If A €Ty then the conditions (3.11 — 3.12) are verified

1
)\/ [(2 = 60) Ay (@) + (60 — 10) Az ()] da+ TAAL (1) + Ay (1) > 0,
0

/1 [(2 - 60[) Ny (Oé) + (60[ — 10) AN (Oé)] da+ TANAL (1) + My (1) >0
0

and is equivalent to

/O [(2 — 60) (A ), (a) + (6 — 10) (AA),, ()] dar

+7 (M), (1) + (M), (1) > 0
and .
3 [ AL (@) + Av (0))da < AL (1) + Ay (1)

/01 ML (@) + My (0)] do < My (1) + My (1)

and is equivalent to

1
/0 (M) (a) + (M), ()] da < (M) (1) + (M), (1),

we obtain that A- A € I's, so
1 1
T\-A) = <2/0 ()\-A)L(a)doe+2/0 A Ay (@)da—2(N-A), (1) -

—(A-A)y (1), (A-A), 1), (A A)y (1), (A-A)y (1))
:()‘AL(I)vAAL(l)v)‘AU(l)7

2/0 /\-AL(a)da—i—Q/O /\-AU(a)doz—Z)\~AU(1)—)\-AL(I)>

=X-T(4)

then T'(A- A) € T'1. A+ Ais in case (i7) of Theorem 3.2 if and only if A is in
case (i) of Theorem 3.2.

For A € T's we obtain that A\- A € 'y, so A-Aisin case (i) of Theorem
3.2 if and only if A is in case (i) of Theorem 3.2.

Similarly it can be shown that A - A is in case (iii) of Theorem 3.2 if
and only if A is in case (ii7) of Theorem 3.2.

(iii) By the construction of the operator under study.
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(iv) If A = (a1,a9,a3,a4), Ag = [a1 + a(az —ay),a4 —a(ag — a3)],
then

/1 [(2 — 6a) Ay (O() + (60( - 10) Ap (Oé)] da+TAp (1) + Ay (1)

=4(ag—a1) >0
and

1
/0 (2 — 6a) Ay (@) + (6a — 10) Ay ()] da + Ay (1) + TAy (1)

:4(ag—a4)§0

50 (3.15) and (3.16) are verified and the case (iii) of Theorem 3.2 is applicable
to A. We obtain that

b= [ ot o) (02 (o0

_i (ag — (ag — a3)) + %/0 (5(a1 + a(az —a1)) — (ag — a(ag — a3))) da
St (- aw) =a,
tz = AL (].) = ag;tg = AU (1) = as
and .
ty = g/o a((ar +alaz —a1)) — (a4 — a(ag — a3))) do
1
2 (a1~ (a1 — a3)) - %/O (a1 + a(as — a1)) = 5 (as — @ (ag — az))) da
—i (a1 + (a2 — a1)) = aa,
soT(A)=AVAc FT(R). O

Remark 4.2. Let A be a trapezoidal fuzzy number, the trapezoidal ap-
proximation preserving the core and the expected value does not preserve
the ambiguity and the value of a fuzzy number: Amb(A) # Amb(T(A)),
Val(A) # Val(T(A)), for any A € F (R).

Example 4.3. Let A be a fuzzy number A = (0,1,2,3),, AL (o) = Va,
Ay (o) = 3 — y/a . The trapezoidal approximation which preserves the ex-
pected value and core is T (4) = (%7 1,2, %) .The ambiguity of the fuzzy
number A is: Amb (A) = % and the ambiguity of the trapezoidal approxi-
mation is: Amb (T (A)) = 1L so Amb(A) # Amb(T(A)).

15°

Example 4.4. For a fuzzy number A = [\/a + 1,30 — 27,/a] the value of the
fuzzy number is Val(A) = %, the trapezoidal approximation which preserves
the expected value and the core is T (A) = (12,2,3,322) so it’s value is:

Vel (T (4) = % then Val(4) £ Val(T(4).
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The following example studies the continuity of the trapezoidal operator
which preserves the core and the expected value.

Example 4.5. The trapezoidal operator introduced by Theorem 3.2 is not
continuous, with respect to the distance D. Indeed, if A € F(R),A, €
F(R),n € N such that Ay (o) = Vo, Ay (o) = 3 — a and (4,);, =
Va+a®, (An)y = 3 —ya,a € [0,1], then the trapezoidal fuzzy numbers
which preserve the expected value and the core of A and A,, are:

T4 = (51277

n + 9n? — 52 27
T(A,) = (- 22,25} nen
(4n) ( 20(n+2)(n+1) 10) "e

and

lim D (T (A,), T (A)) = V39

n—oo 12

1
1. D A A == 1' =
AP U ) = i\ o1 =0

so lim D (T (A,),T(A) = ¥32 £0= lim D(A,,A).

n—oo

and

5. Conclusion

In the present paper a new trapezoidal approximation of a fuzzy number
was added to trapezoidal approximations already introduced in [1], [2], [7],
[8], [14]. It has multiple advantages: can be easy calculated, has some im-
portant properties: scale invariance, identity, translation invariance, nearness
criterion.
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Abstract. We study some quantitative estimates of the convergence of
the iterates of some Rogosinski type operators to their associated cosine
functions. We also consider a general cosine counterpart of the quantita-
tive version of Trotter’s theorem on the approximation of Cp-semigroups.
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1. Introduction and preliminary results

The convergence of iterates of trigonometric polynomials to suitable cosine
functions in the setting of spaces of continuous periodical functions has been
considered in [7, 8] from a qualitative point of view; these results extend
to cosine function the possibility of using iterates of positive operators in
the approximation of Cp-semigroups (see [2, Chapter 6] for more details).
Recently, some quantitative versions of the classical Trotter’s theorem [17]
on the approximation of Cp-semigroups have been obtained in [14, 15] and
[9, 10]. Here, we consider the possibility of obtaining quantitative estimates
of the convergence to suitable cosine functions. We study in particular the
Rogosinski type operators introduced in [7, 8] and establish some quantitative
estimates of the convergence of their iterates to a cosine function generated
by the square of a first order differential operator. Our discussion is based
on the following general quantitative cosine version of Trotter’s approxima-
tion theorem [17, Theorem 5.3], which provides a quantitative estimate of
the convergence and, besides the Rogosinski type operators, can be applied
also to other sequences of operators, such as Fejér operators and the general
sequences of averages of trigonometric interpolating operators considered in
[6]. A partial result on the generation of cosine functions has been obtained
in [8, Theorem 1.2] without quantitative estimates.
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Theorem 1.1. Let E be a Banach space, let (Ly)n>1 and (My)p>1 be two
sequences of bounded linear operators from E into itself and assume that
there exist M > 1 and w > 0 such that

|LE| < Me®m  IMF| < Me**™, n k> 1. (1.1)
Suppose also that D is a dense subspace of £ and A : D — E is a linear

operator such that
lim n(L,u—u) = Au, lim n(Mpu—u)=—Au

n—-+o0o n—-—+o0o

and (A — A)(D) is dense in E for some A > w.

Then the closure of (A, D) generates a Co—group (G(t))ier in E and
then the square A% of the closure of (A, D) generates a cosine function
(C(t))ier in E and, for everyt >0,

1
C(t) = 5 Tim (LEC) 4 k) (1.2)

where (k(n)n)nen is a sequence of positive integers such that

lim & =t
Jm k(n)/n

(in particular, we can take k(n) = [nt]). Consequently, for every t € R, we
have |C(t)|| < M e* I,

Moreover, for everyt > 0 and for every increasing sequence (k(n))n>1 of
positive integers and u € {v € D|G(s)v, G(—s)v € D for every 0 < s < t},
we have

1
HC(t)u ~3 (L’;(")u + M,]f(”)u>

‘ (1.3)

< % exp(w e/ t) / exp(—we*/™s) (|| (n(Ln — I) — A)G(s)u
0
H(n(Myn = 1) + A)G(=s)ull) ds

M 2k
+ 7 (exp(w e“’/" tn) |k(n) _ nt\ + ﬂ v k(n)/n
T

+wkr(bn) exp (w ow/n k(n”)» (I Lpu — ul| + || Mpu — ul|)

where t,, := sup{¢t, k(n)/n}.

Proof. From the classical Trotter’s theorem [17, Theorem 5.3] it follows that
the closure of the operators A and —A generate a Cy-semigroup (T4 (t))¢>0
and respectively (T_(¢));>0 in E. Consequently, the closure of A generates a
Co-group (G(t))ier in E and, for every ¢ > 0,

Gt)=To(t), G(—t)=T_(t).

Moreover, again from [17, Theorem 5.3], we obtain the representation of the
group (G(¢))ier in terms of iterates of the operators L,, and M,,; indeed, for
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every t > 0 and for every sequence (k(n),)nen of positive integers such that
lim,,— oo k(n)/n = t, we have
G(t)= lim LK™ GQ(—t)= lim MK
n—+o00 n—+00
Consequently, it follows that the square of the closure of (A, D) generates
a cosine function (C(t))tecr in F (see [4, Example 3.14.15, p. 217]) and, for
every t € R, C(t) = (G(t) + G(—t))/2. Hence the representation of the cosine
function is a consequence of the representation of (G(t))icr and the estimate
IC(Jt])]] < M e“t follows from (1.1) and (1.2).
Finally, we prove (1.3).
Let t > 0, (k(n)),>1 an increasing sequence of positive integers and u € {v €
D|G(s)v, G(—s)v € D for every 0 < s < t}.
From [9, Theorem 1.2] and our assumptions we get

HT.At)u - Lﬁ(")uH

t
< M exp(we“/™t) / exp(—we?/™s)||(n(Ly, — I) — AT (s)ul|ds
0

2k
+ M (exp(w ew/” tn) ‘k(n) _ ’ﬂt| 4 ﬂ v k(n)/n
m

Lwk@) o (w ool "7(:)» 1L — u

n

and

HT_ (t)u — M,]f(")uH

t
< M exp(we“/™t) / exp(—we?/™s)||(n(M,, — T) + A)T_(s)ul|ds
0

2k
+M (exp(w e“"/” tn) |k(n) —nt| + ﬂewk(n)/n
™

Lk (w Join ’fﬁ?)) M — ]

n

1
=3 ”T+(t)u +T_(tyu — LEMqy — M,lf(")uH

Taking into account that

1
C(t)u — B (Lﬁ(")u + M,If(")u>

1
e I )
the proof follows from the preceding inequalities. O

Remark 1.2. In many applications it is natural to consider the sequence
k(n) = [nt] for which t, =t and |[nt]/n — t| = nt/n — [nt]/n < 1/n. Hence
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estimate (1.3) yields

1
_ ([ [nt]
C(t)u 5 (Ln u+ My u)

‘ (1.4)

t
exp(we?/™ t) / exp(—we?/™s) x
0

X ([[(n(Ln = 1) = A)G(s)ull + [[(n(My = I) + A)G(=s)ul|)ds

s

M w/n 2nt wt w/n
—&—? exp(we*’™t) +4/—¢ —|—wtexp(we t) X

X ([ enu = ull + | Mpu = ul)) -

From the classical theory of the cosine functions (see [16] and [13, Chap-
ter II] for more details) we have that the unique solution of the following
second-order Cauchy problem

2

@u(t, z) = A%u(t,z) , teR;
u(0,2) = up(x) , reR; (1.5)
gu(t,x)h:o =wu(z), r€eR,

with ug, u; € D, is given by
t

u(t,z) = C(t)uo(x) +/ C(v)uy(z) dv (1.6)
0

t
= 1 lim (Lwt]uo—i—MT[L”t]uo—i—/ (LE”’]ul +M,[L””}u1) dv> ,
0

n—od
for every t € R and € R. We explicitly observe that the sequences

(LL? U]ul)nzl and (Mr[tn U]ul)nzl are equibounded with respect to v € [0, ]
and this allows us to apply the Lebesgue dominated convergence theorem.

2. Rogosinski type operators

Denote by Cs, the space of all 27-periodic continuous real functions on R
and put II := {7 + 2k7w | k € Z}. Moreover, let a € Car N CY(R \ II) be
such that a # 0 in | — m, 7[ and consider the first-order differential operator
(A, D(A)) defined by

Au=au', u€D(A):={u€Coy NC'(R\II) | Au € Cs,} .

In order to consider the generation of cosine functions, we also consider
the operator A2 on the following domain

D(A?) ={u€ Cor NC?*(| —m,7[) | a(au') € Cor} .

It is well-known (see e.g. [8, Theorem 1.1]) that (A2, D(A?)) generates

a cosine functions (C(t)):er in Coy if and only if

1 1
— € LY(—m,0), — € LY0,7) . (2.1)
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Now, we consider the Rogosinski kernel defined by setting, for every
n € Nand r € R,

ro(x) =1+ QZCOS ( i 1> cos(kx) ,
k=1

2n +

and the corresponding n-th Rogosinski operator R, : Cor — Cor given by

Rnf(gzr)—i ' (x —v)rp(v)dv, feluy, xeR.

2 )

The n-th generalized Rogosinski operator R, p, : Cor — Car introduced
in [8] is defined by putting

2T
2n+1

Ronf(xz)=Ry,f (a:—l— a(x)) , fely, zeR.

From [8, Theorem 2.1] the sequence (||Rqn|)nen is equibounded and
moreover ||Rf || < 2r for every n,k > 1. Further, there exists a positive
constant C' > 0 such that

Ranf =l <Co(fin) . FECur. (2:2)

In order to apply Theorem 1.1, our next aim is to establish a quantitative
estimate of the Voronovskaja-type formula associated with these operators.

Lemma 2.1. Let 0 < a < 1. Then, for every f € 021;:)‘,

2n +1
2

2w *
(Ra,nf_f)_AfH §49(Ha||oo+1) <2’I’L—|—1> Lf/ s

where Ly is the constant of a-hélderianity of f'.

Proof. For every f € C'Ql;ra we have

’ 27;;: ! (Ramf - f) - AfH S ’ 277‘2;: ! (Ra,nf - Rnf) - AfH
2n+1
) Y

As regards to the first term at the right-hand side of (2.3), from Lagrange’s
theorem we can write

fly+t) = fly) = fwt+ (€ - Fy)t, yteR
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where ¢ lies between y and y + t. For every x € R and n € N we have

2n27+r1( anf(x) = Rnf(x)) — a(z)f'(2)
B 2n27+r 1 % 7; (f (x —vt 2;1 1 a(@) - flz— v)) rn(v) dv
—a(x)f'(z)
2n+1 1 [T , o7 /
T o on _ﬂf(x—v)2n+1a(g:) (v)dv — a(z) f'(z)
2Znt1 1 (7 / 2T
b 5 | O~ fla ) g a(w) ) do

= @) (Raf (@)~ £/ @) + ale) 5= [ (PO = 1w =) ralw)do
where £ €]z —v,x — v + 2ma(z)/(2n + 1)
We recall that (see e.g. [5, Theorem 2.4.8, p. 106 ])

1
IRag = gl < 25+ DE(0) 44 (52 ) g€ Car.

where E,(g) is the best approximation of the function g by trigonometric
polynomials of degree n and hence, from the classical Jackson’s theorem,

1 1 1
g = gl < 627 + D (557 ) 40 (957 ) < (124 1000 (557 )

Applying the above inequality to f’ and f we get

2n+1
2

—— (Ranf(x) - R, f(x)) — a(z) f'(x)

< ek (0270100 (7)o (15257

2T
< 12 11 "
< lalle 127+ 11) (#5527 )

and consequently

2n+1
2T

(Ramf — f) AfH <lalloo (127 + 11)w <f’ 2n >

2n+1
2n +1 < )

+ (127 + 10)w

™
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Since f € Cy:* we have w(f,d) < Lf’

conclude that

2n+1
2w

5t and w(f’,8) < Lyd*. Thus we

(Ra,nf - f) - AfH

. 411
) Ly + (127 + 10) ZJ R

2
2n+1 T n®

< ol 127+ 11)

2m ¢

O
From [8, Theorem 1.1] we already know that if a € Cy!' N CH(R \
IT) satisfies condition (2.1), then the operator (A, D(A)) generates a Cy-

semigroup (T'(t))s>0 of positive contractions on Ca,. In the next lemma we
state a more precise quantitative estimate of Voronovskaja’s formula.

Lemma 2.2. Let a € C3_ satisfy condition (2.1) and let (T(t)):>0 be the
Co-semigroup on Cor generated by (A D(A)).
Then, for everyt >0 and f € szr ,

H<2n+1 I)A)T(t)f

2 ¢
< a9(lall + 1) (5207 ) (1t Ol el e

(2.4)

‘ o0

where K = Cylla||c2 and the constants C, Cy and Co are independent of t
and n.

Proof. Let us consider the flow ¢ : R x R — R as the unique solution of this
problem

WL) — a(olta)),  forevery 1, w € R

00,z) =z, for every z € R..

Now consider the Cy-semigroup (T'(¢));>o defined by
T(t)f(x):= f(o(t,x)) forallt >0, z e R, feCy. (2.5)
Notice that the operator (A, D(A)) is the generator of the semigroup defined
n (2.5).
Since a € C3_, then ¢ € C3_ (see [3, Theorem 10.3]), and hence for all
f € Cq: we have that T'(t)f = f(¢(t,-)) € C, m=10,1,2,3.
Let us consider the following Cauchy problem

— = Au in (0,00) xR,
u(0,z) = f(x) inR,

with f € Cs.. Let u(t,z) = T(t) f(x) be the solution of the previous problem,
we have |[u(t,)||oc = [|T(t)flloo < ||f]loo for every ¢ > 0; moreover u € C3_
since f € C3..

(2.6)
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Consider also the problem

ov

E = Av+ Bv in (0,00) xR, 2.7)
v(0,:) = f inR,
where Bv := a'v for every v € D(A). Since || B|| = ||a’||, then the operator

A+ B on D(A) is a bounded perturbation of the operator (4, D(A)) and it
generates a semigroup (S(t))¢>0 on Ca, such that

ISl < eIt ¢ >0

see [12, Chapter 3].
Let us notice that v’ solves (2.7) on [0,00) x R, indeed

(Au) = v/ + au” = Bu' + Au' ;
then o' (t,z) = S(t)f/(x) for every t > 0, z € R and
IT®) )| ciorony < 1+ elell=t ] t>0.

Now let us consider the problem

ow(t,x) . "1 ;
Era Aw + Cw + a"u'(¢,0) in (0,00) xR, (2.8)
w(0,) = f" inR,

where Cw = a” [ (w(y) - = fo% w) dy + 2a’w for every w € D(A). Then

A+ C is a bounded perturbation of (A, D(A)) and hence (A 4+ C, D(A))

generates the Cp-semigroup (S(t)) o, on Car. Since ||C] < 270" || +
>0

2||a’||loe < 27|al|c2, we have (see [12, Chapter 3])

1S@®)| < e2rllallezt >0,
Therefore
t
w(t,z) =St f" + / S(t — s) (a"u/(t,0)) ds
0

is a mild solution of (2.8) in Ca,; moreover
ot e < 1817+ 1506 5) @0 5,00 s
< emllelle2t) £ + /Ot 15(t = s) (" (T(s)£)'(0)) ||ds
< e?mllellez ) ¢ o + /Ot elllloz =) 10" (T (s) £)' (0)|ds

t
SeQﬂHaHCQtHfN||OO+/ e2mlallcz =) g7|| || /]| el 17 ds
0

< ePmlele 7o + tlla"||oo |l £ | oce® ¢ le2
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Since (Au)”’ = a"u’ + 2a'u” + Au”, we have

%u”(t, x) = A (t,x) + a” (z)u" (t, z) + 2d' (z)u" (x)

= Au" (t,z) +d" (x) (/(;c o' (t,y)dy + o' (¢, 0)) + 2d’ (x)u” ()
= Ad"(t,x) + Cu" (t,z) + o’ (x)u'(t,0) ,

then u”(t,z) is a solution of (2.8) and wu(t, ) = w(t,-). So we can apply the
previous estimate to u”(t,-) and we get, for every t > 0,

ITE) oo = 0" (t, ) loo < €™Ml | 7| + t]la” || oo | £ [l ce® N2 .
Therefore

T ()| ceomiozy < 1+ ellalet g e2mllaloat 4 g)jq )| e2mllellet = ¢ >0

Finally, since C’;;:X is an intermediate space between C3_ and C3,_, then
we get

”T(t)”E(Cl:“;CLO‘) < OHT( )HL(CI CI)HT(t)H%(C2;C2)
< (Cy + t)||a"||oee?Nellc2t forallt >0,  (2.9)

where C and Cy are positive constant independent of .
Finally from Lemma 2.1 and taking into account (2.9), we get

2 1
| (5 a1 - ) 0] (2.10)
21 *
<49(flallec + 1) (2 n 1) Lreysy
71'
<49([lafloc +1) ||T Ml
2n+1
7T
<49(Jlaflc +1) 1 ||T Meerecvallfllora
<49(]lalloc + 1) (Qn i 1) (C1 +t)]a"|| o C2HaHC2tHf||01,a ,
for allt > 0. [l

In [8, Theorem 2.7] Campiti and Ruggeri established that besides the
generation of the cosine function (C(t)):cr, condition (2.1) also ensures that
C3. N D(A?) is a core for (A%, D(A?)) and further, for every ¢ > 0,

1
O(t) = = lim (R§§g>u+R’i(;f>nu) : (2.11)
where (k(n)),>1 is a sequence of positive integers such that
27k(n)
im =
n—+oo 2n + 1
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From (2.2) it follows that there exits a constant C' > 0 such that

C
[Ranf = flloo < WLf'

for all f € Cy;™ and the same estimate also holds for R_,_,. We obtain the
following quantitative version of (2.11).

Theorem 2.3. Let a € C3_ satisfy (2.1). Then for every t > 0 and u €
Chen D(A?%)

_ L (Rrov, 4 g
HC(t)u 5 (Ram u+ Rfavnu>

(2.12)

’ (oo}

2 \“ et —1 1 et
<2 "lse o +1 — t—
70 (5 ) (10 Gl 1) | (0 ) 405

(2.13)
NESTONN NN oY
o1 ) 1tlores

where K = Cslla||c2, (k(n))n>1 5 a sequence of positive integers such that
2k
lim -~ (n) =
n—+oo 2n + 1
and C, Cy and Co are positive constants independent of n € N and t > 0.

Proof. Consider u € C** N D(A?), taking into account (2.4) we have
ds (2.14)

/O t (2”“ (Rum —I) — A) T

2T
27 « et 1 1 ekt
smwwwmaw+n(%Hl)|mwm[K,GH+K)+tK],

where K = Csllallc2. The same estimate also holds for the sequences of
operators (R_,),~; and the differential operator —A. Then from (1.3) we
have B

‘ Ct)u — (Rk(")u + RM ) ‘ (2.15)
o \“ [eKt -1 1 ekt
< " — —_ 1,00
< 200 o (e + 1) (5 ) | (G4 ) 15| ke
2+ 1 2k(n 1\
+on ('k(n) - %t‘ + 2(7r ) ) C <n> ullore -
O

Finally, we observe that arguing as in [11] we can also establish a quan-
titative estimate of the resolvent operators.

Exactly the same procedure can be also applied to other sequences of
trigonometric polynomials such as Fejér operators and more general averages
of trigonometric interpolating operator considered in [8, 6]. Since in these
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cases the cosine function is the same, we limit ourselves to observe that (2.12)
remains still valid when considering these other sequences of trigonometric
interpolating operators too.
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Remarks on the state of the art of
a posteriori error control of elliptic
PDEs in energy norms in practise

Carsten Carstensen and Christian Merdon

Abstract. Five classes of up to 9 a posteriori error estimators compete
in three second-order model problems, namely the conforming and non-
conforming first-order approximation of the Poisson-Problem plus some
conforming obstacle problem. Our numerical results provide sufficient
evidence that guaranteed error control in the energy norm is indeed
possible with efficiency indices between one and three. The five classes
of error estimator consist of the standard residual-based error estima-
tors, averaging error estimators, equilibration error estimators, e.g. the
ones of Braess or Luce and Wohlmuth, least-square error estimators and
the localisation error estimator of Carstensen and Funken. For the error
control for obstacle problems, Braess considers Lagrange multipliers and
some resulting auxiliary equation to view the a posteriori error control
of the error in the obstacle problem as computable terms plus errors and
residuals in the auxiliary equation. Hence all the former a posteriori er-
ror estimators apply to this benchmark as well and lead to surprisingly
accurate guaranteed upper error bounds. This approach allows an exten-
sion to more general boundary conditions and a discussion of efficiency
for the affine benchmark examples. The Luce-Wohlmuth and the least-
square error estimators win the competition in several computational
benchmark problems. Novel equilibration of nonconsistency residuals
and novel conforming averaging error estimators win the competition
for Crouzeix-Raviart nonconforming finite element methods. Further-
more, accurate error control is slightly more expensive but pays off in
all applications under consideration while adaptive mesh-refinement is
sufficiently pleasant as accurate when based on explicit residual-based
error estimates.
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1. Introduction

A posteriori finite element error control for second-order elliptic boundary
value problems involves the computation of guaranteed upper bounds of some
residual Res in the dual H~1(Q) of Hg(Q) with respect to the dual norm.
The majority of applications in computational PDEs [19, 20] applies to the
residual

Res(v) = /Q(fv — oy, - Dv) dz

with some given Lebesgue integrable functions f and oj. Traditional equili-
bration techniques compute some ¢ € H(div, ) such that (via an integration
by parts) the residual becomes

Res(v) = / (f+divg)v dz+ / (¢ —op) - Dv dz
Q Q
and leads to the error estimate

IResll. == sup Res(o)/llvll < n(q) == lIf +divgll. + g - onll 2.
veEH{ (Q)

This paper concentrates on three model problems to support the obver-
vation of published and ongoing error estimator competitions [11, 22, 24, 23]
that accurate error control is possible with efficiency between 1 and 2. Sec-
tion 2 introduces the setting for the Poisson model problem and Section 3

recalls the five classes of error estimators from Table 1 to control [|Resl|..

TABLE 1. Classes of a posteriori error estimators used in this paper.

[ No | Classes of error estimators | Class representatives
1 | explicit residual-based MR
2 | averaging IMP1, A1
3 | equilibration 1B, TMFEM, TJLW; TJEQL
4 | least-square LS
5 | localisation 1CF

Subsection 4.1 explains our adaptive mesh-refinement algorithm. In this
paper the adaptive mesh-refinement is driven by local error estimator con-
tributions from any estimator from Table 1 to observe that mesh refinement
with the standard residual-based error estimator ng is suitable and does not
need to be replaced by any other marking strategy.

Section 5 deals with nonconforming Crouzeix-Raviart approximations
ucr for the Poisson model problem. The Helmholtz decomposition allows a
split of the error in the broken energy norm into

2 2
llellie < n* + [IResncll=-

The first term 7 on the right-hand side involves contributions of the right-
hand side f and is directly computable (up to quadrature errors). The second
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term in the upper error bound is the dual norm of some residual Resyc¢ that
enjoys Galerkin orthogonality properties,
[[Resncl. = min
v

H(Q
v=up on AN

| HVNCUCR — VU”LZ(Q).

Upper bounds of ||Resnc|||. are computed by the error estimators of Table 1
or by the design of some v € H'(Q) with Dirichlet data v = up along 9.

Section 6 extends applications to obstacle problems with affine obstacles
by introduction of some auxiliary Poisson problem after [12].

2. Model Poisson problem
This section specifies the setting in the Poisson model problem.

2.1. Discrete problem

Given a bounded Lipschitz domain Q and right-hand side f € L?(2), the
Poisson model problem seeks the exact solution u € H'(Q) with u = 0 along
09 and

—Au = fin Q.
Given a regular triangulation 7 of Q C R? into triangles with edges &£, nodes

N, and free nodes K, let Py(T') denote the polynomials of degree < k on
T €7 and

Pi(T) := {vp € L*(Q) |VT € T, wp|r € Pu(T)}.
The first-order Courant finite element method computes the discrete solution
up, € V(T) := Pi(T) N Cy(Q) with gradient op, := Vuy, as
/ Vup, - Vo, de = / fop dz for all v, € V(T). (2.1)
Q Q

2.2. Residual

The related residual Res € V* is a linear and bounded functional
Res(v) := / fo da:—/ op - Vudz
Q Q

for the Sobolev functions v in the Hilbert space V := H{(Q) endowed with
the (semi-) norm |[-[|| := [|V-[|z2(q). It is clear from the Riesz representation
theorem that the energy norm |||ef|| of the error e := u — uy, equals the norm
of ||Res||. of the residual Res (cf., e.g., [15, Section 5.1.2, p. 86] and [20,
Section 3.3]). A posteriori equilibration error estimators derive computable
upper bounds of ||Res||. through the introduction of some equilibrated ¢ €
H(div, Q). An integration by parts shows

Res(v) = /(f + divq)v dz+ / (g —on)-Vvdz
Q Q
and therefore leads to

IRes|l. < lIf + divall. +llg = onllL2@)-
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The equilibration error estimator of Braess [13, 26] is one modern example
for a proper choice of ¢ in RTy(7) C H(div,Q),

RTy(T) = {q(x) = aza+ (br,er) € H(div,Q) | ag,br,cr € PO(T)}.

Earlier examples of Ladeveze [29, 3] and [21] also provide a source of a
posteriori error estimators compared in [11, 22]. If the local problems therein
are solved exactly, they also yield guaranteed upper bounds. It is unrealistic
to assume an exact solve of those local problems in practise and so the dis-
played numbers in [21, 11, 22] are only lower bounds for the guaranteed upper
bounds. This fundamental difficulty is circumvented by modern equilibration
error estimators, like the ones of Braess and Luce-Wohlmuth.

2.3. Inhomogenous Dirichlet boundary conditions

In case of inhomogenous boundary conditions u = up along the boundary
edges £(00Q) := {F € £ | E C 99}, the discrete solution wy, satisfies uj, =
Tup := ), cnup(2)p.. Since e = u—up = up —Zup ¢ HL(Q), the equation
llell = lIRes||. does not hold.

Theorem 2.1. Assume that up € HY(Q) N C(Q) satisfies up € H*(E) for
all E € £(09). Let 0%2up/0s* denote the edgewise second partial derivative
of up along K. Then there exists wp € H'(Q) and some constant C, < 1
(which depends only on the interior angles of T ) with

wplaa = uplaa — Zuplaq,
supp(wp) C U{T eT | TN # o},
lwpllze= (@) = llup — Zup| L= 59)
lhwpll < C g *gun /05 L200).
Furthermore it holds

2 2 2
llell™ < lIRes|l+ + llwpll™.

Proof. For the proof of the existence of wp see [9]. For the proof of the last
equation, assume the optimal w € H'(Q) with w|pq = u|og — Zulsn and
div Vw = 0. Then, it holds the orthogonality from [9],

2 2 2 2 2 2 2
llell™ = llle = wll™ + lwll” < lIResflx + llwll” < [[Res|l[ + llwol]|™.
This concludes the proof. 0

Remark 2.2. More explicit calculations in [24] show C, < 0.7043 for trian-
gulations with right isosceles triangles. However, for the numerical examples
in this paper, we use C,, = 1.

3. Five types of a posteriori error estimators

This section recalls some representatives of the five classes of error estimators
from Table 1.
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3.1. Notation

Consider a regular triangulation 7 of Q C R? into triangles with nodes N,
free nodes K := N'\09, edges &, Dirichlet boundary edges £(99) := {F €
& | E C 9Q}. Each node z in N is associated with its nodal basis functions
. and node patch w, := {p, > 0} with diameter h, := diam(w,). Each
triangle T' € T is the closed convex hull of the set N (T') of its vertices and
associated to its element patch wr := UzeN(T) w,. The set £(T) denotes the
edges of T in 7 and the set £(z) denotes all edges connected to z € N.

3.2. Standard residual error estimator

The standard residual error estimator

1/2
nr = [|hr fll2) + <Z hellon - VE]E“%z(E))

Eecg
is a guaranteed upper bound of ||u — up||. In all our examples, 7 consists of
right isosceles triangles and then the generic reliability constant is even 1, i.e.
llu —unl| < nr [21]. Here, [0}, - vE]y denotes the jump of [0} - vg], across
E € &, which is set to zero along any Dirichlet edge E € £(01).
3.3. Minimal P;(7;R?) averaging

The error estimator

= min _
e qul(T;R2)ﬁC(Q;]R2)HJh q||L2(Q)

shows very accurate results for the Laplace equation, but only yields an upper
bound for ||u — up|| up to some reliability constant Cye [18], which is not
displayed and expected to be too large to be competitive. Simple averagings
qa € Pi(T;R?) compute approximations of nyp1, €.g.

na1 = llon — qa1llz2@)  with  gai(2) :/ opdz/|lw,| forall ze N,

Wz

3.4. Least-square error estimator

An integration by parts yields, for any ¢ € H(div,Q) and with elementwise
integral mean fr € Py(7), that

/(Vu—ah)-Vv dz
Q

= /(f — fr)v dx+/(f7—+divq)vdx+/(ah —q)-Vvdz.
Q Q Q
After [33, 35, 22], this results in the error estimator
LS 1= qeg%};lm Crlfr + divallr2() + llon = allL2() + ose(f,T)/x

with Friedrichs’ constant Cr := sup, e jo3l[vll2(@) /[, and oscillations

osc(f,T) := [|hr (f — fr)llL2(0)-
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Our interpretation of Repin’s variant (without the oscillation split) reads

TIREPIN ‘= qGIRp%(?(T) Cr|lf +divqllr2) + [lon — qllr2(0)-
This paper studies the least-square variant nrg rather than Repin’s majorant
nrEpIN for reasons discussed in [22, Subsection 4.2]. Supercloseness results
from [14] show that asymptotically the minimiser ¢rs equals the gradient
qumreM Of the mixed finite element method with lowest-order Raviart-Thomas
finite elements RTo(7 ). In practise 1 is approximated by a series of least-
square problems as in [37].

3.5. Luce-Wohlmuth error estimator

Luce and Wohlmuth [30] suggest to solve local problems around each node on
the dual triangulation 7* of 7 and compute some equilibrated quantity qrw.
The dual triangulation 7 connects each triangle center mid(T), T' € 7, with
the edge midpoints mid(€(T")) and nodes N'(T') and so divides each triangle
T € T into 6 subtriangles of area |T'|/6.

Consider some node z € N'(7) and its nodal basis function ¢} with the
fine patch w} := {¢} > 0} of the dual triangulation 7* and its neighbouring
triangles 7*(z) := {T* € T* | z € N*(T)}. Since o}, € Py(T) is continuous
along Owl NT forany T € T, q-v =0y, - v € Py(E*(Ow})) is well-defined on
the boundary edges £*(dw}) of w}i. With fr . := — [, fo. dz/|T*| and the
local spaces

Q(T*(2)) := {mn € RTH(T*(2)) | div 7|7+ + fr,. =0 on T* € T* with
N (T*)NN(T) = {z} and q- v = oy, - v along Ow} \ 90},
the mixed finite element method solves

qlws := argmin |lgn — TallL2(wr)-
ThEQ(T*(2))

This choice of the divergence [25] differs from the original one of [30]
for an improved bound for ||f + div grw|||, with explicitly known constants,
namely

ILf +divguwlll, < I|hr(f +divaow)l|z2) /7

For details cf. [25]. The remaining degrees of freedom permit proper boundary
fluxes and

/ quw - Curly} dz = / op - Curlpl dz  for all z € N'.
Q Q

Here, Curl denotes the rotated gradient Curlv := (—0v/dza,0v/0x1). Then,
the Luce-Wohlmuth error estimator reads

mw = llon — quwllz2() + [[hr (f + divguw)| 22() /7
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FIGURE 1. Triangulation 7 (thick lines), fine triangulation
7 (thin lines) and w} (lightgray) around the reentering cor-
ner of the L-shaped domain for the Luce-Wohlmuth error
estimator.

3.6. Equilibration error estimator by Braess

Braess [13, 26] designs patchwise broken Raviart-Thomas functions r, €
RT_1(7 (2)) that satisty

divr,|r = —/ feor dz /|T) for T € T(z)
T
[r. - vElg = —|on - vE|E/2 on E € £(2) NE(ON)
r,-v=>0 along dw, \ £(990).

The solution r, of these problems is unique up to multiplicatives of Curl p,
and may be chosen such that ||r.||12(,,,) is minimal. Eventually, the quantity
qB 1= 0p + Y ,cn T2 € RTH(T) satisfies

div gl = - /T f do/|T].
and allows the dual norm estimate
Il + div gslll, < osc(f,T)/m.
The estimator reads
B = |lon — asllL2(e) + osc(f,T)/m.

3.7. Equilibration error estimator by Ladeveze

The fluxes ¢y, designed by Ladeveze-Leguillon [29] act as Neumann boundary
conditions for local problems on each triangle, cf. also [3] for details. Given
the local function space

HY(T) = HYT)/R  if TNTp|=0 and else
{fve H(T)|v=00on 0T NTp},
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seek ¢ € H}(T) such that, for all v € HL(T),

/¢T~Vvdx:/fvdx—/ah~Vvdx+/ qL - vrvds.
T T T T

Then the error estimate reads

1/2
llw = unlll < QL = <Z”V¢TH%2(T)> :

TeT

3.8. Carstensen-Funken error estimator

The partition of unity property of the nodal basis functions (¢, | z € N)
leads in [21] to the solution of local problems on node patches w,: Seek
w, € W, := {v € HL (w,) | ||<pi/2Vv||Lz(wz) < 00,v = 0 on 0N N Ow, } if
2 € N(09), or w, € W, = {v € HL (w.) | 0¥ V0|20, < 0o}/R it
z € N(Q), such that

/@Zsz~Vvda::/ cpzfvd:rf/ op - V(pv)de forallve W,.

z

Then the error estimator reads

1/2
llu — unl| < nor == (Z IIwi/QszH%Z(wz)) :

zEN

In the computations for ncr and ngqr, all the local problems are solved with
fourth-order polynomials for simplicity. The computed values are regarded as
very good approximations. However, strictly speaking the values displayed for
NEQL or Ncr are lower bounds of the guaranteed upper bounds.

4. Conforming finite element method

4.1. Uniform and adaptive mesh refinement

Automatic mesh refinement generates a sequence of meshes 7o, 71, 75... by
successive mesh refining using local refinement indicators derived from some
Txyz from Section 3.

Algorithm 4.1. INPUT coarse mesh 7. For any level £ =0,1,2,... do
COMPUTE discrete solution uy on 7, with ndof := |N,(Q)| degrees of free-
dom, error estimator 7y, efficiency indices EI := nyy,(k)/||ell|, and refine-
ment indicators

3/2
1e(T)? = neyalT)? + 1 *08up /05% [ 101000
MARK minimal set (for adaptive mesh-refinement) M, C 7, of elements

such that
12 3" (1) < > ne(T)%

TeT, TeM;
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(For uniform mesh-refinement set M, = T .)

REFINE T, by red-refinement of elements in M, and red-green-blue-
refinement of further elements to avoid hanging nodes and compute 7 4.
od

4.2. Numerical example on L-shaped domain

The first benchmark problem employs f = 0 and inhomogenous Dirichlet
data up of the exact solution

u(r, ) = r2/3 sin(2¢/3)

on the L-shaped domain Q = (—1,1)?\ ([0, 1] x [~1,0]). The problem involves
a typical corner singularity and shows an empirical convergence rate of 1/3
for uniform mesh refinement. This can be improved by adaptive refinement
as shown in Figure 4. All error estimators induce meshes with the optimal
empirical convergence rate 0.5.

4 e e e e e e

R

| V l
$ MP1
L Al L
35 B
L —p—Lw ]
—/\— MFEM
3r —t-Ls |
L : CF 4
—/— EQL

ﬁ

/I &—t—8t—6¢—¢—¢—¢¢ |

Ll " PR | " PR | " PR | " Ll
1 2 3 4 5 6

10° 10 10 10 10 10 10

FIGURE 2. History of efficiency indices 7y, /||el|| of various
a posteriori error estimators 7y, labelled zyz in the figure
as functions of the number of unknowns on uniform meshes
in Subsection 4.2.

Figures 2 and 3 display the efficiency indices for uniform and adaptive
mesh refinement. The optimal averaging myp; turns out to be asymptotic
exact, but nyp1 as well as 141 yield no guaranteed upper bound as the other
estimators. While ng takes efficiency indices of almost 4, all other error esti-
mators arrive at efficiency indices below 1.7. The localisation error estimator
Ncor is very accurate with values about 1.35 and is only beaten by nrw for
adaptive mesh refinement.
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FIGURE 3. History of efficiency indices 7y, /||el|| of various
a posteriori error estimators 7y, labelled zyz in the figure
as functions of the number of unknowns on adaptive meshes
in Subsection 4.2.
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FiGURE 4. Convergence history of the energy errpr
llelll(7xy=) for uniform and adaptive mesh refinement driven
by various a posteriori error estimators 7y, as functions of
the number of unknowns in Subsection 4.2.

5. Nonconforming finite element method

This section deals with error control for noncoforming approximation for the
Poisson model problem.
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5.1. Discrete problem and notation
With the elementwise first-order polynomials P;(7), the nonconforming
Crouzeix-Raviart finite element spaces read
CRY(T) := {v € P,(T) | v is continuous at mid(&)},
CR}(T) := {v € CRY(T) | VE € £(99), v(mid(E)) = 0.}
The Crouzeix-Raviart finite elements form a subspaces of the broken

Sobolev functions HY(7) := {v € L*(Q) | VT € T,v|r € HYT)} with
piecewise gradient (Vncv)|r = Vu|z for v € HY(T) and T € 7.

5.2. Error control via nonconforming residual

The error control dervied in [24] consists of two contributions. The first com-
ponent contains the right-hand side f and its elementwise oscillations,

osc(f,T) := |lhr (f — fr)llz2()>

with the piecewise integral mean f7 and the piecewise constant mesh-size
hr, hr|r := hp for T € T. It reads

n:=|fr/2 (¢ —mid(T))||2(q) + 1/7 osc(f, 7). (5.1)
The second component derives from the residual defined, for any test function
v e HY(Q), by
Resnc(v) := / vOup/0s dsf/ Vncucr - Curlwv dzx.
o0 Q

Its dual norm reads

[IResncll. :== sup Resnc(v)/||Curlv||z2 (o).
vEH(Q)
Curl v0
The Helmholtz decomposition allows a split of the error in the broken energy
norm

2 2
llellve < n* + lIResxcll=-

The dual norm [|Resnc||. can be estimated with the error estimators from
Section 3 with the data f := 0 and o}, := Curlucg and Neumann boundary
data g := dup/0s. On the other hand, there exists an alternative character-
isation of ||Resnc||+,

Res = min UCR — VU .
[Resncll- o llucr = vllxc
v=up on O

Any conforming interpolation v € H'(Q) with v = up on 9Q gives an upper
bound for [|[Resnc/|-
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5.3. Interpolation after Ainsworth

This subsection introduces the interpolation operator after Ainsworth [1] that
designs some piecewise linear [qucr € Hé (©2) with respect to the original
triangulation 7.

_ Jun(») if ze N\ K,
Uae(2):= {zm@ uenlr()/\T()] if 2 € K.

The error estimator reads
pa = |[Vncucr — V(Iaucr)| 22 (q)-

5.4. Modified interpolation operator

This subsection introduces an improved interpolation operator that designs
some piecewise linear Irppucr € HE(Q) with respect to the red refined
triangulation red(7"). The nodes of red(7") consists of the nodes N and the
edge midpoints mid(€) of 7. At the boundary the interpolation equals the
nodal interpolation of up and on all edge midpoints it equals ucg.

ucr(z) for z € mid(€) \ mid(£(0N)),
(Irgpv) (2) == up(z) for z € (MUmid(£)) N OQ,
v, for z € .

P, = P

FI1GURE 5. Interior patch

In this way, the interpolation equals ucgr on all central subtriangles
like Ty in Figure 6 and it remains to determine the values v, at free nodes
z € K. They may be chosen as in the design of I, but we suggest to choose
them locally optimal as follows. Consider the node patch &, with respect to
the red-refined triangulation as in Figure 5. Then minimise the contribution
[Vncucr — V)| 125.) under the side condition of the fixed values at the
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edge midpoints (); of the adjacent edges. The value v, at z remains the only
degree of freedom in this local problem. The complete error estimator reads

P, @3

FIGURE 6. Central subtriangle Ty = conv{mid(&£(T))} in
red(T) for T € T.

prRED = || VNcucr — V(IREDUCR) | 22 (0)-

We distinguish between the optimal version ppyrpp, where v, is chosen
patchwise minimal (PM) as described above, and pvargp with the subopti-
mal choice v, as in Subsection 5.3. This can be seen as a modification of I
at the edge midpoints.

5.5. Optimal choices

The optimal v € P;(T)NC(Q) is attained at the solution ue of the conform-
ing formulation of the Poisson problem, since the nodal basis functions are
included in CR'(7) and hence

/ fude= / Vncucr - Ve dx
Q Q
= / Vuc - Ve dr for all ve € Pi(T) N HE ().
Q

For comparison, we also compute the optimal vppirep € Pr(red(7))NC(Q)
on the red-refined triangulation red(7") and the optimal piecewise quadratic
vmpz € Po(T) N C(9). Note that they don’t have to equal the coresspond-
ing conforming solutions. To reduce the computational costs of vyip1rED One
might use InfarReDUCR as an initial guess for some iterative solver to draw
near the optimal value. We use a preconditioned conjugate gradients algo-
rithm and stop at the third iterate vnpirep(3)- For the preconditioner we
use the diagonal of the system matrix also known as Jacobi preconditioner.

5.6. Numerical example on L-shaped domain

Recall the data from the L-shaped problem from Section 4.2. Figures 7 and
8 show the efficiency indices of all estimators for uniform and adaptive mesh
refinement, respectively. They vary between 1.1 for nype and about 1.55 for
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FIGURE 7. History of efficiency indices 7y, /||el|| of various
a posteriori error estimators 7y, labelled zyz in the figure
as functions of the number of unknowns on uniform meshes
in Subsection 5.6.
2 T T T T T T T T T T T T T
] “y A 1
19+ MA H
t PMRED B
1.8 MP1 4
L —>— MP1RED(w) |
17k —4A— MP1RED(3) |/
| ——mP2
1.6+ *XX; B H
I ——Lw
15} QLS H
ol —O—CF
1.4F B
1.3F -
1.2+ -
1A+ 4
1 [ il
10’ 10°

FIGURE 8. History of efficiency indices 7y, /|el|| of various
a posteriori error estimators 7yy, labelled xyz in the figure
as functions of the number of unknowns on adaptive meshes
in Subsection 5.6.

na or np. The improved estimators myarep and Mpyrep perform signifi-
cantly better. Their overestimation decreases under 35 percent which is even
better than nyp; or nrLs. The estimator nyw performs similar but slightly
worse compared to nvargep- Figure 9 shows the convergence history of the
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Ficure 9. Convergence history of the energy errpr
[lell| (7xyz) for uniform and adaptive mesh refinement driven
by various a posteriori error estimators 7y, as functions of
the number of unknowns in Subsection 5.6.

energy error for the adaptive meshes. The quality of the adaptive meshes is
comparable for all error estimators.

6. Conforming obstacle problems

The unique exact weak solution u € K of the obstacle problem inside the
closed and convex set of admissable functions,

K::{vGHl(Q)|v:00nFDandxgva.e.inQ};&®

satisfies

/Vu~V(ufv) dxg/f(ufv) dz for all v € K. (6.1)
Q Q

6.1. Error control via auxiliary residual

After [12] and for a particular choice of Ay [23], the discrete solution of the
obstacle problem uj, in

K(T):={vp e PL(T)NC(Q) |vp =00n T'p and Ty < vy, in O}

solves also the discrete version of the Poisson problem for w € V' with
/Vw~Vvdx:/(f—Ah)vdx forall v e V. (6.2)
Q Q
The associated residual reads, for any v € H} (),

Resaux(v) ::/(f—Ah)v da:—/ Vuy - Vo dx.
Q Q
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The energy norm difference ||w — uy|| = [|[Resavux||. between wj and the
exact solution w of the Poisson problem (6.2) can be estimated by any a
posteriori error estimator from Section 3. In the conforming case x < T, [23]
leads, for any a posteriori estimator n for ||w — ugl||, to the reliable global
upper bound (GUB) in the strict sense of

llelll < GUB(n) == (n + [|An — JA&]I.) /2

+ \// (X = un)JAn dz+(n + [ An — JAR]|.)?.
Q

The patchwise oscillations

1/2
osc(Ap, N) = <Z h? }né%||Ah - fZ%z(wz)>
zEN i

are a computable bound for

An = JAx][. := sup /(Ah — JAp)v de/|[v]]| < ose(An, N).
veV\{0} JQ

The competition in [23] compares five classes of error estimators from Sec-

tion 3.

6.2. Numerical example with constant obstacle on L-shaped domain

This benchmark example from [8] mimics a typical corner singularity on
the L-shaped domain Q = (—2,2)?\([0,2] x [~2,0]) with constant obstacle
X = Zx = 0 and homogeneous Dirichlet data up = 0 along 02, with the
right-hand side

fr ) == —r**sin(2¢/3) (7/3 (9g/0r)(r) /7 + (9°9/0r%)(r)) — H(r — 5/4),
g(r) := max{0, min{1, —6s° + 15s* — 105> + 1}}

for s :=2(r — 1/4) and the Heaviside function H. The exact solution reads

u(r, ) := r2/3g(r) sin(2¢/3).

The experimental convergence rate for uniform refinement is about 0.4
and adaptive refinement improves it to the optimal value 0.5 as depicted
in Figure 12. Figures 10 and 11 monitor the efficiency of the upper bounds
GUB(7)xyz). The efficiency of the bound associated to the standard residual-
based error estimator GUB(nR) is between 7 and 9, while all other error
estimators allow efficiency indices below 2. As observed in a posteriori error
estimation for Poisson Problems in Section 4.2, the upper bound GUB(n\p1)
almost arrives at effiency index 1.

7. Conclusions

The theoretical and practical results of this paper support the following ob-
servations.
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FIGURE 10. History of efficiency indices GUB(7)xy,)/ || €]l| of
various a posteriori error estimators 7y, labelled zyz in the
figure as functions of the number of unknowns on uniform
meshes in Subsection 6.2.

FIGURE 11. History of efficiency indices GUB(7)xy,)/|| ]| of
various a posteriori error estimators 7yy, labelled zyz in the
figure as functions of the number of unknowns on adaptive
meshes in Subsection 6.2.

7.1. Explicit error estimators sufficient for effective mesh design

Adaptive mesh refinement may be steered by simple ng-based refinement
rules. It does not appear to be favourable to spend more computational time
for more laborious refinement rules if the data are (relatively) smooth.
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F1cure 12. Convergence history of the energy errpr |||el|
for uniform and adaptive mesh refinement driven by various
a posteriori error estimators 7y, as functions of the number
of unknowns in Subsection 6.2.

7.2. Approximation of local problems

We found that fourth-order polynomials are sufficient enough to provide ac-
curate approximations of the guaranteed upper bounds. However, for full
reliability, this approximation error has to be controlled further. The nu-
merical experiments in this paper leave this out and therefore are not fully
reliable. This fundamental difficulty is circumvented by modern equilibration
error estimators like ng and nrw. This suffices to conclude, that the novel
techniques are superior to ngqr, or 7cF.

7.3. Robust error control via ncr, 1Ls, MFEM O TLw

The estimators ncy, nLs or nvrEM and 1w seem to be the most robust esti-
mators and are recommended as a termination criterion for guaranteed error
control. The residual-based estimator nr is too coarse and not appropriate
as termination criterion for guaranteed error control.

7.4. Accurate error control pays off

Averaging error estimators might be an very good exact error guess but they
do not guarantee to be an upper bound for the exact error to justify termina-
tion. On the other hand, relying only on cheap error estimators like np causes
overkill refinements and might be more expensive than the computation of
more laborious but sharper error estimators like the ones from Section 7.3.
That is why it is is favorable to have a variety of error estimators [11].

7.5. Recomandation in practise

In the end a combination of several error estimators is recommended, e.g., ng
for generating refinement indicators and a simple averaging error estimator
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for the decision eighter to refine or to employ a fine error estimator to justify
termination or the need for further refinement.
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On a quaternion valued Gaussian random
variables

George Chelidze and Nicholas Vakhania

Abstract. In the present note we show that Polya’s type characterization
theorem of Gaussian distributions does not hold. This happens because
in the linear form, constituted by the independent copies of quaternion
random variables, a part of the quaternion coefficients is written on the
right hand side and another part on the left side. This gives a negative
answer to the question posed in [1].

Mathematics Subject Classification (2010): 60B15.

Keywords: Quaternion random variables, Polya’s characterization theo-
rem.

The present note is a natural extension of paper [1] where the formula-

tion and proof of Polya’s theorem on the characterization of Gaussian random
variables with values in quaternion algebra is considered. We mean the fol-
lowing well-known theorem of Polya:
Theorem 1.1. Let &1,&2,....&,, n > 2 be i.i.d. random variables and
(a1,a2, ...,a,) be nonzero reals that satisfy the condition Y ,_, a? = 1. If
the sum ZZ=1 an&p has the same distribution as &1, then & is a Gaussian
random variable.

If the random variable takes values in the quaternion algebra then three
types of Gaussian random variables are considered: real, complex and quater-
nion Gaussian random variables. Let us recall the definition of complex and
quaternion Gaussian random variables. The usual motivation for these defi-
nitions comes from the form of characteristic function of a centered Gaussian
random variable, see e.g. [2]. For the real case this is given as

1
exp{—§t2E§2}, Vt € R.

The authors was supported by grant GNSF/ST09-99_3-104.
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For the complex (quaternion) case we would analogously expect the charac-
teristic function to be

exp{—clq*E|¢|?|},Vq € C, (Vg € Q),c > 0. (1.1)

The characteristic function of a complex (quaternion) random variables
¢ is defined as

Xe(q) = Eexp(iRe(£7))

and if we want the characteristic function of centered complex (quater-
nion) Gaussian random variable to have the form (1.1), then the covari-
ance matrix of real two dimensional vector (€ ,¢") (four dimensional vector
(€,¢",€",€7V)) should be proportional to the identity matrix. Thus the co-
variance matrices of complex (quaternion) Gaussian random variables have
a quite specific form: they are proportional to unit matrices in R? (in R*).
Therefore the coordinates of corresponding two dimension (four dimension)
random vector (£,¢"), ((€,€",¢",€'V)) are mutually independent and have
the same variances.

In [3] there is formulated Polya’s theorem for the case of complex ran-
dom variables.

Theorem 1.2. Let & be a complex random variable, &1,&s, ..., En, n > 2 be inde-
pendent copies of & and (a1, az, ..., a,) be nonzero complex numbers such that
Sh_ilan* =1 and at least one of them is not a real number. If > 1 _, anép
has the same distribution as £, then £ is a complex Gaussian random variable.

As we see in the complex case there is an additional condition on the
complex coefficients (a1, as, ..., a,), for the Theorem 1.2 to be true, namely
one of these coeflicients should be essentially complex number. In [1] there is
shown that in the quaternion case, such additional condition on the quater-
nions (a1, as, ..., a,), plays condition which we call jointly quaternion system,
i.e. the following theorem is true.

Theorem 1.3. Let & be a quaternion random variable, &1,E&s,...,&,, n > 2, be
independent copies of &, and (a1, as, ..., a,) be nonzero quaternions that form
jointly quaternion system and satisfy the condition Y ,_, |lan|* = 1. Then,
if the sum m = >_7_, apén has the same distribution as &, & is quaternion
Gaussian random variable.

Now let us recall the definition of jointly quaternion system.

Definition 1.4. We say that a collection of n quaternions (a1, ag, ...,an), n > 2,
constitutes a jointly quaternion system (JQS) if there does not exist imaginary
number i = ozz—l—ﬁj +k, wzth real a, 8,7, such that the followmg ETPTessions
holds: alfa1+alz a27a2+a21 . anfa +a 0, a0, € R, 1<i<n.

(2 Rat)
This definition has also another interpretation: let A = (ay,as, ..., ay),
n > 2, be the collection of quaternions not necessarily different to each
other. Denote by A" = (af,dy,...;a!), A" = (a',dy,...,a"), ATV =
(alV,alV, ... alV). We say that the collection A is JQS if at least one of the



On a quaternion valued Gaussian random variables 297

three pairs (A", A”"), (A", ATV) and (A", ATV) is a pair of non-collinear vec-
tors in R™ or, in other words, if the vectors A”, A”" and A’V do not belong to
an one dimensional subspace of R™. This name is motivated by the following
observation: Any (one) quaternion a = a’ +ia” + ja’”’ + ka'V can be written
as a complex number with respect to some imaginary unit z, defined by the
following equality

z'a”+ja’”+ka1v

5 .
(a//2+a///2+aIV )1/2

7=

Indeed, we have, 12 = —1 and a = a’+7&7, where o/ = (a”2+a”’2+afv2)1/2.
However, the collection of quaternions A = (a1, as,...,a,), n > 2, not always
can be expressed as complex numbers with the common imaginary unit. This
can be done if and only if A is not a JQS.

Since the multiplication of quaternions is not commutative, the following
natural question was posed at the end of [1]: is the Theorem 1.3 true if in
the linear form n = ZZ=1 anén, a part of the coefficients ap,1 < h < n, are
written on the left side of &,,1 < h < n and other part on the right? The
following example shows that the answer of this question is negative, i.e. it
may happen that a1&; + £2a2 has the same distribution as &, (a1, as2) form
the jointly quaternion system, but £ is not a quaternion Gaussian random
variable.

Example 1.5. Let £ = & +i€ 4 j& — k€', where ¢ and ¢ are independent
standard Gaussian random variables. It is clear that the covariance matrix
of the random vector (£ ,£ ,£ ,—¢ ) has the form

1 0 -1
0 1
0 1

0

O = = O
_ o O

-1

Hence, ¢ is not a quaternion Gaussian random variable, however using
technique of characteristic functions it is not hard to show that £ and
n= %51 + 52% are equally distributed, and (%, %) is the jointly quater-
nion system.
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SLAD method for cancer registration

loana Chiorean, Liana Lupsa and Luciana Neamtiu

Abstract. The Logical Analysis of Data (LAD) is a method extensively
used in Medicine for data classification. The present paper contains
a slightly modified approach of this method, called Successive Logical
Analysis of Data (SLAD), more appropriate to the data registration in
oncology. The corresponding algorithm is also presented.
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1. Introduction

Cancer registration is a continuous and systematic process of collecting data
concerning the occurrence and characteristics of reportable neoplasm. The
tumors may be classified according to the International Classification of Dis-
eases for Oncology (ICD-0) and each of them has a corresponding code made
by six digits. The first four digits represent the specific histological term, the
fifth is the behavior code and the sixth is the grade of differentiation. The
book ICD-O contains also a dictionary of codes, where to every numerical
code corresponds a group-of-words-in-natural-language. For instance:

Code Description

8500/3_ | Infiltrating duct carcinoma
Infiltrating duct adeno carcinoma
Duct adeno carcinoma

Duct carcinoma

Duct cell carcinoma

Duct carcinoma
8480/3_ | Mucinous adeno carcinoma
Gelatinous adeno carcinoma

Mucous carcinoma
Colloidal carcinoma
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2. The data and the problem
The data

When a patient has a tumor, several investigations have to be done in order
to determine its nature. The information is written in a medical record, in
a "free” language, which contains, medical terms and other terms (which we
call "noisy” terms).

2.1. The problem

In order to process the medical information, for establishing the correspond-
ing code, firstly the information has to be cleaned of "noisy” words, and so
the medical terms will be emphasized. Then, if the described tumor is malign,
the patient has to be introduced in the cancer register with the morpholog-
ical and topographical code for the tumor given according to the rules from
ICD-0. Due to the fact that the medical terms may be consider ”patterns”,
being recognized in the dictionary of codes, the method that we use in our
paper to determine the final code for a tumor is based on Logical Analysis of
Data (LAD), which is a new methodology used for detecting structural in-
formation about datasets. A specific characteristic of LAD is the detection of
logical patterns which determine and predict out of a group, a class satisfying
specific requirements (see [1], [2]).

Due to the fact that most of the observations in which we have to detect
some code, do not contain exactly the group of words which are coded in the
dictionary, but others, with the same meaning, we have to construct our own
patterns. For this purpose, as in [3], we use our own method, called Successive
LAD Method (SLAD), because we have to decide what code we have to give
to an observation which contains groups of words belonging to different codes.

3. Constructing the patterns sets

In what follows, we denote by

PG: the set of all expressions corresponding to all codes (all patterns)

WE: the set of all words which appear in the expressions from second column
of the dictionary.

The main idea of SLAD method consists in applying the classical LAD
method successively, introducing patterns of different levels. They are the
following:

1. The patterns of level 0- ”does the tumor exist”?

In order to answer to this question, we construct the sets:

PL + 0 = {exists, has, etc.},

PL — 0 = {does not exists, has not, etc.}.

2. The patterns of level 1, denoted by PL1, contains 1 key word from the
dictionary, and determine the fifth position in the morphological code (e.g.
metastatic, carcinoma, limphoma, etc.).

3. The patterns of level 2, level 3, etc., using SLAD.
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They define the four digits of the morphological code. For every pattern
p from PL1 we consider the set PL2(p) made by those patterns wPG with
the property that the concatenated patterns pw or wp are to be found in the
dictionary.
Example. p = carcinoma from PL1;

w = duct from PG;

Then pw = duct carcinoma and has the code 8500/3 in the dictionary.

Therefore,
ductOPL2(carcinoma).

4. The algorithms

In [3], the algorithms for the following situations are given:

a) All the key words in the record appear exactly in the order given in

the pattern.
Example. Let’s consider the registration ”Invasive duct carcinoma with ex-
tensive papillary component”.
Step 1. Transform this observation in patterns (key words):
?Invasive duct carcinoma”
Step 2. Apply algorithm Pattern:

- looking in the dictionary for the existing patterns, we get:

8500/3, for duct carcinoma and,

8503/3, for intraductal papillary adeno carcinoma with invasion
Step 3. Computing the final code, as the maximum:

Code = max8500/3,8503/3 = 8503/3.

Conclusion: Our registration ”Invasive duct carcinoma with extensive papil-
lary component” will have the code 8503/3.

b) The words from the record are the same with those in the patterns,
but their order differs
Example. Let us consider the registration: myzofibrosarcoma, which is not in
PG, but pattern fibromyxosarcoma is, to which corresponds the code 8811/3.
Then, the myxofibrosarcoma record will receive the code 8811/3.

In the present paper we present another approach, when:

¢) The record contains key words which are not in the dictionary
Example. Let’s consider the record ”intrusive duct malignant with pap.
comp.”

The following key words are not in the dictionary: intrusive, ma-
lignant, pap., comp. Also, we have some shortenings: pap.=papillary;
comp.=component.

In order to solve the problem, we propose the following steps:

1. Generate lexicographic dictionary (SINO), which contains all the synonyms
2. Give weights, w(i) to every key word r(i) in the record, where w(i) €
{0,0.1,...,0.9,1}, for i = 1 to n, according with how close is the word to a
pattern from the ICD-O dictionary

3. Compute WI = (w(1) +...+w(n))/n
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4. If WI >= 0.80, then the record enters in the dictionary, as another pattern,
and receives the corresponding morphological code; if not (i.e. WI < 0.80),
it has to go back to the physician. He will give the corresponding code and
the record, together with this code, will be memorized in the dictionary

Algorithm NewPattern;
Begin
Generate SINO;
Fori=1 to p do {take a record}

For j =1 to n do {take a key word}
Lookfor_in_SINO;
Give_Weight(w(j));

Endfor;

WI=(w(l)+...+wn))/n;
If WI >=0.80 then Memo_in_ICD-O;
Give_code
else Return_to_ Physician
Endif;
Endfor;
End.

Example. Let’s consider the registration “intrusive duct malignant with pap.
comp.”

Key words: intrusive, duct, malignant, pap., comp. son =5

- suppose SINO is created, then we have:

Synonyms: intrusive = invasive; w(l) =1

malignant = carcinoma; w(3) =1

- comp. and pap. get w(4) = 0.3, w(b) = 0.7

- Compute WI=(1+1+1+40.3+0.7)/5=0.8

- Write in the ICD-O dictionary the new pattern

- Give the record the code 8503/3.
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On the Szasz-Inverse Beta operators

Cristina S. Cismasiu

Abstract. In this paper, we consider a probabilitistic representation
of the Szasz-Inverse Beta operators, which are an mixed summation-
integral type operators, and we study some approximation properties
using probabilistic methods.
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1. Probabilistic representation of the Szasz-Inverse Beta
operators

In this paper we consider a probabilistic representation of the Szasz-Inverse
Beta operators and study some approximation properties, using probabilistic
methods. These operators were defined by (1.1)-(1.5) and were investigated
by Gupta V., Noor M. A.; [11] and some iterative constructions of these
operators were studied recently by Finta Z., Govil N. K., Gupta V. [10]:

Lifin) = e 0+ sen(x) / by () f (w)du (1.1)

k=1 0

— /Jt(u;x)f(u)du, x>0

0
with
k

se(x) =e ™ (t;f') ,t>0,2>0, ke NU{0} (1.2)
by o(u) = 1w 0, u>0, (1.3)

Bkt +1) (1 +u)ttkt+1’
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B(k,t+1) /1+ut+k+1 u (1.4)
0

being Inverse-Beta function

Ji(us ) = e 6 (u) + Z 5. ()bt 1 ( (1.5)

d(u) being the Dirac’s delta function, for which f d(u) f(u)du = f£(0).
0
Using same ideea as Adell J. A., De la Cal J., [2], these operators can

UN(to
be represented as the mean value of the random variable f <‘5(t)> which
t+1
has the probability density function J; (-; z):

g Bl = B (2] en0az0

with {N(¢) : t > 0} a standard Poisson process and {U; : ¢t > 0}, {V; : ¢ > 0}
two mutually independent Gamma processes defined all on the same proba-
bility space.

Note that, the Poisson process is a stochastic process starting at the
origin, having stationary independent increments with probability

eft k

t
P(N(t):k):T,tZO,kGNU{O} (1.7)
and the Gamma process is a stochastic process starting at the origin
(Up = 0,Vp = 0), having stationary independent increments and such that
for t > 0, U, V; have the Gamma probability density function
utflefu
— ,t>0,u>0,
pi(u) =4 T(0) (18)
0 ,u=20

and without loss of generality [17] it can be assumed that {U;: ¢t > 0},
{V; : t > 0} for each ¢t > 0 has a.s. no decreasing right-continuous paths.
Indeed, in our paper [4] we showed that

U N o0 o0
E [f <YZ(:1)>} = O/ f(w) O/ YPUn (1) (YW) PV (9)dy | du

< R k
= [s | [oX i v, )y | du
0 0o k=0 '

=e " f(0) +

S snate) [ g [ L5 e
+ se k(T /f U / e YTy | du
= ) k) T(t+1)

0
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e " f(0) +

oo

( >k+t

7 k—1

St 1| JU e,
k=1 0 0

Tt+1) wu+1

e " f(0) +
+Zsm /f ]Stkt /vk”e*”dv du
Pt J +t+1 )

ta:f +Zstk /f btk )du—Lt(f, )
k=1

On the other hand, the Szasz-Inverse Beta operators (1.1)-(1.5) can
be represented as the composition between Szasz-Mirakjan operators and
Inverse-Beta operators:

Li(f;x) = (Se o Tt) (f32) = S (Th) (f32), t > 0, 2 >0 (1.9)

with the Szasz-Mirakjian operators

Si(fiz) = E {f (Ngﬂ - ist,k(x)f (’;) with (1.2) (1.10)

k=0

and the Inverse-Beta operators or the Stancu operators of second kind [19]:

Ti(f;x) = E[f Wia t41)] X
1 ooyt
Bt GO
= [ f(W)big 41 (u)du, t >0, z > 0,
0
Ti(f;0) = £(0),

with Wiy 141 a random variable having the Inverse-Beta distribution with
probability density function as

1 te—1

big,t41(u) = ZRESY . 5w t>0,z>0,u>0 (1.12)

o] utzfl

and B(tz,t+1) = du,t >0, z > 0.

g (1 + u)tx+t+1

It is known [ 16. IV.10.(3) ] that, if we consider two independent ran-
dom variables Uy, V;11 having Gamma distribution with probability density
function (1.8) for ¢ := tx respectively t:=t + 1, then the probability density

function of the ratio

Utz
23S byg g ( f ypu,., (uy)pv,,, (y)dy a Inverse-
t+1

Beta probability density function as (1 12)
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Remark 1.1. The Inverse-Beta probability density function can be repre-
sented with a negative binomial probability for ¢ > 0 and with convention
(t) = t(t_l)(t_?!m(t_k"rl), t >0, k € N, we have

k
Pri-i(w) = (ltgt]D <1iu>k1<1iu>t+2 (1.13)

_ t+k uk—t
n k—1/) (14 w)ttktl’

t>0,u>0,keN, for which [ p;_1(u)du = and so
g b i1 1
1 uk—t
b . 1.14
t,k(u) B(k,t-'— 1) (1 + U)t+k+1 ( )
Pt k—1(u)

(t+ Dpr—1(u) = .
Ofpt,k—1(u)du

The probability density function (1.5) becomes the kernel:

Ji(u;r) = e '5(u) + Z Se.1(2)be ke (

= e 5w+ (t+1) Zstk T)pek—1(u)
and the operators (1.1) have a Durrmeyer—type construction

fptk 1(u) f (u)du
Li(f;z) = e *f(0 +Zstk = (1.15)
fpt,kfl(u)du

00 o0
= RO+ ()Y ss(a) [ pra ()
k=1 )
Using the representation (1.9) and the images of the test functions
ei(r) =% i=0,1,2, x > 0 with these operators (1.10) and (1.11)-(1.12), it
is easy to prove that

Li(e;;2) = ei(x),i=0,1, 2 > 0; (1.16)
t 2
L ; = — 2P+ g t>1,2>0;
+ (€2; 1) t—lx +t_1x >1,
2 2 2 UN(tI)
Ly (e2 —a*z) = Lt<(61—f£) ;x):D e
Vi

= F
Vit t—1

2
(Uzvm_x”:wmw) b1, 030,
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2. Approximation properties of Szasz-Inverse Beta operators

In view of (1.9) because a part of the properties of Szasz-Inverse Beta opera-
tors depends on the same properties of Szasz-Mirakjan operators (1.10) and
of the Inverse-Beta operators (1.11)-(1.12), next time, using a probabilistic
method which was presented in [1], we studied [4] the monotonic convergence
under convexity for the Szasz-Inverse Beta operators (1.1)-(1.5):

Theorem 2.1. Let t > 1 be fized. For the Szasz-Inverse Beta operators (1.1)-
(1.5) following:
1. Ly (es;2) = ei(x), i =0,1;
t
2. L x) = ——x?
eleaia) = gt 4
3. If f is a convex function on (0,+00) then Lif is convexr too and in
addition, f is nondecreasing then for 1 <r <s, L,.f > Lsf > f;
4. If f € Lipo,4+00)(C,a), a € (0,1] then Lif € Lip400)(C, ), a €
(0,1].

T,

The proof is immediately [4] using the following two lemmas:

Lemma 2.2. If (Utx )0 250, (Vit1)iso are two independent Gamma processes
defined on the same probability space, then for all 1 < r < s and x > 0 we

have
U’(‘l‘ US(E USZIJ
E ( | ) = a.s.
Vr+1 ‘/s+1 ‘/s—i-l

Lemma 2.3. Let t > 1 be fized. For the Inverse-Beta operators (1.11)-(1.12)
following:
1. If f is a real convex function on (0,+00) then Tif is convex too.
2. If f is a nondecreasing and convex function on (0,+o00)and 1 < r < s
then To.f > Tsf > f.
3. If f € Lip(o,400)(C, ), a € (0,1] then Ty f € Lip (o, +00)(C, ), a € (0,1]

Theorem 2.4. For any function f € Cp[0,400) and for any compact set
K C [0,+00) we have tlim Li(f) = f uniform on K.

Proof. Tt follows from the Bohmann-Korovkin’s theorem and from Theorem
2.1. O

In the next theorem we give in 1 and 2 an approximation using the
modulus of continuity of f and of derivative f’ and in 3 an asymptotic ap-
proximation of Voronovskaja type.

Theorem 2.5. 1. If f € Cp|[0,+00), then for every x € [0, +00)

Lfio) - 1@ < (L4 Vo D)o (i ) o1
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2. If ' € Cp0,+0), then for every z € [0, +00)
[ Li(f52) = f()] <

< W(1+\/m>w<f’;\/tl_71),t>l.

3. If f is bounded on [0, +00), differentiable in some neighborhood of x and
has second derivative f” for some x € [0,4+00), then fort > 1
. x(2+x
tim (¢ — 1) [L(f32) — f@)] = L2052 ).

t—o0 2

If f € C%[0,+c0), then the convergence is uniform on any compact

K C[0,+).
Proof. For 1 and 2 see (1.16) and a result of Shisha O., Mond B., [18] and
for 3 see Cismasiu C. [3]. O

Remark 2.6. An interesting result which was obtained by De la Cal J., Car-
camo J., [7] for the operators of Bernstein-type which preserves the affine
functions, namely centered Bernstein-type operators, can be used for Szasz-
Inverse Beta operators (1.1)-(1.5) :

Theorem 2.7 (De la Cal J., Carcamo J., [7]). If L1 = Ly o L3, where
Ly, Ly, Ly are centered Bernstein-type operators (Lf(x) = E[f (Yz)], z €
I C R, Li(x) = E[Y,] = z) over the same interval I and if L., is
the set of all convex functions in the domain of the three operators, then
Llf > L2f7 f € ch-

If, in addition L3 preserves convexity, then L1 f > Lof V Lsf, f € Ley
where fV g denotes the mazimum of f and g.

In view of this result and using the representation (1.9) for Szasz-
Inverse-Beta operators, we have L;f > Sif, f € L. [0,400) and L.f >
SefVTif, f € Ley [0, 4+00), where S; are the Szasz-Mirakjan operators (1.10),
T; are the Inverse-Beta operators (1.11)-(1.12) and L; are the Szasz-Inverse
Beta operators (1.1)-(1.5).

An estimate of the difference |L¢(f;z) — Si(f, z)| was given by us in [6]:

Theorem 2.8. If f € Cp[0,+00) N L, [0,400) then for every x € [0, +00)
andt>1
1
nsie) - st < (1462 (B 4 2 e )

withw (f,0) =sup{|f(z) — f(y)| : =,y >0, |x —y| < &} the modulus of con-
tinuity of f.

Using the probabilistic representation of these operators, result for ¢ > 1,

6>0
()] -2 (5] <
< <1+52 (D2 <‘Zt+””1) thilD2 <N(ttx)>)>w(f,6)
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3. Approximating Phillips operators by modified Szasz-Inverse
Beta operators

Using the same ideea as De la Cal J. , Luquin F. [8] or as Adell J. A., De
la Cal J. [2] , we consider a new operator defined as the aid of Szasz-Inverse
Beta operator (1.1)-(1.5) for r > 0,¢ >0, z > 0:

(oo}

Onslfia) = Lu(f(tw:) = [ 10 (137) (31)

t t t 1
0

oo

= A @) s () ()] st

0
e (0 +Zsrk / broe () £ ()

where f is any real function defined on [0, 00) such that 6, .(|f]);z) < co.

We obtain for the operators (3.1) a Durrmeyer-type construction in a
similar way as for representation (1.15) with (1.14) for the Szasz-Inverse Beta
operators (1.1)-(1.5):

Onelfia) = Lu(f(twi) = [ 70 (137) (3:2)
0
Ool —rT - u
= A () S (5 b (2)]
A —
= eT0) +
< )Zsrk Prik—1 { = )d .
&
and a probabilistic representation
U rxr
Oru(f3) = Lt (f(tu); %) —E {f (t VN:H) )} (3.3)

These operators O, ;(f;-) approximate the Phillips’ operators [14] defined as

Rfin) = E|7 (2] (3.4

00
7M‘,f +T§ Srk /Srk 1 du
k=1 0

= /HT w)du, r >0, x > 0,
0
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with s, () as (1.2) ,
He(wz) = e "6(u)+1 Y snk(@)srr1(u) (3.5)
k=1

x >0, k € NU{0}, r > 0,  the Dirac’s Delta function and for f : [0,00) — R
any integrabile function, such that P.(|f];z) < co.

The Phillips operators (3.4)-(3.5) were studied by several authors (see
[9],[12], [13], [14]) and are considered “the genuine Durrmeyer-Szasz-Mirakjan
operators”. A generalization of these operators, using two continuous param-
eters was obtained by Péaltdnea R. [15].

Theorem 3.1. Let © > 0, r,t,u > 0 be. If, f is a real bounded function on
[0,00) then

Oralfiw) = Bfiw) = |Lee (F(t)sT) = P(fe)]

1] r2x? + drx + 2
rt+1

and we have uniform convergence as t — oo on every bounded interval
[0,a], a > 0.

IN

Proof. We presented in detail the proof in [5] and we gave a bound
for the total variation distance between the probability distributions

U rr U rr
of the random variables ¢ N(re) and ZN(rz)

1
‘tbrt,k (%) —rSpk—1(u)

, respectively between
Vits1

. O
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Approximation by max-product Lagrange
interpolation operators

Lucian Coroianu and Sorin G. Gal

Abstract. The aim of this note is to associate to the Lagrange interpola-
tory polynomials on various systems of nodes (including the equidistant
and the Jacobi nodes), continuous piecewise rational interpolatory op-
erators of the so-called max-product kind, uniformly convergent to the
function f, with Jackson-type rates of approximation.

Mathematics Subject Classification (2010): 41A05, 41A25, 41A35.

Keywords: Nonlinear Lagrange interpolation operators of max-product
kind, equidistant nodes, Jacobi nodes, degree of approximation.

1. Introduction

Based on the Open Problem 5.5.4, pp. 324-326 in [12], in a series of recent
papers we have introduced and studied the so-called max-product operators
attached to the Bernstein polynomials and to other linear Bernstein-type op-
erators, like those of Favard-Szdsz-Mirakjan operators (truncated and non-
truncated case), see [3], Baskakov operators (truncated and nontruncated
case), Meyer-Konig and Zeller operators, see [4] and Bleimann-Butzer-Hahn
operators, see [5].

For example, in the two recent papers [1], [2], starting from the linear
Bernstein operators

Bu(f)(@) = bu(a) f(k/n),
k=0

where by, ;(z) = (})x*(1 — 2)"~*, written in the equivalent form

ke bk () f (K/m)
2 k=0 bn. k(%)

Bn(f)(x) =
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and then replacing the sum operator ¥ by the maximum operator \/, one
obtains the nonlinear Bernstein operator of max-product kind

BM(f) (@) = =

i

\/ boi(z)
k=0

where the notation \/}_, by x(z) means maz{b, (z); k € {0, ...,n}} and sim-
ilarly for the numerator.

For this max-product operator nice approximation and shape preserving
properties were found in e.g. [2].

In other two recent papers [9] and [10], this idea is applied to the La-
grange interpolation based on the Chebyshev nodes of second kind plus the
endpoints, and to the Hermite-Fejér interpolation based on the Chebyshev
nodes of first kind respectively, obtaining max-product interpolation opera-
tors which, in general, (for example, in the class of positive Lipschitz func-
tions) approximates essentially better than the corresponding Lagrange and
Hermite-Fejér interpolation polynomials.

The aim of the present paper is to use the same idea (but slightly modi-
fied to simplify the calculation) in the case of the linear interpolation polyno-
mials of Lagrange type on general nodes. Applications to Lagrange interpola-
tion based on equidistant knots and on the roots of orthogonal polynomials,
including the Jacobi roots, are obtained.

Thus, let I C R be a bounded or unbounded interval, f : I — R,
ok € I, k € {0,...,n}, zp0 < Typ1 < ... < Tpp, and consider the La-
grange interpolation polynomial of degree < n attached to f and to the
nodes (Zn, )k,

Pn(f)(x) = an,k(x)f(xn,k)a
k=0

with
(x —2no) (= Zpp—1)(@ — Tpit1)..(T — Tnn)
Tn,k — me)-“(mn,k - xn,k71>($n,k - xn,kJrl)---(xn,k: - mn,n) '

It is well known that Y, _,pnk(z) = 1, for all z € R, which allows us to

write "
P (f)(l‘) _ Zkzopn,k(x)f(xn,k)
. =
2 o Pk (2)
Therefore, its corresponding max-product interpolation operator will be ob-
tained by replacing the sum operator X, by the maximum operator \/, that
is

pn,k(x) = (

, forall z € I.

vpnk(x)f (xn,k)
k=0

PP (f)(x) = el

n
\/ DPn.k (.73)
k=0
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By the property pnr(zn,;) = 1if & = j and pp p(z,;) = 0 if k # j, we
immediately obtain that P (f)(2n) = f(2n), for all j € {0,...,n}.

But because this max-product operator seems to present some difficul-
ties in calculations, in this paper we deal with a simplified max-product op-
erator with good approximation properties and which keeps the interpolation
properties, given by

\/ ln,k(x)f (xn,k)
k=0

LM (f)(z) = m o €1,
\/ ln,k(l’)
k=0
where
Lok (2) = - pg(r) = (1)L (@ = 20) /(@ — 20 1) (1.1)
and

Cn,k = (afn,k - xn,O)m(ajn,k - xn,k—l)(xn,k-i-l - mn,k)---(xn,n - xn,k) > 0.
The plan of the paper goes as follows. In Section 2 we present some
auxiliary results while in Section 3 we prove the approximation results for
the max-product Lagrange interpolation operators on equidistant and Jacobi
nodes.

2. Auxiliary results

Let us define the space
CB(I)={f:1I— Ry; [ is continuous and bounded on I}.

Remark. Firstly, it is clear that L%M)( f)(z) is a well-defined function for
all z € R and it is continuous on R. Indeed, by >, _,pni(z) = 1, for all
z € R, for any z there exists an index k € {0,...,n} such that p, x(z) > 0
(which implies that \/}}_;pn.k(z) > 0), because contrariwise would follow
that p, k(z) < 0 for all k and therefore we would obtain the contradiction
> r—oPnk(z) < 0. Therefore, as L, x(x) = cn k- Pk (z) with ¢, > 0, for this
k we also have \/;_, ln x(x) > 0.

Also, by the obvious property I, x(@n;) = cpn; > 0if & = j and
lnik(xn,j) = 0if k # j, we immediately obtain that L%M)(f)(xn,j) = f(@n,j),
for all j € {0,...,n}. In addition, clearly we have L%M)(eo)(x) = 1, where
eo(xz) =1, for all z € I.

In what follows we will see that for f € CB,[a,b], the L%M)(f) operator
fulfils similar properties with those of the B,(IM)( f) operator in [1].

Lemma 2.1. Let I C R be a bounded or unbounded interval.

(i) Then LM : CBL(I) — CB.(I), for alln €N :

(ii) If f.g € CBL(I) satisfy f < g then LY (f) < LM (g) for all
neN ;
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(iii) LV (f + g) < LR (f) + L3 (g) for all f,9 € CB(I) ;
(iv) For all f,g € CBy(I), n € N and x € I we have

LD (f)(@) = LD (9) ()] < LD (If — g)(@);

(v) LM is positive homogenous, that is L%M)()\f) = )\L;M)(f) for all
A>0 and f e CBy(I).

Proof. (i) The continuity of L%M)( f)(z) on I follows from the previous Re-
mark. Also, by the formula of definition for L%M)( f)(z), if f is bounded on
I, then it easily follows that L%M) is bounded on I. It remains to prove the
positivity of L%M)(f). Solet f: I — R4 and fix x € I. Reasoning exactly
as in the above Remark, there exists k € {0,1,...,n} such that [, x(z) > 0.
Therefore, denoting I,7 (z) = {k € {0,1,...,n}; L, r(x) > 0}, clearly L} (z) is
nonempty and for f € CB,(I) we get that
L(M)(f)(x) _ Vke];{'(x) b (2) f (k)
" \/keI:f(w) In i (2)

(i) Let f,g € CB4(I) be with f < g and fix * € I. Since I,} (x)
is independent of f and g, by (2.1) we immediately obtain L%M)(f)(x) <
L (g) ().

(iii) By (2.1) and by the sublinearity of \/, it is immediate.

(iv) Let f,g € CBL(I). We have f = f — g+ g < |f — g| + ¢, which by
(i) — (iii) successively implies L™ (f)(x) < LSV (|f — g)(x) + LY (9) (),
that is L' (f)(2) — Lu" (9)(x) < L"(1f — g]) ().

Writing now g = g— f+f < |f—g|+f and applying the above reasonings,
it follows LM (9)(x) — LgLM)(f) (x) < LM (If = g])(z), which combined with
the above inequality gives \L%M)(f)(a:) - L%M)(g)(x)\ < L%M)(|f — g ().

(v) By (2.1) it is immediate. O

(2.1)

Remark. By (2.1) it is easy to see that instead of (ii), LM satisfies the
stronger condition

Lu(fV g)(@) = Ln(f)(2) V Ln(9)(z), f,9 € CBL(I).
Corollary 2.2. For all f € CBy(I), n € N and x € I we have

7@) ~ L) @) < | SEM () (@) +1 | an (50,

where § > 0, @, (t) = [t —z| forallt € I, x € I and w1(f;6); = max{|f(z) —
fWliz,y el |z —y| <6}

Proof. Indeed, denoting eg(z) = 1, from the identity

LMD (f) (@)= f (@) = [LM(f) (@) = f(2)- LG (eo) ()] 4 f (2) [LE (e0) () — 1],

by Lemma 2.1 it easily follows

/(@) = LM () (@)] <
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LD (f (@) (@) = LED(F () @) + ()] - I (eo) () — 1] <
LI (t) = F(@))(@) + [f(@)] - [ (eo) (2) — 1.

Now, since for all ¢,z € I we have

0 = F@) < a(file = al)s < [5le =l 1] wn(F100,

replacing above and taking into account that L%M)(eg) =1, forall z € I, we
immediately obtain the estimate in the statement. ([

Remark. The results in Lemma 2.1 and Corollary 2.2 remain valid if we
replace the space C B, (I) by the space

Ci(I)={f:1— Ry;f is continuous on I}.

3. Approximation results for max-product Lagrange
interpolation

In this section we study the approximation properties of the max-product
operators L%M).

It is clear that for the approximation purpose, in the case of the operator
L%M), from Corollary 2.2 it is enough to obtain a good estimate for the
expression

bk (2) |Tn 6 — 2|
k\:/o _ Vke]j{(z) ln,k(af”xn,k - 33‘

\/kez,t(z) L, ()

\/ ln’k(l')
k=0

We present the first main approximation result.

Theorem 3.1. Given the nodes —00 < a < Zp 0 < Tp1 < ... < Tpp < b < 00,
f € Ci(la, b)) and denoting

dp = max{z, o — a,max{x, k41 — Tnr;k=0,1,..;n —1},0 — 2y n},
we have
ILM () (@) = f(@)] < 201(F;dn) ), for all @ € [a,b],
where w(f;0)(ae) = sup{|f () — f(Y)l; 2,y € [a, 0], | —y| < 6}
Proof. Firstly, because L%M)(f)(xn,j) = f(zn ), for all j € {0,1,...,n}, in

all calculations and estimations we may suppose that = # =, ;, for all j €

{0,1,...,n}.
Denote Q,(z) = III"_o(x — x,,;). It is easy to see that for any z € [a, b],
with & # x,;, j € {0,1,...,n}, we can write

- Viert@ nk@eng =z Q@) 1
Viers (@) tns(2) Viert @ k(@) Viert @) m=em
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= min{|z — 2, 1|;k € I (z)}.

Denote #,,—1 := @ and 41 = b and fix j € {-1,0,...,n,n + 1}.
We have three possibilities : 1) j = —1;2)0<j<n—1;3)j=n. Let
T € (Tn g Tnjr1):

Case 1). We may suppose that a < z,,9. We have I, o(z) > 0 for all
x € [a,Tn,)- Indeed, by using (1.1) we easily get that for z € [a, 2, o), we have
sign[ln.o(z)] = (—=1)" - (=1)™ = +1. Therefore 0 € I,/ (x), for all x € [a, 2, 0).
We also get |2 — 20| < |@ — @y 1|, for all k € [T (z) and z € [a, 2, 0), which
implies E,, (z) = |z — Zn,0l = Tno — ¢ < Tpo —a < d,, for all z € [a,z,0).

Case 2). We have [, j(x) > 0 and 1, j+1(z) > 0 for all x € (5, Zpn j+1)-
Indeed, by using (1.1) we easily get that for z € (xy j,2n j+1), we have
sign(l, j(z)] = (=1)"77 - (=1)"7 = +1 and sign[l, j+1(z)] = (=1)"~7~1.
(—1)"=9=1 = +1. Therefore j,j + 1 € I,} (z), for all x € (24, j, Tn j+1)-

We also get | — 2 ;| < |& — xp| for all & € {0.1,...,5} and |z —
Tnj+1]| < | — xpk| for all k € {j + 1,5 +2,...,n}, which implies E,(z) =
min{|z — x|, |2 — 25 11|} < G, for all @ € (2,5, Ty jt1)-

Case 3). We may suppose that z,, < b. We have I, ,(z) > 0 for all
x € (ZTn,n,b). Indeed, by using (1.1) we easily get that for z € (x, ,, b], we have
sign(lnn(x)] = (1) (=1)® = +1. Therefore n € I,7 (z), for all x € (.0, b].
We also get |x — 20| < |2 — @y k|, for all k € I} (z) and x € (25,1, b], which
implies E,,(2) = |2 — Znn| =T — Tppn <b—2ppn < dy, for all € (2,5, b].

Collecting all the above estimates and applying Corollary 2.2, the the-
orem is proved. O

Remark. The order of approximation in terms of wy (f; dn)[a’b] in Theorem
3.1 cannot be improved, in the sense that it easily follows from the proof of
Theorem 3.1, that the estimate E, (x) < O(d,,) cannot be improved.

As applications we obtain the following two results.

Corollary 3.2. (i) Let I = [a,b], f € C4([a,b]) and the equidistant knots in
I=]a,b], zpr =a+kh, k€{0,..,n}, withh=(b—a)/n. Then we have

ILOD(f)(2) — f(2)] < 21 (f; ba

) , for all x € [a,b].
[a,b]

(i) Let w(x) be a weight function on the finite interval I = [a,b], sat-
isfying w(z) > v >0, for all x € [a,b]. If a < Tpo < Tp1 < .. < Tpp < b
are the the zeros of the associated orthonormal polynomial pp41(x) of degree
<n+1, then for any f € C1([a,b]) we have

L) - Fo)] < Cun (£ 1D

> , for all x € [a,b],
[a,b]
where C' > 0 is a constant depending only on v, a and b.

(iii) Let w(x) be a weight function on the interval I = [—1,1], satisfying
A < V1 -22w(z) < B, for all x € [-1,1], where A,B > 0 are constants.
If -1 <zpo <api <..<xpn <1 are the the zeros of the associated or-
thonormal polynomial p,11(x) of degree < n+1, then for any f € C4([—1,1])
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we have

LOD(f)(x) — ()] < Con <f; 1) orallz € [-1,1],
n+1 [~1,1]
where C' > 0 is a constant depending only on A and B.
(i) If -3 <a <43, -3 <P <45 and =1 < 2pp < Ty < oo <
ZTnn < 1 are the the zeros of the associated orthonormal Jacobi polynomial
Jui1(x) of degree < n+ 1, associated to the weight w(x) = (1 —2)*(1 + )5,
then for any f € C+(]—1,1]) we have

ILM) (f)(x) = fz)| < Cuwy (f; n«lkl)[ | , for all z € [—1,1],
~11

where C' > 0 is a constant depending only on o and (3.

Proof. (i) It is immediate from Theorem 3.1 for d,, = b:—La.

(ii) It follows from Theorem 3.1, taking into account that by Theorem
6.11.1, pp. 112-113 in [18], we have d,, < c%, with ¢ > 0 depending on
v,a and b only.

(iii) It follows from Theorem 3.1, taking into account that by Theorem
6.11.2, p. 114 in [18], we have d,, < cn%_l, with ¢ > 0 depending on A and B
only.

(iv) It follows from Theorem 3.1, taking into account that by Theorem
6.3.1, p. 125 in [18], we have d,, < c—1=, with ¢ > 0 depending on « and 3

n+1?
only. (]

It is of interest to have a more explicit form for the operator L, (f)(z)
in Theorem 3.1. In this sense we present the following.

Theorem 3.3. Given f € Cy([a,b]) and the nodes —0o < a < Tpo < Tp1 <
o < Tpp < b < 00, the maz-product operator M (f)(x) is continuous on
[a,b], L%M)(f)(xn’j) = f(an,;) for all j € {0,1,...,n} and we can write :

n

LOD(f)(x) = \/ (CDF =20 f (), for @ € a,20,0),

k=0 T — Tnk
LM (f) ()
" X — Tn.j
= V(—l)j_kﬁf(l“n,k),w € (Tnj, (Tn,j + Tnj41)/2, 5= 0,n— 1,
k=0 ™
L (f) ()
B it1—k L — Tn,j+1
= \/ (= kﬁf(xn,k)’w € [(Tn,j + Tnj+1)/2, T j41),
k=0 ™

j=0,n—1,
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n

LM (f)(@) = I}_/g(—l)"-kmf<wn,k>, for € (.0, b

Proof. The continuity and the interpolation properties were already estab-
lished by the Remark from the beginning of Section 2. In order to get the rest
of the statement in the theorem, it suffices to prove the following formulas :

V k(@) =lno(z), for z € [a,2,0),
keIt (z)

\/ ln,k(x) = ln,j('r)> for z € (xn,j> (xn,j + xn,j-{-l)/2]aj = 0, n— 1,
kEI} (z)

V  lok(@) =l j1 (@), for 2 € [(@n; + Tnj41)/2,2nj41),d =00 — 1,
kel (z)

\/ lnk(z) =l n(x), for x € (Tnn,b).
kel (z)
We have three cases : 1) z € [a,2n0) ;2) € (Tnj, Tn,j+1), J € {0,1,...,n—1}
i 3) © € (zym, bl
Case 1). By the proof of Theorem 3.1, Case 1), we have l,, o(x) > 0, for
T € [a,Tn,0). Also, for any k € I,} (z), we have

Ino(x)  Tnp—x >

k()  xTpo—2a
Case 2). Let j € {0,1,...,n — 1} be fixed. By the proof of Theorem 3.1,
Case 2), we have [, j(z) > 0 and [, j41(z) > 0, for & € (xy j,Zpn j11). We
have

bnj(®) _ Tnjn—w
ln,j—&-l(x) o T — Tn,j '
Therefore, for any « € (2,5, (Tn,j + Tn j4+1)/2] we have I, j(x) > I, j41(2)
and for any = € [(zn,j + Tn,j+1)/2, T j+1) We have I, j11(x) > 1, ().
Let k € I} (z). If k < j then

boj(x) _ @~k
lne(z) @ —an; —

and if £ > j + 1 then

ln,j+1($) — Tnk — T > 1.

lnk(x)  Tpnji1—x

Case 3). By the proof of Theorem 3.1, Case 3), we have [,, ,,(x) > 0, for

T € (Tn,n,b). Also, in this case, for any k € I} (z), we have
Ly () _ T Tk
lnk(®) z—xpp

>1

and the theorem is proved. (I
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In what follows, would be of interest to compare the approximation re-
sults for the max-product Lagrange interpolation operators, with their linear
counterparts. Thus, in the case of Lagrange interpolatory polynomials, it is
well-known the fact that the divergence phenomenon is very pronounced.

In this sense, let us briefly recall some results (for details, see e.g.
Chapter 4 in the book Szabados-Vértesi [17]). Thus, Bernstein [6] proved
that for f(x) = |z|, the Lagrange interpolatory polynomials attached to
the system of equidistant nodes in [—1,1] does not converge to f(z), for
any z € (—1,1)\ {0}. Griimwald [13] and independently Marcinkiewicz [15],
proved that when the system of interpolation nodes consists in the Cheby-
shev nodes of the first kind, there exists a function f € C([-1,1]) such
that for the attached Lagrange interpolatory polynomials L, (f)(x), we have
limsup,,_, o |Ln(f)(x)] = 400, for all z € [—1,1]. More general, a similar
result holds for the system of Jacobi nodes in [—1, 1] (see the book Szabados-
Vértesi [17], relationship (4.1), p. 126). For an arbitrary system of interpo-
lation nodes in [—1,1], in Erdds-Vértesi [11] it is proved that there exists
a function f € C([—1,1]), such that for the attached Lagrange interpola-
tory polynomials we have limsup,, . |Ln(f)(x)| = +00, almost everywhere
x € [—1,1]. By using the condensation singularities principle in Functional
Analysis, Muntean [16], Cobzas-Muntean [8] proved that for any system of
nodes in [0, 1], there exists a superdense subset Xy C C([0,1]), such that for
any f € Xj, the subset of divergence points in [0, 1] for the attached Lagrange
interpolatory polynomials L, (f)(x), is superdense in [0, 1] (a countable inter-
section of open subsets which, in addition, is infinite, uncountable and dense
subset, is called superdense).

In contrast with these results, the results in Theorem 3.1 and Corollary
3.2 show that for the max-product interpolatory operator L%M)( f)(x), the
situation is essentially better, having uniform convergence with good rates of
convergence for some of the most important systems of interpolation nodes.

Let us note that on the other hand, in Hermann-Vértesi [14], starting
from a Lagrange interpolatory process (convergent or not)

Pu(£)(@) =Y pui(@) f(@a),
k=0

with
(= @no0)-(T = Tnp—1)(® — Tn kt1)-. (T — Tnp)
Tn,k — xn,O)-“(xn,k: - -/L‘n,k:—l)(xmk - xn,k-}-l)---(xn,k: - xnm)

b

pn,k(x) = (

new linear interpolatory rational operators are constructed, of the form
S ) pas(@)l
> tmo £ (@n ) [Pk (@)]7

are constructed, for which in the case when r > 2 and z,, ; are some Jacobi
knots, the Jackson-type order of approximation

1B (f) = fII < Cwn(f;1/n),

R (f)()
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is obtained (see Theorem 3.2 in Hermann-Vértesi [14]).

In other words, for the linear rational construction R, (f)(x), we get the
same order of approximation as for the interpolatory rational max-product
operator in Theorem 3.1 of the form

\ P (@) f (wn,1)
k=0 )

L () (@) = ==
\/ Dn.i ()
k=0

Clearly that with respect to R, (f)(z), the max-product rational operator
L%M)( f)(z) present the advantage that it provides an estimate in terms of
w1(f;1/n) for any kind of interpolatory systems of points, with the properties
that the distance between two consecutive nodes converges to zero as n — oo.

But still it is an interesting open problem, a comparison from computa-
tional point of view, between a rational max-product type product like that
given by Theorem 3.1 (that is of the form LM (f)(x)) and the linear rational
one like R,,(f)(x) mentioned above.
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Almost greedy uniformly bounded
orthonormal bases in rearrangement
invariant Banach function spaces

Ana Danelia and Ekaterine Kapanadze

Abstract. We construct uniformly bounded orthogonal almost greedy
bases in rearrangement invariant Banach spaces.
Mathematics Subject Classification (2010): 41A17, 42C40.

Keywords: Greedy algorithm, non-linear approximation.

1. Introduction

Let {z,}nen be a semi-normalized basis in a Banach space X. This
means that {z,},en is a Schauder basis and is semi-normalized ie. 0 <
inf,en ||Zn] < sup,ey [|2n|| < co. For an element 2 € X we define the error
of the best m—term approximation as follows

om(x) = inf{[jz — Z QnTyll},

neA

where the inf is taken over all subsets A C N of cardinality at most m and
all possible scalars «,,. The main question in approximation theory concerns
the construction of efficient algorithms for m-term approximation. A com-
putationally efficient method to produce m-term approximations, which has
been widely investigated in recent years, is the so called greedy algorithm.
We define the greedy approximation of x =) anz, € X as

Gm(w) = Z An Ty,
neA

where A C N is any set of the cardinality m in such a way that |a,| > |a]
whenever n € A and [ €A. We say that a semi-normalized basis {z, }nen is

The authors was supported by grant GNSF/ST08/3-393.
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greedy if there exists a constant C' such that for allm = 1,2,... and allz € X
we have

[ = Gm(2)|| < Com().

This notion evolved in theory of non-linear approximation (see e.g.[1],[2]). A
result of Konyagin and Temlyakov [3] characterizes greedy bases in a Banach
spaces X as those which are unconditional and democratic, the latter meaning
that for some constant C' > 0

| 2 Tl

holds for all finite sets of indices A, A’ C N with the same cardinality.

Wavelet systems are well known examples of greedy bases for many
function and distribution spaces. Indeed, Temlyakov showed in [1] that the
Haar system is greedy in the Lebesgye spaces LP(R™) for 1 < p < oo. When
wavelets have sufficient smoothness and decay, they are also greedy bases for
the more general Sobolev and Tribel-Lizorkin classes (see e.g.[4-5]).

A bounded Schauder basis for a Banach space X is called quasi-greedy
if there exists a constant C' such that for z € X [|G,,(2)| < C||z|| for m > 1.

Wojtaszczyk [2] proved the following result which gives a more intuitive
interpretation of quasi-greedy bases.

|25 IIwaII

acA’

Theorem 1.1. A bounded Schauder basis for a Banach space X is quasi-greedy
if and only if limy, oo || — Gm(x)||x = 0 for every element x € X.

A bounded Schauder basis for a Banach space X is almost greedy if there
exists a constant C' such that for x € X, ||z — G (2)|| < Cinf{||lz =3 .4 <
X,y > Tyl ACN, |A] =m}.

It was proved in [6] that a basis is almost greedy if and only if it is
quasi-greedy and democratic.

A Banach function space on [0, 1] is said to be a rearrangement invariant
(r.i) space provided f*(t) < g*(t) for every t € [0,1] and g € X imply f € X
and ||f|lx < |lgllx, where f*(t) denotes the decreasing rearrangement of |f|.

An r.i. space X with a norm || - ||x has the Fatou property if for any
increasing positive sequence f,, in X with sup,, ||f»||x < oo we have that
sup,, fr, € X and || sup,, fnllx = sup, ||fnllx.- We will assume that the r.i.
space X has the Fatou property.

Given s > 0, the dilation operator o given by

Usf(t) = f(t/s)X[O,l] (t/s)v te [0, 1]

(x4 denotes the characteristic function of a measurable set A C [0, 1]) is well
defined in every r.i. space X. The classical Boyd indices of X are defined by
Ins ) Ins

px = lim -————, gx =

lim —————.
s—oo In||os||x—x s—0+ In [|os ]| x o x

In general, 1 < px < qx < o0.
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Any r.i. function space X on [0, 1] satisfies L>°([0,1]) ¢ X < L*([0,1]).
If we have information on the Boyd indices of X then a stronger assertion is
valid. Indeed for every 1 < p < px and gx < ¢ < 0o, we have

LA([0,1]) € X < LP([0, 1)) (L.1)

with the inclusion maps being continuous. Let X’ denote the associate Banach
function space of X. Then X’ is a r.i. Banach function space whose Boyd
indices are defined as 1/px + 1/qx =1 and 1/gx + 1/px’ =1 (see [7]).

M. Nielsen in [8] proved that there exists a uniformly bounded orthonor-
mal almost greedy basis in LP([0,1]), 1 < p < oo, that shows that it is
not possible to extend Orlicz’s theorem, stating that there are no uniformly
bounded orthonormal unconditional bases for LP([0,1]), p # 2, to the class
of almost greedy bases.

The purpose of this paper is to study these problems in the r.i. function
spaces. Namely, the following theorem is obtained.

Theorem 1.2. Let X be a separable r.i. Banach function space on [0, 1] and
1 <px <gx <2o0r2<px < qgx < oo. Then there exists a uniformly
bounded orthogonal almost greedy basis in X .

2. Proof of theorem

Let us construct some system in the following way. For k = 1,2, ..., we define
the 28 x 2¥ Olevskii matrix A% = (agf))fz-:l by the following formulas

ab =277 for i=1,2,..,2F,
and for j =2°+ v, with 1 <v <2%and s=0,1,....k — 1, we let

s—k

27 for (v—1)2F° <i< (20 —1)2k—s!
ag) = 2% for (2v—1)2F51 << p2ks
0 otherwise.

It is known [16] that A* are orthogonal matrices and there exists a finite
constant C' such that for all i, ¥ we have

2k

k
> lafl <
=1

Put N, = 219 and define Fj, such that Fy = 0, F; = N; — 1 and
Fp —F,_1 = Ny —1, k = 1,2,.... We consider the Walsh system W =
{Wa}s2, on [0,1]. We split W into two subsystems. The first subsystem
Wi = {ry}%2, is Rademacher functions with their natural ordering. The
second subsystem Ws = {¢y}72; is the collection of Walsh functions not in
Wi with the ordering from WW. We now impose the ordering

(]51,7"1, T2, ~~~a’rF17¢27rF1+17 "'7TF27¢37 TFy+1, '~'7TF37¢43
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The block By := {¢k,7F,_,+1,---,7F, } has length Ny and we apply A" ¢

By, to obtain a new orthonormal system {wgk)}fvz’“l given by

N

k) _ Pk S (10%)

V; _\/]Tk—i_zaij TFe_1+5—1-
=2

The system ordered 1/15”,...,1[15\}1), §2),..., ](32), will be denoted by B =
{1}, It is easy to verify that B is an orthonormal basis for L, since each
matrix A0 is orthogonal and it is uniformly bounded also.

Lemma 2.1. Let X be a r.i. Banach function space on [0,1] and 1 < px <
gx < 0o. The system B = {¢}32, is democratic in X with

1
1Y dnllx =< 14]2.
keA
Proof. Taking into account that fact that B| - |,x < || llx < C| - |l¢x and
the estimate (see [8])
I Zwka = |A|% for any 1 < p < o0
keA
we obtain our result. O
Lemma 2.2. (Khintchine’s inequality )Suppose that X is a r.i. Banach func-

tion space on [0,1], 1 < px < qx < oo,and ri(t),k > 1, are the Rademacher
functions. Then there exist A, B such that for any sequence {ag}r>1,

AQ Jar) < I awre@®lx < BO Jaxl?)?.
k k k

Proof. It is known that (see [10]) for 1 < p < oo there exist A,, B, such that
for any sequence {ay}r>1,

A0 k) < 1Y arrk@®llp < B> larl?)?.
k k k

Taking into account that fact that B|| - |lgx < |- |lx < C| - |lpx and the
above inequality we obtain Lemma 2.2. O

Lemma 2.3. Suppose that X is a r.i. Banach function space on [0,1], 1 <
px < qgx < oo, and ri(t),k > 1, are the Rademacher functions. Then for
f € X we have

S l< fire>1%2 <CIfx-
k=1

Proof. For any n > 1 by the Holder inequality and Khintchine’s inequality
we obtain

Sl < fre > P = [y f@)(Spoy (@) < fore >)da <
2 Yk < frre > mllxellfllx < CCizy | < fore > )20 fllx
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This implies
1
O I< fire>112 < Bllflx
k=1
Now taking the limit when n — oo we obtain our result. O

Lemma 2.4. Let X be a separable r.i. Banach function space on [0,1] and
1 < px < gx < oco. Then the system B = {1y }72, is a Schauder basis for X .

Proof. Notice that span(B) = span(WW) by construction, so span(B) is dense
in X, since W is a Schauder basis for X (see [11]).
Let S,(f) = >_k_; < f.1r > ¢y be the partial sum operator. We need
to prove that the family of operators {S,}52, is uniformly bounded on X.
Let f € L>([0,1]) C L?([0,1]). Forn € Nwe can find L > 1and 1 <m < Ny,
such that
L—1 N,

Z<ﬂ%>%—22}j¢“¢w+z<ﬁw> e

k=1 j=1
=T + 1.

Let us estimate 77. If L = 1 then T3 = 0, so we may assume L > 1. The
construction of B shows that T is the orthogonal projection of f onto

span (Ué;ll U;-V:’“l w,(ck)) = span{{Wo, Wi, ... Wr_o} U{T1y, Tlg+1, s "Fr_1 } }

with Iy = [logy(L)]. It follows that we can rewrite Tj as

L—-2

=Y < £, Wi > Wi+ Pa(f),
k=0

where Pr(f) is the orthogonal projection of f onto span{ri,, Tig+1;s - TFy_4 -
Thus, using the fact that W is a Schauder basis for X, Khintchine’s inequality
and Lemma 2.3, we will have

ITh]lx < Clifllx-

Let us now estimate 75.

=Y < ful > e

k=1

_m ¢L N
—’;<f,m+z

L N
(10%) oL (10%)
Ay T, a4j—1 >= (—=9r+ Zakt TFL_1+t—1)
Jj=2 Ne

m

10
Z ( ) < f7rFL—1+j71 >
_] =2 k=1

m
—N7L<f7

mum

+ < f, V'L 4i—1

J2k1
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m Np
10 10%
+ E E :CL( K < [irF- 1+7—1 > E :a( )TFL—IJFt*l]
k=1 j=2 t=2

=G+ G2+ Gs + Gy

Using that fact that 1 < m < Ny and Hélder inequality we obtain
IG1llx < C||f|lx- Using the Holder and Khintchine’s inequality, the fact that
matrices A are orthonormal and Lemma 2.3 we obtain ||G;||x < C|/f||x i =
2,3, 4 for some constant C' independent of f € L*°([0,1]). Consequently for
some constant C' independent on f € L*°([0,1]) we have ||S,f||x < C| fllx-
Since L*°([0, 1]) is dense in X we deduce that {5, }22; is a uniformly bounded
family of linear operators on X and the system B is a Schauder basis for X. [

Lemma 1.1 and Lemma 2.4 give the following

Theorem 2.5. Let X be a separable r.i. Banach function space on [0,1] and
1 < px < gx < oo. Then there exists a uniformly bounded orthonormal
democratic basis in X.

Lemma 2.6. Let X be a separable r.i. Banach function space on [0,1] and
1<px <gx <2o0r2<px <gx <oo. Then the system B = {¢}32, is a
quasi-greedy basis for X.

Proof. First we consider 2 < px < gx < oo case. Let f € X C Ly. We have

F=Y" < b >,

i=1
with [[{< f, % >Hi, < Ifll2 < C|lf|lx- We must prove that G, (f) is con-
vergent in X.
Let us formally write

oo Ng
k k
F=320 < s >l
k=1j=1
o0 Nk qs o0 Nk
k k k
=YX < hut > ot Y Y <, ()>Z%O PR
=1 j=1 =1 i=1
=51 + Ss.

Consider ¥ C {0,1}. By Kchintchine’s inequality and the fact that

each A" is orthogonal we conclude that So converges unconditionally in X.
Indeed

oo Ng

k=1 j=2

N 1/2
<C (Zzaﬂ < fpt > |2> :

k i=1

X
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The series defining So converges unconditionally, so it suffices to prove
that the series defining S; converges in X when the coefficients < f, 1~ are
arranged in decreasing order. Let us consider the sets

1 . 1
Ak:_{ F<|<faw()>|< 1/10}

k

AQ,{ |<f,1p(k)>|< }
k

) k 1

k
Then

:i 3 < fol > O +Z > < flF > \/@L

k=1jeA} k=1jeA?
(k) bk
ZZ<M f Ty + T + Ts.
k=1jeA}

By the construction of sets A} we can conclude that the series defining
T> and T3 converges absolutely in X.
From the definition of A} we get

k 1 1 k41
‘<f»¢§)>|>mZWZ‘<fﬂ/}§ )>|7
k+1

i€AN,jE A}H_l, k=1,2,... so when we arrange T} by decreasing order the
rearrangement can only take place inside the blocks. From the estimate

1/2
AL1\2
O R DIIEFRULETR M “SW e
jEAL JEAL k

we obtain that the rearrangements inside blocks are well-behaved, and

Pk
> ~

JEA}

< fol >

— 0, k — oo.

We can conclude that G,,,(f) is convergent in X.

Using Theorem 1.1 we conclude that B is a quasi-greedy basis and con-
sequently almost greedy in X.

Let 1 < px < gx < 2. By the results proved above it follows that the
system B is almost greedy in X. From [6, Theorem 5.4] we conclude that B is
quasi-greedy basis and consequently almost greedy in X This completes the
proof. O
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Remark on Voronovskaja theorem for
qg-Bernstein operators

Zoltan Finta

Abstract. We establish quantitative Voronovskaja type theorems for the
g-Bernstein operators introduced by Phillips in 1997. Our estimates are
given with the aid of the first order Ditzian-Totik modulus of smooth-
ness.

Mathematics Subject Classification (2010): 41A10, 41A25, 41A36.

Keywords: Voronovskaja theorem, g-integers, q-Bernstein operators, K-
functional, first order Ditzian-Totik modulus of smoothness.

1. Introduction

Let ¢ > 0 and n be a non-negative integer. Then the g-integers [n|, and the
g-factorials [n],! are defined by

14+q+...+¢" 1, if n>1
0, if n=0

and
1402l ---[nlg, if n>1

1, if n=0.
For integers 0 < k < n, the g-binomial coefficients are defined by

=

The so-called g-Bernstein operators were introduced by G.M. Phillips
[3] and they are defined by B, 4 : C[0,1] — C[0, 1],

(Buah)(@) = Bugfr2) =3 f (L’j) Pk, ),
k=0 4
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where
pn,k(‘]az) = |: Z :| xk(l - ’JJ)(l - qI) e (1 - qnikilw)v YIS [07 1];

and an empty product denotes 1. Note that for ¢ = 1, we recover the classical
Bernstein operators. It is well-known that Voronovskaja's theorem [5] deals
with the asymptotic behaviour of Bernstein operators. Then naturally raises
the following question: can we state a similar Voronovskaja theorem for the
g-Bernstein operators? The positive answer was given in [3] as follows.

Theorem 1.1. Let ¢ = g, satisfy 0 < g, < 1 and let ¢, — 1 as n — oo.
If f is bounded on [0,1], differentiable in some neighborhood of x and has
second derivative f"(x) for some x € [0,1], then the rate of convergence of
the sequence {(By,q, f)(x)} is governed by

. 1
T [oly, {(Bog, @)~ f@)} = g2 - 0)f"@). (1)

In [4], the convergence (1.1) was given in quantitative form as follows.
Theorem 1.2. Let ¢ = qy, satisfy 0 < g, <1 and let g, — 1 as n — oco. Then
for any f € C?[0,1] the following inequality holds

[Wlgu (B, (@) — f(@)} — 521 — )" (@) |< cal 2 (5, 10],12)

where ¢ is an absolute positive constant, x € [0,1], n =1,2,... and w is the
first order modulus of continuity.

The goal of this note is to obtain new quantitative Voronovskaja type
theorems for the g-Bernstein operators. Our results will be formulated with
the aid of the first order Ditzian-Totik modulus of smoothness (see [1]), which
is given for f € C[0,1] by

wy(f.0) = e 1AL, O, (1.2)

where p(z) = /x(1 — ), z € [0,1], || - || is the uniform norm and

f(z+Liho(z)) — f(z—Ltho(z)), if x4 ihe(z)e€0,1]
A;lw(x)f(x):

0, otherwise.

Further, the corresponding K —functional to (1.2) is defined by

K1,(f,0) = if{|[f — gl +dlleg'll : g € W ()},

where W1(yp) is the set of all g € C[0,1] such that g is absolutely continuous
on every interval [a,b] C [0,1] and ||¢g’|| < +o00. Then, in view of [1, p.11],
there exists C' > 0 such that

K1(f,6) < Cwl(f,9). (1.3)

Here we mention that throughout this paper C' denotes a positive constant
independent of n and x, but it is not necessarily the same in different cases.
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2. Main result

Our result is the following.

Theorem 2.1. Let {q,} be a sequence such that 0 < g, < 1 and g, — 1 as
n — o0o. Then for every f € C?[0,1] the following inequalities hold

\mhxu%@jxm—fu»—éwu—xv%@\

< ovai-me (1), (2.2

where x € [0,1] and n =1,2,...
Proof. We recall some properties of the g-Bernstein operators (see [3]):
By g, (1,2) =1, By g, (t,2) =2, Bng, (tQa T) = z® + [n]q_nlx(l —x) (2.3)

and B, 4, are positive.
Let f € C?[0,1] be given and t,x € [0,1]. Then, by Taylor’s formula,
f@&) = flx)+ f'(x)(t —x) —|—f " (uw)(t — u) du. Hence

£ = F@) ~ (@)t~ ) — 5 (@)t~ )’
= /f” )t —u) du—/ " (x)(t —u)du
- /[f@wff%ﬂufuMu
In view of (2.3), we obtain

| Bun(£,2) = £(&) = 3l el = )5 (@) |

’Bn%</ﬂfmo f%)Mt@dmr)\

B, (| [ 190 = Sl = dau o). 2a)

t
In what follows we estimate ‘ / If" (w) — f"(2)| |t — u|du ‘ . For g €
W1(y), we have

IN
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[ 15w = @ -l

< /If” - |\t—u\du\+\/|g o) [t ] du
/Ig ||t—u|du’
< 2" —gl(t - )+ ]/ (@)]do | [t~ uldu
< 2=l gl | [ ] [ | - ula
+ )
< 2" = gll(t - 2)?
, x\1/2 dv
+ledl / ’/ _U|1/2‘|t—u|du
t

= 2" = gl - 0P + 2eq e @) | [ - al e~ uldu
< 20— gll(t - 2)* + 2y o~ @)t — o, (2.5)

U—v uU—2x
where we have used the inequality | | | | v is between v and x

©*(v) T ¢*x)’
(see [1, p. 141)]).
On the other hand, by [2, p. 440], we have the following property: for
any m=1,2,... and 0 < ¢ < 1, there exists a constant C'(m) > 0 such that

(Bt = 2)" )] < Cm) Mf’(m(f))” (26)

where ¢(z) = /z(1 — z), € [0,1] and |a] is the integer part of a > 0 (see
also [4, (4.2) and (5.6)]).
Now combining (2.4), (2.5), (2.6) and the Cauchy-Schwarz inequality,

we find that
| (Bug, £)(@) — £(@) — 3 lnlgta(1 — )" (x)
201"~ gll Bug, (¢ = 2)%,2) + 2o’ | 0 (2) B g (It — 2, 2)
201" = gll Bug, (¢ = 2)%,2)
+2llog/ll o (o . oo (= )2, 2) 2 (B, (6 = ), )2

IA A

- {Ilf”—glw()+|<pg (1)2} 27)

[l []qn



Remark on Voronovskaja theorem for g-Bernstein operators 339

Because p?(z) < p(z) < 1, x € [0,1], we obtain, in view of (2.7),

| Blan (B, £)(@) — @)} — 520~ ) (@) |
< c {Ilf”—g||+ o) @g’ll} 28)

)3

and

| Blan (B, £)(@) — 7@} — 5201~ 2)f"(@) |

1

< Co(x) {Ilf”—gll +1/2||sog’||}, (2.9)
[n]g,

respectively. Taking the infimum on the right hand side of (2.8) and (2.9)

over all g € W!(p), we obtain

1 C K1,p(f", (@) n)g, ")
[#la, {(Bug, @) = fl@)}=5(1-2)f" (@) |<
C p(@) K1 (", [nla ).

Hence, by (1.3), we find the estimates (2.1) and (2.2). Thus the theorem is
proved. (I
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Approximation by max-product type
nonlinear operators

Sorin G. Gal

Abstract. The purpose of this survey is to present some approximation
and shape preserving properties of the so-called nonlinear (more exactly
sublinear) and positive, max-product operators, constructed by starting
from any discrete linear approximation operators, obtained in a series
of recent papers jointly written with B. Bede and L. Coroianu. We will
present the main results for the max-product operators of: Bernstein-
type, Favard-Szasz-Mirakjan-type, truncated Favard-Szasz-Mirakjan-
type, Baskakov-type, truncated Baskakov-type, Meyer-Konig and Zeller-
type, Bleimann-Butzer-Hahn-type, Hermite-Fejér interpolation-type on
Chebyshev nodes of first kind, Lagrange interpolation-type on Cheby-
shev knots of second kind, Lagrange interpolation-type on arbitrary
knots, generalized sampling-type, sampling sinc-type, Cardaliaguet-
Euvrard neural network-type.

Mathematics Subject Classification (2010): 41A30, 41A25, 41A29, 41A20,
41A35, 41A05, 94A20, 94A12, 92B20.

Keywords: Degree of approximation, shape preserving properties, non-
linear max-product operators of: Berstein-type, Hermite-Fejér and
Lagrange interpolation-type (on Chebyshev, Jacobi and equidis-
tant nodes), Whittaker (sinc)-type, sampling-type, neural network
Cardaliaguet-Euvrard-type.

1. Introduction

The idea of construction of these operators goes back to a paper of Bede,
B., Nobuhara, H., Fodor, J. and Hirota K. [11], where it is applied to the
rational approximation operators of Shepard. How could be applied to any
linear and discrete Bernstein-type operator I have shown in my book Gal [18],
pp- 324-326, Open Problem 5.5.4, where also a general form for the estimate

in terms of the modulus of continuity is obtained.

The construction is based on a simple idea, exemplified for the case of

Bernstein polynomials, as follows.
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Let Bo(f)(xz) = > p_o Pne(x) f(k/n) be with p, ,(z) = (Z)mk(l—x)”_k
and f:[0,1] — R. If in the obvious formula

S Par(2)f(e/n)
Dk k(@)
we replace the Y operator with the max operator denoted by \/, then we

obtain the so-called max-product Bernstein nonlinear (sublinear), piecewise
rational operator by (Gal [18], p. 325)

Vi—o Pk (@) f(k/n)
\/Z:o pn,k(x)

Bn(f)(x) = e [0,1],

B%M)(f)(m) = T € [07 1]’

where recall

\/pnk k/n) = max {pn k( ) (k/n)}

The same idea of construction can be applied to any discrete linear
Bernstein-type operator or to any discrete linear interpolation operator, ob-
taining thus the corresponding nonlinear max-product operators (well-defined
because the denominators of these new operators always are strictly positive).

Surprisingly, the max-product operators do not lose the approximation
properties of the corresponding linear operators to which they are attached.
Moreover, for large classes of functions, they improve the order of approx-
imation to the Jackson-type order. The most important improvement is in
the case of interpolation (on any arbitrary system of nodes), when for the
whole class of continuous functions the Jackson order wy(f;1/n) is achieved.
Also, the max-product Bernstein-type operators preserve the monotonicity
and the quasi-convexity of the functions.

In this survey we will present the main results for the max-product
operators of: Bernstein-type, Favard-Szasz-Mirakjan-type, truncated Favard-
Szasz-Mirakjan-type, Baskakov-type, truncated Baskakov-type, Meyer-Konig
and Zeller-type, Bleimann-Butzer-Hahn-type, Hermite-Fejér interpolation-
type on Chebyshev nodes of first kind, Lagrange interpolation-type on Cheby-
shev knots of second kind, Lagrange interpolation-type on arbitrary knots,
generalized sampling-type, sampling sinc-type, Cardaliaguet-Euvrard neural
network-type.

2. Approximation by max-product operators of Bernstein-type
Denote
C4[0,1] ={f:[0,1] = Ry; f is continuous on [0, 1]}.

This section contains the approximation and shape preserving properties for
a series of important max-product Bernstein-type operators.
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Theorem 2.1. For f € C[0,1], define the max-product Bernstein operator by
(Gal [18], p. 325)

BYO (1) () = Vizo Pk (DI h/)

\/Z:o pn,k(x)

(i) (Bede-Coroianu-Gal [4]) For any j € {0,1,...,n} and x € [n%_l, %_11
we have

;o € [0,1].

B (@) =\ fini(w).
k=0
() (s

k—j
where fi n ;(x) = m (ﬂ) I (%) This form suggested the denomination

of "maz-product” operator for BT(LM) (that is the mazimum of the product of
the values of f on nodes with some rational functions).

(i) (Bede-Coroianu-Gal [4]) B,(LM)(f)(:L') is a continuous, piecewise con-
vex and piecewise rational function on [0,1].
(iii) (Bede-Coroianu-Gal [4]) For all z € [0,1], n € N we have

1
B - )] <12 (£ ).
n+1
where
wi(f;0) = sup{[f(x) = f(y)l; =,y € [0,1], [z —y| < 5}

() (Coroianu-Gal [15]) There exists f € C4[0,1] such that the order
in (#3) is exactly 1/+/n+ 1, that is on the whole class C[0,1], the order in
(iii) cannot be improved.

(v) (Coroianu-Gal [15]) If f € C1[0,1] is strictly positive on [0,1] then

IBAO(F) — fll < 4 {n [wl (f;)] o (f; i)}

(vi) (Coroianu-Gal [15]) If f € Lipl then by (v)
1B~ 7l < Lnen.

(vii) (Coroianu-Gal [15]) If f € Lip o, then (v) gives the approxzimation
order 1/n**=1 which for a € (2/3,1] is essentially better than the general
approzimation order Olwi(f;1/y/n)] = O[1/n*/?] given by (iii).

(viii) (Bede-Coroianu-Gal [4]) If f : [0,1] — Ry is a concave function
then we have the Jackson-type estimate

[0 - @) < 200 (£ ) me

(iz) (Coroianu-Gal [15]) If f € C4[0,1] is strictly positive then the
pointwise estimate holds

BOD(f) () — f(x)] < 2w (f, M) ,

n
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forallz €10,1/(n+ 1D]U[n/(n+1),1], and
nwl(f’ %)

mg

B @) - )] <

forallz e [1/(n+1),n/(n+1)].
(z) (Bede-Coroianu-Gal [4]) f : [0,1] — R is called quasi-convex (quasi-
concave) on [0,1] if it satisfies the inequality (for all x,y, X € [0,1])

fz 4+ (1= Ny) < (=) max{f(z), f(y)}.

B%M)(f), n € N, preserve the quasi-convexity, quasi-concavity and mono-
tonicity of f.
Remarks. 1) Comparing with the approximation by the Bernstein polynomi-
als, clearly for large classes of functions, BS«LM) gives essentially better esti-
mates.
2) The problem of finding the saturation class for By(lM) is still open.
Clearly it is different from the saturation class of the Bernstein polynomials.
For f € C4[0,00) we define the Bleimann-Butzer-Hahn max-product
operators by (Gal [18], p. 326)

+4) (s 1),

k=0

Theorem 2.2. (Bede-Coroianu-Gal [8]) (i) If f : [0,00) — Ry is continuous,
then for any n+ 1 > max{1 + 2z,16x(1 + =)} we have

(L+a)}ya

HOD (f) () ~ £(2)] < 5w (fv —

),we [0, c0),

where
wi(f,0) = sup{|f(z) = f(y)[;z,y € [0,00), |z — y| < 6}
(i) If f :[0,00) — Ry is a nondecreasing concave function, then for

x € [0,00), n > 2z,

(1+x)2>.

n

(@) - 1) <201 (7

(i) Hy(lM)(f), n € N, preserve the monotonicity and the quasi-convexity
of f.

For f € C.[0,1) we define the Meyer-Konig and Zeller max-product
operators by (Gal [18], p. 326)

_ Vito (") f R/ (n + k)
VI?;O ("?Qk)ff’“

,x €[0,1),n € N.
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Theorem 2.3. (Bede-Coroianu-Gal [5]) (i) If f : [0,1] — Ry is continuous on
[0,1], then for n > 4 we have

280(0)e) - )] < 1801 (BT el

where
wi(f,8) = sup{|f(z) — f(y)|; 2,y € [0,1], |z — y| < 0}

(i) If f:[0,1] — R4 is a continuous, nondecreasing concave function,
then

2800w - 1(@)| < (51 ) e men.

(#ii) ZﬁLM)(f), n € N, preserve the monotonicity and the quasi-convezity
of f.

For f € C[0,00) and f € C1]0, 1], we define the Favard-Szdsz-Mirakjan
max-product (Gal [18], p. 326) and the truncated Favard-Szédsz-Mirakjan
max-product operators (Bede-Coroianu-Gal [7]) by

Vg (k)

EM(f)(z) = kzooo—k,x €[0,00),n € N
k\—/O ("’Z”!)
and
n k
V= r ()
TO(f)(@) = =z 0.1 m e N,
respectively.

Theorem 2.4. (Bede-Coroianu-Gal [10], [7]) (3)

EOD(f) (@) — ()] < 8w (f, ) neN,ze0,00)

Vo
Vn
where

wi(f,0) = sup{|f(z) — f(y)|; 2,y € [0,00), |z — y[ < 4},

and
T (f) () — f()] < 6wn ( I %

(i) If f : [0,00) — Ry is a nondecreasing concave function on [0, 00),
then

>,n€N,x€ [0,1].

(1)) - f@)| s (i) o€ .o0m e

(i) If f :]0,1] — Ry is a nondecreasing concave function on [0,1],
then

TP - f(@)] < 60 (£.1) n € Nr e 0.1
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(iv) F,ELM)(f) and T,(LM)(f), n € N, preserve the monotonicity and the
quasi-convezity of f on the corresponding intervals.

For f € C4+[0,00) and f € C4[0,1], we define Baskakov max-product
(Gal [18], p. 326) and the truncated Baskakov max-product operators (Bede-
Coroianu-Gal [9]) by, respectively

V bui(@)f (£)
VM (f)(e) = e,
V bn(2)
k=0
and .
\/ bn,k(x)f (%)
U?’(LM)(f)(x) = kzon—ax S [07 1]3” S N,Tl Z ]-7
k\:/O bnk(2)

where b, 1 (z) = (”+I§_1)mk/(l + )"tk
Theorem 2.5. (Bede-Coroianu-Gal [6], [9]) (i) For n > 3 and x € [0,00) we
have

V(7)) — F(@)] < 120 (f, ””fj"fl”) ,

where

wi(f,0) = sup{|f(z) = f(y)l;z,y € [0,00), [z —y[ < b}
Also, forn € Nyn > 2,z € [0,1] we have

U0 a) - 0] < 2 (£ )

where

wi(f,0) = supf{|f(z) — f(y)l;z,y € [0, 1], [z —y| <4}

(i) If f : [0,00) — [0, 00) is a nondecreasing concave function on [0, 00),

then forn > 3, x € [0,00),

V) - )] < 2 (1 257)).

n—1

(iii) If f : [0,1] — [0,00) is a nondecreasing concave function on [0,1],
then

U0 (f)(@) - ()] < 200 (f; i) Lz €[0,1],n€N.

(iv) v, M) (f) and Uy(lM)(f), n € N, preserve the monotonicity and the
quasi-convezity of f on the corresponding intervals.
Remark. The estimates in Theorems 2.1, (iii), and Theorems 2.2-2.5, (i), were
obtained by using the following general result:
Theorem 2.6. (Gal [18], p. 326, Bede-Gal [3]) Let I C R be a bounded or
unbounded interval,

CBy(I)={f:1—Ry;f continuous and bounded on I},
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and L, : CB4(I) — CB4(I), n € N be a sequence of positive homogenous
operators, satisfying in addition the following properties:

(i) (Monotonicity) if f,g € CB.(I) satisfy f < g then L,(f) < L,(g)
for alln € N;

(ii) (Sublinearity) L,,(f +g) < Ln(f) + Ln(g) for all f,g € CB(I).

Then for all f € CB4(I), n € N and x € I we have

[f (@) = Ln(f)(2)] <

SL(0e)(@) + Laleo) (@) | @n (£30)1 + £(2) - [Lu(eo) (&) 11,

where § > 0, eq(t) =1 for allt € I, p,(t) = |t — x|.
Remarks. 1) The above Theorem 2.6 is a generalization of the classical one for
Positive Linear Operators, because the Positivity + Linearity imply the

Positivity + Sublinearity + Positive homogeneity

+Monotonicity,

but the converse implication does not hold, taking into account that the max
product operators are counterexamples.

2) The Jackson-type estimates (for subclasses of functions) in Theorems
2.1-2.5, were obtained by direct reasonings.

3) The saturation results for the above max-product Bernstein-type
operators are interesting open questions.

3. Approximation by interpolation max-product operators

In this section we present the approximation properties of a series of max-
product interpolation operators.

Consider the Hermite-Fejér interpolation polynomial of degree < 2n+1
attached to f : [-1,1] — R and to the Chebyshev knots of first kind, x,, =

2(n—k)+1
COS (%W),

Hanr (£)(@) = Y hno(@) f(2,1),

k=0

n

with

2
() = (1 = 22 1) - <(n +T17)L(+;(f)$n k)) ’

Tt1(x) = cos[(n + 1)arccos(x)]-Chebyshev polynomials. Because

j—0 Pk () f (T 1)
ZZ:O Pk (2)

Hapi1 (f)(2) =
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by the max-product method the corresponding max-product Hermite-Fejér
interpolation operator is

\/ hn,k(x)f (xn,k)
k=0

\/ hn k(m)
k=0

Remark. We have Héﬁ?l(f)(xn]) = f(zn,;), for all j € {0,...,n}.
Theorem 3.1. (Coroianu-Gal [14]) If f : [-1,1] — Ry is continuous on [—1,1]
then for all z € [-1,1] and n € N

(M) 1
H - < 14w — .
|| 2n+1( ) f”_ l(fan 1)

Remark. For f € Lip;[—1,1], we have ||H2n+1( ) = fll £ 55, while it is
well-known that || Hap41(f) — fI| ~ 2850
Let now x, % € [—1,1], & € {1,...,n}, be arbitrary and consider the

Lagrange interpolation polynomial of degree < n — 1 attached to f and to

the nodes (4 &)k,
Z ln k xn k

with
Ink(z) =
(x—2p1)e(T—Tpp-1)(T — Tnkt1) (T — Tnn)
(@ngk — Tn1)e(Tngk — Tog—1)@nk — Trgtr1) e (Tnk — Ton)
Because Y ;_; lnk(z) =1, for all z € R, we can write
Lo(f)(z) = 22:1 in,k(x)f(xn,k)
> ket lnk(2)

Therefore, its corresponding max-product interpolation operator will be given

by
\/ln,k(x)f (xn,k)
L;M)(f)(ac):k:1 — ,x el

\/ ln,k(l’)
k=1

Remark. We have L\ )(f)(a:nk) =flznk), k=1,..,n
Theorem 3.2. (Coroianu-Gal [12]) If z,, 1, = cos (Z—:’fw), k=1,..,n and
f:[-1,1] = Ry then

L) = 11 < 280 (1,22 ) =3

, forall x € I.
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Remarks. 1) For the linear Lagrange polynomials we have the worst estimate

|Ln(f) — fll < Cun (f; 111) In(n),n € N.

2) The case of other kind of nodes (e.g. equidistant, or roots of orthog-
onal polynomials, etc) can be found in the joint paper [17] with L. Coroianu
published in this proceedings.

Now, consider the truncated Whittaker (sinc) series defined by

Wa(f)(e) = Y D (M) o e o.al
k=0

and the truncated max-product Whittaker operator given by

Vi, B g ()
WT(L]W)(f)(‘T) n s1rlj(nm k)
k=0 naz—km

Remark. Clearly, Wr(LM)(f)(jw/n) = f(ym/n), for all j € {0,...,n}.
Theorem 3.3. (Coroianu-Gal [16]) If f : [0, 7] — Ry is continuous then

WM () (z) — f(z)] < 4wy (f; 711)[ ],n eN,z € [0,7].
0,7

€ [0, 7]

Remark. If lim, oo wi(f;1/n)In(n) = 0 then W, (f)(z) — f(z) uniformly
inside of (0, 7) and pointwise in [0, 7], while it is known that ||, (1) — 1| >
$7 for all n > 2.

4. Approximation by sampling and neural networks max-prod
operators

This section contains approximation results for some max-product sampling
operators and for some max-product neural networks operators.
Definition 4.1. (Bardaro-Butzer-Stens-Vinti [2]) A function ¢ € C(R) is called
a time-limited kernel (for a sampling operator), if:
(i) There exist Ty, 71 € R, Ty < Ty, such that ¢(t) = 0 for all ¢t & [Ty, T1];
(i) Yope pu—k)=1, forallu € R.
If ¢ is a time-limited kernel and W > 0, then

SweN0 = 3 1 (i) eWe -kt
k=—o0

will be called a generalized sampling operator.
Taking into account Definition 4.1, (ii), we can write

Yoo f () oWt — k)
Yoo p(Wt —k)

Remark. If e.g. ©(t) = sinc(t) = w, then Sw,,(f)(t) becomes the Whit-
taker cardinal (sinc) series.

Swip(f)(t) = teR.
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Therefore, applying the max-product method, the corresponding max-
product Whittaker operator will be given by

\/ oWt —k)f ()
SO = = tER.
\/ (Wt —k)
k=—o0

Theorem 4.2. (Coroianu-Gal [13]) If p(t) = sinc(t) = w and f : R — Ry
18 bounded and continuous on R, then

ISED) - F(0)] < 2 (f; ;V) orallteR
R

where wi(f;0)r = sup{|f(u) — f(v)|;u,v € R, Ju — v| < &}.
Remarks. 1) If f € Lipa, « € (0, 1], then in Theorem 4.2 we get HS%@(]‘) -

fll=0 (ﬁ), while it is well-known that for the usual Whitaker cardinal
series, we have the worst estimate

ISw.o(f) — £l = O (bg(W)) .

WOL

2) We get similar results for other kernels ¢(t) too.
The Cardaliaguet-Euvrard neural network is defined by

Cra(f) () = k_iﬁ f .(iﬁ b (”M (m - D) ’

where 0 < @ < 1, n € Nand f : R — R is continuous and bounded or
uniformly continuous on R.

The corresponding max-product Cardaliaguet-Euvrard network opera-
tor is formally given by

\ bl (o 5] 7 (%)
COD(f)(x) = ===

\ b [mie (o - 5]

k=—n2

,r €R.

Theorem 4.3. (Anastassiou-Coroianu-Gal [1]) Let b(z) be a centered bell-
shaped function, continuous and with compact support [=T,T], T > 0 and
0 < a < 1. In addition, suppose that the following requirements are fulfilled:
(i) There exist 0 < my < M; < oo such that mi(T — x) < b(z) <
My(T — z) for all x € [0,T);
(i) There exist 0 < my < My < oo such that me(z +T) < b(x) <
Ms(z+T) for all x € [-T,0].
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Then for all f € CB4+(R), x € R and for all n € N satisfying n >
max{T + |z|, (2/T)"/*}, we have the estimate

|f(@) = D (N)(@)] < cwr (fin® )y,

TMy TM;
c =2 | max , +1].
27n2 27ﬂ1

Remark. Let f € Lipa. For % < a < 1, we get the same order of approx-

imation O () for both operators Cj, o (f)(z) and Cﬁj\ﬁ)(f) (z), while for

i
O0<ax< %, the approximation order obtained by the max-product operator
CT(%)( f)(z) is essentially better than that obtained by the linear operator
Cra(f)(@).

where
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Rigid body time-stepping schemes in
a quasi-static setting

Bogdan Gavrea

Abstract. We discuss how linear complementary problems (LCPs) can
be used to simulate rigid-body systems in a quasi-static setting. LCP-
based time-stepping schemes were successfully used in [1] in order to
plan and control meso-scale manipulation tasks.

Mathematics Subject Classification (2010): 65K10, 90C33.

Keywords: Linear complementarity problems, rigid body simulation.

1. Introduction

In [1] we considered the canonical problem of assembling a peg into a hole.
Simulation of this quasi-static system was used in order to select the con-
trol parameters. The integration step in the simulator was formulated as a
mixed linear complementarity problem (MLCP). MLCPs should be thought
of as linear complementarity problems(LCPs) coupled with additional linear
equality constraints. A brief description of the linear complementarity prob-
lem and results concerning LCPs with copositive matrices are given in the
following subsections. For a detailed analysis of these problems we refer the
reader to the excellent manuscript [2].

1.1. Linear complementarity problems

In this section we present the definitions for the linear complementarity prob-
lem (LCP) and the mixed linear complementarity problem(MLCP).

Definition 1.1. The problem of finding z € R™ such that
2>0, Mz+b>0, and 2/ (Mz+b) =0, (1.1)

where b € R™ and M € R™*" is called a linear complementarity problem.
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In the above definition the inequality z > 0, z € R™ is to be understood com-
ponentwise, i.e., z; > 0, ¢ = 1,n. The non-negativity and complementarity
conditions (1.1) can be also written in the more compact form:

0<zlw:=Mz+b>0.

We denote the problem (1.1) by LCP(b, M). If in addition to the comple-
mentarity constraints we add some equality constraints we obtain a mized
linear complementarity problem (MLCP). To be more precise, we follow the
definition in [2] and consider the matrices A € R™*", B € R™*™ (C e R"*™
and D € R™*™, Let a € R™ and b € R™ be given.

Definition 1.2. The mized linear complementarity problem is the problem of
finding vectors uw € R™ and v € R™ such that

a+ Au+ Cv

b+ Du+ Bv

v

vT (b + Du + Bv)

(1.2)

IV IVl
cocooo

We note that if the matrix A in (1.2) is invertible we can write v in terms of
v and use this form to reduce the problem to a standard LCP formulation.

1.2. LCPs with copositive matrices

The matrix of the underlying LCP used in the time-stepping schemes such
as the one used in [1] is a copositive matrix.

Definition 1.3. A matriz M € R™ "™ is said to be copositive if
2T Mz >0 for all z € R", x> 0.

In general a linear complementarity problem with a copositive matrix is not
guaranteed to possess a solution. Solvability of such LCPs is discussed in the
following Theorem.

Theorem 1.4 (2], Th. 3.8.6). Let M € R™ ™ be a copositive matriz and let
b € R™ be given. If the implication

[vZO, Muv >0, 'UTMU:O] = [UTbZO}

holds, then LCP(b, M) has a solution. Lemke’s algorithm with precautions
taken against cycling will always find a solution of LCP(b, M).

Lemke’s algorithm is a pivoting method similar to the simplex method of
linear programming. Cycling here refers to the possibility of using the same
basis twice.
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2. The quasi-static model

The continuous-time model under the rigid body assumption is given by the
following differential complementarity problem (DCP):

q(t) =v(t), (2.1)

Ev(t) — Wo(q, u, t) A (t) — Wi(q, u, t))\t(t) 0, (2.2)

0< W(q,ut) L Aa(t) >0, (2.3)

§5 (1) — 53,.(8) = (Wir(gq,u, 1) o(t) + 8;:’“ (q,u,t), k=1,...,n (2.4)
0<551) L puda(t) +Ak(t) >0, k=1,..,n., (2.5)

0<5,(t) L peAar(t) = Ak(t) >0, k=1,...,n. (2.6)

Here q denotes the generalized system position and v the generalized system
velocity. The control parameters are encoded in the vector u. The quasi-
static assumption is reflected by the equilibrium equation (2.2), where E is
a damping matrix, assumed to be symmetric positive definite. The vectors
An(t) € R™ and A\(t) € R"™ represent all normal and tangential forces,
while W,, (¢, u,t) and Wi(q, u,t) are the normal and tangential wrench matri-
ces. More precisely, the k-th column of W, (q,u,t) (Wi(g,u,t)) is the normal
(tangential) wrench vector Wy (q,u,t) (Wik(q,u,t)) corresponding to con-
tact k, k = 1, n., with n. denoting the number of active contacts. The vector
U, (q,u,t) contains the normal displacements for configuration ¢, controls
uw and time t. More precisely, ¥, (q,u,t) = [\I/nl(q,u,t),...,\Ilnnc(q,u,t)]T,
where U, (g, u, t) represents the normal displacement function corresponding
to contact k. In a similar way, one defines the vector of tangential displace-
ments, Wy(q,u,t) = [Wy1(q,u,t), ..., U, (¢, u,t)]". Equation (2.3) represents
the contact and non-penetration constraints; that is whenever the normal
separation at contact k is strictly positive (¥U,x(q, u,t) > 0), the correspond-
ing normal force is 0 (A, = 0), while whenever contact k is established
(Uk(g,u,t) = 0), the corresponding normal force is nonnegative (A, > 0).

Equation (2.4) defines the positive, $/, (t), and negative, $;, (), sliding
velocities at contact k. The right-hand side of (2.4) represents the (overall)

sliding velocity $:(t) := \iftk(q,u,t) = (Wtk(q,u,t))Tv(t) th (q,u,t)

at contact k. The last two equations, namely (2.5) and (2.6), represent
Coulomb’s friction law at contact k, with py € [0,1] being the friction coef-
ficients.

3. The time-stepping scheme

Let ¢; denote the time at which one has a solution configuration ¢! and let
ti+1 = t; + h denote the time at which one would want an estimate of the
solution. We approximate the new configuration ¢'*! using a backward Euler
formula, as follows

¢ = ¢ + it
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where v!*! is an estimate for the new velocity and will be found by solving
a mixed linear complementarity problem. At each integration step the un-

knowns (ho'tt, h)\i;H, h)\lfﬂ, hUH'l) may be obtained as the solution of the
following MLCP:

h,UH-l

0 E  -W, -Ww} 0 0
+1
e I UL G B I | B w,
| INT h)\?l * ow, !
Py (Wy) 0 0 E s
I+1
sttt 0 Uy —E? 0 ho 0

(3.1)
with 0 < [pH'l, P, slﬂ L {h)\fj“l, AL, ha”l} > 0. Here Uy €
R"™e*"e B, € R*™*" with U a diagonal matrix with elements on its diag-
onal equal to g, K =1,...,n. and Ef a block diagonal matrix, with diagonal

blocks given by the vector e (e is a two-dimensional vector of all ones). That
is,

1 0

1 0 1 0

Uy = : : » By = : :
0 ... fln, 0 .. 1

0 1

The superscript { used in the MLCP (3.1) indicates that all the corresponding
quantities are calculated with g := ¢' and ¢ := ¢;. For each contact k we define
the 3 x 2 matrix Wy (g, u,t) by joining the column vectors Wy (g, u,t) and
—Wik(q, u,t). That is,

Wfk (qa u, t) = [Wtk (qa U, t) - Wtk (q7 u, t)] .

If we put all the active contacts together we obtain the ”frictional” wrench
matrix Wy (q,u,t) appearing in formulation (3.1). In a similar way, we get
the vector W (g, u,t).

Solvability and the Friction Cone. For an active contact k, we define the
friction cone corresponding to that contact by

FCk q7u t)= {Z— WakAnk + Wik s | Ank >0, A >0, e )\fk<Mk)\nk}
(32)

where Wi = Wy k(q,u,t), Wy := Wyi(g,u,t) and e = [1,1]7. The total

friction cone, FC(q,u,t), which accounts for all active contacts is defined by

FO(q,u,t) =Y FCx(g, u,t).
k=1
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Using the fact that the matrix E in the MLCP (3.1) is positive definite, we
can eliminate the variables hv'™! and reduce the MLCP to a standard LCP
with a copositive matrix. It can be shown that the resulting LCP, is solvable
whenever the total friction cone FC(¢!,u,t;) is pointed. We recall that a cone
is pointed if it doesn’t contain any proper subspace. The lack of pointedness
for the friction cone results in jammed configurations (see [3]) and therefore
this regularity assumption is very realistic and can be successfully used in
devising randomized plans (see [1]).

4. Conclusions

We have discussed an LCP-based time-stepping scheme that can be used
to simulate rigid body systems in a quasi-static setting. The scheme was
introduced and successfully used for a particular case in [1]. Solvability of
the integration step is guaranteed by the pointedness of the friction cone, an
assumption that is common in dynamic settings as well (see [3] and [4] for
example).
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On some quadrature formulas on the real
line with the higher degree of accuracy and
its applications

loan Gavrea

Abstract. In this paper we study quadrature formulas with the higher
degree of accuracy. We study the quasi-orthogonality of orthogonal poly-
nomials and we give some results on the location of their zeros.

Mathematics Subject Classification (2010): 41A55, 42C05.

Keywords: Orthogonal polynomials, quasi-orthogonal polynomials,
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1. Introduction

Let P, be a polynomial of degree n such that
b
/ 2" P (x)w(x)dr =0, k=0,1,...,n—1,

where w is a positive weight function on the finite or infinite interval [a, b].
P, is the polynomial of degree n belonging to the family of orthogonal poly-
nomials on [a, b] with respect to the weight function w. It is well known that
the zeros of P, are all real and distinct and lie in (a, b).

Definition 1.1. Let R,, be a polynomial of exact degree n, n > r, r being a
fized natural number. If R, satisfies the conditions

b
k |0, for k=0,1,....n—r—1
/axPn(a:)w(x)dx—{ 20, for k=n—r (1.1)

where w is a positive weight function on [a,b], then R, is a quasi-orthogonal
polynomial of order r on [a,b] with respect to w.

Remark 1.2. The quasi-orthogonal polynomials R,, are only defined for n > r.

If r = 0 then R,, = AP,, where ) is a real constant.
The following result can be found in [1].
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Theorem 1.3. Let {P,} be the family of orthogonal polynomials on [a,b] with
respect to a positive weight function w. A necessary and sufficient condition
for a polynomial R, of degree n to be quasi-orthogonal of order r on [a, ]
with respect to w is that

Ry (z) = coPp(x) +c1Ppo1(z) + ... + ¢ Py () (1.2)
where ¢;’s are numbers which can depend on n and coc, # 0.

If R,, is quasi-orthogonal of order 7 on [a, b], then at least n — r distinct
zeros of R, lie in the interval (a,b).

n [1] C. Brezinski, K. A. Driver, M. Redino-Zaglia consider quasi-
orthogonal polynomials of degree n — 1, n — 2:

R.(z) = Py(x) + anPp_1(z), an, #0 (1.3)
and
R, (z) = Py(z) + anPn—1(z) + by Pr—2(x), by, #0 (1.4)

and make a study of its zeros.
The following result is well known.

Theorem 1.4. The quadrature formula

b n
/ F@yw(@)de = 3 Asf(win) + R(f) (15)

i=1
has the degree of exactness n+ k if and only if it is of interpolatory type and

the nodal polynomial

L (2) = [[ (& = i)
i=1
is quasi-orthogonal of order n —k — 1 in [a, b] with respect to w.
A. Bultheel, R. Cruz-Barroso and Marc Van Borel ([2]) consider an n

point quadrature formula of Gauss-Radon type:

n—1

/ F@yw(@)ds = Auf(@) + 3 Apnf () + R (1.6)

k=1
where « € [a,b] is a fixed point and the degree of exactness is 2n — 2.

Remark 1.5. If P,(a) = 0 then (1.6) is actually a Gaussian quadrature for-
mula.

Remark 1.6. The coefficients of the quadrature formula (1.6) are positive.

In [2] the authors studied also Gauss-Lobatto-type quadrature formulas
with two arbitrary prefixed nodes, o and :
n—2
/ Flaywla)ds = Aaf(e) + Asf(8) + 3 Apnfloen) + Ralf) (17
k=1
the degree of exactness being 2n — 3.
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From Theorem 1.3, the nodes of such a rule will be the zeros of

R, (z) = P,(z) + anPpr_1(x) + by P—a(x).

2. P, -polynomials and its properties

Let w be a positive weight function on [a,b] (@ > —o0), n € N*, k € N such
that k < n.

We denote by P, the polynomial of degree n which satisfies the fol-
lowing conditions:

b
/ (z —a)' Py p(z)w(z)dr = 6riy, i=0,1,...,n. (2.1)
a
In the following, without loss of generality, we will consider a = 0.

Remark 2.1. By (2.1) it follows that P, ; is a quasi-orthogonal polynomial
of order n — k with respect to the weight function w.

Theorem 2.2. The zeros of P, i are all real, distinct and lie in (0,b).

Proof. Let us denote by 0 < z; < ... < x; < b the zeros of P, where it
changes the sign. Obviously ¢ > k. Suppose i < n. We have

b
/ (x —x1)...(x — ;) Py p(x)w(z)dz > 0. (2.2)
0
Using the definition of P, ;, from (2.2) we obtain
(-1)%a; 1 >0, (2.3)
where (—1)""Fg;_;, is the coefficient of z* of the polynomial
(x—x1)...(x —x;), o0i—>0.

On the other hand we have:

b
/0 z(x—x1)...(x — 2;) Py g (x)w(z)dx >0

or
(=1) %oy 411 > 0. (2.4)
The relations (2.3) and (2.4) are contradictory. O

It is easy to see that the set { P, }}_, forms a base in II,, and for every
P €11, we have:

P=> (ex, P)Pux
k=0

= Zek<Pn,k:P>7
k=0
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where e;, : R — R, ep(z) = 2F, a

/ F(@)g(@)w(2)dz

We denote by K,,(z,y) the Christoffel-Darboux kernel

z,y) = Zpk(m) k(Y)
k=0

where the set {px}7_, is an orthonormal set

b
/ pr(x)pi(2)w(x)dr = 04, k,i€{0,1,...,n}.
0

The result from the following Theorem is easily verified.

Theorem 2.3. The following relations hold:

K, (z,y) Zx P, k(y (2.5)

= Z ykPn,k(x)
k=0

1 ) P71+1,n+1(33)Pn,n(y) - Pn,n(x)Pn—&-l,n-i-l(y)
an+1,n+1 r—Yy

where anq1,n+1 15 the coefficient of 2"t from Priint1-

3. Main results
Let P be a polynomial of degree n and let my be the moment of order k£ with
respect to the weight function w,

b
my, = (e, P) = / e*P(x)w(z)dz, k=0,1,...,n.
0

Then P can be written as

= Z mkPn,k(x)
k=0

Theorem 3.1. If
(—=1)*mp >0, k=0,1,2,...,n (3.1)

then the zeros of P are all real, distinct and lie in (0,b).

Proof. By (3.1) it follows that there exist at least a point 21 where P changes
the sign.

Let x1,...,x, be all the zeros where P changes its sign in the interval
(0,b) and suppose that p < n.

So, the polynomial (z — 1) ... (z — zp)P(x) doesn’t change the sign.
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Suppose that

(x—z1)...(x—zp)P(z) > 0. (3.2)
From (3.2) we get:
b
/ (@ —21)... (2 — 2, P(x)w(z)dz > 0 (3.3)
0
b P _
/ (= 1) (& — 1)) P@w()dz = (<1 S (~1)P"'my,_oi (3.4)
0 i=0
where o; are Vieta’s sum of order ¢ of the numbers z1,...,z,.
On the other hand we have:
b
/ z(r—x1)...(x —zp)P(x)w(z)dz >0 (3.5)
0

b p
| aw =2 @ =z Py = (<17 Y o
1=0

(3.6)
From (3.4) and (3.6) it follows that the inequalities (3.3) and (3.4) are
contradictory and so p = n. O

Corollary 3.2. Let R, be a quasi-orthogonal polynomial of order 1,
Rn(x) - Pn,n—l(x) - anP7L,n(x)~
If an, > 0 then the zeros of Ry, are all real and distinct and lie in (0,D).

Remark 3.3. The condition a, > 0 is only sufficient.
A necessary and sufficient condition is given by

(=1)"(Pn.n-1(0) = an P n(0)) (Prn—1(b) — anPpn(b)) > 0.

Let « € [0, b] be a fixed point and let us consider the quadrature formula

/ @) = Auf(0) + 3" Aunf(oen) +RF) (37

k=1
having the degree of exactness 2n — 2.
This means that « is a root of polynomial R,, which is of the form

R, (z) = Py n-1(z) + aPp n(2).

The coefficients Ay, Ak n, k=1,2,...,n — 1 are positive and are given
by
b b
/ (x — )l (x)w(x)dx / 1% (z)w(z)dz
Apn = 20 L Aa=to
; (Thn — )2 2(a)
where

l(z)

— Tk n)l (ij n)
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Theorem 3.4. The coefficients Agn, k=1,...,n—1 and A, are given by

1
Agn = L k=1,2...,n—1
m Kn—l(wkt,namk:,n)
1
A, =
K, (o, )

Proof. Let us denote by:

b .
M; = /0 z'(z — a)lg(x)w(x)d.

We have
My =z, My
M2 = {L‘%’nMo
(3.8)
Mn—l = .’IZ;LlMo.
From (3.8) we get
n—1
(= a)lp(z) = Mo Y @}, Po1.i(2). (3.9)
i=0
By (3.9) we obtain
LThn — &
My = :
0 anl(xk,nvl'k,n)
and so )
Apn = , k=1n-1
h anl(wk,nawk,n)
Similarly we get
1
Ay = ———.
K, 1(a,a)
The proof of the theorem is finished. O

Corollary 3.5. Let P € Ilp,,_2, P(z) >0,V 2 € R. Then

b 1
/0 P(z)w(x)dx > ®

— — Pla),VacR
n—l(aaa) ( )

Theorem 3.6. Let R, be a quasi-orthogonal polynomial of order 1 with the
weight function w having all its zeros lie in [0,b). Suppose that
R,(x) = apz™ + ...

Then for every continuous function f, f : [a,b] — R, the following equality
holds:

b n
[ @@ =Y A = e w310
k=1

an



On some quadrature formulas on the real line 365
1 b
+— [$7 L1, X2y ---,Tn; ['7 L1ye+-yTn; f]]Ri(.’E)’U}((E)dJ]

2
an Jo
1

where z, k=1,2,...,n, are the zeros of R, and Ay = ——.
K1 (g, zx)

Proof. The quadrature formula
b n
[ w@rs@s = 3 i)+ R) (3.11)
k=1

having degree of exactness 2n — 2 is a quadrature formula of interpolatory
type, coefficients Ag, k =1,2,...,n being given by

b
Ak:/o I (z)w(x)dx

1
Kno1(zr,xr)
We have
1
fl@) = Lp_a(fi21,.. ., 20)(x) = a—Rn(a:)[x,xl, cey Tns f] (3.12)
where L,,_1(f;x1,...,2,) is Lagrange’s polynomial of degree n — 1 which

interpolates the function f at the points xx, k = 1, n.
R,, is of the form:

R,=PF,n1+abP,,, aoack
From (3.12) we obtain

/ f(z (x)dz — [z1,22, ..., Zp; f] (3.13)

= RQ( )[CL’ ﬁtl,xQ,...,{En;f]'UJ(l')dl'

an 0

b n 1 b
/0 Fhules = 3 Anflo) = - / Ru(@)s 1, . floo()d

(3.14)
From (3.13) and (3.14) we get (3.10). O

Corollary 3.7. Let f € CY0,b]. Then there exists 0 € [0,b] such that R(f)
from (3.11) can be written in the following form

R(f):ai[xl,xg,...,xn;[x,xl,...,xn;f]] (3.15)

n

k
+—;[O,xl,...,xn;[$7x1,...,xn;f]]
an

where

b
= 2xwx Z.
kn—/oRnu()d
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Proof. Equation (3.15) follows from (3.13) if we put instead of f the divided
difference [z, z1,...,zy; f]. O

Theorem 3.8. Let x, k = 1,2,...,n be the zeros of P, and w a positive

weight such that
b
/ w(z)dz = 1.
0

Then, for every P € 1l,,_1 we have:

e o
0 K xk7l'k a, 1y-+-sdn, T

where a, is the coefficient of:c from Py .

Proof. Let us consider the quadrature formula

| reta)as = 3 At + RO, (3.16)

k=1
The quadrature formula (3.16) has the degree of exactness n — 1 and Ay,
k=1,2,...,n are given by

B b P, o(z)w(x)
Ak—/o ( dx.

x — k)P o (1)

Let us denote by M; the moment of order i, i = 0,1,...,n of the polynomial
Pn’()(x)
(x —ap) P, o(z1)
We get
1
My —x My = ——— 3.17
R Sy (347
M; =2, "My, i=2,3,...,n
So Py o)
n,0(L
— = MyP, MiP, 3.18
(o) Phg(a) o) AP 19
M
+—;(Kn(m, k) — Poo(z) — 2p Poa ().
For x = xj, we get
M
71K (xk,xk). (319)
From (3.17) and (3.19) we obtain
1 1
My =

Ko(wk,on)  aiPyo(er)
On the other hand My = A, and the quadrature formula (3.16) becomes:

/obf(x) z)dr = Zn: K, (z, xr) i {xl’m’xn;ff)} D

n
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If f ell,—1, R(f) = 0 and the theorem is proved.
Corollary 3.9. If P(0) =0 and P € I1,,_; then
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A ()-fractional version of Ito’s formula

Wilfried Grecksch and Christian Roth

Abstract. In this paper we consider a white noise calculus for fractional
Brownian motion with values in a separable Hilbert space, whereby
the covariance operator @ is a kernel operator (Q-fractional Brownian
motion). We prove a Q-fractional version of the Ité’s formula.
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1. Introduction

Extending white noise analysis [9], Biagini and @ksendal [2] introduce frac-
tional white noise calculus. They give the corresponding definition of stochas-
tic integrals, a fractional It6 formula and It6 isometry, fractional differentia-
tion and a fractional Malliavin calculus, using the results of Elliott and van
der Hoek [4].

In [1] Grecksch, Roth and Anh introduce the @Q-fractional Brownian
motion, i.e., a Hilbert space-valued fractional Brownian motion defined by a
kernel operator @), and develop the @Q-fractional Brownian motion framework
for £ < h < 1 as it was done in [9] for the standard Brownian motion
case and in [2] for the fractional Brownian motion case in finite dimensions.
Grecksch, Roth and Anh introduce @Q-fractional test functions spaces and
distribution spaces analogous to the way Hida [7] did and develop the Q-
fractional chaos expansion. The corresponding stochastic integral and the
Hilbert space-valued Wick scalar product are introduced. Furthermore they
proved Q-fractional versions of Girsanov’s theorem and of Clark-Haussmann-
Ocone theorem.

In this paper we give a short overview of the most important notions
and definitions for @Q-fractional Brownian motion, see [1]. In Section 3 we
prove a @Q-fractional version of It6’s formula (see Theorem 3.1).
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2. (Q-fractional Brownian motion setup

Let S(IR') denote the Schwartz space of rapidly decreasing smooth func-
tions on IR! and let 8’'(IR') be its dual, usually called the space of tempered
distributions.
Let K and H be two separable Hilbert spaces with scalar product
(- )k and (-,-)g, and (2, F, P) a complete probability space. We denote
by L(K,H) the set of all linear bounded operators from K to H. Let
Q € L(K,K) be a self-adjoint, non-negative operator on K. We call @ a
kernel operator in K if
(i) there exists a sequence (An)nen C RL = {z € R' : 2 > 0} with A\, — 0
as n — 00;
(ii) there exists a complete orthonormal system (e, )nen € K such that

Q(x) = Z/\n(x»en)en (21)

forallz € K and )~ A, < 0.

Definition 2.1. A K-valued continuous Gaussian process Bh(t)te[O,T] with
Hurst parameter h € (0,1) is called a Q-fractional Brownian motion, if there
exists a kernel operator Q) in K such that
1. Vz,y € K, s,t € [0,T],
1
E((B"(t),2) ¢ (B"(5),9) ) = 5(Q(2), y)i (£*" + ™" = [t = s*"); (2.2)

2
2. Vx € K,

E (B"t),x), =0. (2.3)

Remark 2.2. (i) In view of (2.2) we say that B" has the covariance operator
3Q (2" 4 s — |t — s?").
(i) Eq. (2.3) is equivalent to EB"(t) = 0, i.e., it is the zero element of K.
(iii) The case of long-range dependence, i.e. % < h < 1, is given by

E (B (t).2) . (B"(5),9) o) = (Q(x), 9)x / / " o(u,v) dudo,

where ¢(u,v) := h(2h — 1)|u — v[>" 2.
(iv) The Hilbert space valued Wiener process is obtained for h = 1.
Theorem 2.3. Let

(i) (en)nen be a complete orthonormal system in K ;
(ii) (An)nen CRL, Y07 A, < 005
(iii) (B2(t))ieo,r), m = 1,2, ... be independent real fractional Brownian mo-
tions with

E(B"(1)A(s)) = %gnk (£ 4 2 [t — 521,

where 6py 15 the Kronecker delta function.
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Then (Bh(t)) is a Q-fractional Brownian motion if and only if

t€[0,T)
B"(t) =Y VauBi(ten =D QY (en)Bh(1). (2.4)

Proof. See Grecksch and Anh [6], or Duncan, Maslowski and Pasic-Duncan
(3]

We write B (t) = A, 8(t).

In the following we will discuss (a two-sided) @Q-fractional Brownian
motion with help of fractional white noise calculus. Therefore we assume
that the underlying probability spaces for the independent real fractional
Brownian motions Bf(+), B2(-), ... are Q; = §'(IR!), Qy = S'(R}Y), ..., that
is B"(-) is defined on Q = [[;2, .

We now introduce the fundamental operator My, (t) according to Elliott
and van der Hoek [4].

For 0 < h < i and f € S(RY),

My f(z) = (zr (h - ;) cos (;T h— ;)))_1 » W dt.(2.5)

For £ <h < 1and f € S(R'),

My f(z) == (2F (h - ;) cos (g <h - ;)))1 /R H_fjj)h dt. (2.6)

For h = 1 we put M, f(z) = f(z), the identity map.
When f(x) = I(0,t)(z) we write

My f(z) = Mp(0,t)(x). (2.7)

Now we want to characterize the Hilbert space valued fractional Brow-
nian motion with white noise calculus. We define

B (t,w) = i VAn < Mp(0,t),wp > e, (2.8)

n=1

with < My(0,t),w, >= f]Rl My (0,t)(s) dBn(s) and S, are independent real
Brownian motions.
Again, By, (t) is a Gaussian random variable with

E [(Bh(t), x) K] =0 (2.9)

and for s < t, we get using the independence of w;

E[(Bu).2) (Bu(s)y) ]

=F Z \/)\7 < Mp(0,t),w; > (as,ei)KZ VA < Mp(0,8),wr > (y, ex)x
i=1 k=1
= Cn (JtP" + s = [t = s*") (Qu, ). (2.10)

The process B"(t) has a continuous version in K, which we denote by B"(t).
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We extend the definition of M} to Hilbert space valued functions f :
IR! — K. Then Mj, is defined by

M f(x Zeth (f,en) g () (2.11)

n=1

for all z € R! and all
feLi(RYK) =

{f IR — K,th = ZMh ((f,ei)K)ei S Lz(lRl,K)}, (2.12)

i=1
where M}, (f, e;) ¢ is defined by applying (2.5) and (2.6) to the real functions
(f(),€)k-

The Hermite functions {&,}5°,, i.e.

z2

=15 ((n= 1)) hy 1 (V20)e T, (2.13)

sH

n —172
where h,(x) = (—1)”6% pr (eT> form a basis of L2(IR},IR'). Define

M(x) = M, &, (2); n=1,2... (2.14)
Then it follows from [4]

oo

=D ciuny(2) (2.15)

Jj=1

that n; is an orthonormal basis of L7 (IR', R'). Consequently 7;(z)e,, (j =
1,2,..., n=1,2..) defines an orthonormal basis of L? (R}, K).

Let H,, »r = 1,2,..., be the Hermite polynomials of order r. Evidently
we have

1 1
(B mjen)) = 5(B" myen) = 5(Bhs) = 3 (VA1)
Furthermore we define
Ha (BZ) = Ha, (BZ (771)) “e s Ha, (B:LL (nj)) )

and o is a multi-index, that is, o = (aq,...,;), o; € N. In particular e
denotes the multi-index with 1 at the place n and 0 else.

Remark 2.4. In view of the representation Theorem 2.3, Eq. (2.4) for Q-
fractional Brownian motions, we have for a deterministic function F' with
values in L?[0,T]

/OT (s)dB"(s) Z/ A F(s)en By (s) (2.16)

in mean square in H.
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We can write the expansion of B"(t) as

S VA e =33 / 15(5) dsH.c (BM)en. (217)

j=1n=1

We introduce the notation
B'"(njen) == (B", njen)en =/ n;(x) dB!(z)e,. (2.18)
IRI

Furthermore fo n;(t) dB](t)en is defined by [, Tjo,7)(t)n;(t) dBL(t)en
Therefore we have

2
B me) = [ MDh@)Pd=r. (219
Remark 2.5. (i) Let F'(s) be a deterministic operator function. Then we
get
T
/ (F(S)ena hk) Z CknjV rLH 0 T) 5 ) (220)
0

(ii) Especially, if H = R! and F(s) = y(s) € L3([0,T], K) and ||y(s)|| < C
V s €[0,T]. Then

T
/o (1(s), 4B (s ZZC”JHl (Ijo,71m5))- (2.21)
n=1j=1

(iii) Using the properties of Hermite polynomials the expansion of Exp{b;n;}
(b; € R') is given by
1z m }

Exp{bjn;} = efﬂp{ / VA (1) dBl (1)
[ee) l [ee) [
h h
Eﬁ TJ B 77] Eﬁ TJ B 77] ) (2-22)

(see [7], [8] or [10]).

Example 2.6. Now let us consider the expansion of Fxp{y} for v €
Lg (RI,K) with respect to enn;(t), j = 1,2..., n = 1,2, ... see (2.21). We
can write the exponential of 7 as

Exp{y} = exp {/ml (v(t), dB"(t)) — ;HMh’YH?Lé(]Rl,K)}

oo

o0 o0 1 o0
= exp{ > Y Ve Hi(Br(ny) - 3 DO e IIMun 72wy
j=1

n=1j=1 n=1j=

L) H CanjHa (Br(n;)) (2.23)

acZ n,j=1
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where H, (B") := Hal(BZ(nj)) e Haj(BZ(nj)) and

- (an)m
Canj = H o a=(ag,...,q;).
=1

Here, 7 denotes the set of all multi-indices o, T = {(aq, ..., ) : @1, ..., vy €
INg,n € N}
We obtain for Exp{~(t)}

Exp{~(t)} = Z H canjHa (BE(Tjo.11m;5)) - (2.24)

a€Z n,j=1

Now we want to develop a fractional white noise integration theory for
h € (0,1). Grecksch, Roth and Anh [1] define the Q-fractional version of
the Hida test function space and the Hida distribution space for h € (%, 1).
Inspired by (2.23) we make the definitions as follows:

Let V be a separable Hilbert space with a complete orthonormal system

Definition 2.7. The Q-fractional test function space Sé‘?(V) is the space of all
V -valued random functions with expansion

DI | AR

k=1 |a€Z n,j=1

for which

|@p, = ZZ H al(e anj 2(2IN)" < oo, Vr € IN,

k=1a€Z n,j=1
and (2IN)* := []72,(2))* if @ = (a1, ..., ).
Definition 2.8. The Q-fractional distribution space (Sg(V))* is the space of
all V -valued random functions with expansion

[e )

G(w Z Z H b(ﬂkn)JHﬁ Bh Vg,

k=1 | BELI n,j=1

for which

1G]l

h—q i= ZZ H Bl bgjgj (2IN)~%° < 0o for some q € IN.

k=1B€ZI n,j=1

Remark 2.9. If V = R, then ¥(w) € S (V) (or ¥(w) € (SE(V))*) has the
following representation

w) = Z H CanjH

a€Z n,j=1
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Furthermore if the fractional noise is only one-dimensional, we find the well-

known representation
= Mo (BY).

acl

Consider the following duality relation between S¢ (V) and (S¢(V))*.
For G € (S3(V))* and ¢ € S§(V) C L} (Q) we define

(G, ) : Z 3 H alel) bk (2.25)
k=1a€Z n,j=1
Example 2.10. If G € L}, (Q) and ¢ € S§(V) C L3, (), then we have
((G,v)) = B(G,¢)v = (G, ¥) 2 () (2.26)
Definition 2.11. Let Z : [0,T] — (Sg(V))* with

| 1@®w)ide < oo, vie shv),

Then fo t)dt € (SQ(V))* is uniquely determined by the relation

<</0 Z(t) dt, ) =/0T<<Z(t) ”

We say that Z is (Sg(V))*-mtegmble.

Definition 2.12. (Wick scalar product)
Let F, G € (Sg(K))* with

o0

-y Z H all) Ha(B)| v,

k=1 (xEI n,j=1

o0

F(B")
Gw) = G(Bh)zz Z H bﬁlrnHﬁ Bz Uk, -

k=1 [ BEZl,m=1

We define

8

(F7 G)OV = H aang ﬁn] (BZ)

k::l a,BET n,j=1

(k k
IT o) 05) Hars(B) | . (227)
YEZ a+p=yn,j=1

,_.

Remark 2.13. If V = R! then (-, )ov is the usual Wick product.

Now we introduce a fractional stochastic integral with stochastic inte-
grands.
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Definition 2.14. Y : [0,7] — (Sh (V)* is (dB"—)integrable if

Y (), w ov—Z\/» )y o W (t)

is integrable with respect to t in the sense of Definition 2.11. We define

T T
| . ) = [ oo wh .
0 0

3. A ()-fractional version of It6’s formula

In this section we prove a Q-fractional version of It6’s formula the way Biagini,
(Oksendal and al. presented it for a usual fractional Brownian motion, see [2].

C12([0,T] x K,IR!) denotes the space of all functions f : [0,7] x K —
IR, such that the first Fréchet derivative V f(s, z) with respect to s € [0, T
and the first and second Fréchet derivatives V., f(s,z) and V. f(s,x) exist
continuously.

Theorem 3.1. Let f(s,x) : [0,7] x K — IR belong to C*2([0,T] x K RY).

Furthermore assume that there are constants C > 0 and 0 < A < 4T2h such
that for all (t,x) € [0,T] x K
max { | (£, 2)], [Vef (62)], Vo f o) e,
IVaw Pt @) ac i) < CM (3.1)

Then

fEBR (1) = £(0,0)+ / V. f(s, B"(s)) ds
4 / (Vo f (s, B"(5)), dB"(s))
0

—i—hi /t (me(s, B"(s))e;, ei)K \is?hlds, (3.2)
i=170

whereby
Vsf(s, B"(s))

Vaf (u, B"(s))| .

Vaof(s,2) = Vof(s,2)|,_puy»
Vaaf(5,2) = Vaaf(5,2)],_pny:
Proof. Define
g(t,x) = exp{(a,z)x + B(t)}, (3.3)

whereby a € K is a constant, 8 € C*([0,T],IR!) is a deterministic function,
and put

Y(t) = g(t, B"(t)), i.e. x = B"(1). (3.4)
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With

oo

(a, B"(s) Z\//\Taez

we can rewrite

Y (t) = exp {Z \/)\»i(a, €i)Kﬁzh(t>} exp {4(t)}

8

M\H

:eXPO{Z\Fael VBt + Z)\i(a,ei)%(tzh}exp{ﬂ(t)}. (3.5)

i=1
Therefore, by applying Wick calculus, we have

d

Y ()

= exp® {Z Vila,e) g B0 (t) + % Z Ni(a, ei)%{t%} exp {B(t)}
o [(a, Wh(t))K + hi Ai(a, ei)%(tzh_ll

i=1

+exp°{2\faez KB ZA a,e; Ktzh}exp{ﬂ( )} B (t)

= Y(@) B )+ Y () o (a WD)k + Y (1) hZ)\ a, )%t (3.6)

i=1

Hence we have found the following representation
t
Y(t) = Y(0)+/ Y(s).ﬁ’(s)ds—f—h/ ZA (a,e;)%s*h 1 ds
0

+ /t Y (s) o (a, W"(s))x ds. (3.7
0

Remembering (3.3) this can be written as
¢ ¢
ot B"(0) = 0,0) + [ Veg(s, B (s)) ds+ [ (Tugls B (9).dB"(5)
0 0
00t
+h Z/ (Vaag(s, B"(s))es, €i) Nis? 1 ds, (3.8)
i=170
which is (3.2).
Now let f(¢,x) be as demanded above. Every function

fect? ([0, T] x K, IRl) can be approximated by a sequence of linear com-
binations of type (3.3), hence we can find a sequence of linear combinations
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fn(t, z) of functions g(¢, x) of the form (3.3) such that

fn(t7x) - f(t,x), thn(tvx) - th(t,l'), vmfn(t’x) - me(hl‘),

pointwise dominatedly as n — co. By (3.8) we have for all n

Fult, BR(8)) = £,(0,0) + / (Vs fuls, B (5)), dB"())

[e%e) t t
+h2/ (men(s, Bh(s))ei, ei)k Nis?hlds + / Vs fn(s, Bh(s)) ds (3.9)
i=170 0
Taking the limit of (3.9) in L3 (K,IR") (and therefore also in (S (IR'))*) we
get

f(t,B"(t)) = f(0,0) + lim [ (Vafu(s, B"(s)),dB"(s))

n—oo 0

+hi /t (me(& Bh(S))ei, ei)K /\iSQh—l ds + /t st(s, Bh(s)) ds. (310)
i=170 0

Since the mapping s — V, f(s, B"(s)) is continuous in (Sg (RY))* we get

/0 (Vo fuls, B (5)), dB"(s)) / (Vo fuls, B (5)), Wh(s)) . ds

t
- / (Vaf (s, B"(5)), Wh(s)) . ds
0
for n — oo in (Sg(IRI)*) The last relation and (3.10) show (3.2). O
Example 3.2. Now let f(s,z) :[0,7] x K — IR be defined as follows:
flt,x) :=exp(t+z),
then we have

Vif(t,x) = Vo f(t,x) = Vo f(t,x) = exp (t + z) ,
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and therefore we have by (3.2)
ft,B"t) = 1+ /Ot exp(s + B"(s)) ds
+ /Ot (exp(s + B"(s)), ch(s))K
Jrhi /t (exp(s + B"(s))e;, €i) Mg ds
i*lt 0
= 1+/0 exp(s + B"(s)) ds
-l-/ot (exp(s + Bh(s)), Wh(s))oK ds
—l—hi /Ot (exp(s + B"(s))e;, €i) Nis?h =1 ds.
i=1

Example 3.3. Now let f(s,z): [0,7] x K — IR be defined as follows:
f(t,x) :=1n (1 + :E2) ,

then we have

2 — 222

Vif(t,z) =0, Vif(t,xz)= m’

x
T2 and V., f(t,x) =

and therefore we have by (3.2)

h — t L o 2 " 5 s
ft,B*(t) = 0+ 0 <1+(Bh(s))2’w | )><>Kd

References

379

[1] Anh, V.V., Grecksch, W., Roth, C., Q-fractional Brownian Motion in Infinite
Dimensions with Applications to the Fractional Black-Scholes Market, Stoch.

Anal. Appl., 27(2009), no. 1, 149-175.

[2] Biagini, F., Oksendal, B., Sulem, A., Wallner, N., An introduction to white
noise theory and Malliavin calculus for fractional Brownian motion, Proc. R.

Soc. Lond., Ser. A, Math. Phys. Eng. Sci., 460(2004), no. 2041, 347-372.

[3] Duncan, T.E., Maslowski, B., Pasic-Duncan, B., Fractional Brownian motion
and stochastic equations in a Hilbert space, Stochastics and Dynamics, 2(2002),

no. 2, 225-250.

[4] Elliott, R.J., van der Hoek, J., A general fractional white noise theory and

apllications to finance, Mathematical Finance, 13(2003), no. 2, 301-330.



380 Wilfried Grecksch and Christian Roth

[5] Grecksch, W., Roth, C., Galerkin approzimation for nonlinear parabolic equa-
tion with fractional white noise, Institute of Mathematics, Martin-Luther-
University Halle-Wittenberg, 2008.

[6] Grecksch, W., Anh, V.V., A parabolic stochastic differential equation with frac-
tional Brownian motion input, Statist. Probab. Letters, 41(1999), 337-345.

[7] Hida, T., Brownian Motion, Springer, New York, 1980.

[8] Hille, E.E., Phillips, R.S., Functional analysis and semigroups, Amer. Math.
Soc. Collog. Publ., 31(1957).

[9] Holden, H., @ksendal, B., Ubge, J., Zhang, T., Stochastic Partial Differential
FEquations, Birkhauser, Boston, 1996.

[10] Hu, Y., Oksendal, B., Fractional white noise calculus and applications to fi-
nance, Infinite Dimens. Anal. Quant. Probab. Rel. Top., 6(2003), 1-32.
[11] Hu, Y., @ksendal, B., Sulem, A., Optimal consumption and portfolio in a Black-

Scholes market driven by fractional Brownian motion, Infin. Dimens. Anal.
Quantum Probab. Relat. Top., 6(2003), 519-536.

Wilfried Grecksch

Martin-Luther-University of Halle-Wittenberg
Faculty of Natural Sciences 111

Institute of Mathematics

06099 Halle (Saale), Germany

e-mail: grecksch@mathematik.uni-halle.de

Christian Roth

Martin-Luther-University of Halle-Wittenberg
Faculty of Natural Sciences 111

Institute of Mathematics

06099 Halle (Saale), Germany

e-mail: roth@mathematik.uni-halle.de



Stud. Univ. Babes-Bolyai Math. 56(2011), No. 2, 381-391

Stochastic Schrodinger equation driven by
cylindrical Wiener process and fractional
Brownian motion

Wilfried Grecksch and Hannelore Lisei

Abstract. In this paper we study the properties of the solution of a sto-
chastic nonlinear equation of Schrédinger type, which is perturbed by a
cylindrical Wiener process and an additive cylindrical fractional Brow-
nian motion with Hurst parameter in the interval (%, 1). The existence
of the solution and the existence of the Malliavin derivative are proved.

Mathematics Subject Classification (2010): 60H15, 60H07, 35Q41.
Keywords: Nonlinear stochastic Schrodinger equations, cylindrical

Wiener process, cylindrical fractional Brownian motion, Malliavin de-
rivative.

1. Introduction

In physics, specifically in quantum mechanics, the Schrodinger equation is an
equation that describes how the quantum state of a physical system changes
in time.

We describe the Schrodinger equation for a harmonic oscillator subject
to a periodic electric field: a particle of mass m, electric charge @, is displaced
along the z-axis (z € R) and subject to a force —mwéx (for all ¢ > 0) and to
an electric field E'sin(wt) directed along the z-axis

2
ih%X(m, t) = (— ;—mVQ + %mw%xQ +QEzx sin(wt))X(x7 t), xzeRt>0,
X('a 0) =Xo

h2
where i is the imaginary unit, ———V? is the kinetic energy operator, % is

Planck’s constant, the complex valued function X is the wave function at
position x at time ¢, X is the initial condition (see [8], p. 639).



382 Wilfried Grecksch and Hannelore Lisei

Many authors investigated stochastic equations of Schrodinger type:
The case of additive noise is considered in [11], [13], while the case of multi-
plicative noise is discussed in [2], [9], [10], [16]. In these papers the existence
of a mild solution is investigated. Different approaches to linear and nonlinear
stochastic Schrodinger equations perturbed by cylindrical Brownian motions
are given in [14] and [15].

In this paper we study the properties of the solution of a stochastic
nonlinear equation of Schrédinger type, which is perturbed by a cylindrical
Wiener process and an additive cylindrical fractional Brownian motion. Con-
sequently, this model respects as well fluctations of a Brownian motion as
additive disturbances with long range dependence. This paper completes the
results about stochastic equations of Schrodinger type given in [5] by consid-
ering also a cylindrical fractional Brownian motion with Hurst parameter in
the interval (4,1). We use the framework of stochastic evolution equations
driven by fractional noise developed by T.E. Duncan, B. Pasik-Duncan, B.
Maslowski [12] and M. Réckner and Y. Wang [17]. The existence results are
derived by using the properties of Schrodinger type equations developed in
[5]. Smoothness properties such as the existence of the Malliavin derivative
are also proved. The Malliavin derivatives can be used to calculate condi-
tional expectations or chaos decompositions of stochastic processes (see [3],
7).

This paper has the following structure: In Section 2 we introduce the
list of assumptions and give the definition of the solution. In Section 3 we
briefly present the two stochastic integrals that appear in the equation which
is investigated. The existence of the solution is derived in Section 4. Section
5 contains results about infinite dimensional Malliavin derivatives and the
existence of the Malliavin derivative of the solution is proved.

2. Assumptions and formulation of the problem

We consider (2, F, (F;)i>0, P) to be a filtered complete probability space.
Let (V,(-,-)v) and (H,(+,-)) be separable complex Hilbert spaces, such that
(V, H,V*) forms a triplet of rigged Hilbert spaces. Let K be a separable real

Hilbert space. We consider (W(t)) - to be a K-valued cylindrical Wiener
t

process adapted to the filtration (F;);>o and (B"(t));>0 to be a K-valued
cylindrical fractional Brownian motion with Hurst index h € (%, 1) adapted
to the filtration (F;)>o.

We study the properties of the wvariational solution X of the following
stochastic nonlinear evolution equation of Schrodinger type

(X (t),v) = (Xo,v) —i/o (AX(s),v>ds—|—i/O (f(s,X(s)),v)ds (2.1)
il [ s, X)W (s).0) i | bls)aB(5).0)
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fora.e.weQandallt €0, T],ve V.
We assume that:
[I] Xy is Fo-measurable, Xy € L?(Q;V);
[A] A:V — V* has the following properties:
e A is linear and continuous [|Au|y+ < cal|ul|y for all u € V;
o (Au,v) = (Av,u) for all u,v € V;
e there exists constants oy € R and ao > 0, such that for all v € V' it holds

(A(v),v) = anlfv]]* + ool

e Let (hy,)n C H be the eigenvectors of the operator A, for which we assume
that Ah,, € H for all n € N and (h,,), is a complete orthonormal system in
H.

[f] f:Qx[0,T] x H— H is a measurable function, which is F;-adapted for
each ¢t € [0,T7:

(1) there exists a constant ¢y > 0 such that for a.e. w € Q it holds

| £(t,u) — fF(t,0)|* < cfllu—v||*  for all t € [0,T],u,v € H;

(2) for a.e. we Q and all ¢t € [0,T],u € V we have f(t,u) € V and there
exists ky > 0 such that

1ty < kg (14 Jlull);

gl g : 2 x[0,T] x H— Lo(K,H) is a measurable function, which is F;-
adapted for each ¢ € [0,T:
(1) there exists a constant ¢, > 0 such that for a.e. w € Q it holds

llg(t,u) — g(t,v)HQLQ(K’H) < cyllu —v|)? for all t € [0,T],u,v € H;

(2) for a.e. we Qand all t € [0,T], u € V we have g(¢t,u) € L2(K,V) and
there exists k4 > 0 such that

gt 1T, vy < Fg(L+ [Julli);

[b] b:[0,T] — Lo(K,V) and for each u € K we have b(-)u € LP([0,T]; V) for
some p > % and it holds

/1

3. The stochastic integrals

b | za () 108) | Loy I = 82" 2 drds < oo

In this section we briefly present the definitions of the stochastic integrals we
considered in (2.1). Let (e,), be an orthonormal basis in K.

For the K-valued cylindrical Wiener process (W (t)):>o and for g :
Q x [0,7T] x H — Lo(K,H) satisfying [g]-(1) the stochastic integral
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T
/ g(s,v)dW(s) (v € H fixed) is defined as a zero mean H-valued Gauss-
0

ian random variable given by
T

[ots0aw(s) = > [ / s 0)endin (3),

0

where the series above converges in L?(Q; H) and ((wy,()):>0)n is a sequence
of mutually independent real-valued Brownian motions. One can prove that

EH/ s,v)dW (s EH/ 8, v)endwy,( )H
o T

:Z / (s,v)en]] ds—E/||gsvHL2(KH)ds<oo
n=1 9

For 0 < r < 1/(2 — 2h) the function ¢ : [0,7] — R defined by ¢(u) =
h(2h — 1)|u|?"~2 belongs to the space L"([0,T]; R).

If p > 1/h, then by Theorem 3.9.4 in [4], there exists Cr > 0 such that
for any function n, ¢ € LP([0,T]; R) it holds

/ / () (0)b(u — v)ldudv < Cr @l oz Il Lo o71:8)-

If (B"(t))i>0 is a real-valued fractional Brownian motion with Hurst
index h € (3,1), and ¢ € LP([0,T];R), then the stochastic integral
T
/Lp(s)dﬁh(s) € L*(;R) is defined as a zero mean real-valued Gaussian

0
random variable, such that

T T T T
B{ [e) [e)5') | = [ [ oot - o)dud.
0 0 00
¢
If ¢ € LP([0,T];R) with p > £, then the process (/(p(s)dﬁh(s)) .
t>
0
has P-a.s. continuous sample paths (see [18] Lemma 2.0.17).
Let (kn)n be an orthonormal basis in K.
For the K-valued cylindrical fractional Brownian motion (B"(t));>0 and
for b : [0,T] — L2(K,V) satisfying assumption [b] the stochastic integral

T
/ b(s ch ) is defined as a zero mean V-valued Gaussian random variable
0
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given by
T 0o T
/ b(s)dB"(s) ==Y / b(s)kndf) (s)
0 n=1%

where the series above converges in L%(Q; V) and ((ﬂg (f))tzo) is a sequence
n

of mutually independent real-valued fractional Brownian motions each with
Hurst parameter h. One can prove that

EH/ s)dB" (s ZEH/ (s)kndB (5) ’

=1

3

o T T
- Z//(b(T)kn,b(S)kn)vng(r,s)drds
00

T
< /||b(7‘)||L2(K,V)||b(8)\|L2(K,V)¢(T»S)deS < .

0

St~

For more details see for example [12],[18].
For a.e. w € Q and for each t € [0,T] we denote by
t

Z(t) :== [ b(s)dB"(s),
0

which is obviously a V-valued process adapted to (F)>o-

Proposition 3.1. [18, Corollary 2.0.16, Lemma 2.0.17] The process
(Z(t))tejo, 1) has a continuous version in V and in H and

T
E/ 12(5) 12 ds < oo.
0

Remark 3.2. The stochastic integral Z(t) can also be represented by a sto-
chastic integral with respect to the cylindrical Wiener process W (see [3], [6] ).
For f : R— C and l < h < 1 we introduce the operator

) = | et

where ¢, = [2T'(h —1/2) cos(1/2n(h —1/2))]~Y(T'(2h+ 1) sin(7h))/? and f is
chosen in such a manner that (M"f) € L*(R). If f is concentrated on [0,T),
then we consider [0,T] instead of R. If

ZZ/ ((M" (b(-)kn, ) (5))" ds < o0,

n=1 j=1
then

/Ot s)dB" (s Zi/ot (-Ykns hy)) (8)dwn(s)h;.



386 Wilfried Grecksch and Hannelore Lisei

4. Existence of the solution

Theorem 4.1. Assume that [1], [A], [f], [g], [b] are satisfied. Equation (2.1)
admits a unique solution X € L?(2 x [0,T]; V)N L?(Q;C([0,T]; H)).

In order to prove the existence of the solution of (2.1), we first transform
it equivalently into an equation of Schrédinger type studied in [5]. For a.e.
w € Q and for each ¢t € [0,T],v € H we denote by

o U(t) := X(t) —iZ(¢).

o Flw,t,v) = flw, t,v+iZ(w,t)),

o G(w,t,v) :=g(w,t,v+iZ(w,t)).
Observe that for a.e. w € Q and all ¢t € [0,T],u,v € H it holds

I1F(t,u) = F(t,0)|1” < efllu—vl?
1G(t,u) = G(t, )17, (5 1y < collu—l?
and for allu € V
IE@Eu)lf < 2kp(1+ [[ully + 1Z(0)]15);

IGE WL, vy < 2kg(L+ ull} +1ZO]F)-
We rewrite (2.1) equivalently as

Ut),v) = (Xo,v)—i/o (AU(S),U}dS—I—i/O(F(S,U(s)),v)ds (4.1)

i /O Gls, U (s))dW (s), 0) + i /0 (AZ(s), v)ds for all v € V.

(2.1) admits a unique solution X € L2(2 x [0,7];V) N L*(Q;C([0,T]); H))
if and only if (4.1) admits a unique solution U € L2(Q x [0,T];V) N
12(9;C((0, T); H)).

The proof of the existence of a unique solution U for (4.1) is similar
to the proof of Theorem 1 in [5]. For this reason one introduces Galerkin
approximations: For each n € N we consider the finite dimensional spaces
H, := sp{hi,ha,...,h,} (equipped with the norm induced from H) and
K, := sp{ei,ea,...,en} (equipped with the norm induced from K). We
define w, : H — H, the orthogonal projection of H on H, by m,h :=

> (hyhj)hj. Let Ay, 2 Hy — Hy, Fp: Qx[0,T) x Hy — Hy, G - % [0,T] x
j=1
H, — L(K,, H,) be defined respectively by
n n
A7LUZZ<AU, hj>hj, Fn(t,u) ZZ(F(t,U),hj)hj,
j=1 j=1

Gn(t,u)v = Z(G(t,u)v,hj)hi for v € K,
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and we denote Xy, = 7, X and W, ( Zejw] € K,,. For a.e. w € )

and all t € [0,7] and all j = 1,n we con51der the finite dimensional equations
corresponding to (4.1)

(Un(t),h;) = (Xom,hj) —i /0 (AnUp(s), hy)ds (4.2)
+¢/O( (5, Un(5)), h ds—i—z/G (5, Un(5))dW,(5), hj)

+i /0 (An(5)Zn(5), by )ds.

One can show similar as in the proof of Theorem 1 in [5] (see also
Remark 3 in [5]) that for all ¢ € [0, 7] it holds

lim E|U,(t) —U@®)[* =0
and

lim E [ ||[Un(s) — U(s)||>ds = 0.
0

5. The existence of Malliavin derivative of the solution

We briefly present some results about infinite dimensional Malliavin deriva-
tives: We consider the random variable Y with values in a complex Hilbert
space H. Y with E||Y||? < oo is called a smooth random variable and we
denote Y € S, if

n T
Z (/ ’Yl,] )7dW(S))K7"'7/O (’ynj,j(s)’dw(s))](> hja

where v1j,..., v, ; € L*([0,T);K) for j =1,...n, hj € H, f; € C*(R™)
and f; and all its derivatives have polynomial growth for j =1,...,n.

The Malliavin derivative D,Y, (t € [0,T]) of Y € S is a random variable
with values in Lo(K, H) defined by

DY = ZZ gxf; (/0 'Yl,j(8)7dW(S))K,...,/O (’Ynj}j(S),dW(s))K>-

j=1 k=1
hy @ g, (t).
The Malliavin derivative D; as defined for H-valued smooth random variables
is closable on L?(Q; Ly(K, H)) (see Proposition 5.1 in [7]).

Consequently, if YV is the L?(2; H) limit of a sequence (Y,), C S so
that the sequence (D;Y,,), convergences in L?(Q; Lo(K, H)), we can define
DY as

DtY: lim DtYn

n—oo
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We use the notation H(K) for the subspace of L?(£2; H), where the derivative
D, can be defined. This subspace is a separable Hilbert space equipped with
the graph norm

Yz ) = EIYIP + BIDY 1L, xc.10)-
The following result is known (see Lemma 5.2 in [7]):

Lemma 5.1. Let Y, — Y in L?(Q; H) and suppose that there is a constant
C > 0 such that for all n we have

EHDtYH%Z(K,H) <C.

Then, the random variable Y is in the domain H(K) of the Malliavin deriv-
ative Dy.

By using Proposition 5.2 in [7] the following chain rule holds:

Proposition 5.2. Let M be a further separable Hilbert space. Given a random
variable Y € H(K) and a Fréchet differentiable functionn : H — M. Then,

Din(Y) = VnD,Y.

We will use the following well-known properties of D; (see, for example
(7], 13]):

Proposition 5.3. (1) IfY is Fs-measurable and Y € H(K), then D;Y =0
a.e. w € Q and for all t > s.
(2) Leta(s), s €[0,T] an Fs-adapted Lo(K, H)-valued process which fulfills
the assumptions of the Skorochod integral definition in [7]. Then, for all
r >t it holds

Dt/o a(s)dW (s) :a(t)—|—/t Dya(s)dW (s).

Further in this section we assume:

1. The assumption in Remark 3.2 is valid for the process b.

2. The functions f and g are deterministic.

3. The functions f and g are Fréchet differentiable with respect to x € H
for all ¢t € [0,T] and the Fréchet derivatives V, f(¢,x) and V,g(¢, x) are
bounded in the following sense: There exists a positive constant ¢ such
that

Vo f(t,2) o my, Va9t o)l Lo n. k1)) < ¢
forallt €[0,7], z € H.
4. The initial condition X is deterministic.

Theorem 5.4. There exists D,.U(t) as an Lo(K, H)-valued random variable
for all r,t € [0,T].

Proof. We process the proof in two steps:
Step 1: It follows from the above assumption 3 that the functions f and
g are globally Lipschitz continuous. Consequently, we can consider directly
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the Galerkin equations (4.2). Similar to Remark 3 in [5] we have for the
variational solution U

t
lim E||U,(t) —U®#)||*> =0and lim E/ |Un(s) = U(s)|[?ds =0 (5.1)
n—oo n—oo 0

for all t € [0,T]. Equation (4.2) is an Itd equation in V,, and H,, and its
solution can be approximated by the method of successive approximations

Umtl(t) = Xop—i / tAnU,T(s)ds (5.2)
0
i /0 Fo(s, U™ (s))ds + i /0 G (s, U™ (5))d Wi (5)

+i /0 A, (8)Zn(s)ds.

for m =0,1,... with U%(s) = Xo,.
The finite dimensional theory shows

lim E|U™(t) — Un(t)]|* = 0. (5.3)

Now we calculate D,U™*1(t). Since UMT! is Fi-measurable we get also
the F,.-measurability for » > ¢. In this case it follows from Proposition 5.3
D, U™ 1(t) = 0. We now consider 7 < t. Then, by Proposition 5.2, Proposi-
tion 5.3 and Remark 3.2 we get

D U™ (t) = —i / t A,D.U™(s)ds (5.4)
+i /Tt V. F. (s, U (8)) DU (s)ds
vi Va5, U (5)) Dy Zu(s)ds
i [ LGl U (D DU a6
i [ VG U (DD 2 5

t
G (U™ (1)) + / Ap(5) Do Z(5)ds
where D, Z,(t) : K,, — H, is the linear operator defined by

(DyZn(t)z,y) = (M" (b ()2, 9)) (5).

D, Z,(t) has values in L(K,,V,,) and L(K,, H,). Since the spaces are finite
dimensional, the operators are also Hilbert-Schmidt operators. If we use the
energy equality in the space Lo(K,,, Hy,), then we get by the assumptions of
this section and by Gronwall’s lemma that there is a positive constant C' with

E|D U O, s,y < C
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for all m,r, ¢t and fixed n, since from equation (5.3) the boundedness of
E||U™(t)|]? follows for all m,r,t and fixed n. The constant C' does not depend
on n. Then we get by Lemma 5.1, from the last inequality and from equation
(5.3) that D, U,(t) exists and

E||D,Un (D17, 511y < C- (5.5)

Step 2: Since the relations (5.5) and (5.1) hold, we can use again Lemma 5.1
and get
E|D:U )7, x.my < C-
]

Theorem 5.5. Consider that the assumptions of this section hold. Then, for
t > r we have
D, X(t) = D,U(t) +i(M"b(-))(r),
where (M"b(-))(r) € Lo(K, H) is defined by the bilinearform
(M"(b(-)z,y))(r) for allx € K, x € H.

Proof. Theorem 5.4 shows the existence of D, U(t) and it holds D, X (t) =
D, U(t) + ¢D,Z(t). Since b is deterministic, we get by Proposition 5.3 and
Remark 3.2 for t > r
D, Z(t) = (M"b(:))(r).
(]

Remark 5.6. The Malliavin derivative is used for example to define Skorochod
integrals [12] and in the optimal control theory [1]. Optimal control problems
for stochastic Schrodinger equations are under preparation.
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Stochastic simulation of the gradient process
in semi-discrete approximations of diffusion
problems

Flavius Guiag

Abstract. We analyze a stochastic version of the so-called diffusion-
velocity method. For moving particles with velocities depending on the
gradient of their density function we introduce a stochastic scheme based
on the simulation of the gradient process where the values of the density
are recovered by a numerical integration method. We apply this method
to the diffusion equation and show a convergence result.

Mathematics Subject Classification (2010): 65C20, 68U20, 65M06.

Keywords: Stochastic simulation, diffusion, gradient process.

1. Introduction

Numerical particle methods are suited to approximate the time evolution of
a density function by simulating trajectories of the (interacting) particles.
We assume that the velocity vector depends (linearly or nonlinearly) on the
gradient of this density function. For example in the so-called deterministic
diffusion of particles one assigns to every particle a velocity vector which
is proportional to the logarithmic derivative of the density function. This
principle can be derived as follows: consider in a volume element U C R the

continuity equation: uy = —V - (uv), which describes the motion with velocity
v of a quantity with density function u. Pure formally, if we put v = f% we

obtain nothing else than the diffusion equation: u; = Awu. This type of velocity
is often called in the physical literature as osmotic velocity. A discussion
of this deterministic particle method together with several applications is
presented in [4] and [5] and a rigorous convergence result is proved in [3].

Our goal is to construct an analogous scheme in a stochastic framework.
The main motivation is that this scheme may be used in combination with
usual Monte Carlo methods for kinetic equations in a spatially inhomogeneous
setting, with spatial motion and local interaction.
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After moving a particle from a location to another the density config-
uration changes, so one has also to update the corresponding values of the
gradient. In a stochastic framework for particle simulation, the use of stan-
dard discretization schemes for computing the gradient can lead to strong
oscillations in the density values. In order to avoid this problem we consider
the simulation of the gradient process. Given an initial data in terms of the
density, one computes the gradient by a usual discretization scheme (e.g. fi-
nite differences). The scheme follows then only the dynamics of the gradient
process which are derived from the original dynamics of the particle system.
The density is recovered by a numerical integration method.

In this paper we present an application of the principle described above
to the diffusion equation. By this example we intend also to develop a for-
malism and a methodology which can be applied in more general cases.

In Section 2 introduce the stochastic counterpart of the diffusion-
velocity method. We point out that this direct approach in the stochastic
framework leads to strong fluctuations of the density profile which we want
to approximate. In order to overcome this problem we introduce in Section
3 a stochastic scheme for the gradient process. Convergence results for the
density computed by numerical integration are presented in Section 4.

2. The diffusion-velocity method in a stochastic framework

In this section we will present an approach to approximate the diffusion
equation in the one-dimensional case, which can be extended easily to higher
dimensions. The goal is to approximate on the interval (0,1) the solution of:

u(0) =u(1) =0 (D)
Us = Ugy, with the boundary condition: or (2.1)
uz(0) = uy(1) =0 (N)

and initial condition u(0,z) = ug(z) € H(0,1) for all z € [0, 1].

In this section we will assume that ug > 0. Let M be an integer, denote
e = M~! and consider the discrete set of sites G. = {ke,k = 1, M — 1}.
Assume that we have N particles distributed in the locations of G, and
denote by n*(t) the number of particles present at the moment ¢ in the
location ke. We introduce the scaling parameter h = M/N = e~ N~! which
means that h~! is the average number of particles per site. The density
function corresponding to this particle system is defined in the points ke of
the discretization grid by u*(t) = hn*(t). In analogy to the formula v = — ¥t

we assign to the particles located at ke, k =1, M — 1, the velocity

uk—l (t) _ uk+1 (t)

2euk(t)

Sometimes we will consider formal function values at the boundary sites
0 and Me =1 (which contain no particles), in order to model the boundary
conditions. These values influence the transitions in the sites ¢ and (M —1)e.

R (t) =
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Every particle situated at ke can jump one site to the left or to the right
(depending on the sign of the velocity). Our interest is however to follow the
time evolution of the density function and from this viewpoint all particles
present in the same location are indistinguishable. That is, if any particle
from the site ke jumps with the rate Mv* = e~1[v¥|, the density function in
the new state will be the same, independently on which particle jumped. We
can thus consider a single transition of this type and multiply the rate with
n*(t), i.e. with the number of particles present at time ¢ at the site ke.

2.1. Construction of the Markov jump process

Based on the previous considerations, we will construct two R™~1-valued
Markov jump processes as follows. Given the time moment ¢ and the state
u(t) = (u*(t))M*, we define

uk—l(t) _ uk+1(t)

w”(t) = hnk(t) 0¥ (t) = 5 = —V.uF(t) (2.2)

fork=1,M — 1.
The transitions in the interior sites are given by:

u(t) — u(t) — heg + hegpcry at rate R le Wk ()] (2.3)

where e; denotes the i-th unit vector in RM 1 while ((-) denotes the signum
function. This corresponds to the jump of a particle from the site k£ in the
site k + ¢(w”), for k =1, M — 1.

The quantity w*(¢) defined in (2.2) represents the discrete derivative of
the density function u*(t) and the transition (2.3) changes this function in
the locations k, k + ((w"), k + 2¢(w*), k — ¢(w*) as follows:

o uF @) oy k(") . h

wh = —¢(w") a =t~ L C(h) (2.4)
wh @) —C(wk)UkHC(wZE_ ut+h = k") _ %C(wk)
) _C(wk)uk+3<(m’“) _2zk+<(w’°) _h _ ) Q%C(wk)
R —C(w’“)uk —h _sz—QC(wk) _ ) %{(wk)

at rate h=le 1wk (¢)].

We will discuss next the situation at the boundary.

In the case of zero boundary conditions (D), we consider formally u®(t) =
0 for all i ¢ {1,..., M — 1} in all expressions from (2.3). This value does not
change after any possible transition, that is, the particle which leaves the
interior of the domain is ’killed’. Outside the range 1, M — 1 the function
w is not defined. Consider w'(t) = —Lu?(t) and w™~1(t) = £uM72(¢).
Note that always holds w! < 0 and w™~! > 0. This implies that in the case
k=1or k=M — 1, the changes of w* (") are well defined in (2.4), while

wEHSW") and wk2¢@") are not present, the indices being out of range.
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In the case of Neumann boundary conditions (N) we take

w'(t) = wM=1(t) = 0.

2.2. Remarks

As the following considerations will show, the density function u may exhibit
strong oscillations. Suppose that we have an even number of interior loca-
tions {1,...,2M}, while the sites 0 and 2M + 1 correspond to the boundary.
Expressing v in terms of w in the case of 0 boundary conditions we obtain

k M
u2F — 2 = _9¢ (Z w4 Z w%) . (2.5)
i=1

i=k+1

The value of the difference in (2.5) approaches the integral — fol wdzx.
Since the expected limits satisfy w = —u,, the difference will be close to
u(1) — u(0), up to a factor of O(g). The same statement holds for Neumann
boundary conditions, where the computations are similar, but the expressions
for the values of u in the sites 2,2M — 1 involve also the values of u' and
u?M (which cannot be computed directly from w). In this situation, especially
in the case of asymmetric initial data, the value of the difference can be of
O(1). If the integral is nonzero, the difference u?* — u?**+1 will have basically
a constant sign, which means that one can observe a strongly oscillating
pattern. Only in the case that the integral vanishes (in our setting only for
zero boundary conditions or symmetric data) the oscillations have a smaller
amplitude. In this case, after some elementary computations, the difference
(2.5) can be estimated by e([|wl|o + 3[|w'[|o0) + O(£2).

3. The particle scheme for the gradient process

Based on the previous considerations, we will present next a particle scheme
for the one-dimensional diffusion equation. We consider a discretized version
of the initial condition uy of the equation (2.1), from which we derive the
values of w(0) according to (2.2) and the settings at the boundary. In the
interior of the domain we simulate the time evolution of the gradient process
w according to (2.4). The state changes of the process which affect the values
of w at the 'near boundary’ sites are chosen such that for given ¢, the de-
terministic difference equation obtained in the limit proves to be consistent
with the corresponding diffusion equation for w = u,, where u is a sufficiently
smooth solution of (2.1).

For zero boundary conditions (D) we construct the dynamics at the
‘near-boundary’ sites € and (M — 1)e according to the following natural con-
servation principle. Since we expect w = —u, and thus

/0 w(z)dz = u(0) — u(1) = 0,
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we impose that Zi\izl w'(t) = 0 for all £. That is, the total sum of the changes
after each transition should vanish. In the interior this condition is fulfilled
in all situations, as one can see from (2.4).

In order to construct the approximate solution for equation (2.1) we
have to perform a numerical integration. An accurate result is delivered for
example by the computation of

u(t,z) = % (- /Omw(t,y)dy+/:w(t,y)dy—|—u(t,0)—l—u(t,l)) (3.1)

with the trapezoidal rule.

For zero boundary conditions (D) we can compute u by knowing only
the gradient process w, since the density function vanishes at the bound-
ary. In order to perform the integration, we need the values of w in the
boundary sites 0 and Me = 1. For zero boundary conditions we have (for-
mally): w,(t,0) &~ —ug,(t,0) ~ —Lu(t,0) = 0. We take thus w(0) = w(e)
and w(l) = w((M — 1)e).

In the case of Neumann boundary conditions (N) we do not know the val-
ues u(t,0) and u(t, 1) (except if we simulate also the density process) But we
can recover u by using the conservation property fo u(t, z)dx = fo uo(x)de.

Ifweletfta:——fo tydy+f (t,y)dy, we then have

attea) = (1000~ [ iy + [ wotonae

By a discrete version of the above formula (computed by the trapezoidal rule)
we can recover the desired approximation for the solution of (2.1) by knowing
only the initial data and the time evolution of the gradient process w.

3.1. Dynamics in terms of the infinitesimal generator

We will express the dynamics of the Markov process w given by the transitions
(2.4) in terms of its generator, by using the characterization from [1], p.162 f.
If we have an E-valued Markov jump process with a set of transitions {z(-) —
y(-)} and the corresponding rates r,_.,, the waiting time parameter function
A(t) = > rz—y is given by the sum of all possible transition rates. The
infinitesimal generator A is an operator acting on the bounded, measurable
functions on E and is given by (Af)(z) =", ., (f(y) = f(2))ra—y.

We note that for fixed M and N the process w has bounded components,
i.e. there exists a constant Ljys y such that maac|wk| < L,y for all times.
The waiting time parameter function A is also bounded, which implies that
the process is well-defined for all ¢, i.e. the jumps do not accumulate.

For a vector w € RM~! and 3 < k < M — 3 denote 0’ := ex_¢(ur) —
€k — €kyc(wh) T €htac(wr). In order to define the values in the sites near
the boundary, we take into account the requirements of conservation and
consistency.
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In the case of zero boundary condition (D) we define:

w —e1+ey ifwl<0

= {62+63 ifw! >0 (3.2)
w —eq + €3 if w? <0

2 = e1 —eg —eg+e4 if w? > 0.

At the other end of the interval we define similarly nj;_, for i = 1,2 by
replacing w® with —w™ ~% and e; with epr—; for j =1. 4
For Neumann boundary condition (N) we con81der nY =ny_, =0 and
for k = 2,3 (or k = M — 3, M — 2) we suppress the term e; (respectively
en—1) if it appears in the formula 0y’ = e, _¢ (k) = €k — €ppc(wh) T Chtac(wh)-
Taking in account (2.4), the transitions of the process w are therefore
given by

h
N
w— w+ ((w )2577k
at rate htewk (¢)].
Define the linear operator Ag(w)qb by:
1
(AL )" = 5 (nit, 0) (3:3)
for all € RM~1 where (-,-) denotes the scalar product on RM~1,

For3§k§M—3wethushave

(AL gy = [¢k Cwh) _ gk ghtC(wh) 4 ph+2c(wh)) (3.4)

22
For a fixed element ¢ € RM~! consider on R”~! a bounded smooth
function f, which on the set {z : maz|z*| < Ly n} has the form fy(x) =

(x, ) = Zf\ifl z'¢’. Outside this set the values of the function are in our

case not of interest, only the boundedness is essential. From [1], p.162 we
have that the process w satisfies the identity

fo(w(t)) = fo(w(0)) + /O (A fg)(w(s))ds + My (t) (3.5)

where My(-) is a martingale with respect to the filtration generated by the
process w and A" is the infinitesimal generator. The value A" f, is given by

(A*fo)(w(®) = o Z i oYh e (1)
_ ﬁ Z[¢k—c(qv ) gk ¢k+€(w’°) + ¢k+2((w’°)]wk(t)
E .

= (A6, w(t)). (36)
Equation (3.5) becomes thus
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3.2. The deterministic scheme as limit of the family of stochastic processes

By standard techniques as in [1] or [2] one can show that for fixed e the
stochastic processes converge in probability for N — oo to the solution of the
ODE-system obtained by suppressing the martingale term in (3.7). We may
note that the stochastic method proposed here delivers for fixed & an approx-
imation of the solution of the ODE-system by computing all transitions of
the stochastic process at the 'microscopic level’. However, this ODE-system is
not meant to be approximated by a deterministic time-discretization scheme,
but its solution is approximated directly by the stochastic simulations. The
convergence for € — 0 of the difference scheme provided by the spatially
discretized system to the solution of the corresponding spatially continuous
diffusion equation will be analyzed subsequently. The system of ODE’s which
is obtained for N — oo and fixed ¢ is therefore given by:

t
(ve(t), @) = (v=(0), 9) +/ (AL, v (s))ds (3.8)
0
for all ¢ € RM~! where for any w € RM~1, Ag(w)qb was defined in (3.3)
as
w 1 w
(AL ) = @(771@ ,0)-

The vectors 1}’ can be written in the more convenient form:

Y = —ep_oC(w® A0) + er_1C(w") — e — er1C(w") + epral(wF Vv 0) (3.9)
for 3 < k < M — 3 and, for zero boundary conditions,
ny = er(w?V0)— ey —esC(w?) + es((w? V0)
ny e1C(w! A0) — eal(w') + esC(w! Vv 0).
By x A0, £ V0 we denote respectively the minimum between x and 0 and the

maximum between x and 0. The terms n};_;,n},_o are defined analogous to
7y’ and ny. With this form we obtain:

(A8 = L (-9 =2t A0) + 61cu) — g — et

2e
+ ¢k+2<(wk V. 0)]
for 3<k <M —3 and

(AL)g)? = % (6" ¢(w? v 0) — ¢* — ¢*¢(w?) + ¢*C(w? v 0)]
(ALW9)! = = [$¢(w" A 0) = (") + 6w v 0)].

An explicit form of the deterministic equations is given by letting ¢ = e;
in (3.8), for i =1, M — 1. We obtain then the system

vi(t) = vl(0) + /O (AS™e; v(s))ds (3.10)

— Wi(0)+ / Fi(ve(s))ds
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for i = 1, M — 1, where for 3 < i < M — 3 we have the explicit form:

. 1 . . . . .
F(ve) = 22 [v;_z VO — [0l = vl 4 [l 40t A 0].

The terms corresponding to the sites near the boundary are computed simi-
larly by using the corresponding values of ;.

4. Convergence results

In this section we analyze the approximation properties of the diffusion equa-
tion in the case of zero boundary conditions (D) by the ODE system (3.10).
Set ud = uM =0 and for i € {1,..., M — 1} define

t) = —eivf(t). (4.1)
k=1

Note that this corresponds to a discrete integration scheme for computing
=— fo v(t, z)dz. For the sake of computations we will treat the theo-
retlcal estimates with this construction, but in practice we will use a scheme
for computing the integrals in (3.1), that is we integrate in both directions.
Define the piecewise linear function u.(t,-) : [0,1] — R by:

ue(t,2) := —vH () (x — ie) + ul(t) (4.2)

for x € [ie, (i+1)e]. We take u? = uM = vM = 0. This is the linear interpolant
between the values u’ at the sites ie. Let us first show some properties of the
solutions v, of (3.10) and of u. defined in (4.1).

Lemma 4.1. (i) We have for all T > 0:

M-1 M—1
su ul 2 < ut(0))2.
tE[O?T] ;( (1) < ;( <(0))

(ii) Suppose v:(t) has the following properties for all t € [0,T]:
0, vM=1(t) > 0 and if vi(t)-vit2(t) > 0 then we have also vi(t)-vitl(t) >
Under these assumptions we have:

<
Oy
—
~~
~—
SIA

M—1 M—1
sup vi(t)? < v1(0))2.
i ;( (1)) i:l( £(0))

Proof. We recall the form (3.8) of the deterministic equation system:

d

(F0e(t),0) = (AL g, (1)) (4.3)
which holds for all vectors ¢ = (¢*)M ' € RM~1. In order to derive a similar
equation for u., we take as test vectors ¢ = —e¢y;) := —e(¢", ¢",...¢",0,...0)

where the first ¢ components are equal to ¢* and the rest are 0. We obtain
then:

d .
ﬁui(t)w = (A8 gy v (1), (4.4)



Stochastic simulation of the gradient process 401

In particular, if we take ¢ = —;y := —¢(1,1,...1,0,...0) (the first
components are equal to 1) we obtain:
d

aui(t) = —e(A)G ), va(t)). (4.5)
For 3 <i < M — 3 we have:
d 1 0 k4C(v%) k+2<( Ny
7 _ —C(ve) _ pk v, v,

Taking in account the structure of f;) we can note that the terms in
the brackets vanish, except in the situation that i — 2 < k < i+ 2. In this
case the values depend on the sign of the corresponding v¥, and we obtain
easily:

d . 1 , . . ,
et = o (v V0) 4+ (vEA0) — (vEF v 0) — (P2 A0)]. (4.7)
Let us consider further a general form for ¢. By summing up the equa-
tions (4.4) with respect to 7 we obtain:

M—1

d

(Sruelt), 6) = —= 3 (AL g0, (1)) (43)
i=1

Let us compute the r.h.s. by rearranging the terms in a convenient form. We

have:

M—1 M—1M—-1 -1 M-1

Z<A§(U6)¢(i)avs(t)>zz Z AC(UE)¢ oF Z AC(U€)¢

i=1 i=1 k=1 i=1
Taking in account formula (3.10) we thus have for 3 <k < M —3:
(a5 ey =

=02 [ G820 A 0) + 651 C0E) = oy — o C (k) + of 2 E v 0)].

Since ¢y = (¢",¢",...¢",0,...0), it follows imediately that the expression
vanishes for ¢ < k—2 and ¢ > k+2. By analyzing all possibilities with respect
to the sign of v* we obtain for 3 < k < M — 3 the expression:

S

=
Il
_

M—-1

> (A )t = 252 [(¢"7F = " H)C(E vV 0) + (9F — 6" 7*)C(vE A 0)] .

i=1
(4.9)
In the case of the the terms corresponding to the sites near the boundary
we obtain similarly

M-—1
Z(AC(vg)qg D= 252[ d*C(v: Vv 0) + ¢ ¢ (vl AO)]
i=1
and
M—-1 1
D (A60)? = (0! = ¢*)C(02 v 0) + ¢*C(v2 A O)).

i=1



402 Flavius Guias

Similar equations are derived at the other end of the interval. We note that
these equations can be also reduced to the form (4.9) by setting ¢? = 0 if
je{l,...,M—1}.

Since all computations are nothing more than rearrangements of the
terms, we can obtain the same results by multiplying the explicit equations
with time dependent test functions ¢(t). We can take now ¢ = u.(t) and use
the corresponding ¢;). Note that ui~! — ™ = (vI™! + vJ) and that we
can set ul = vl = 0if j ¢ {1,...,M — 1}, due to the considered boundary
conditions. We then have:

M-1 M-1
v AC(“E)gb(
k=1 i=1
| M-l
= oo 2 VElE +vEC(E v 0) = (of 4+ of T (vE A 0)]

€=
| M= 1 ] M-l
— 2 Lokt (k v o) — vFuET Ik A 0)] = = ag.
T 2 k_l " 92e —

The terms a; have the form:

(vF)2 4 oFok+l i oF >0
ar =
g (0%)2 + vk} i if vk < 0.

We claim that ), ar > 0. In order to show this, we proceed inductively.
Denote Sy, = > pey ak. We have S; = a; = (v})? + vlv2((vl vV 0). If v} <0
then S; = (v})? > 0.If v} > 0 and v2 < 0 then Sy = (v})?+2vlv2+(v?)? > 0.
Ifvl >0,02>0,...,0P71 > 0,vP <0, then we have a;+as+- - -+a, = (v})*+
vivZ 4+ (P12 420027 4 (vP)% > 0. We have thus (S, > 0 and v? < 0).

The first step leads thus to a situation on the type (S, > 0 and v? < 0).

If p= M — 1 we are done. If not, we repeat the procedure. Suppose
that we have shown that (S;_; > 0 and v*~! < 0). If v¥ < 0, then we have
ar = (vF)? + vFv*~1 > 0 and thus (S > 0 and v* < 0).

If v& > 0 and v5*! < 0, then we have ax + axr1 = (vF)? + 20F0f+1 +
(v¥+1)2 > 0. This implies (Sk+1 > 0 and vE! <0).

If vf > (0 and vf'H >0,...,0P71 > 0,0 <0, then we have a + axy1 +

st ay = (V82 FoFoR 4 (P72 4 20P0P 7 4 (vP)2 > 0. We have
thus (S, > 0 and v? < 0).

If starting with some index j we have vf > 0 for k > j, then we are done,
since we add only positive terms a; for k£ > j. In the case of the last term
we have then only (vM~1)2. The other alternative is to obtain the situation
(Sar—1 > 0 and vM~! < 0), when we are also done.

The fact that for ¢ = u. we have Sy;_1 > 0, together with equation
(4.8) imply 4 (u.(t),uc(t)) = 2(Luc(t), u(t)) = —Sy—1 < 0 which proves
the first part of the lemma.



Stochastic simulation of the gradient process 403

For the second part we take ¢ = v(t) in (4.3) and we have to show that
(Ag(vs)ve(t), ve(t)) < 0. This can be written also as 224:711 Ty <0, where

Ty = [—0f2C(vE A 0) + 0E 7 C(0F) — vf — ol (0) + "¢ v 0)] - vf
if3<k<M-—3,and
T = [vi¢(vi A0) —v2C(vz) 4+ v2¢(v2 vV O)] - v:
Ty = [vi¢(2V0)—v—0v2C(v)+v'¢(w2VO)- 2,

while Ths—1,Th—2 are computed analogous to T7,75. We will structure the
proof in an algorithmic fashion.

From the hypothesis we have that v! < 0. Define T":= 0.

0. If we have v? <O0let T :=1T; +T5. We have thus

1
T = —(ve)* +vzvZ = (v2)° 4 v2v2 < = (v2) + 0202,

Let ¢ =1 and GOTO 2.

1. Else, if we have v2 > 0, then the hypothesis implies that we have also
v;f’ > 0. Let T :=1T7 + T5. We have thus

2, 4

T = —(v)? + 20502 = (02)* — vZv? + vlvg < —(v2)" +vlvg.

g
Let p =2 and GOTO 3.
2. Suppose we have v? < 0,02+ <0,...v271 < 0,92 > 0 and

T < (I ottt

The hypothesis on v, implies that we must have also vP*1 > 0. We
observe that for ¢+2 < k < p—1 in the sum T} _1 + T} appear the cancelling
terms —vFoF~1¢(vF1) 4 vEvF 1 (vF), since vEF~! and vF have the same sign.

If p = ¢ + 2 we do not have such terms. We thus have:

D P p—1
k\2 k, k—2 -1 1 2
YooM= >0 @4 Y bl ourher - oRer 4 ofurt
k=q+2 k=q+2 k=q+2

1
< =082 Xpsgray — (08) +ulul .

We grouped the terms in order to obtain nonpositive quantities like
[(—vF)2 + 20F0E=2 — (vE=2)2] /2, together with 20P~1vP and —vPvP*! which
are also < 0.

Let T:=T+ 32} _, 1 Tk If p = g+ 2 we obtain:

1
142 +1, g+2 +242 +2, g+4 4212 +2, g+4
T < —5@d)" +odmod™ = (vf77)" + vd Tl < — (08" 4+ vl
since vIT1vdT2 < 0. If p > ¢ + 2 we have:

1 1
T < — S )2 ottt — S(00t2)? - (02)? 4+ 2R < —(u2)? el 2,
(stopping condition) If p = M — 2 we are done, since the term vPvP+?2

does not appear, while Ty equals —(vM =12 — pM=1yM=2 " which can be
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grouped together with —(v2~2)2 in order to obtain a nonpositive quantity.
If p= M — 1 we are also done.

3. Suppose we have v? > 0,021 > 0,... 0471 > 0,02 <0 and
T < —(vP)? + vPvPt2.

The hypothesis implies that we have v4™! < 0. Similarly as in 2. (drop-
ping nonpositive terms which are not needed and using the cancelling prop-
erty) we compute:

q+1
> Ti=
k=p+1
q+1 qg—1
== > @4 D vEol T ulel P 4 2000d T pof ol 4 od ot
k=p+1 k=p+1
1 p+2\2 1 q\2 1 qg+1\2 q,9—2 q+1,.q+2
S_ﬁ(va ) _5(1}5) _5(1}5 ) +vcve R
Let T:=T+ Y07 Ti. If ¢ = p+ 2 we obtain:

1
T < _(05)2 + U§U§+2 _ (,Ug+2)2 _ §(U§+3)2 + v§v§+2 + Ug+3U§+4

1
< _§(v§+3)2 4 v§+3v§+4,

since vPvPT2 < 0.
If ¢ > p+ 2 we have:

1 1 1
T < —(00)? + 2ol = S0 - S(00) = S () ofel 2 4 o g2

1
<~ () +ug g,

since viv4™2 < 0. If g+ 1 = M — 1 and vM~! = 0 we don’t have the term
vIT199%2 and we are done. Otherwise, since v2?~1 > 0, we cannot end in the
situation ¢ = M — 2. Thus, GOTO 2.

The above algorithm clearly stops in step 2. arriving in the final situation
with T = sz:_ll Ty < 0. The proof is thus completed. O

Remark. The assumptions on v, in (i7) hold true, at least on a given time
interval, if v.(0) is constructed by taking the finite differences of a positive,
piecewise Lipschitz continuous function ug and € is chosen small enough. As it
will be shown further, for the convergence of the method we will need bounds
for 3" e(v¥(t))? independent on . This condition is not fulfilled if we choose an
arbitrary initial data v.(0). Numerical computations show that the sum will
blow up in a short time if we take e.g. v¥(0) = (=1)* if k € {1,...,2M}\{M}
and vM(0) = 2(—1)M. In general we cannot expect for v, a similar inequality
as for u. in (7), but in most practically relevant situations this property holds
true, as shown for example in (7).
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Lemma 4.2. (Energy estimates). Assume that for all € we have

(e (0, M z20,1) < Colluoll 0,1y

for a given function ug € HE(0,1), with a positive constant Co. Suppose
further that the functions ve(t) satisfy the inequality sup,<p >, (vE(t))? <
C1 Y, (vF(0))? with a positive constant Cy, independent on € (in particular,
if the assumption from Lemma 4.1 (ii) holds). Then there exists a constant
C > 0, independent on e, such that:

sup (et Mirgco) + 1 velt ar-r00] < Clluo .0

t€(0,T

Proof. We have:

sup [/1 uZ(t, z)dz]

te[0,T]
z+1)€
= su ”1 T —1 ul ? T
- ZO/ (t)(z — i) + ul (1)) da]
(z+1)5 ; .
aw (Y H(0) @ = i9)” + (uz(t))*)dal
tEOT i—o Jie
. @R O
—2 . (3 (0 s o)
M-—1 3
— 2 s Vi (4))2 ut (1))2
_2te[ogp][; (3 (e (1)? + e(ul()?)]
M-1 3
<201 Y (S5 0E0)? +=(ul(0))?)
1=0

2
€
= 2013 [[(ue(0, ) 720,y + 2C1 [[ue (0, )1 720,19

We made use of Lemma 4.1 and on the hypothesis on v.. Using now the
estimate for u. (0, -) from the hypothesis we obtain: supeo 7y [|ue (t )||%2(0 <

C'||ug||3;:- Note that the equation for v. implies that we always have

M-1 M-1
sup § c ( 1+1 8 z+1
t€l0,T] ;5o i—0

We can show thus that sup,c(o 7 [|ue ()| 22(0,1) < C'[luol| 1 by using only the
H'-bounds for u.(0), independent on any additional assumptions on v, (t).
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We further have:

1 M-—1

sup [ (uelta))de = sup Y ot 1)

te[0,7] Jo te[0,T] ;g
M-—1 )

<00 Y c0(0))2 = Cull(wel0, allZ oy < CrColluold
=0

In the previously used notation, where (-,-) denotes the usual scalar
product on R =1 we have for ¢ € C§°(0,1) with [l gy = 1t

1
d
sup]/0 ﬁus(t,x)d)(m)dm

t€lo0,T
M (Z+1)E d +1 d i
= sup / — —0 () (x — i) + —ul(t))Y(x)dx
g S [ (- 0l i+ )
— sup [ (Lo (t), 1) + (S (1), )]
- teb[%%] dtUE ) 1 dtua y X2

where ¥, ¥y € RM~1 are given by
_ ke
(@)= [ @k
(k—1)e

respectively

y (4.3) we have

d i ¢
<%’U€(t)a\:[ll> - <A5 N l:[}171)6(t)>
where AS“F, is computed like in (3.10) and has the form

(A ) 5e7 Z +(PIT - W), (4.10)
NS
since we always can group the terms which arise in the r.h.s. of (3.10) in pairs
with opposite signs. The index set I has two elements, except for sites ke
near the boundary, when we have only one element.
By partial integration we have:

U] = ” z—(J— xx—i '_1 e r—(i— 20/ () dux
) —/(j_l)s( (j=De)d(a)dr = - ¥(je) 2/(j_1)6( (j—1)e)% (z)da.

A similar formula holds also for \HH. By substraction we obtain easily the
estimate

S g 1 (+1)e , je ,
W[ e [ @)
J (G—De
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1 fG+De ,
<5 | Wl
(G—1e

which in conjunction with the Cauchy-Schwartz inequality implies:

(G+1)e

1 = ~ 5
Ty = — W @iz < = 2dz. 4.11
J 484‘ 1 17 < B e W( )|"dx ( )

Returning to (4.10), where the index j has at most two values, we thus have
the estimate: [(A$Y9)¥,)F)2 < £ ;e Tj with Tj given in (4.11). Tt can be
readily seen that there exists a constant C’ > 0 such that
D2 T <N e <€
k jeli

since every index j appears in the above sums maximally a given number of
times. We thus have:

(ve0), )7 = (AL ue(t LEDBCLOIDDIC iy
k

<Oy e(F()? <C'Cr Y e(vE(0))* < C'CLColluol 3 (4.12)
k k

where the constants C’, Cy, Cy do not depend on 3 and on «.
By (4.8) and the subsequent computations we have:

d ) M-1 M1
<%u€(t),\112 =—¢ Z (ALY (By) 4y, ve(t)) = —¢ oP
i=1 k=1

where from (4.9), we have that
M-1 1
Ty, = Z (AL (Bg) 1))k = i@(‘i’%k — U3
i=1
with jx = k or jx = k + 1, depending on the sign on v¥(¢).
By partial integration we have:
(Gr+1)e

. (Jr+1)e ,

W= [T @ =G o - [ @i (e)ds
JIkE JKE

and for @ék# we obtain a similar equation. Proceeding similarly as in the

case of Wy we arrive at

(Jx+1)e
cmpres [Pl
(Jr—2)e
with Y, e(T7})? < C”HWH%Q(O’U <C".
Similarly as in the previous computations we have:

(ree(t), B2} <
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M—1 M—1 M—1
1
ezof ()]l Ti2 < > elok(t) e(T})? < CLC" Coluo )%
k:l k=1 k=1
This completes the proof of the lemma. O

Theorem 4.3. If on the time interval [0,T] the hypotheses of Lemma
4.2 hold, then the family u.(-,-) has a weakly convergent subsequence in
L2(0,T; HY(0,1))n HY(0,T; H=1(0,1)) and the limit function, denoted by
u, lies in C(0,T;L?(0,1)). Moreover, if we have ||uc(0) — uol[12(0,1) — O as
€ — 0, then u satisfies for all test functions ¢ € C([0,T]x[0,1])NC>((0,T) x
(0,1)) with suppp C [0,T) x (0,1) the equation:

- [t o0t = (ua, 6000 ~ [ (ua(0).0nt)

By (-,-) we denote the usual duality pairing in the corresponding function
spaces.

Proof. The weak convergence property is implied by the apriori estimates
from Lemma 4.2. By a result from [6], p.379 we have further v €
C(0,T;L?(0,1)). We denote the convergent subsequence again by u.. For
a test function ¢ like in the hypothesis we have:

T d T
- [ twtt) o0t = (uo.000) + [ (us(e). 200t =

r d
=~ [ twlt) = ue(0), 0060t ~ (w0~ uc(0),6(0)) +
0

T T
[ ) = ot aope = [ o). Zoo)ar

T
(= (0), $(0)) + / (e) (), b (1))

The first three terms converge to 0 as € — 0 due to the weak convergence
property. In order to prove the statement of the theorem, we will show that
the rest of the sum can be made arbitrarily small for € small enough. For this
it suffices to show that the term

supl( L (£), 6(1)) + (e (£), b (1)) (4.13)

t<T dt

can be proved to be arbitrarily small by taking € small enough.
Similarly like in Lemma 4.2 we obtain:

(S ua(1),00) + (02)a 1), 60() = (114
(%va(t), d () + <%us(t), D(t)) + (ve(t), P3(t))
= (v:(t), ASWD) B (1)) + (02 (t), VS By (1)) + (v(t), B3 (t))
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where the vectors ®;(t) € RM~! have the components

ke
k(1) = / (y — (k= 1)e)é(t, y)dy,
(

k—1)e

B (k+1)e
5(t) = /k o(t,y)dy,

€

ke
(1) = /( bo(t,y)dy

and where o
(ALB () = o[- BE 2k A0) + BIC(ok) - B
—BFHC(vF) + DY (0F v 0)]
(VEIBy(t)F = [(Bh = BEF)C(of v 0) + (85 — BE2)¢(0k A 0)].

2e
By taking e small enough, since ¢ has compact support in [0,7) x (0,1),
we may consider only indices k for which the above formulas hold for all
t, disregarding the sites near the boundary where ¢ vanishes. By the same
reason (neglecting the sites close to the boundary), we may note that for
i = 1,2,3 we can write (®;(t))* = ®;(t,ke) where the functions ®; are
defined on [0,7] x (0,1) by

Bitr) = [ =+l

x+e
Bo(t,z) = / ot y)dy,

(I)B(tax) = ¢z(tay)dy = ¢(tv .18) - (15(75,:8 - 5)'

Tr—E€
The derivatives with respect to = of these functions are given by

xT

(I)Lz(tax) = 5¢(t7x) - ¢(ta y)dya

(I)laﬂil(t’x) = E(bl(ta Z‘) - ¢(t7 Z‘) + (b(ta T — E)v
‘I)Q,x(t7x) = ¢(t7 T+ 6) - ¢(t7 Z‘)

By the Taylor formula, using the form of ®; and the bounds of the derivatives
of second and third order of ¢(t,) it is easy to see that if v* > 0 we have:

(ASCDD (1)) = By u(t, ke) + O(e2) (4.15)
(VEIDy(t)F = —Bgu(t,ke) + O(?)
while for v¥ < 0 we have:
(ALWDD (1) = Dy 4u(t, (k— 1)) + O(e?) (4.16)
(VEWI Dy (1)) = —Dy(t, (k — 1)) + O(2).
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Plugging
®, . into (4.14

(

4.15), (4.16) together with the formulae for ®3, @1 4, P1 44,
, we obtain:

ue(t), (1)) + ((ue)a (t), da () = Y vE(£)U(D) (4.17)
k

~—

=

where for v¥(t) > 0 we have:
Ur(t) = e¢u(t,ke) — o(t, ke) + o(t, (k — 1)e)
—¢(t, (k+ 1)) + b(t, ke) + ¢(t, ke) — ¢(t, (k — 1)e) + O(e?)
= epu(t,ke) — o(t, (k+ 1)e) + ¢(t, ke) + O(e?)

52
= _E(bmz(tvgk) +O(€2)

while for v¥(t) < 0 we have similarly Ui (t) = —5 ¢go(t, i) + O(g%).

The regularity of ¢ implies that if v (¢) # 0 we have Uy (t) of magnitude
O(£?), otherwise we have v*(¢)Uy(t) = 0. Using the L2-boundedness property
of v (t) we conclude that the expression in (4.13) can be made thus arbitrary

small for ¢ small enough. The proof is completed. ([
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Uniform approximation in weighted spaces
using some positive linear operators

Adrian Holhos

Abstract. We characterize the functions defined on a weighted space,
which are uniformly approximated by the Post-Widder, Gamma, Weier-
strass and Picard operators and we obtain the range of the weights which
can be used for uniform approximation. We give, also, an estimation of
the rate of the approximation in terms of the usual modulus of continu-
ity. Some well-known results are obtained, as limit cases.

Mathematics Subject Classification (2010): 41A36, 41A25.

Keywords: Positive linear operator, rate of approximation, weighted
spaces, modulus of continuity.

1. Introduction

In the survey paper [2], the authors present some ideas related to the ap-
proximation of functions in weighted spaces and enounced some unsolved
problems in weighted approximation theory. Three such problems are:
1. Let F be a linear subspace of R and A,,: F — C(I) a sequence of positive
linear operators. For which weights p, does A, map C,(I) N F onto C,(I)
with uniformly bounded norms?
2. For which functions f € C,(I) do we have [|4, — f[|, — 0, as n — oo?
3. Which moduli of smoothness are appropriate for weighted approximation?
In [6], we presented a result that give an answer to this questions. Below,
in Theorem 1.1 we recall this result. In the same paper, we analized the
particular cases of Szasz-Mirakjan and Baskakov operators. In this paper, we
continue the applications of the general result in the case of some integral-
type positive linear operators, namely: the Post-Widder, Gamma, Gauss-
Weierstrass and Picard operators. Firstly, we introduce the basic notations.
Let I C R be a noncompact interval and let p: I — [1,00) be an
increasing and differentiable function called weight. Let B,(I) be the space
of all functions f: I — R such that |f(z)] < M - p(z), for all € I, where
M > 0 is a constant depending on f and p, but independent of x. The space
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B,(I) is called weighted space and it is a Banach space endowed with the
p-norm

— o @)
7l =2

Let C,(I) = C(I) N B,(I) be the subspace of B,(I) containing continuous
functions.

Let (A,)n>1 be a sequence of positive linear operators defined on the
weighted space C,(I). It is known (see [4]) that A,, maps C,(I) onto B,([)
if and only if A,p € B,(I).

Theorem 1.1. Let A, : C,(I) — B,(I) be positive linear operators reproducing
constant functions and satisfying the conditions

Sup An(lo(t) = ¢(@)],2) = an — 0, (n — o0) (1.1)
i Anlle®) —p@)2)
T e e .

If A, (f,x) is continuously differentiable and there is a constant K(f,p,n)
such that

Anf)
APV < (1, p,m) - o), for cveryze T, (1.3)
¢'(x)
and p and ¢ are such that there exists a constant o > 0 with the property
p'(z)
<a-p(x), foreveryzel, 14
ey <o la) (14)

then, the following statements are equivalent

(@) N Anf—=fll,— 0 asn— oo.
(i) % oot is uniformly continuous on .J.
Furthermore, we have
[Anf = fll, <bn-|fll, +2-w <Jpc ogpl,an> ,  for everyn > 1.
Remark 1.2. The relation (1.4) give us the connection between the function
o and the weight p. We must have

plz) < Me* 9™ for every z € I,

where M, > 0 are constants independent of z. So, we have obtained the
range of the weights p, for which Theorem 1.1 is valid. In the case of the
maximal class of weights: p(z) = e®?(®) instead of proving the conditions
(1.1) and (1.2) we prove

lim sup An(|o(t) — p(2)]%, 2) = 0. (L5)
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For the estimation of the sequences (ay)nen and (by)neny we use the inequa-
lities

an < SIéII) \/An(IQO(t) - Sp(x)Pa '7;)

«
bp < 5\/\|Anp2llpz + 2| Anpll, +1-sup v/ An(lp(t) — ()2, ).
xzel

2. Main results
The Post-Widder operators.

Lemma 2.1. For I = (0,00) and for p(x) = 1+ z%, for some a > 0, the
Post-Widder operators ([9], [14])

P,(f,x) = ﬁ (Z)n/ooo 67%u”71f(u) du, x>0,

have the property that P, f € C,(0,00) for every f € C,(0,c0).

Proof. Setting t = nu/x, we get

1 N A 2°T(n + )
P, =14 ——- =l () dt=14 "0t
(p,2) =1+ (n—l)!/o ¢ <n> e =1

Using the formula (see [1, formula 6.1.46])

i L+ a)

=1
n—oo nI'(n)

)

we deduce the existence of a constant C' > 0, independent of n, such that
I'(n+ o) < Cn®(n —1)!, for every n > 1. We obtain

P,(p,z) < Cp(z), x>0,
which proves the mapping property of P,. O

Theorem 2.2. For a > 0 and p(x) = 1+ x®, the Post-Widder operators
P,: C,(0,00) — C,(0,00) have the property

|Pnf — fll, =0, whenever n — oo
if and only if
f(e®)e™ " s uniformly continuous on (0, 00).
Moreover, for every f € C,(0,00) and every n > 2, we have
aC 1
P,f— < —_— 2w ete ot >,
122 = £l <51, g 2+ (e,

where C = sup,,cy %\/||Pnp2||p2 +2|[|Pupll, +1 < 00 is a constant depending

only on «.
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Proof. Using the Geometric-Logarithmic-Arithmetic Mean Inequality (see [8,
p. 40])

uU—v u-+v
Vu-v < I —Tno 5 0<v<u, (2.1)
for the function ¢(z) = Inz, we obtain
o(t) — ()] < t,x > 0.

Because P, (1,z) = 1, P,(t,z) = z and P, (},2) = n > 2, we deduce

(n—1)z>

t T 1
_ 2 < — — — =
sup Pa(l(t) = p(@)]*, 2) < sup [Pn (ﬂ) +Pu (509 2] n T

which proves (1.5)
Now, using the equality (see [12])

72

P,((t— l’)z,I) =

and the Cauchy-Schwarz inequality for positive linear operators, we have

Po([t — zlp(t), ) < /Pu((t — )2 >-Pn<p2,x>s%-clp<w>.

Estimating the absolute value of the derivative

oo
TN n\t 1 —nu 1
P @l=25 | [ () e = e = o) du
n
< bt =2l fOL2)l < 5 A, Pallt — 2lo(2), )
< Ifll, Y2 Cupt),
we obtain iy
M < Cap(z), for every x > 0,
¢'(x)
which proves (1.3) The relation (1.4) is true because
p'(x) a o
=az® < a(l+z%) = ap(z).
L (1+2%) = ap(a)
Using the Theorem 1.1, the convergence || P, f — f||p — 0 is true if and only
if the functlon o ¢~ ! is uniformly continuous on (0, 00). The equality
fle®) _ f(e”) oz
JE) I (g
eaw 1+ e (1+e7),

the boundedness of the function 1 < 1+e~** < 2 and the uniform continuity
of the functions 1 + e~ and (1 + e~**)~! prove that % o ¢~ 1 is uniformly

continuous, if and only if f(e is uniformly continuous. O

Remark 2.3. The result of the Theorem 2.2 for the limit case, a = 0, was
obtained in [12] and in [3].
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The Gamma operators.

Lemma 2.4. For I = (0,00) and for p(z) = 1+ x%, for some a > 0 the
Gamma operators ([7])
xn+1

G.(f,x) = " /0 e Ty f (%) du, x>0,n>1,
have the property that G, f € C,(0,00) for every f € C,(0,00) and n > [a].

Proof. Setting xu = t, we get

B L[ . (na\e (nz)*T(n+1— «)
Gn(p,x)—l—i—a/o e 't <?> dt =1+ py .
Using the formula (see [1, formula 6.1.46])

limnI‘(n—l—l—a): ’
n—oo F(n + 1)

we deduce the existence of a constant C' > 0, independent of n, such that
n°T'(n+1— a) < Cnl, for every n > [a]. We obtain

Chxp7x)f§(jp(x% 17>(l
which proves the property of G,, stated in the lemma. (]

Theorem 2.5. For a > 0 and p(z) = 1+ z%, the Gamma operators
Gr: Cp(0,00) — C,(0,00) have the property

|Gnf — f||p — 0, whenever n — 00
if and only if
f(e®)e™** s uniformly continuous on (0, 00).

Moreover, for every f € C,(0,00) and every n > [2a], we have

1G.f = £1, < 171, 5= +2- w(f(e%““,jﬁ)v

where C' = sup,,cy %\/HanZsz +2[|Gnpll, +1 < 0o is a constant depen-

ding only on «.

Proof. As in the proof of the Theorem 2.2, let ¢(x) = Inz. We have

Rl

Because G (eg, ) = 1, G, (t,z) = x and
1 1
(Ll(7x> = ne )
t nT
we deduce

sup Gn(l(t) — (@)%, 2) < sup [Gn (ix) 4G, (L) - 2} _

x>0 z>0

Int —Inz| < t,x > 0.

)

1
n

which proves (1.5).
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Estimating the derivative

(Gt @) = "G (0) = G (1 (257 ) )|

n+1
n -+ 1
< 11, 1Gn(p, ) + Grya(p; @)
n+1
< Hfll Cip(z),
we deduce ,
G,
w < Cap(z), for every x > 0,
¢'(r)
which proves (1.3). The relation (1.4) is true, because
p'(x)
=az® < ol +z%) = ap(z).
¢'(x)
Using the Theorem 1.1, the convergence || P, f — f||p — 0 is true if and only
if the functlon o ¢~ ! is uniformly continuous on (0, 00). The equality
f(e ) — f(e ) .(1_"_6—(11)’

the boundedness of the function 1 < 1+e~** < 2 and the uniform continuity
of the functions 1+ e~ %% and (1 + e~**)~! prove that % o ¢~ is uniformly
continuous, if and only if f(e*)e™®* is uniformly continuous. (I

Remark 2.6. The result of the Theorem 2.5 for the limit case, & = 0, was
obtained in [11].

The Gauss-Weierstrass operators.

Lemma 2.7. For I = R and for p(x) = e**, for some a > 0, the Gauss-
Weierstrass operators ([13])

(74,—.‘17)2
2

W f f(u) du7 HS (700 OO),

)

\/ 27 /
have the property that W, f € C,(R) for f € C,(R).

Proof. We have

Wa(p,z) /
p() \/ 2m
2 a2 ﬁ
2

2
/ e~ 3 (u—a—%) cemdu=e?n <e7T,

which proves the statement from the lemma. ([

a2
—n%+a(u—x) du

Theorem 2.8. For a > 0 and for p(x) = e*® the Gauss-Weierstrass operators
W,: Cp(R) — C,(R) have the property

(W f — f||p — 0, whenever n — oo,
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if and only if
f(@)e™ " is uniformly continuous on R.

Moreover, for every f € C,(R) and for every n > 1, we have

W f — fH<ﬂ|¢+2w(ﬂﬂ6MK%>7

a2 2 cx2 2
where C = e = 1+%(1+67> )

Proof. Set ¢(z) = x. Because Wy, (eg,z) = 1 and W, ((t — z)%,z) = L (see
[10]), we get

Wa(lp(t) — o), 2) = Wa((t — )*,2) =

which proves (1.5). Using the relation

e

Wp(e ) = e . e2n

we deduce
_ at _ oz
b — sup Wallol®) = pl@)a) _ Wi (e = ] )
zel p(x) e
< \/W (e2at 33) _ 2eamW (eat .73) + e2aw

p(x)

20 402 20 o2 20k
20T . ean — 2e2AT . gon + 2% a2 W2
= =\ezm —2ezn +1.
elll‘

Using the equality 2 —2x+1 = (z—1)[(z—1)(x+1)?+2z] and the inequality
—1<tel fort =g,

1/ % \/ezn—l ezn—i—l) —|—2e2n

s 2+—(1+e2)2<§
" 2 NG

The estimation of the derivative
(W f) @)] = nlWa((t = 2) (), 2)] < ||l Wa(lt - 2lo(t), )
<1 fll, VWl = 27 )/ W (2, 2)
— Vallfll, e*% p(e)

proves the relation

|(Wo f) ()|
¢'(z)

we obtain

< Cip(z), forevery z € R.

O

Remark 2.9. The result of the Theorem 2.8 for the limit case, a = 0, was
obtained in [5] and partially in [10].
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The Picard Operators.

Lemma 2.10. For I = R and for p(z) = e**, for some a > 0, the Picard
operators

Po(f,z) = g/m e~ f(u)du, xeR, n>[a] 42,

— 00

have the property that Pnp € C,(R) for every f € C,(R).

Proof. The evaluation

Pn(p7 l’) — ﬁ /I eozufnernufozx du + g /OO 6au+nm7nu7az du

p(x) 2 ) z
T _ [e%s)
— _pnz—aw 6u(a+n) + ﬁenmfax 6U(a n)
2 a+n |_ 2 a—n |,
T n2—a? — 1+a,
proves the statement from the lemma. O
Theorem 2.11. For o« > 0 and for p(x) = e** the Picard operators

Pn: Co(R) — C,(R), n > [2a] + 2, have the property
[Pnf — fll, =0, whenever n — oo,
if and only if
f(@)e " is uniformly continuous on R.

Furthermore, for every f € C,(R) and for every n > [2a] + 2, it is true the
esttmation

n

IPuf = £l <171, 57 4200 (f(t)eat, ﬂ) ,

where C' > 0 is a constant dependening on «, but independent of n.

Proof. Set p(x) = x. Using the relations P, (eg,x) = 1, Py(e1,z) = x and
Pulez,z) = 2? + 2, we obtain

a0 =51 Pal((0) = pla)].2) < sup /ol — )% 0) = V2

z€R n

which proves (1.1). Using the equality
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obtained in the previous lemma, we get

- t) — , - at _ oz ,
b = o Pal0) =2 P (et~ o] )
z€R p(:Z?) zER e

\/7)71(62o¢t7 J}) _ Qeozx’])n(eat’ .Z‘) I e20w
< sup
z€R p(.’E)

\/ n? 2n? 41 2(n? + 2a2) < aC
= —_ = a —
n? —4a?2 n?-—a? (n? —4a2)(n®—-a?) = n’

2n2(n? + 2a?)
ax :
n>[2a]+2 (n? — 4a2)(n? — a?)

where

C? =

Using the relation

= g / f(u)efn(“%“) du + g/ f(u)efn(“ﬂc) du

we can compute the derivative

2 e’} x
Pl(foe) = L ( [ e [ ggee du)
:7/ flx+1t)— fx—t)]e ™dt

and obtain the estimation

|7>;L<f,x>|gf/ @) — flo—t)]edi

Hf” / |: a(z+t) + ea(z—t) e ™ dt

n3

<e™|fl, RORE

This proves the inequality

PL(f; )]

< Cpap(x), for every x € R.
/(@) :

O

Corollary 2.12. For a continuous and bounded function f: R — R, it is true
the equivalence

I1Pnf — fll = 0, (n — o0) if and only if f is uniformly continuous on R.

IIPnf—f||<2-w<f,\f>7n>2.

Moreover,
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Recent results on Chlodovsky operators

Harun Karsli

Abstract. We take a view on the results concerning the Bernstein—
Chlodovsky operators obtained especially in the last five years. The
list presented in this paper is not exhaustive. We apologise all authors
possessing papers on the Chlodovsky operators and are not referred in
this paper.

Mathematics Subject Classification (2010): 41A36, 41A25.
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1. Introduction

For a function f defined on [0, 00) and bounded on every finite interval [0, ] C
[0,00), the classical Bernstein-Chlodovsky operators are defined by

(C0f) () = kiof (26 mn (). ()

where py ,, denotes as usual

Prn(T) = ( Z )xk(l—l")nk, 0<xz<l,

and (bn)fbo=1 is a positive increasing sequence of reals with the properties

b
lim b, =00 lim — =0. (1.2)

n—oo n—oo N
These polynomials were introduced by I. Chlodovsky [11] in 1937 to generalize
the Bernstein polynomials (B, f)(x), for the case b, = 1, n € Ny, which
approximate the function f on the interval [0,1] (or, suitably modified on
any fixed finite interval [—b, b]). His main result is the following:

Chlodovsky’s Theorem. Let (b,) satisfy (1.2) and, for b > 0, let M(b; f) :=
sup |f(t)[. If
0<t<b

lim M (b,; f)exp(—on/b,) =0  for each o > 0, (1.3)

n—oo
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then
lim (Cuf) (x) = ()
at each point x of continuity of the function f.

As a corollary he states that if a function f belonging to C0, 00) is of order
f(z) = O(expaP) for some p > 0, and if the sequence {b,} satisfies the
condition

by < 7,

where 1 > 0, no matter how small, then (C, f)(x) converges to f(z) at each
point z € RT.

The first part of the next and very important lemma is due to
Chlodovsky [11].

For t € ]0,1] the inequality

0<z2z<

N W

nt(l—1t)
implies
Z P (t) < 2exp (—27).
|k—nt|>2z4/nt(1-t)

In particular, for 0 < § < x < b, and sufficiently large n,

T 2 n
S ~) < ). .
Dk (bn> Qexp( P bn) (1.4)

|[#—e]20
The proof of (1.4) is given in the 1960 by Albrycht and Radecki [2].

Chlodovsky showed more, namely the simultaneous convergence of the de-
rivative (Cp, f)'(x) to f'(z) at points x where it exists, a result taken up by
Butzer [6].

Next question concerning Chlodovsky operators was the rate of approxima-
tion by (C, f) (z) to f(z), which is the counterpart of the classical questions
for Bernstein polynomials answered by Voronovskaya [29] in 1932. She showed
that for bounded f on [0, 1], one has the asymptotic formula

Tim (B, f)(zo) — flao)] = 1) g (15

at each fixed point z¢ € [0,1] for which there exists f”(zq) # 0.

The following relations of the Voronovskaya-type for the Chlodovsky opera-
tors and their derivatives are presented in [2].

If a function f satisfies

lim bﬂexp (—crbn> M(b,; f)=0 for each o >0,
then the Voronovskaya-type theorems for Chlodovsky operators read
x

lim b%[cnﬂx) — f(@)] = 2 f"(x)

n—oo 2
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at each point x > 0 for which f"(x) exists.

2002 [3] In their introduction the authors write that “ as far as we know,
[a Voronovskaya-type formula] cannot be stated for the classical C,,”. For this
purpose they introduced the “more flexible” polynomials

9= (@) () () (-n)

for which b, < ¢, for all n > 1, and b,, — 0, b,/n — 0, with b,, — ¢,, — 0,
all as n — oo. They worked in the weighted (polynomial) space. Their main
theorem stated that

lim p, [Crf () = f(2)] = azf"(z) + baf'(x),

where {p,} is a divergent increasing sequence of reals such that ppc,/n — 2a
and pp(cp/bp —1) — b as n — o0, a,b > 0.

It is a pity these authors were not aware of the paper [2].

2003 [4] In this paper it is presented the extension of (1.5) to derivatives
of the Bernstein polynomials. The result states that for bounded f for which
" (z) exists at « € [0, 1], one has

lim n(Baf)(x) — f'(0)] = ——t () + DL ey (1)

n—oo 2

2. A brief history of the recent results on Chlodovsky
operators (2005-...)

We present below, in chronological order, a list of papers dealing with the
Bernstein-Chlodovsky Polynomials.

2005 [13] We introduce a Chlodovsky Type Durrmeyer operator as fol-
lows: D,, : BV[0,00) — P,

(Dnf) (x) ™ kﬁ: ( )Zf pkn<> dt, 0<z<b, (2.1)

where P := {P : [0,00) — R}, is a polynomial functions set, and py, (z) =
(Z)mk(l — )" is the Bernstein basis. We estimated the rate of convergence
of operators D,,, for functions of bounded variation at the points which one
sided limit exist, for functions of bounded variation on the interval [0, 00), by

means of the techniques of probability theory.

2006 [8] The authors establish two inverse theorems for Bernstein-
Chlodovsky type polynomials of two variables in a rectangular and a tri-
angular domain.
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2006 [15] The aim of this paper is to study the problem of the ap-
proximation of functions of two variables by means of Bernstein-Chlodovsky
polynomials in a rectangular domain.

2006 [1] The concern of this note is to introduce a general class of linear
positive operators of discrete type acting on the space of real valued functions
defined on a plane domain. These operators preserve some test functions of
Bohman-Korovkin theorem. As a particular class, a modified variant of the
bivariate Bernstein-Chlodovsky operators is presented.

2007 [17] We estimate the rate of pointwise convergence of the Chlodov-
sky-type Bernstein operators (Cy, f)(z) for functions defined on the interval
[0,b,], for b, — oo as n — oo, which are of bounded variation on [0, c0).
At those points for which one-sided limits exists, we shall prove that the

flzt) + f(z—)
5 :

operators (Cy, f)(x) converge to the limit

2007 [18] Denote by DBV (I), the class of differentiable functions defined
on a set I C R, whose derivatives are with bounded variation on I:

DBV(I)={f:f € BV(I)}.

The aim of this paper is to estimate the rate of convergence of D, f defined
in (2.1) toward f, which is a function that has a derivative with bounded
variation on [0, b,], where b, — oo as n goes to infinity. (D, f)(z) converges
to f(x) in every point x of discontinuity of the first kind of the derivative of

f.

2008 [19] We define a new kind of MKZD operators for functions defined
on [0, b,], named Chlodovsky-type MKZD operators as

[e%e] b
0030 @) = 3 i () [ 00 () e o<z <
0

k—1 k
where m,, 1, (x) = <n + ) >xk(1—x)" and by, 1 (t) = n<n;€r >tk(1—t)”1.

The aim of this paper is to study the behavior of the M operators for func-
tions of bounded variation and give an estimate, by means of the techniques of
probability theory, of the rate of convergence of the operators on the interval
[0,b,], (n — o0) extending infinity.

2008 [20] The concern of this paper is to study the rate of convergence
of Cy f to f for f € DBV ([0,b,]), (n — 00) extending infinity. At the point
x, which is a discontinuity of the first kind of the derivative, we shall prove
that (C, f) (z) converge to the limit f(z).
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2008 [23] For @ > 1, we now introduce Chlodovsky-Bézier operators
Ch,o as follows:

(Cn,af)(fﬂ)i:f< () csesh) @)

k=0

« «@ n
where Q0 = (Jaa(i2)) = (Fuasa () and k() = X pan (i)
j=
be the Bézier basis functions. Obviously, C,,  is a positive linear operator and
Cp.o(l,z) = 1. In particular when a = 1, the operators (2.2) reduce to the
operators (1.1) In this paper, we estimate the rate of pointwise convergence
of the Bézier Variant of Chlodovsky operators C,, ., for functions, defined on
the interval extending infinity, of bounded variation.

2008 [24] We introduce the following g-Chlodovsky polynomials defined

=3 (o) (1], () I (1) oo

s=0

as

where (by,) is a positive increasing sequence with the property (1.2). We study
some approximation properties of these new operators, which include the
well-known Bohman-Korovkin-type theorem, degree of pointwise and uniform
convergence and investigation of the monotonocity property of g—Chlodovsky
operators.

2009 [9] The author introduce the positive linear operators q-Bernstein-
Chlodovsky polynomials on a rectangular domain and obtain their Korovkin
type approximation properties. The rate of convergence of this generalization
is obtained by means of the modulus of continuity, and also by using the K-
functional of Peetre. He obtains weighted approximation properties for these
positive linear operators and their generalizations.

2009 [16] Approximation on an unbounded interval is studied in this
work by means of a new-defined two-parameter polynomial operator based
on Chlodovsky polynomials. The operator’s properties including convergence
rate are investigated using the weighted modulus of continuity.

2009 [7] This paper is first of all devoted to the counterpart of (1.6)
for the Chlodovsky polynomials, namely the Voronovskaya-type theorem for
(Cn.f)'(z). The Theorem states that:

For a function f, defined on [0, 00)
lim T ((Cof) () — f(2)] = LD T(@)

at each fized point x > 0 for which f"(x) exists, provided that the growth
condition (1.3) is satisfied.

(2.3)

The second aim of this paper is to study Voronovskaya-type theorems for the



428 Harun Karsli

derivatives of this operator and to compare the effectiveness of the Szdsz-
Mirakyan operator with the Bernstein-Chlodovsky polynomials in general.

The only way to fully match the assertion of (2.3) is to work with the Szdsz-
Chlodovsky operator

e (-2 )Zf(kb ) (1) L=

defined and studied by Stypinski [28].

In the same paper, given a function f locally integrable on the interval [0, co)
we define the Kantorovich variant of the Chlodovsky-Bernstein polynomials
as

(k+1)by 11
n+1
1
(Ko f)() = F Zpk ( > / Fwdu i 0<a<bpy,
n+ k=0 n+1 Wbyt
n+1
(2.4)
where (b,,) satisfies conditions (1.2).
If F' denotes the indefinite integral of f, i.e., F(x / f(w)du, then we have

(Cps1F) () = (K f)(z) for almost all z € |0, bn+1] in particular for every
x € [0,b,41] at which f is continuous.

We set

M (bs f) =

b
/ 1 )2 ds
0

The following result is a corollary of our Theorem on the Voronovskaya-type
theorems for the derivatives of (C), f)(z).

If one has
lim ——exp ( a) M (b, f) =0

for every a > 0, then

tim 2L (K, ) (@) — fa) = L2

n—00 bpy1 2
at each fixed point x > 0 for which f"(x) exists.

2009 [26] In this paper we introduce the Bézier variant of the Chlo-
dovsky-Kantorovich operators (2.4) of order (n — 1) for f € L;,.[0,00) as

(s+Dbn

n—1
Ky 1af(z) = W ZQn 1k< ) / flw)du if 0 <x<b,, (2.5)

n
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where a > 0, Qn vk () =0 () = JY ke (B) and Jy—1 i () are the
Bézier basis functions defined for t € [0,1] as

In—1k ( ijmlt if k=0,1,...,n—1,

Jn—1n (t) = 0. Clearly, if & = 1 then K,,_1 f reduce to operators (2.4)
with n replaced by n — 1. Our paper is concerned with the rate of pointwise
convergence of operators (2.5) when f € M;,.[0,00),i.e. f is measurable and
locally bounded on [0, 00). By using the Chanturiya modulus of variation we
present estimations for the rate of convergence of K,,_1 o f(2) at the points
of continuity of f and at the discontinuity points of the first kind of f. We will
formulate our results for K,,_; o f with o > 0. The corresponding estimations
for the Chlodovsky-Kantorovich polynomials K, _1 f follow immediately as a
special case a = 1.

2009 [27] The author estimate the rates of convergence of Chlodovsky-
Kantorovich polynomials in classes of locally integrable functions. Namely,
Zf f € Lloc[oaoo) and Zf
b

lim [ |f(u)|du exp(—obﬁ) =0 for each o >0,
0 "
then

lim (K, f)(x) = f(x) almost everywhere on [0, 00),
n—oo
i.e. at every x > 0 at which F'(z) = f(z).
Some modified Chlodovsky-Kantorovich operators are considered also in [14].

2009 [22] For f € X5.][0,00) and o > 1, we introduce the Bézier variant
of Chlodovsky-Durrmeyer operators D, ., as follows:

<Dn7af><a:>=”b+n1 ( )/f pkn(n)dt 0< < by (26)

Obviously, D,, . is a positive linear operator and D,, o(1, ) = 1. Particularly,
when o = 1 the operators (2.6) reduce to the operators (2.1).

The paper is concerned with the rate of pointwise convergence of the opera-
tors (2.6) when f belong to X;,.[0,00). By using the Chanturiya modulus of
variation we examine the rate of pointwise convergence of (D, o f) (z) at the
points of continuity and at the discontinuity points of the first kind of f.

It is necessary to point out that in the present paper we extend and improve
the earlier result of [13] for Chlodovsky-Durrmeyer operators.

At first, we give the following definition.

Definition. Let f be a bounded function on a compact interval I = [a,b]. The
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modulus of variation v, (f;[a,b]) of the function f is defined for nonnegative
integers m as follows:

vo(fila,b]) =0
and for n > 1
n—1
va(f3[a,0]) = sup Y | f(war11) = flwar)|,
RE oy —

where I, is an arbitrary system of n disjoint intervals (xog, Togt1), where
k=0,1,...n—1,4e,a<z0<x1 <To<T3... < Top_o < Top_1<b.

If fe BV,(I), p>1l,ie.,if fis of bounded pth power variation on I, then
for every k € N,

vi(f:I) < K'YPV(f, ),
where V,,(f,I) denotes the total pth power variation of f on I, defined as the
1/p
upper bound of the set of numbers | Y |f(k;) — f(I;)|" over all finite

j
systems of non-overlapping intervals (k;,1;) C I. We also consider the class
BV} 10,00), p > 1, consisting of all functions of bounded pth power variation

on every compact interval I C [0, 00).

Theorem 2.1. Let f € X;,.[0,00) and assume that the one-sided limits f(z+),
f(z—=) exist at a fized point x € (0,00). Then, for all integers n such that
b, > 2x and 4b, <n one has

]Dn,a<f; 7y — L&) +afler) ‘ < 901 (ga; Ha (2/Bn /)

a—+1

+3204 (x (1 B ) > mzl vj(g.; H. ]l‘\/m» N Um(9z; Hz (1))

xr2 2

Jj=1 m
2ac ! x b \* | 2a|f(z4) = flz—)|
ran(3) (1) 3] et
I (1* b
where m = [\/n/b,], Hy(u) = [z —u,z + u] for 0 < u < z, ub; f) =
sup |f(t)],
0<t<b
f(t) = fa+) if t>uw,
g:r:(t) = 0 Zf t=ux,
ft) = fz=) if 0<t<u,

q s an arbitrary positive integer and cq is a positive constant depending only
on q.

From Theorem 2.1 we get
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Theorem 2.2. Let f € BVY [0,00), p > 1, and let x € (0,00). Then, for all

integers m such that b, > 2x and 4b,, < n we have

Dyalfio) - HELEAHED <oy, o 5T

2T+1/py T b, (m 1)’ V(g5 H. ( ))
e (e (175 ) + o) X

Pt ( )1 1/p
_l’_

2acq (bn,f)< )q(x(1—;;)+%>q 2a|f(z+) — fla—)|

e (i-2)

So, we get the following approximation theorem.

Corollary 2.3. Suppose that f € Xoc[0,00) (in particular, f € BVP [0,00),
p > 1) and that there exists a positive integer q such that

lim <b")qu<bn;f> 0.

n— o0 n

Then, at every point x € (0,00) at which the limits f(x+), f(x—) exist, we
have
oy fat) +af(@-)
nILmD"“(f x) = Y .
Obviously, the above relations hold true for every measurable function f
bounded on [0, 00), in particular for every function f of bounded pth power
variation (p > 1) on the whole interval [0, c0).

2010 [10] In this paper, the author investigates convergence and approxi-
mation properties of a Chlodovsky type generalization of Stancu polynomials.

2010 [25] The authors estimate the rates of pointwise approximation
of certain King-type positive linear operators for functions with derivative of
bounded variation. We also extend our results to the statistical approximation
process via the concept of statistical convergence.

2010 [5] In this work, they state a Chlodovsky variant of a multivariate
beta operator to be called hereafter the multivariate beta-Chlodovsky opera-
tor. They show that the multivariate beta-Chlodovsky operator can preserve
properties of a general function of modulus of continuity and also the Lips-
chitz constant of a Lipschitz continuous function.

2010 [12] Another recent result concerning uniform approximation by
the Chlodovsky operators is due to A. Holhos.
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2010 [21] Let Jp,  (t) = > pjn (t), t € [0,1], be the Bézier basis func-
=

j=
tions. For f € X5:[0,00) and « > 0, the Bézier modification C, o f of oper-
ators (1.1) is defined as

Craf (@ if( ) (;) for  x€[0,b), (2.7)

k=0 n

WhereQ ():J,‘jk() I3 gyr (8) for t € 0,1] (Jpu(x) =0if 1 >n).

)

If o =1, then C, o f reduce to the operators (1.1).

Recently, Karsli and Ibikli [17],[23] gave some estimates for the rates
of convergence of operators (1.1) and (2.7) (with o > 1) for functions f €
BV|0,00). In this paper:

1— we essentially improve those estimates,

2— we extend those results to some wider classes of functions, in par-
ticular for classes BVP[0, c0) with p > 1,

3— we extend them to all parameters v > 0.

If © € (0,00), the following intervals H,(u) := [z — u,z +u] for 0 < u < x
will be used.

Theorem 2.4. Let f € X,.[0,00) and assume that the one-sided limits f(x+),
f(z—) exist at a fized point © € (0,00). Then, for all integers n such that
by, > 2x and n/b, > max{4,21/x} we have

1

Cuaf@) = gt o) = (1 5 ) 70| < s Ha o/ )

+ -
x2 by, 43 m2

167, <x (1 - 3:) N z:) ’”i V3 (9ai Ho (j2/b /1)) Vi (9o Ho (7))

Jj=1

JVFU s+ 150 = felen (7))

4t M (b f) exp (—pam) ,
4b,,
where m := [\/n/by], ko = max{l,a}, p, = min{l,a}, A\, is a positive
constant depending only on o (if a > 1 then A\ = « ), en(x/by) = 1 if
there exists a k' € {0,1,...,n} such that nx = k'b,, e,(x/b,) =0 otherwise,
M(b; f) = S If()l

Here we note that, under the Chlodovsky condition (1.3), Theorem 2.4 is also
an approximation theorem. To see this we must verify that the right-hand
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side of the inequality given in this theorem converges to zero as n — oco. In
view of (1.2) we have b, /n — 0 and m = [w/n/bn} — 00 as n — oo. Clearly,

Vm(QﬂC; Ho:(x))

<
m?2 -

2
—MQ2x;f) -0 as n— oo.
m

Therefore it is enough to consider only the term

el Vj(9z; He(jzdy,
-y (9 .3(3 )

where  d,, = \/byp/n.
j=1
It is easy to see that
m—1 . md
i H, dy)
j=1

IA
I
S8
3
~—
e}
8
=
m
v
\_/
3\%
MS
—
e}
§
/‘\
\_/
~—

=

Since the function g, is continuous at « and v (g,; H; (z/k)) denotes the oscil-
lation of g, on the interval [x —x/k, x+x/k], we have klim v1 (g2 Hy (z/k)) =

0. Consequently lim A,,(x) = 0, by the well-known theorem on the limit of

the sequence of arithmetic means. Hence we get the following

Corollary 2.5. Suppose that [ € X;,.[0,00) and that the Chlodovsky condition
(1.3) is satisfied. Then

i G f0) = o fla) + (1 30 ) o) (23)

at every point x € (0,00) at which the limits f(x+), f(z—) exist.
Of course, relation (2.8) holds true for every function f bounded on the

interval [0, 00). In particular, if & = 1 and « is the point of continuity of f,
our Corollary 2.5 coincides with the above mentioned theorem of Chlodovsky.

Retaining the symbols used in Theorem 2.4 we also get

Theorem 2.6. Let f € BVY

loc

[0,00), p>1, and let x € (0,00). Then

Coafe) = g (o) = (1 51 ) £a=)| < 2ylaws oo/

2(1
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£ (o p) ) e ()

2,,1+1 e o 1—1
x2mli+l/p bn = (\/E) /p

tra 2 s (e~ e+ 150~ saen ()

M0 f)exw 7 4b)

for all integers n such that b, > 2x and n/b, > max {4,21/xz}.
It is easy to verify that, in view of continuity of g, at x,

1 (m+1)%—1 1 .
m Ly Ly (g . ()):0.
Moo 1+1 1—1/p ‘P \Jo iz
mitl/p P (\/E) /p vk
Hence from Theorem 2.6 we have

Corollary 2.7. If f belongs to the class BV [0,00), p > 1, and if it satisfies
condition (1.3), the relation (2.8) holds true at every x € (0,00). In particu-
lar, (2.8) remains valid for every function f of class BVP[0,00), p > 1.

Corollary 2.8. Let us consider now the special case p =1, a > 1, and let us
suppose that f € BV[0,00). Then at every x > 0 and for all integers n such
that b, > 2x and n/b, > 4, we have

Cuafl@) = 5wt = (1= 50 ) o) < 2V o Halo/)

B z< ()
\f,/ (17 = flal+15@) - fa-len (2 ).

where M = sup | and V(gx; H) denotes the Jordan variation of g
O<$<oo
on the interval H.

The above estimate is essentially better than the estimates presented in [17]
(o =1) and [23] (a > 1).
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Multifractional Brownian motion in vehicle
crash tests

Diana Keller

Abstract. Different crash tests are carried out in the car industry to
measure the acceleration dependent on time. With the aim of improv-
ing the airbag-system a discussion of crash processes was raised. Experi-
mental studies approve the modelling of the crash tests as a multifrac-
tional Brownian motion which will be introduced as a generalisation of
the fractional case (including the Wiener process). Based on the ideas
of Coeurjolly [1] an estimation of the significant time-dependent Hurst
parameter H(t) will be developed. Its interpretation as a measure of
deformation of the crash car leads to interesting results. So the Hurst
index’ value is important for supporting the fire-decision [4].

Mathematics Subject Classification (2010): 60HO05, 60H30, 62P30.

Keywords: Multifractional Brownian motion, It6 integral, Hurst index,
vehicle crash tests, airbag-control-model.

1. Motivation of the model

The car industry has performed extensive crash tests for sensitizing and im-
proving the airbag-system. They have measured the acceleration dependent
on time with different sensors installed on characteristic positions in the ve-
hicle, especially in the front part of the cars. The activation of the restraint-
system is implemented in the airbag-control-unit which is mounted on the
middle tunnel. On the basis of mechanical models in a crash situation the
airbag-algorithms will be specifically adapted and optimized for each new
car. To further improve the accident detection a more general mathematical
discussion of the crash process should be conducted.

Currently the crucial criterion for activating the airbags is the velocity
calculated by the integral over the acceleration. But these results are not
sufficient for a distinction between different crash cases and situations. The
aim is to identify the type of crash so that selected airbags will fire only if
they are necessary.
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The researches are premised on data like in FIGURE 1 whose character
changes in time. Here a head-on collision with 56 km/h against a solid wall
is presented. There arises the question whether crash test situations suffice a
stochastic process. This assumption can be affirmed because the progress of
acceleration is significant: wild fluctuations at the beginning which rapidly
decrease after 50 ms. These fluctuations can be described by the fractional
Brownian motion with a Hurst index H greater than 0 but less than 1/2. If H
converges to 1 the fractional Brownian motion will tend to a random variable.
This supports the interpretation of the crash process as a multifractional
Brownian motion with a time-dependent Hurst parameter H (¢).
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FIGURE 1. Head-on collision with 56 km/h against a solid wall

2. The multifractional Brownian motion

2.1. Definition and representation

First the fractional Brownian motion will be defined as a Brownian motion
with a constant parameter H:

Definition 2.1. A real-valued random process (B (t),t > 0) is called fractional
Brownian motion with Hurst parameter H € (0,1) provided that
(i) Bu(t) is a Gaussian process;
(ii) Bg(0) =0 a.s.;
(iii) IE(Bg(t)) =0, YVt > 0, that means the process is centered;
(iv) E(Bu(t)Bu(s)) = i Var (Bu(1)) [|t|2H + s — |t — s|2H]

Especially the case H = 0.5 leads to the Brownian motion also known
as Wiener process [4]. A generalisation of the fractional Brownian motion is
the multifractional Brownian motion where the constant Hurst index H will
be substituted by a time-dependent Hurst exponent H (t):
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Definition 2.2. A real-valued random process (Bg,(t),t > 0) is said to be a
multifractional Brownian motion if the following conditions are fulfilled
(i) Bp,(t) is a Gaussian process;
) Bp,(0) =0 a.s.;
(iii) IF(Bg,(t)) =0, Yt >0, that means the process is centered;
)

(B, (6B (3)) =  C(Hy, H,) [/ s Pestte g g et
with C(Hy, Hs) = const. dependent on Hy and Hy;
(v) H:[0,00) +— (0,1) is Hélder continuous with exponent 3 > 0.

7

This definition of the multifractional case is equivalent to a representa-
tion as an It integral [5]

0 t
*; —sH‘_%— —s Hi—3 s —sHt_% s
Bt = 11Ty {_4 (=9 d = (=) 3] an( >+O/(t )4 )}

for all £ > 0 where H : [0,00) +— (0,1) is a Hélder continuous function with
exponent 3 > 0 and B marks the ordinary two-sided Brownian motion.

A process (B(t), t € R') denotes a two-sided Brownian motion if

B : f >
B(t) = 1(t) ort >0,
Bo(—t) :fort <0,

where Bj(t) and Bs(t) are two independent Brownian motions for ¢ > 0.

2.2. Typical properties

Because of zero mean and the It6 isometry [3] of the stochastic integral all the
properties listed in Definition 2.2 can be proved from the equivalent integral
representation, explicitly shown in [4]. Furthermore two important theorems
will be presented but not proved, only the main idea will be mentioned.

Theorem 2.3. The multifractional Brownian motion By, (t) is a continuous
process for all t € [0, 00) with probability 1.

It is possible to show this with the help of skilful splittings of the Ito
integral representation, some fundamental inequalities and the Kolmogorov
criterion [5], detailed in [4].

Theorem 2.4. It exists a positive continuous function t — oy so that for all
t > 0 the following asymptotic distribution holds

BHt+h(t+h) _BHt(t) L 2
h/Ht h—0 N(O’ It )

Evidently the mean is 0 but the variance is harder to predict. Again
skilful splittings and useful inequalities yield the result [5], explicitly in [4].
Hence a standard multifractional Brownian motion can be introduced.
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2.3. Hurst index’ estimation

An estimation of the significant time-dependent Hurst parameter H(t) is
based on the ideas of Coeurjolly [1], [2]. It is a kind of parameter estimator
harking back to the asymptotic behaviour of the k-th absolute moment. Here
k < 2is considered. A particularity is that only one realisation is necessary for
the estimation which actually is a well-known method for the fractional case
with constant H. First the raw data have to be filtered, here with the so called
Daubechies-filter. Then the procedure will be extended from the fractional
Brownian motion to the multifractional one. That means the estimation does
not happen over the entire time range, but rather over a defined time period
so that a time-dependent H (¢) will be obtained (see also in the next chapter).

With the help of the trajectory filtered by the Daubechies-filter a of
length I + 1 (in detail [1], [2])

. l .
{2 1—q .
Vel — :E B f =1Il...,n—1
(n> q:an H< n ), or 1 y , s

the covariance function 7% of this series will be calculated by

‘ S l
a [ a G a v+ 1 .
WH(J)JE<V <n>v ( nj)>2 Zaqar|‘I*T+]|2H~

q,7=0

The k-th empirical absolute moment of the discrete variations of the fractional
Brownian motion has the following representation

1 n—1 i k
Sp(k,a) = — vel—=1| .
ro=zm x| ()
Finally Coeurjolly estimates the Hurst parameter H by

H,(k,a) =g L, (Sn(k,a)),

where the function g, > (t) is defined as the inverse of

1
Ir,an(t) = W{ﬂ-t (0)}2 Ej,

and the indices k, a and n denote the order of the moment, the filter and the
number of partition points. The factor Ej depends on the used order k of the
moment and is explained by

K 1 1
Ey=2°T(k+- )T ().
=2t (eg)r ()
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3. Crash test analysis

3.1. Application of the estimation

Experimental studies have shown that the Hurst index depends on time.
FIGURE 1 represents the acceleration measured over 500 ms in 10.000 data
points. That means for 1 ms 20 data points are available. But if the airbags
are necessary to protect the inmates they have to fire empirically by no later
than 25 ms. So it suffices to consider only the first 500 measured points.

Now the described method to estimate the Hurst index H(t) can be
applied using the Daubechies-filter of order 6 and a time period of 10 ms con-
taining 200 data points. Practically the first approximation of H results from
considering the interval (1,200). Then all intervals from (2, 201) to (301, 500)
will be examined. Because the fire-decision is usually made after 25 ms there
are 15 ms available for interpretation.

The Hurst parameter is a measure of deformation of the crash car with
a small H corresponding to a big deformation and a big one to a small
deformation. Please note 0 < H < 1. If the passenger cabin is affected by
deformation there will be a high risk of injury for the occupants. That is why
the activation of the airbags is essential.

0.5

tinms
F1GURE 2. Corresponding Hurst parameter to head-on collision

The corresponding Hurst index to the head-on collision in FIGURE 1
is illustrated in FIGURE 2, the first estimation after 10 ms and the last one
after 25 ms. With small values of H(t) the airbags have to activate because
a big deformation is associated and the inmates are in jeopardy.

3.2. Introduction and evaluation of the test cases

Four different crash cases depicted in FIGURE 3 were investigated. The first
one is the head-on collision against a solid wall with velocities between 16
and 56 km/h. This crash situation will be abbreviated with frontal. In the
picture at the top on the right a car is overlapping a barrier by only 40 %.
The barrier is a deformable obstacle (that is where the name deform comes
from) and the car collides with the obstacle with 40 to 64 km/h. The third
one is called angle10 and illustrates the crash with only 15 km/h against a
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solid wall at an angle of 10 degrees and a 40 % overlap. Finally at the bottom
on the right there is a collision against a solid wall at an angle of 30 degrees
with velocities of 32 or 40 km/h which will be abbreviated with angle30.

solid wall (frontal) deformable obstacle (deform)

B

solid wall at an angle of solid wall at an angle of
10° (angle10) 30° (angle30)

30°
- - 40% /ﬁ
10°

FIGURE 3. Distinction between crash cases

As a measure of deformation of the crash car the Hurst index will be con-
sidered for each situation and velocity. This leads to very interesting results.
FIGURE 4 shows the Hurst parameters for some selected cases estimated with
the method above using the Daubechies-filter of order 6 and a time period of
10 ms realised in 200 data points.

1

T
- frontal: 56 km/h
0.9 ,\‘,,‘\ deform: 64 km/n |4
""wu\\\ angle10: 15 km/h
08l T angle30: 40 km/h ||
07} S~ 1
—_
RN
0.6 T~ 7
£ 05 7
041 7]
031 7
021 7
0.1+ ht
0 . .
10 15 20 25
tin ms

FIGURE 4. Hurst parameters for selected cases
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The red line at the top represents a collision at an angle of 10 degrees and
15 km/h against a solid wall (overlapping 40 %). With a big monotonically
decreasing Hurst index between 1 and 0.5 the deformation of the car body
is very small. There is only an almost unnoticeable danger for the inmates
and therefore the airbags are unnecessary. It is the biggest Hurst index of the
four observed cases in FIGURE 4, thus the lowest damage. In consideration
of a velocity of only 15 km/h this result is easily comprehensible.

Beneath, the crash case with the deformable obstacle proceeds nearly
constantly at 0.5 and the velocity of 64 km/h suggests the use of the airbags.
It is the biggest test velocity and a huge deformation is accompanied by a high
risk of injury for the vehicle occupants. To grant the best possible protection
the airbags have to fire.

The orange Hurst index belongs to a car which collides with a solid wall
at an angle of 30 degrees and a velocity of 40 km/h. The car slides along the
wall because of the angle of contingence. With values of about 0.4 the Hurst
parameter is smaller than in the previous cases. That means the deformation
is greater due to the rough impact. So the airbags are essential because of
the imminent danger.

Last but not least the blue line characterises a head-on collision against
a solid wall with 56 km/h. Monotonically decreasing values between 0.35
and 0.1 illustrate the crash situation with the smallest Hurst index. Hence
the biggest deformation of the vehicle takes place and the occupants could
be seriously injured. Such a head-on collision can entail severe consequences
and therefore require the airbags to be deployed.

In FIGURE 4 two of the curves are monotonically decreasing while the
other two are nearly constant. Perhaps more information to support the fire-
decision are conceivable by use of the monotonicity of the trajectories. More-
over the estimation of the Hurst index in the case anglel0 is much greater
than in all the other cases. The airbags do not have to fire because there is
only a small deformation contrary to the three other cases. That is why the
airbags are necessary to guarantee the safety of the passengers.

Looking at the mentioned figure a boundary at about 0.5 seperating
the case with airbags from these without can be supposed. This boundary
is well-motivated since H = 0.5 forms the characteristic change between
wild fluctuations of the acceleration and the levelling values which tend to a
random variable. The special case H = 0.5 realises the Brownian motion.

3.3. Further results in detail

Considering the four presented crash situations and averaging over the Hurst
parameters of these crashes with the same case and the same velocity there
are the following outcomes.
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16 km/h
09 27 km/h |4
—32km/h

40 km/h ||
— 50 km/h
56 km/h ||

0.8

0.7+

tinms

FIGURE 5. Hurst parameter for the case frontal

In FIGURE 5 the estimation on top (head-on collision with a velocity of
16 km/h) differs with values greater than 0.5 from all the other velocities. A
big Hurst index is interpreted as a small deformation of the car body and a
small risk for the occupants. That is why the airbags are unnecessary. This
result is very catchy because a velocity of 16 km/h is so slow that big damages
are unbelievable. But the tests with all the other velocities show with values
less than 0.5 that the deformation is getting greater and so the risk of injury
is growing. The airbags have to activate to protect the inmates optimally.

1

40 km/h
0.9 60 km/h |
— 64 km/h
0.8 B

0.7+ B

0.6 B

e

0.4+ B

H(®)

0.3 B

0.2 q

01t E

0
10 15 20 25
tinms

FIGURE 6. Hurst parameter for the case deform

The estimations of the case deform are close together and their progress
is nearly identically. But it is conspicuous that the Hurst parameter is decreas-
ing with growing velocities. That means the deformation keeps on entering
into the passenger cabin and the occupants are increasingly threatened. To
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give maximum shelter to the inmates the use of the airbags is essential at all
presented velocities.

Nevertheless FIGURE 6 requires to raise the boundary between the cases
with and without airbags from 0.5 to 0.6 because the collision with 40 and 60
km/h against a deformable obstacle - where the activation of the airbags can
not be abandoned - have Hurst parameters just under 0.6. Such an enlarge-
ment does not contradict all the previous figures since in all crashes with a
lower Hurst index the airbags have to fire and in all crashes with a greater
Hurst parameter the airbags are not necessary.

1 T

0.9

0.8

0.7

0.6

H()

0.5 B

0.4+ B

0.3 B

0.2 B

01t E

0 . . . . .
10 15 20 25
tinms

FIGURE 7. Hurst parameter for the case anglel0

The trajectory of the estimated Hurst index of the case angle10 with 15
km/h in FIGURE 7 is the same as in FIGURE 4 because there were no other
velocities to analyse.

1 T T T T T
—32km/h
0.9 40 km/h |+

0.8 4

0.7+ 1
0.6 B

= 05F B

04P~—_ 1

03l e

0.2 B

0.1+ 4

0
10 15 20 25
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FIGURE 8. Hurst parameter for the case angle30
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Finally the case angle30 is mapped in FIGURE 8 whose curves are simi-
lar to the estimations of the case frontal. If the case is unknown one can
interchange them. But considering the known velocities the distinction is
easier since the estimations of the case frontal start with greater values at
about 0.5 and finish with lower values at about 0.2 after 25 ms, the moment
the fire-decision has to be made.

There exists a characteristic estimation for the Hurst index in each crash
situation so that on the one hand different crash cases and situations can be
distinguished due to progress and dimension of H(¢) and on the other hand
there are some similarities. Referring to the averages of crash cases with
the same situation and the same velocity a strict boundary at about 0.6 is
recognisable - a boundary between cases where the airbags have to fire and
those where they are unnecessary. All these results are heuristically and have
to be tested with more data to cover a bigger spectrum of crash cases and
velocities.

One difficulty in all well-known methods of the past was to differentiate
the case deform from the case angle10. Now a distinction between these two
cases is obvious. It is harder to differ between the cases frontal and angle30.
Perhaps a symbiosis of old and new methods is promising.

4. Conclusion

In sum, the Hurst index’ value is important for supporting the fire-decision.
It exists a characteristic estimation of the Hurst parameter in progression
and dimension for each crash situation so that a strict distinction is possible.
In certain circumstances only special airbags have to fire. With huge values
of H(t) the collision at an angle of 10 degrees - requiring no activation of the
airbags - contrasts with all the other cases with Hurst parameters less than
0.6. The airbags are essential for the security of the inmates. All in all there
is a distinct boundary at about 0.6 between non-activating and activating
the airbags. But this is only an assumption, perhaps this boundary has to
be corrected by investigating more statistical series, other crash cases and
velocities.

A boundary of 0.5 would be motivated very well because H = 0.5 is
the characteristic change between wild fluctuations and the levelling values
of the acceleration which tend to a random variable. It is the special case of
the well-known Brownian motion.

An interesting question arises: Is it possible to make the fire-decision
based only on the knowledge of the estimated Hurst index? This would be a
very great result but requires any more researches.
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Numerical quadratures and orthogonal
polynomials

Gradimir V. Milovanovié

Abstract. Orthogonal polynomials of different kinds as the basic tools
play very important role in construction and analysis of quadrature
formulas of maximal and nearly maximal algebraic degree of exactness.
In this survey paper we give an account on some important connections
between orthogonal polynomials and Gaussian quadratures, as well as
several types of generalized orthogonal polynomials and corresponding
types of quadratures with simple and multiple nodes. Also, we give
some new results on a direct connection of generalized Birkhoff-Young
quadratures for analytic functions in the complex plane with multiple
orthogonal polynomials.
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Keywords: Quadrature formula, node, weight, maximal degree of exact-

ness, orthogonal polynomial, quasi-orthogonal polynomial, s-orthogonal
polynomial, o-orthogonal polynomial, multiple orthogonal polynomial.

1. Introduction

Let P, be the set of all algebraic polynomials of degree at most n and do
be a finite positive Borel measure on the real line R such that its support
supp(do) is an infinite set, and all its moments p, = [ t* do(t), k =0,1,.. .,
exist and are finite.

The n-point quadrature formula

/R F(tdo(t) = S o f(7) + Ra(f), (1.1)
k=1

which is exact on the set Po,,_1 is known as the Gauss-Christofell quadrature
formula (cf. [14, p. 29], [20, p. 324]). It is a quadrature formula of the maximal
algebraic degree of exactness, i.e., R, (Pq,..) =0, where dpax = 2n — 1.
This famous method of numerical integration, for the Legendre measure
do(t) = dt on [—1,1], was discovered in 1814 by C.F. Gauss [11], using his
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theory of continued fractions associated with hypergeometric series. It is in-
teresting to mention that Gauss determined numerical values of quadrature
parameters, the nodes 73 and the weights oy, k =1,...,n, for alln < 7. An
elegant alternative derivation of this method was provided by Jacobi, and
a significant generalization to arbitrary measures was given by Christoffel.
The error term R, (f) and convergence were proved by Markov and Stielt-
jes, respectively. A nice survey of Gauss-Christoffel quadrature formulae was
written by Gautschi [12].

In this survey paper we give an account on some important connec-
tions between orthogonal polynomials and Gaussian quadratures, as well as
several types of generalized orthogonal polynomials and corresponding types
of quadratures. The paper is organized as follows. Section 2 is devoted to
quadratures of Gaussian type (with maximal or nearly maximal degree of
exactness) and quasi-orthogonal polynomials. A connection between s- and
o-orthogonal polynomials and quadratures with multiple nodes is presented
in Section 3. Finally, in Section 4 we consider the so-called multiple orthogo-
nal polynomials and give two applications. First, we show a direct connection
of Borges quadratures [3] with multiple orthogonal polynomial. Second ap-
plication is related to a generalization of the Birkhoff-Young quadratures [2]
for analytic functions in the complex plane. We give a characterization of
such generalized quadratures in terms of multiple orthogonal polynomials
and prove the existence and uniqueness of these quadratures.

2. Orthogonal and quasi-orthogonal polynomials and Gaussian
type of quadratures

The construction of quadrature formulae of the maximal (Gauss-Christoffel),

or nearly maximal, algebraic degree of exactness for integrals involving a

positive measure do is closely connected to polynomials orthogonal on the
real line with respect to the inner product

(£.9) = (f,9)a0 = / [yt do(t) (f.g€L2do)).  (21)

The monic polynomials m, = 7, (do; - ), v = 0,1,..., orthogonal with respect
to (2.1) satisfy the three-term recurrence relation (cf. [20, p. 97])
ma1(t) = (t—a)m(t) — Bym—1(t), v=0,1,..., (2.2)
7T0(t> = 1, 7T,1(t) = O7

with recurrence coefficients a, = a,(do) and 8, = p,(do) > 0, and Gy =
po = [ do(t) (by definition).
The following theorem is due to Jacobi (cf. [20, p. 322]):

Theorem 2.1. Given a positive integer m (< n), the quadrature formula (1.1)
has degree of exactness d =mn — 1+ m if and only if the following conditions
are satisfied:

1° Formula (1.1) is interpolatory;
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2° The node polynomial g, (t) = (t — 71 )(t — 12) -+ (t — T,) satisfies
(B EPur)  (an) = [ pt)ant)dota) =0

According to this theorem, an n-point quadrature formula (1.1) has the
maximal degree of exactness 2n — 1, i.e., m = n is optimal, because the
higher m (> n) is impossible. Namely, the condition 2° in Theorem 2.1 for
m = n + 1 requires the orthogonality (p,q,) = 0 for all p € P,,, which is
impossible when p = q,.

Thus, in the case m = n, the orthogonality condition 2° from The-
orem 2.1 shows that the node polynomial g, must be (monic) orthogonal
polynomial with respect to the measure do, and therefore the nodes 7, must
be zeros of the polynomial g,(t) = 7,(do;t). The corresponding weights oy,
(Christoffel numbers) can be expressed in terms of orthogonal polynomials
as values of the Christoffel function A, (do;t) at these zeros (cf. [20, p. 324)).

Computationally, today there are very stable methods for generating
Gauss-Christoffel rules. The most popular of them is one due to Golub and
Welsch [18]. Their method is based on determining the eigenvalues and the
first components of the eigenvectors of a symmetric tridiagonal Jacobi ma-
trix Jp(do), with elements formed from the coefficients in the three-term
recurrence relation (2.2).

Theorem 2.2. The nodes 71, in the Gauss-Christoffel quadrature rule (1.1),
with respect to a positive measure do, are the eigenvalues of the n-th order
Jacobi matriz

ag VB 0

Vi aq VB2

Jn(do) = VB2 ;

“- . ﬂn—l
O vV ﬂn—l Qp—1
where oy, and B,, v = 0,1,...,n — 1, are the coefficients in the three-term

recurrence relation for the monic orthogonal polynomials 7, (do; - ), and the
weights oy, are given by

Ukzﬁov,il, k=1,...,n,
where By = po = fR do(t) and vg1 is the first component of the normalized
eigenvector vy, corresponding to the eigenvalue Ty,
Jo(do)vy = T, vivy =1, k=1,...,n.

If we put a smaller value of m, say m = n—r, in Theorem 2.1, the node
polynomial can be expressed in terms of orthogonal polynomials 7, as

qn(t) = QH,r(t) - Wn(t) + Ql’frnfl(t) + - + Qr']rnfr(t)v (23)
where g1, ..., 0, are real numbers and n > r. For r = 0 we put g, 0 = 7.

Such polynomials {¢y, ,} are known as quasi-orthogonal polynomials and
they play very important role in the study of interpolatory quadratures with
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exactness d = 2n —r — 1, 0 < r < n. Notice that for » = n, i.e., m = 0, the
quadrature (1.1) is only interpolatory, without the orthogonality condition
2° in Theorem 2.1.

It is clear if 7, k = 1,...,n, are nodes of the quadrature formula (1.1),
with exactness d = 2n—r—1, then these nodes are zeros of a quasi-polynomial
of the form (2.3). Contrary, if a quasi-polynomial ¢, , has n real distinct zeros
Tk, k = 1,...,n, then there exists a quadrature rule of the form (1.1), with
exactness d = 2n — r — 1 and non-zero weights oy, k = 1,...,n. Such kind of
quadratures have been studied by several authors (cf. [4, 5, 10, 21, 43)).
Quadratures with positive weigts are of particular interest and they are
known as positive quadrature formulae. Their convergence and some char-
acterizations were studied by several authors (cf. [10, 26, 27, 44]). For exam-
ple, Xu [44] showed that the quasi-orthogonal polynomials that lead to the
positive quadratures can all be expressed as characteristic polynomials of a
symmetric tridiagonal matrix with positive subdiagonal entries. Also, as a
consequence, for a fixed n, Xu [44] obtained that every positive quadrature
is a Gaussian quadrature formula for some another nonnegative measure.

Positive quadrature formulas on the real line with the highest degree of
exactness and with one or two prescribed nodes anywhere on the interval of
integration have been recently characterized in [5]. The simplest kinds of such
formulas are well known Gauss-Radau and Gauss-Lobatto quadratures with
one or both (finite) endpoints being fixed nodes, respectively (cf. [20, p. 328)).
Their nodes and weights can be obtained by a little modification of the Golub-
Welsch Theorem 2.2. Also, some cases with one or two additional prescribed
nodes inside the interval of integration can be analyzed by considering certain
modified Jacobi matrices (see [5]).

3. Power orthogonality and quadrature with multiple nodes

The first idea of numerical integration involving multiple nodes appeared in
the middle of the last century (Chakalov [6, 7, 8], Turdn [40], Popoviciu [28],
Ghizzetti and Ossicini [15, 16], etc.).

Let 91y s (M < -+ < M) be given fized (or prescribed) nodes,
with multiplicities my, ..., M, respectively, and 71,...,7, (11 < -+ < Ty)
be free nodes, with given multiplicities ny, ..., n,, respectively. Interpolation
quadrature formulae of a general form

n ny—1 m m,—1

1(f) Z/Rf(t) do(t) =Y " > A fOm)+Y . > BiufP(m), (3.1)

v=1 i=0 v=1 i=0
with an algebraic degree of exactness at least M + N — 1, were investigated
by Stancu [31, 35, 38].

Using fixed and free nodes we introduce two polynomials

m n

gu(t): = [[¢=m)™ and Qn(t): =]t -n)™,

v=1 v=1
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where M = 3" 'm, and N = Y_"_, n,. Choosing the free nodes to increase
the degree of exactness leads to the so-called Gaussian type of quadratures. If
the free (or Gaussian) nodes 1, ..., 7, are such that the quadrature rule (3.1)
is exact for each f € PprynNyn—1, then we call it the Gauss-Stancu formula.
Stancu [36] proved that 71,...,7, are the Gaussian nodes if and only if

/ t"Qn(t) g (t)do(t) =0, k=0,1,...,n—1. (3.2)
R

Under some restrictions of node polynomials gy (¢) and @ x (¢) on the support
interval of the measure do(t) we can give sufficient conditions for the existence
of Gaussian nodes (cf. Stancu [36] and [17]). For example, if the multiplicities
of the Gaussian nodes are odd, e.g., n, = 2s, +1, v =1,....n, and if the
polynomial with fized nodes qpr(t) does not change its sign in the support
interval of the measure do(t), then, in this interval, there exist real distinct
nodes 1,, v =1,...,n.

The last condition for the polynomial gps(t) means that the multiplici-
ties of the internal fixed nodes must be even. Defining a new (nonnegative)
measure do(t) := |qu(t)| do(t), the “orthogonality conditions” (3.2) can be
expressed in a simpler form

/thN(t)dc}(t) =0, k=0,1,...,n—1.
R

This means that the general quadrature problem (3.1), under these condi-
tions, can be reduced to a problem with only Gaussian nodes, but with re-
spect to another modified measure. Computational methods for this purpose
are based on Christoffel’s theorem and described in details in [13] (see also
17).

Let m,(t): =[I_,(t — 7). Since Qn(t)/mn(t) = [[_,(t — 7,)** >0
over the support interval, we can make an additional reinterpretation of the
“orthogonality conditions” (3.2) in the form

/tkwn(t)d,u(t)zo, k=0,1,...,n—1, (3.3)
R

where

du(t) = (H(t - Ty)%v) dé(t). (3.4)

v=1

This means that m,(¢) is a polynomial orthogonal with respect to the new
nonnegative measure du(t) and, therefore, all zeros q,...,7, are simple,
real, and belong to the support interval. As we see the measure du(t) in-
volves the nodes 7,...,7,, i.e., the unknown polynomial m,(¢), which is
implicitly defined. This polynomial 7, (t) belongs to the class of the so-called
o-orthogonal polynomials {mp - (t) }nen,, Which correspond to the sequence
o = (s1,82,...) connected with multiplicities of Gaussian nodes. Namely,
the solution (71, ...,7,) of the previous (nonlinear) system of equations (3.3)
gives the o-orthogonal polynomial

Tn(t) =Tpe(t) = —T1) - (t —Tn),
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which is also the unique solution of the extremal problem

min / [t — PRt P2 de(t) = / o (P, (3.5)
T1<<Tn JRp R
where dji is of the form (3.4) with 7, instead of 7,, v =1,...,n.
If o = (s,s,...), these polynomials reduce to the s-orthogonal polyno-
mials and the corresponding extremal problem (3.5) becomes

Jin [ p(oF st = [ ImOFda) = I
where dji(t) = 7, (t)?*d6(t). (For details see Milovanovié¢ [22].)
Quadratures with only Gaussian nodes (m = 0),

n 2s,
/f Ddo(t) =33 AcufO(n) + R,

v=1 ¢=0

which are exact for all algebraic polynomials of degree at most dp.x =
23" _ sy +2n — 1, are known as Chakalov-Popoviciu quadrature formulas
(see [6, 7, 8], [28]). A deep theoretical progress in this subject was made by
Stancu (see [38] and [32]-[37]). In the special case of the Legendre measure

n [—1,1], when all multiplicities are mutually equal, these formulas reduce
to the well-known Turdn quadrature [40]. A connection between quadratures,
s and o-orthogonality and moment-preserving approximation with defective
splines was given in survey paper [22]. A very efficient method for constructing
quadratures with multiple nodes was given recently by Milovanovi¢, Spalevi¢
and Cvetkovi¢ [24]. We mention also a nice recent book by Shi [30].

4. Multiple orthogonality

In this section we consider applications of multiple orthogonal polynomials
to some special type of quadratures. Otherwise, multiple orthogonal polyno-
mials are intimately related to Hermite-Padé approximants and, because of
that, they are known as Hermite-Padé polynomials. A nice survey on these
polynomials, as well as some their applications to various fields of mathemat-
ics (number theory, special functions, etc.) and in the study of their analytic,
asymptotic properties, was given by Aptekarev [1].

4.1. Multiple orthogonal polynomials

Multiple orthogonal polynomials are a generalization of standard orthogonal
polynomials in the sense that they satisfy m orthogonality conditions.

Let m > 1 be an integer and let w;, j = 1,...,m, be weight functions
on the real line so that the support of each w; is a subset of an interval
E;. Let i = (n1,n2,...,Mm) be a vector of m nonnegative integers, which
is called a multi-index with the length |77| = nq + na + -+ + ny,. There are
two types of multiple orthogonal polynomials, but here we consider only the
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so-called type II multiple orthogonal polynomials w5 (t) of degree |fi|. Such
monic polynomials are defined by the m orthogonality relations

/ i () thw () dt =0,  £=0,1,...,n; —1,
Eq

/ i () thwe(t)dt =0,  £=0,1,...,n0 — 1,
Es

/ i () thw, () dt =0,  £=0,1,...,n, — 1.
En

Evidently, for m = 1 they reduce to the ordinary orthogonal polynomials.
The conditions (4.1) give |7| linear equations for the |77| unknown coeffi-

|7
cients ay ; of the polynomial 77 (t) = Y ayz t¥, where ajz|,7 = 1. However,
k=0

the matrix of coefficients of this system of equations can be singular and we
need some additional conditions on the m weight functions to provide the
uniqueness of the multiple orthogonal polynomials. If the polynomial 77 (¢)
is unique, then we say that 7 is a normal multi-index and if all multi-indices
are normal then we have a complete system.

One important complete system is the AT system, in which all weight
functions are supported on the same interval £ (= Fy = Ey = --- = E,;)
and the following |7| functions:

wy(t), twy (t), ..., """ rwy(t), wa(t), twa(t), ..., t"2 " twe(t),
oy Wi (1), twp (b), ..t L, (1)

form a Chebyshev system on E for each multi-index 7. This means that every
linear combination

Z @n 1 (B)w; (1),

where @, 1 is a polynomial of degree at most n; — 1, has at most [7i| — 1
zeros on E.
In 2001 Van Assche and Coussement [42] proved the following result:

Theorem 4.1. In an AT system the type II multiple orthogonal polynomial
77 (x) has exactly |7i| zeros on E.

For these multiple orthogonal polynomials with nearly diagonal multi-
index there is an interesting recurrence relation of order m + 1. Let n € N
and write it as n = km + j, with k¥ = [n/m] and 0 < j < m. The nearly
diagonal multi-index §(n) corresponding to n is given by

Sn)=(k+1LEk+1,....k+ 1,k k,.... k).
———

j times m—j times
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Denote the corresponding type II multiple (monic) orthogonal polynomials
by 7, (t) = Tgn)(t). Then, the following recurrence relation

xm(t) = mppa(t) + Z Okm—iTh—i(t), k>0, (4.2)
i=0
holds, with initial conditions m(t) =1 and m;(t) =0 for i = —1,-2,...,—m
(see [41]).
Setting £k =0,1,...,n — 1 in the recurrence relation (4.2), we get
mo(t) 7o (t) 0
m1(t) mi(t) 0
Tn—1(t) Tr—1(t) 1
ie.,
ann(t) = tpn(t) - 7rn(t)ena (43)
where
T
Pu(t) = [mo(t) mi(t) ... maosi(t)], e,=1[00...0 1]7,
and Hy,, = [h;;]};_; is a lower (banded) Hessenberg matrix of order n, where
hiivi = 1, i=1,...,n—1;
Riji—r = Oi—im—r, t=r4+1,...,n, r=0,1,...,m.

It is easy to see that m,(t) = det(¢l, — H,), where I, is the identity matrix
of the order n. In [25] we presented an effective numerical method for con-
structing the Hessenberg matrix H,, using a form of the discretized Stieltjes-
Gautschi procedure.

These multiple orthogonal polynomials can be applied to some kinds of
quadratures. Here, we consider such two applications.

4.2. Quadratures of C.F. Borges

In 1994 Borges [3] considered a problem that arises in evaluation of computer
graphics illumination models. Starting with that problem, he examined the
problem of numerically evaluating a set of m definite integrals taken with
respect to distinct weight functions w;, 7 = 1,2,...,m, but related by a
common integrand and interval of integration

/ FOw, @) dt, j=1,2,...,m.
E

It was shown that it is not efficient to use a set of m Gauss-Christoffel quad-
rature formulas because valuable information is wasted.
In [3] Borges introduced a performance ratio as

Overall degree of exactness + 1

~ Number of integrand evaluation -
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For example, for a set of m Gauss-Christoffel n-point quadrature formulas,
this performance index gives

n_ (2n—1)+1 :37
mn m
ie, R<1forall m> 2.

Borges [3] proposed quadratures of the following form
/Ef(t) wi(t)dt =Y Ajf(r), j=12,...,m. (4.4)
v=1

If A;, are determined so that (4.4) are interpolatory quadratures (degree
of exactness < n — 1), then R = n/n = 1. However, this performance ratio
can be improved taking an AT system of the weights W = {w1,wa, ..., wn}
supported on the same interval E. For a multi-index 7 = (ny,na, ..., ny) we
put n = |7].

Following [3, Definition 3] an optimal set of quadratures with respect
to (W, ) was introduced in [25]. In that sense, the Borges set of quadratures
(4.4) is optimal if and only if their weight coefficients A;, and nodes 7,
satisfy the following system of equations

ZAj,qu:/Etkwj(t)dt, k=0,1,...,n4+n; — 1,
v=1

for j=1,2...,m.
Regarding this facts, the following characterization of Borges quadra-
tures in terms of multiple orthogonal polynomials can be given (see [25]):

Theorem 4.2. Let W be an AT system of weight functions supported on the
interval E, T = (n1,n2,...,Nym), and n = |ii|. The Borges quadrature formu-
lae (4.4) form an optimal set with respect to (W, R) if and only if:

1° They are exact for all polynomials of degree < n — 1;

2° The node polynomial q,(t) = (t — m1)(t — 12) -+ (t — 7,) is the type
1I multiple orthogonal polynomial w7 with respect to W.

Notice that the performance ratio for such quadratures is R > 1. Evi-
dently, the nodes 7,, v = 1, ..., n, as a zeros of the type II multiple orthogonal
polynomial 75, are distinct and located in E (see Theorem 4.1). The weight
coefficients satisfy m systems of linear equations with Vandermonde matrix

(4)

o o

Ajo py’ ,
V(T177—2)"'7Tn) : = . s ]:172,...,’[’)’17

Ajn /‘SL

where
Ml(/]):/tuw](t)dt, v=0,1,...,n—1.
E

This Vandermonde matrix is non-singular and each of the previous systems
always has the unique solution.
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For the case of the nearly diagonal multi-indices $(n) we can compute
the nodes 7,,, v = 1,...,n, as eigenvalues of the corresponding banded Hes-
senberg matrix H,,. Then, from (4.3) it follows that the eigenvector associated
with 7, is given by p,(7,), where p,(t) = [mo(t) mi(t) ... Wn,l(t)]T. We
can use now this fact to compute the weight coefficients A;, by requiring
that each rule correctly generate the first n modified moments

ﬂ,(,j):/m,(t)wj(t)dt, v=0,1,...,n— 1.
E

Let V,, be the matrix of the eigenvectors of matrix H,,, each normalized
so that the first component is equal to 1, i.e.,

Vi = [pn(Tl) pn(TQ) pn(Tn)]-

Thus, for determining the weight coefficients we should solve the following m
systems of equations

v [
A',Z ~J

vo| 7] = “? =12 .m.
Aj," ﬂ(])

This efficient and stable algorithm for constructing Borges quadratures,
as well as several numerical examples, were given in [25].

4.3. Birkhoff-Young quadratures and improvements
For numerical integration of analytic functions over a line segment in the
complex plane, Birkhoff and Young [2] proposed a quadrature formula of the
form

zo+h h

1) = [ Fe)ds= 5 {2070 + 4 [fGo+ )+ £a0 — )]
Zg—h
= [f(z0 +ih) + (20 — W)} + REY(f). (4.5)

For the error term RZY (f) the following estimate [45] (see also Davis and
Rabinowitz [9, p. 136])

BY |h|” (6)
[REY ()] < {go max| £ (2)

holds, where S denotes the square with vertices zy + i*h, k = 0, 1,2, 3. This
error estimate is about four tenths as large as the corresponding error RE(f)
for the so-called extended Simpson’s rule (cf. [29, p. 124])

I() % 5 {114 (z0) +34[F 2o+ )+ F (20— )] = [F(z0-+ 2h) + F (20— 21)] }

for which we have
|h"
[RES(f)] ~

756

C— (ZO —2h)

1.
m <

1O 0<
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Without loss of generality we can consider the integration over [—1,1]
for analytic functions in a unit disk Q = {z : |z| < 1}, so that the previous
Birkhoff-Young formula (4.5) becomes

Gz = 2100+ £ 150) + 1] =5 150 + SR (46)

In 1976 Lether [19] pointed out that the three point Gauss-Legendre
quadrature

| 1@)dz= G0+ SIHVE) + VAR R). (@)

which is also exact for all polynomials of degree at most five, is more precise
than (4.6) and he recommended it for numerical integration. However, Tosié
[39] improved the quadrature (4.6) in the form

[1f(2) dz = Af(0)+B[f(r)+ f(=r)] +C[f(ir)+ f(~ir)|[+R5 (fi7), (4.8)

where
1 1 1 1 1
A=2|1-— ), B=—+4+—, C=——=+—, 0<r<l,
< 5r4) 62 101 62 100 "
and the error-term is given by the expression
2 4, 2\ [0 2 4 2\ 0
RI(f-ry=(-2p44 2 oAz 4.9
5 (fim) (3T+7> o 5" to) s (4.9)

Evidently, for r = 1 this formula reduces to (4.6) and for r = 1/3/5 to the
Gauss-Legendre formula (4.7) (then C' = 0). Moreover, for r = {/3/7 the
first term on the right-hand side in (4.9) vanishes and (4.8) reduces to the
modified Birkhoff-Young formula of maximum accuracy (named MF in [39)),
with the coefficients

16 (7 7 1(7 7
A:— B== — — = — - — —
15’ 6 <5+ 3)’ ¢ 6 (5 3)’

and with the error-term
1

1
RYT(£) = RE(F: /3]0 = 553 FO0) + oo fO(0) 4

This formula was extended by Milovanovi¢ and Pordevié [23] to the following
quadrature formula of interpolatory type

/_1 f(z)dz= Af(0) +Cn [f(rl) + f(—ﬁ)] + C12 [f(iﬁ) + f(—iTl)]

+Co1 [f(r2) + f(=72)] + Coz[f(ir2) + f(—ir2)]+Ro(f;71,72),
where 0 < r; < 19 < 1. They proved that for

L _efes—aviia . 463+ 4y11d
= = _— 11 = = _—
=N 143 and T2 =Ty 143
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this formula reduces to a quadrature rule of the algebraic exactness p = 13,
with the error-term
1

R - -
o(/ir1:72) = 8122661066500
4.4. Generalized Birkhoff-Young quadratures

FOV(0) + -+ ~ 35610714 £19)(0).

In this subsection we consider a kind of generalized Birkhoff-Young quadra-
ture formulas and give a connection with multiple orthogonal polynomials.
We introduce N-point quadrature formula for weighted integrals of analytic
functions in Q@ = {z : |z| < 1},

/ FEw(z)dz = Qu(f) + Ry (f),

where w : (—1,1) — RT is an even positive weight function, for which all
moments iy = f_ll ZPw(z)dz, k= 0,1,. .., exist.

For a given fixed integer m > 1 and for each N € N, we put N = 2mn+v,
where n = [N/2m] and v € {0, 1,...,2m—1}. We define the node polynomial

n

wn (2) = 2Py, (2°™) = 2¥ H(sz —rg), O0<ri<---<r,<l, (4.10)
k=1
and consider the corresponding interpolatory quadrature rule Q5 of the form

ZCf(J +ZZA;” xke )—i—f( zpe )],

k=1 j=1
where
U .
T = 2%, k:l,...,n; 9‘7‘:47 j=1...,m.
If v = 0, the first sum in Qn(f) is empty.

Theorem 4.3. Let m be a fixed positive integer and w be an even positive
weight function w on (—1,1), for which all moments p, = fil 2Fw(z)dz,
k > 0, exist. For any N € N there exists a unique interpolatory quadrature
Qn(f) with a mazimal degree of exactness dmax = 2(m + 1)n + s, where

N - 17 ]
n=|—|, v=N-2mn, s= v voeven (4.11)
2m v, v odd.

The node polynomial (4.10) is characterized by the following orthogonality
relations

1
/ t* D, (™ Pw(VE) dt =0, k=0,1...,n—1. (4.12)
0

Proof. For a given N € N and a fixed m € N, suppose that f € Py, where
d > N =2mn + v, with n = [N/2m] and v = N — 2mn. Then, it can be
expressed in the form

f(2) =u(z)wn(z) +v(z) = u(z)z”pn’,,(z%") +v(z), uw€Py_n, veEPy_q,
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from which, by an integration with respect to the weight function w, we get

I(f) = / u(z)z”pmy(zzm)w(z) dz + I(v).

-1

Since our quadrature is interpolatory and v(z) = f(z) at the zeros of wy,
we have I(v) = Qn(v) = Qn(f). Thus, the quadrature formula Qn (f) has a
maximal degree of precision if and only if

/ w(2)2" pry (2™ w(z) dz = 0

-1
for a maximal degree of the polynomial u € Py4_n. According to the values
of v, this “orthogonality condition” can be represented in the form

1
/ h(z3) 2" p (2P ™ w(z)dz =0, he P, 1, (4.13)

-1
which means that the maximal degree of the polynomial u € Py is

dmaxN{

ie., dmax = 2(m + 1)n + s, where s is defined by (4.11).
Finally, by substitution z? = ¢, the orthogonality conditions (4.13) can
be expressed in the form (4.12). O

2n — 1, v is even,
2n, v is odd,

Regarding (4.12) the polynomial ¢ +— p,, ., (t™) (of degree mn) is orthog-
onal to P,, with respect to the weight function t*/?w(v/t) on (0,1), and it can
be interpreted in terms of multiple orthogonal polynomials.

Theorem 4.4. Under conditions of the previous theorem, for any N € N
there exists a unique interpolatory quadrature Qn (f), with a mazimal degree
of exactness dmax = 2(m + 1)n + s, if and only if the polynomial p,, ,(t) is
the type II multiple orthogonal polynomial 77 (t), with respect to the weights
wj(t) = tle+2D/Cm)=Loy(1/Cm)) yith my = 14 [2L], j=1,...,m.

Proof. Evidently, the conditions (4.12) are equivalent to
1
/ th/mp,, (TR =Ly, (1 Cmy g — 0, k=0,1,...,n— 1.
0
Now, putting k = mfl+j — 1, ¢ = [k/m], we get for each j =1,...,m,

1
/tﬁpn,u(t)wj(t)dtzo, 0=0,1...,n;—1,
0

where

wj(t) = tET2D/CEm =Ly, (/M) and  nj; =14 [n _J} .
m

Notice that these weight functions, defined on the same interval Fy = Fy =
-+ =E,, = E=(0,1), can be expressed in the form w;(t) = tU=1/my, (),
j=1,...,m, where w (t) = t(s72)/(m) =1y ($1/(2m)) Since the Miintz system
{t+G=D/my |k = 0,1,...,m; — 1; j = 1,...,m, is a Chebyshev system
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on [0,00), and also on E = (0,1), and wy(¢t) > 0 on E, we conclude that
{w;, 7=1,...,m} is an AT system on E.

Therefore, according to Theorem 4.1, the unique type II multiple or-
thogonal polynomial p,, , (t) = 7 (t) has exactly

17| ::injzi(u {”;JD —n

j=1

zeros in (0, 1). O

References

[1] Aptekarev, A.l, Multiple orthogonal polynomials, J. Comput. Appl. Math.,
99(1998), 423-447.

[2] Birkhoff, G., Young, D.M., Numerical quadrature of analytic and harmonic
functions, J. Math. Phys., 29(1950), 217-221.

[3] Borges, C.F., On a class of Gauss-like quadrature rules, Numer. Math.,
67(1994), 271-288.

[4] Brezinski, C., Driver, K.A., Redivo-Zaglia, M., Quasi-orthogonality with ap-
plications to some families of classical orthogonal polynomials, Appl. Numer.
Math., 48(2004), 157-168.

[5] Bultheel, A., Cruz-Barroso, R., Van Barel, M., On Gauss-type quadrature for-
mulas with prescribed nodes anywhere on the real line, Calcolo, 47(2010), 21-48.

[6] Chakalov, L., Uber eine allgemeine Quadraturformel, C.R. Acad. Bulgar. Sci.,
1(1948), 9-12.

[7] Chakalov, L., General quadrature formulae of Gaussian type, Bulgar. Akad.
Nauk Izv. Mat. Inst., 1(1954), 67-84 (Bulgarian); English transl.: East J. Ap-
prox., 1(1995), 261-276.

[8] Chakalov, L., Formules générales de quadrature mécanique du type de Gauss,
Collog. Math., 5(1957), 69-73.
[9] Davis, P.J., Rabinowitz, P., Methods of Numerical Integration, Academic Press,
New York, 1975.
[10] Freud, G., Orthogonal Polynomials, Pergamon Press, Oxford, 1971.

[11] Gauss, C.F., Methodus nova integralium valores per approzimationem inve-
niendi, Commentationes Societatis Regiae Scientarium Gottingensis Recen-
tiores, 3(1814) 163-196.

[12] Gautschi, W., A survey of Gauss-Christoffel quadrature formulae, In: E.B.
Christoffel — The Influence of his Work on Mathematics and the Physical Sci-
ences (P.L. Butzer, F. Fehér, eds.), Birkhduser, Basel, 1981, 72-147.

[13] Gautschi, W., Orthogonal polynomials: applications and computation, Acta Nu-
merica, 1996, 45-119.

[14] Gautschi, W., Orthogonal Polynomials: Computation and Approximation,
Clarendon Press, Oxford, 2004.

[15] Ghizzetti, A., Ossicini, A., Quadrature Formulae, Akademie Verlag, Berlin,
1970.



Numerical quadratures and orthogonal polynomials 463

[16] Ghizzetti, A., Ossicini, A., Sull’ esistenza e unicita delle formule di quadratura
gaussiane, Rend. Mat., 8(1975), no. 6, 1-15.

[17] Golub, G.H., Kautsky, J., Calculation of Gauss quadratures with multiple free
and fized knots, Numer. Math., 41(1983), 147-163.

[18] Golub, G.H., Welsch, J.H., Calculation of Gauss quadrature rule, Math. Comp.,
23(1969), 221-230.

[19] Lether, F., On Birkhoff-Young quadrature of analytic functions, J. Comput.
Appl. Math., 2(1976), 81-84.

[20] Mastroianni, G., Milovanovi¢, G.V., Interpolation Processes — Basic Theory
and Applications, Springer Monographs in Mathematics, Springer — Verlag,
Berlin — Heidelberg, 2008.

[21] Micchelli, C.A., Rivlin, T.J., Numerical integration rules near Gaussian for-
mulas, Israel J. Math., 16(1973), 287-299.

[22] Milovanovié, G.V., Quadratures with multiple nodes, power orthogonality, and
moment-preserving spline approzimation, J. Comput. Appl. Math., 127(2001),
267-286.

[23] Milovanovié, G.V., Dordevié, R.Z., On a generalization of modified Birkhoff-
Young quadrature formula, Univ. Beograd. Publ. Elektrotehn. Fak. Ser. Mat.
Fis., 735-762(1982), 130-134.

[24] Milovanovi¢, G.V., Spalevi¢, M.M., Cvetkovi¢, A.S., Calculation of Gaussian
type quadratures with multiple nodes, Math. Comput. Modelling, 39(2004), 325
347.

[25] Milovanovié, G.V., Stanié, M., Construction of multiple orthogonal polynomials
by discretized Stieltjes-Gautschi procedure and corresponding Gaussian quadra-
ture, Facta Univ. Ser. Math. Inform., 18(2003), 9-29.

[26] Peherstorfer, F., Characterization of positive quadrature formulas, SIAM J.
Math. Anal., 12(1981), 935-942.

[27] Peherstorfer, F., Characterization of positive quadrature formulas II, SITAM J.
Math. Anal., 15(1984), 1021-1030.

[28] Popoviciu, T., Sur une généralisation de la formule d’intégration numérique
de Gauss, (Romanian), Acad. R. P. Romine Fil. Tagi Stud. Cerc. Sti., 6(1955),
29-57.

[29] Scarborough, J.B., Numerical Mathematical Analysis, The Johns Hopkins
Press, Baltimore, 1930.

[30] Shi, Y.G., Power Orthogonal Polynomials, Nova Science Publishers, Inc., New
York, 2006.

[31] Stancu, D.D., On a class of orthogonal polynomials and on some general quad-
rature formulas with minimum number of terms, Bull. Math. Soc. Sci. Math.
Phys. R.P. Romine (N.S), 49(1957), no. 1, 479-498.

[32] Stancu, D.D., On the interpolation formula of Hermite and some applications
of it, (Romanian), Acad. R.P. Romine Fil. Cluj Stud. Cerc. Mat., 8(1957),
339-355.

tancu, D.D., Generalization of the quadrature formula of Gauss-Christoffel,
33] S D.D., G [ f th d f la of G Ch ffel
(Romanian), Acad. R.P. Romine Fil. Tagi Stud. Cerc. Sti. Mat., 8(1957), 1-18.

[34] Stancu, D.D., A method for constructing quadrature formulas of higher degree
of exactness, (Romanian), Com. Acad. R.P. Romine, 8(1958) 349-358.



464 Gradimir V. Milovanovié

[35] Stancu, D.D., On certain general numerical integration formulas, (Romanian),
Acad. R.P. Romine. Stud. Cerc. Mat., 9(1958), 209-216.

[36] Stancu, D.D., Sur quelques formules générales de quadrature du type Gauss-
Christoffel, Mathematica (Cluj), 24(1959), no. ,1 167-182.

[37] Stancu, D.D., Stroud, A.H., Quadrature formulas with simple Gaussian nodes
and multiple fized nodes, Math. Comp., 17(1963), 384-394.

[38] Stroud, A.H., Stancu, D.D., Quadrature formulas with multiple Gaussian nodes,
J. STAM Numer. Anal. Ser. B 2(1965), 129-143.

[39] Tosi¢, D.D., A modification of the Birkhoff-Young quadrature formula for an-
alytic functions, Univ. Beograd. Publ. Elektrotehn. Fak. Ser. Mat. Fis., 602-
633(1978), 73-77.

[40] Turdn, P., On the theory of the mechanical quadrature, Acta Sci. Math. Szeged,
12(1950), 30-37.

[41] Van Assche, W., Non-symetric linear difference equations for multiple orthog-
onal polynomials, CRM Proceedings and Lecture Notes, 25, Amer. Math. Soc.,
Providence, RI, 2000, 391-405.

[42] Van Assche, W., Coussement, E., Some classical multiple orthogonal polyno-
mials, J. Comput. Appl. Math., 127(2001), 317-347.

[43] Xu, Y., Quasi-orthogonal polynomials, quadrature, and interpolation, J. Math.
Anal. Appl., 182(1994), 779-799.

[44] Xu, Y., A characterization of positive quadrature formulae, Math. Comp.,
62(1994), 703-718.

[45] Young, D.M., An error bound for the numerical quadrature of analytic func-
tions, J. Math. Phys., 31(1952), 42—-44.

Gradimir V. Milovanovié¢

Faculty of Computer Sciences, Megatrend University
Bulevar Umetnosti 29, 11070 Novi Beograd

Serbia

e-mail: gvm@megatrend.edu.rs



Stud. Univ. Babes-Bolyai Math. 56(2011), No. 2, 465-472

On the pointwise convergence
of the Chebyshev best approximation
on Jacobi nodes
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Abstract. This paper is devoted to obtain estimates and to point out
convergence-type results and the superdense unbounded divergence for
some pointwise approximation formulas, related to the Chebyshev best
approximation on Jacobi node matrix.
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1. Introduction

Denote by C' the Banach space of all continuous functions f : [-1,1] — R,
endowed with the uniform norm and let C", r > 1, be the subspace of C
which contains the functions f whose derivatives up to the order r belong to
C; we admit C° = C.

Let us consider, also, a strictly increasing sequence of positive integers
My, with m, >n+1,V n > 1, and the node matrix

M={zF n>1 1<k <m,}, (1.1)

where —1 < x}n < xfn < x%l <. <apr <L

Define the operators U,, : C — P,, n > 1, as follows: for each f in C,
let U,, f be the unique polynomial of P, for which the infimum of the set

{max{|f(zk )= Pzl )|: 1<k<m,}: PeP,} (1.2)

Mo,

is attained, [1], [4]; in this paper, P, is the usual notation for the set of all
algebraic polynomials of degree at most n € N.

The polynomial U, f = U, (f; M) € P, that provides the best approx-
imation of f in the Chebyshev sense, with respect to the finite point set

Jp=Aak,  1<k<m,}, n>1, (1.3)
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is said to be the M-projection of f on the space P,.
We associate to each row J,,, n > 1, and f € C, the Lagrange polynomial
Ly, f which interpolates f at the nodes of J,,, namely

(Ln, f)( Zf ak NE (x), xe[-1,1], (1.4)
and the Lebesgue function A,,, : [—1,1] — [0, 00),
My
2) =Y I, @], ze[-1,1], (1.5)
k=1
where
ko Um, () , T K
I, (x) = @ =2k Ju, (e )’ 1<k <my; up, (z) = kl;[l(xfxmn), n>1.
(1.6)

Clearly, if m,, =n + 1, n > 1, then the operators U,, coincide with the
classical Lagrange projection operators, f +— L, f.

On the other hand, assuming that each row J,, of M contains exactly
n + 2 points, i.e. my, = n+ 2,V n > 1, Ph. C. Curtis Jr., [4], has proved
that the corresponding M-projection operators U,, n > 1, are linear and
continuous operators and there exists a function g € C for which the sequence
(Ung)n>1 fails to converge uniformly on [—1,1]. As we proved in [5], the set
of all functions f € C' with the property that hm sup UL f]| = oo is, in fact,

a superdense set in the Banach space (C, || - ||) thls superdense unbounded
divergence remains valid if m,, = n 4+ 3 and the nodes of J,, are symmetric
with respect to the origin, V n > 1, [6]. We recall that a subset S of a
topological space 7 is said to be superdense in T if it is residual (i.e. its
complement is of first Baire category), uncountable and dense in 7. These
results of divergence type contrast with the well-known theorem concerning
the uniform convergence of the best approximation polynomials in supremum
norm, which states that the operators @Q,, : C' — P, defined by ||f — Q. f| =
inf{||f —P||: P € Py}, f€C,are continuous nonlinear projections and the
sequence (Qnf)n>1 is uniformly convergent to f, for each f € C.

In the next sections, we consider the case m,, =n + 2, n > 1. Our aim
is to point out estimates, results of convergence type and the phenomenon
of condensation of singularities for some pointwise approximation formulas
associated to the Chebyshev best approximation on the Jacobi node matrix.

The paper is organized as follows. In the second section, we introduce
the point-functionals that define the pointwise approximation formulas for
an arbitrary node matrix M in (1.1) and we derive an estimate of the corre-
sponding approximation error. In the third and fourth sections we establish
results of convergence type and we prove the superdense unbounded diver-
gence, respectively, for the pointwise approximation formulas corresponding
to the Jacobi matrix. To this goal, we use the following principle of conden-
sation of singularities from Functional Analysis.
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Theorem 1.1. [2], [3]. If X is a Banach space, Y is a normed space and
(An)n>1 is a sequence of continuous linear operators from X into Y so that
the set of norms {||An| : n > 1} is unbounded, then the set of singularities
of the family {A, : n > 1}, namely

S= {x € X : limsup||A,z| = oo},

n—00

is superdense in X.

In this paper, the notations m, M, My, k > 1, stand for some generic
positive constants, which do not depend on n. If (a,) and (b,) are sequences
of real numbers with b,, # 0, we write a,, ~ b, if 0 < m < |a,/b,| < M,
for all n > 1. Also, w(f;-) denotes the modulus of continuity of a function

fecC.

2. Estimates for pointwise approximation formulas

Firstly, let us derive, according to [4], the formula of computing U, f, for
a given n > 1. Let 0,42 € C be a function satisfying the conditions
Ont2(zk 5) = (-1)*, 1 < k < n + 2. By means of Theorem of Charles
de la Vallée-Poussin, [1], [8], and taking into account (1.2), we get:

an+1(f)

Unf = Ln+2f - Ln+20n+2; f € Ca n 2 1, (21)
an+l(an+2)

where a,,4+1(f) is the leading-coefficient of L, 1o f.
Further, by introducing the notation

7'7]:-5-2 = (U:l+2($fl+2))_lv 1<k<n+2, (2.2)

and remarking that signn’f_s_2 = (=1)""% 1<k <n+2, we have:

n+2
a1 (f) =Y Thiof (ko) (2.3)
k=1
and
n—+2
tn11(0n42) = (1) Z |7 2l (2.4)

The relations (2.1), (1.4) and the definition of 0,12 lead to:

n+2
Zdn+2 Weo(x); fEC |z|<1,n>1,  (2.5)

where the linear functionals d¥ ., : C' — R, are given by:

an+1(f)

., 1<k<n+2. 2.6
an+1(0n+2) ( )

dn+2(f) = f(xfwrz) + (_1)k+1
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The relations (2.3) and (2.4) give |an+1(f)| < |an+1(0n+2)| - || f]| which,
combined with (2.5) and (2.6), yield |d%, ,(f)| < 2| f]], so:

(Unf)(@)] < 28n12() - Il feC fal <1, n=>1 (2.7)

Now, for a given point ¢t € [—1,1], let us define the point-functionals
T!:C — R by

n+2

TL(f) = (Unf)(t) =Y dio(f) 15t fEC, n>1  (28)
k=1

and let us consider the approximation-errors RY f, of the pointwise approxi-
mation formulas

f&)=THH +RL(f); feC n=>1, (2.9)

associated to the Chebyshev discrete best approximation on the nodes (1.3)
of J,.

By using the relation U, P = P,V P € P, that follows from (2.1), we
obtain, taking into account (2.9):

R fl = |RL(f = P)| < [f(t) = P(O)| + |T5(f = P), f € Pa.
The last inequality, combined with (2.7), leads to:
(Rl < (L+20542()) - [I[f = Pll; f€C, PEPy. (2.10)

Further, let f € C", r > 0. It follows from the inequality of Gopengauz,
[9], the existence of a polynomial P € P, so that:

~ 1
I = Pl < oo (£ 1) nz (211)
n
where M7 = M;(r).
We derive from (2.10) and (2.11):

1
IRLF| < Myn~"(1+ 2An0(8) (fm; n) L el n>1. (212)

Finally, (2.12) leads to the following statement.

Theorem 2.1. The pointwise approzimation formulas (2.8) and (2.9), with
respect to an arbitrary point t € [—1,1], are convergent on C", r >0, i.e.

lim T(f) = £(t), ¥ f € C",

n—o0o

if the corresponding Lebesgue functions satisfy the condition

Ania(t) = O(n").
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3. Results of convergence-type for pointwise Jacobi
approximation formulas

In this section and the next section, we take as node matrix M the Jacobi
ultraspherical matrix M(® o > —1, whose n-th row contains the roots
of the Jacobi ultraspherical polynomial Pr(t‘i)Q, n > 1. In this framework, the
formulas (2.8) and (2.9) will be refereed to as pointwise Jacobi approzimation
formulas, associated to the Chebyshev discrete best approximation.

The following estimate is valid, [7]:
An(t) =1~ [PO(OR- ka(a); 022, te[-1,1], (3.1)
with
L4+ (1 —t)o2 4 n,  if a>—1/2

Fn(a) = Inn, if a=-1/2 (3.2)

In(2+nv1—1)
(1—t)-o/2-1/4 4 po+1/2’
It follows from (2.12), (3.1) and (3.2):

if o< —1/2.

1
[RLf| < Man ™" (1+ [P (012 ko)) (f(”; n) FNEE)
fecr, n>2 tel-1,1].
3.1. First case
Suppose that ¢ € (—1,1). The following statement holds.

Theorem 3.1. Let consider the Jacobi pointwise approximation formulas with
respect to an arbitrary point t € (—1,1).

1
1. Ifr>a+1/2>00r a < —3 and r > 1, then these formulas are

convergent on the space C", namely
lim T/(f) = f(1), V f € C".
n—oo

1 1 1
2°. Ifa+§ eN andr =a+ = or a < ——= andr = 0, then these
formulas are convergent on the subset of all f € C”, whose r-th derivatives
satisfy the Dini-Lipschitz condition

; (r). —
}{I})w(f ;0)Ind = 0.

Proof. The estimate ||P,(LO)H ~ ni, with ¢ = max{«a,—1/2}, [10], together
with (3.3), yields:
1
RS < M 2o (5052 i > <172
n
(3.4)
1
|R}, f| < Man~"(Inn)w (f(’”); ) : if o<-1/2,
n
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foreach fe C",n>2and t € (-1,1)\ Jy.
Ift € J,, then PT(Li)Q(t) =0 and (2.12) provides:

|RLf| < 3Myn~"w (f(’”’; 1) :

n

so the formulas (3.4) are valid for t € (—1,1).
The estimates (3.4) and the properties of w imply the validity of the
assertions 1° and 2° of this theorem, which completes the proof. O

3.2. Second case

Let us examine the remaining cases ¢t = +1.

Theorem 3.2. Let consider the Jacobi pointwise approximation formulas with
respect to the end pointst = —1 and t = 1.

1. Ifr>a+1/2>00ra=—-1/2andr>1or a<—1/2 andr >0,
then these formulas are convergent on the space C".

2°. If « = —1/2 and r = 0, then these formulas are convergent on the
subset of all functions f in C satisfying the Dini-Lipschitz condition

glirg)w(f;é)lncS =0.

Proof. Using the estimate |P7(La)(i1)| ~ n* a > —1, [10], we derive from
(3.1) and (3.2)
netl/20 4f o> —1/2
Ap(1) ~ < Inn, if a=-1/2 (3.5)
1, if o< —1/2.

The relations (2.12) and (3.5) yield:

1
IREVF| < Myn®—"+1/2w (f(T); n) i a>—1/2

1
|RELf| < Msn™" Innw <f(’");>’ if a=-1/2
n

1
n
which proves the assertions 1° and 2° of this theorem. (I

4. Superdense unbounded divergence for a class of Jacobi
pointwise approximation formulas

In this section, we emphasize the phenomenon of condensation of singularities
for the family of the pointwise approximating functionals {70 : n > 1}.
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Theorem 4.1. The set of all functions f € C for which the Jacobi point-
wise approzimation formulas (2.8) and (2.9) with respect to the origin are
unboundedly divergent, i.e. limsup |TO f| = oo, is superdense in the Banach

space (C, || - |-
Proof. Define f,4o € C by

signlf ,(0), ifz e J,
fn+2($) = L ifze {_17 1}
linear, otherwise.
We obtain from (2.5), (2.6) and (2.8):

4n

9 o(fan) = [1 n <—1>’“+1a4’”“1(”sign1§n<o>} EO)L (@)

h—1 a4n71(04n)

On the other hand, the relations signl¥ (0) = (=1)¥, 1 < k < 2n and
sigml%, (0) = (=1)**1, 2n + 1 < k < 4n, show that fy, is an even function,
so we derive from (2.2) and (2.3):

4n

An—k+1 An—k+1
aan—1(fan) = E 7'4nf4n 33471 = 7'477; * f4n(3342 * )
k=1

fan( JC4n o - fan(2k) _
N 1; u4n x4n) - kzz:l m = _a4n—1(f4n) (4.2)

because the nodes of J,, in M(®) are symmetric with respect to the origin
and w4y, is an even function. So, we obtain from (4.2):

a4n,1(f4n) = 0, n > 1. (43)
The equalities (4.1) and (4.3) leads to:
T, o(fin) = Aan(0), n>1, (4.4)

Using the estimates (3.1), (3.2) and taking into account that

1Py (0)] ~ 1/v/m,

[10], we infer:

A4 (0) =1 ~1Inn, Va>—1. (4.5)
The relations (4.4) and (4.5) give:
TS, _o(fan)| ~Inn, n>2 a>—1. (4.6)

Finally, apply Theorem 1.1, with X = C, Y =R, A, = T and remark
that:

sup{[|An|| - n =1} > sup{|| T4, |l : n =1} > sup{|T5, 5(fan)| : n =1},

which together with (4.6), proves the unboundedness of the set of norms
{||[4n]] : m > 1}. This completes the proof. d
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On elliptic partial differential equations with
random coefficients

Antje Mugler and Hans-Jorg Starkloff

Abstract. We consider stationary diffusion equations with random co-
efficients which cannot be bounded strictly away from zero and infinity
by constants. We prove the existence of a unique solution to the cor-
responding weak formulation with different solution and test function
spaces. Furthermore, the convergence of the Stochastic Galerkin solution
is established under certain conditions.
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1. Introduction

In recent years there has been a growing interest in quantifying uncertainty in
complex systems which are modeled via algebraic, ordinary or partial differen-
tial equations with random input data. For example, the stationary diffusion
equation with a random coefficient is an instructive model problem. Thus,
we consider the boundary value problem consisting of the random partial
differential equation
-V (kVu) = f

and some suitable boundary conditions. Thereby, the coefficient x and also
the forcing f are random functions. In previous works (see for example
Babuska et al. [1, 3, 4] or Schwab et al. [5, 6, 14]) it is often assumed that
there exist constants s,k > 0, such that

0<k<k(z,w) <K a.e. and a.s.

Then the theorem of Lax-Milgram can be used to prove the existence of a
unique weak solution. In a first step towards a generalization of the problem
setting Galvis and Sarkis [9] as well as Gittelson [11] investigate this random

This work was supported by the Deutsche Forschungsgemeinschaft Priority Programme
1324.
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partial differential equation where the coefficient is modeled as a lognormal
random field. That is, x(x) = exp(G(z)) with a Gaussian random field G(x).
In this case, however, there do not exist constants k,x > 0 as above and
thus the Lax-Milgram theorem is not applicable. For this reason, the authors
employ alternative techniques to prove the existence and uniqueness of the
weak solution and to obtain a priori error estimates of the Stochastic Galerkin
approximation to this solution. In the following we generalize these results
to arbitrary random input fields which can be bounded by random variables
Kmins Kmaz > 0 a.s., that is,

0 < Kmin(w) < Kz, w) < Kmae(w) < 00 a.e. and a.s.

2. Setting and problem formulation

Let D C R% d € N, be a bounded Lipschitz domain and (2,2, P) a proba-
bility space. We consider the following boundary value problem

=V - (k(z,w)Vu(z,w)) = f(z,w) €D, we
u(r,w) =0 x €0D, weN (2.1)
with random coefficient x and random forcing f. We assume that the coeffi-
cient function k : D x Q0 — R is a strongly measurable random variable with

values in L>°(D) and that there exist real-valued random variables K, and
Kmaz Such that

0 < Kmin(w) < k(T,w) < Kmaz(w) < 00 a.e. and a.s. (2.2)
We define the pathwise bilinear form b(-,;w) : H'(D) x H*(D) — R by
b(u,v;w) = /m(x,w)Vu(x) -Vo(z) dx
D

for w € Q and we denote by (g,v) -1 g1 the duality pairing between g €

H-Y(D) and v € H'(D). Now, assuming that f is a random variable with
values in H (D), we consider a pathwise weak formulation of the boundary
value problem:

Problem 2.1 (Pathwise Weak Formulation). Find a random variable 4 with
values in H'(D), such that

b(ii(w), viw) = (f(w),0) -1 g for allv € H'(D) (2.3)
holds almost surely.

ISemark 2.2. In Problem 2.1 we look for a random variable & with values in
HY(D), such that

P (b(ﬂ(w),v;w) = (f@),0) g1 g forallve ﬁl(D)) =1 (2.3a)
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Due to the separability of H L(D) this problem is equivalent to the weaker
problem formulation: Find a random variable @ with values in H'(D), such
that for all v € H*(D) there holds

P (b(ﬂ(w),v;w) - (f(w),v)H_lﬁl) —1 (2.4)

Since every realization of the coefficient k is bounded by assumption
(2.2) and f is a random variable with values in H~*(D), by the theorem of
Lax-Milgram (see e.g. [7] Theorem 2.7.7) there exists a mapping @ : Q —
HY(D), w~ a(w) satisfying

b(i(w),v;w) = (f(w),0) 1 gn for allv € HY(D)
for almost all w € Q. Furthermore, the estimate
EClFaTe))
Kmin(w)
holds, where C' > 0 is a suitable constant which does not depend on w € Q.

This mapping « is a.s. uniquely defined and measurable as is proved in the
next Lemma.

@)1 (py < C (2.5)

Lemma 2.3. Assume k : D xQ — R is a strongly measurable random variable
in L>(D) satisfying

0 < Kmin(w) < Kz, w) < Kmaz(w) < 00 a.e. and a.s.

for real-valued random variables Kpmin, Kmaz, ond f is a random variable with
values in H=1(D). Then the mapping @ : @ — HY(D) is a random variable
in H! (D) which is measurable with respect to the o-algebra o(f, k), generated
by [ and k, and solves Problem 2.1.

Proof. From the assumptions on k and f it follows that there exist sequences
(kn)nen and (fn)nen of o(f, k)-measurable, simple random variables with
values in L*°(D) and H (D), respectively, satisfying

||/f_’€nHL°°(D) — 0, as. and Hf—anH—l(D) — 0, as. for n — oo.

Then the result follows immediately from the properties of the pathwise bi-
linear form b and the convergence of the simple random variables. [l

In analogy to variational formulations of boundary value problems with
purely deterministic input data we want to study also the corresponding
variational formulation for random input data which is sometimes referred
to as “stochastic variational formulation”. Such a formulation is obtained by
defining a suitable bilinear form on a Hilbert space of random variables in
HY(D), e.g. a(u(-),v(-)) = Epb(u(-),v(-); ), and correspondingly by defining
a linear form. However, since the coefficient « is not bounded by constants but
random variables we cannot directly use the Lax-Milgram theorem to prove
existence and uniqueness of the weak solution. To address this problem we
will define suitable solution and test function spaces to formulate the problem
and to ensure the existence of a unique weak solution. The key observation
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is obtained as follows: Squaring inequality (2.5) and taking the expectation
Ep with respect to the probability measure P yields

_ (VA
Ep (H“H%ﬂ(p)) < C’Ep (HQ ' @) (2.6)
mn

Hence, the pathwise solution @ is a second-order random variable in H YD)
if the second-order moment of the H '-norm of f, weighted with the re-
ciprocal of the real-valued random variable x2 is finite. Thus, we need

min’
weighted function spaces in order to formulate the stochastic variational prob-
lem. Given a general real-valued random variable o > 0 a.s. we introduce the
spaces

U =LA 0dP; H™(D)), m€EZ, and
U =LA(Q,2, odP; H™(D)), m € Ny,
where the o-weighted L%-spaces are defined by
L*(Q,2, 0dP; V) := {£: Q@ — V measurable : Ep(|[£[30) < 0o}

with V = H™(D) or H™(D), respectively. Endowing the spaces Uyt and UZ)”
with the inner product

(U,U)U;n =Ep ((u,v)Hm(D)g) , u,veUy

and the induced norm

un = \/Ep (Il o), we vy

these spaces are also Hilbert spaces and there exist isomorphisms to the
corresponding tensor product spaces (see e.g. [13])

m o~ gm 2 rm o~ ITm 2
U™ = H™(D) @ LA(Q, %, 0dP)  and U™ 2 [™(D) © L2(Q,2, odP),

[[ul

if L?(Q, 2, odP) is separable. Furthermore, we note that the seminorm

fulvy = 1/Be (JufZs pyo) = /|Vu(x,w)‘29(w)da:dP(w)

DxQ

is equivalent to the norm || - [|y1 in U + and that the dual space of UQm can
be identified with the space UQ__T. For convenience we denote by U™ or
U™ the spaces H™(D) @ L3(Q, 2, P) or H™(D) ® L2(, 2, P), respectively.
On occasion we will replace P by gnothero probability measure Q and write
Uy == H™(D) ® L*(Q,2%,Q) and Uy := H™(D) ® L*(Q2, %, Q).

Then for a given f € U”.  the stochastic weak formulation reads as follows:
2

RZ
min

Problem 2.4 (Stochastic Weak Formulation). Find @ € U*, such that
a(t,v) = (f,v) forallve U’iz , (2.7

min
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where the bilinear form a is given by

a(u,v) = Ep /n(x)Vu(x) -Vo(z)dx | = /b(u(w),v(w);w) dP(w) (2.8)
D Q

and the duality pairing between f € U"! and v e U’ig is given by
2

Y min
min

() =B (1. 0) o0 ) = [ (@) 0@gos o AP,

Q

It is important to note that the solution and test function spaces are
now different spaces. Furthermore, the domain of the bilinear form a is a
proper subset of U! x U;Q , i.e., the bilinear form « is not defined or finite

min

for all pairs (u,v) € Ul x U;Q . Thus, an implicit requirement of the weak

formulation is to find a solution @ such that the related bilinear form a(, -)
is defined and finite for all test functions.

3. Existence and uniqueness of weak solution

In this section, we will present two alternative proofs of existence and unique-
ness of a solution to the weak formulation (2.7). Both approaches have ben-
efits and drawbacks but when combined appropriately they are a powerful
tool to study weak solutions and their properties. First we state a theorem
which is a generalization of the Lax-Milgram theorem where the bilinear form
is not defined on a cartesian product.

Theorem 3.1. Let Hilbert spaces X1, Xs, Y1, Yo with dense and continuous
embeddings Xo C X1 and Yo C Y1 and a bilinear form a : X1 XY, ; D, —R
be given such that

(i) the restricted bilinear forms X1 xY, —R

a|X1 XYQ

and a| : Xo xYy; — R are continuous,
X2><Y1

(i3) there holds the inf-sup condition with a constant ¢ > 0

inf sup M >c>0, and
wex\ {0} vevi\{o} llullx [lv]lvy

(#i1) for any v € Y1 \ {0} there exists u € Xy such that a(u,v) > 0.
Then for any f € Y* there exists a unique uw € X; satisfying
a(u,v) = (f,v) forallv e Y.

Proof. The operator T, : X1 — Y5, u — a(u,-), is linear and continuous.
The restricted operator Ty : X, 2 D(T,) — Y{* C Y5 associated with T, is

densely defined, since Xo C D(7,) C X; is densely embedded, and injective
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and closed, because of the inf-sup condition (i7). Therefore it follows with
Banach’s closed range theorem (see e.g. [17] p. 205) that

R(T.) = N(T7)*
where T is the adjoint operator of T,,. Condition (i) yields N'(1%*) = {0},
thus R(T,) = Y;*, which completes the proof. O
Corollary 3.2. For any f € U ! there exists a unique i € Ut satisfying the

stochastic weak formulation (2 7) and the estimate

lallor < Cliflly—,

mzn

Proof. The Hilbert spaces X; = ﬁl,XQ = Ut Y1 = 012 and Yy =

o2
K .
—max min

RZ .
min

[OJ;Q and the bilinear form a defined in (2.8) satisfy all conditions in The-

max

orem 3.1. The continuous and dense embeddings and the continuity of the

o . 1 1
bilinear forms a i, c U x U w2 R and |U1 “i,
Ul, xU! — R follow immediately from the definition of the spaces. To

ffhaa min

3
min

verify the inf-sup condition (i7), we define for u € U the random variable vp
with values in H(D) by

U KEmax
Kmin’ K < R

vp = min min
0, otherwise,

and denote by Bp the set

BR::{wEQ : SR}.
"{min(w)

Thus we obtain vg € Ué2 ~, since

min

oy, / () 2 ) dP(w) < [uf2n < oo,

and by assumption (2.2) on the coefficient x there holds

otwon) = [ EE T, 0) dr P / [0(@)Ers () P ().

Kmin (W)
Dx BR

Since P (2 \ Up>o Br) = 0, there exists for every § > 0 a R > 0 such that

/ () 1y AP(w) > (1= 6)[uf2
Br
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and thus

1—0)|ul?.
wp 0wl Jalwor)] S A=OllEy _ (o
vetr, Aoy Mo, [velor, fulor

in min min

Because § > 0 can be chosen arbitrarily the inf-sup condition holds with
constant ¢ = 1. Condition (ii7) is satisfied, since for any v € U, \ {0} we
can define '

Vhmin, Kmax R’

UR = T Rmin = and the set Bgr as above,
0, otherwise,

which satisfies ugp € U' and a(ug,v) > 0 for R large enough. Hence, by

Theorem 3.1 the statement follows. (I

Obviously, Corollary 3.2 is also true for problems with other boundary
conditions as long as the seminorm is a norm in the corresponding function
spaces.

An alternative method to prove existence and uniqueness of the solu-
tion to Problem 2.4 where the coefficient « is a lognormal random field, is
given in the work of Gittelson [11]. For this special case it can be shown that
the unique pathwise solution @ is also the unique solution of the stochas-
tic variational problem if it belongs to the solution space. Below we prove
an analogous result for the more general assumptions (2.2) on the random
coefficient.

Theorem 3.3. For f € UL the unique solution @ of Problem 2.1 belongs
to U and it solves also Problem 2.4. Furthermore, any solution 4 € Ut of
Problem 2.4 is o(f, k)-measurable and there holds

i(z,w) = u(r,w) a.e. and a.s.

Proof. Recalling that f € U~ and utilizing the estimate (2.6) we obtain
2

KRZ .
min

Hf”%—[*l(D) 2 2
Ao _oype, <.

KRZ
min

||71||2U1 = EP”aHJQLIl(D) < C’Ep .
min

Since 4 satisfies equation (2.3), there holds for all v € Uéz

b(a(w), v(w);w) = (f(w), (W) g1 fn ass.

Taking the expectation yields a(@,v) = (f,v) for all v € U;Q and hence 4

min
o

solves Problem 2.4. Now, we consider a random variable @ € U! satisfying

a(u,v) = (f,v) forallve U:;z

min
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Then we define for w € H'(D) and A € 2 the functions Uy AT, w) =

w(x) K:‘i‘z’i) It follows v, 4 € Uéfnn and we get
La X 1
Ep ; b(u’w;') = a(u’vw’A) = <f,Uw,A> =Ep 4 <f7w>H717ﬁ11.

Rmin Rmin

Since A € 2 can be chosen arbitrarily this implies for any w € H YD)
b<ﬂ(w)?w;w> = <f<w)7w>H—1’f{1 a.8.

Hence, the random variable @ with values in H*(D) solves problem (2.4) and
since its solution is almost surely unique and o(f, x)-measurable (cf. Lemma
2.3), there holds
(z,w) = 4(z,w) a.e. and a.s.,
i.e., the random variable @ is measurable with respect to the o-algebra o(f, x).
O

4. Stochastic Galerkin discretization

Let £ := (&)ier, with index set Ir C N be a sequence of real-valued so
called “basic” random variables, such that there are measurable functions
ke, fe: DX RIel — R satisfying

k(z,w) = ke(x,E(W)) and flz,w) = fe(z,€(w)) a.e. and a.s.

Thereby the index set I can be finite, ie., Ir = {1,..., M}, M € N, or the
set of the natural numbers, i.e., Iz = N. Sequences of basic random variables
can be obtained with the help of Karhunen-Loéve expansions (see e.g. [12])
or other series expansions (see e.g. [10]) of the input data.

Then according to Theorem 3.3 the solution @ of variational formulation
(2.7) belongs to L2(, (&), P; HY(D)) since s and f are o(¢)-measurable.
In the following we assume that the random variable & = (&;)icz, on the
probability space (2,2, P) has the distribution ng and that any §&;, i € I,
possesses finite moments of arbitrary order, i.e., Ep|&|™ < oo, n € N, and a
continuous distribution function F&IZ .

In order to apply the Stochastic Galerkin Method we define the space

Unkp=U,®UnKk C f]l

which serves as solution space for the Stochastic Galerkin approximation. The
space U, is a finite-dimensional subspace of H 1(D) obtained by a uniform
p version of the Finite Element Method and Uy g is a finite-dimensional
subspace of L?(Q,0(&1,...,¢x),P) C L*(Q,0(€),P) with {1,...,K} C I.
Since we want to use generalized polynomial chaos (see e.g. [15, 16]), i.e.
polynomials in the underlying basic random variables £, we construct the
finite dimensional space Uy k as follows,

Un K = span £Y = H f;’”, [eAS AN,K

icle
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We choose the index set
Ang CA:={ac Ngjgl : « has only finitely many non-zero entries}
such that the total degree of the multivariate polynomials is bounded,

Ank={aceA:a;=0Vi>K, |[a|] <N }, \04|3=ZO%~
i€l

As discretized test function space we choose

VN,K,p = {

Then for a given f € U~} the discrete version of the weak formulation (2.7)
2

LU € UN7K7p} .

min

K2
min

reads as follows:

Problem 4.1 (Discrete Weak Formulation). Find @n x , € Un, K p, such that
a(tn, kxp,v) = (f,v) forallve Vyk,p. (4.1)

The existence of a unique Stochastic Galerkin solution @y xp» € Un Kk p
to problem (4.1) can be proved under the assumptions in the following lemma.

2
Lemma 4.2. If % € L"(Q,A,P) for some r > 1 then for any f € U~}
min k2

there exists a unique Un,k,p € Un K p such that
a(ln, i p,v) = (f,v) for allv € Vy i p.
Proof. The result follows from Theorem 3.1 with the Hilbert spaces
X1 =UnkpCUY,  Xo=Ung,CUlb |

nax

2

RZ .
min

_ r1
Y1=VnipCUp,

min

and Yo =V, CUL

x

2
due to Zpez € L"(Q, 2, P) for some r > 1 and a discrete version of the inf-sup
condition for the bilinear form a. O

Now, we want to investigate the approximation error of this Stochastic
Galerkin solution iy, k,p. Employing the discrete inf-sup condition we get a
quasi-optimal result for the Galerkin solution, i.e., the error can be bounded
by a best approximation error in another — a stronger — norm.

Lemma 4.3. If ZZ”J e L'(Q,A,P) for somer >1 and i € UL,  then the

min

KZ .
min

following estimate holds

i —angplr <C__inf iz,
with a constant C' > 0 (independent of N, K and p) for the solutions 4 and
Un,k,p of the weak formulation (2.7) and the discrete weak formulation (4.1),
respectively.
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Proof. Utilizing a(t — z,v) = a(un k,p — z,v) for all v € Vi g, and the
discrete inf-sup condition we obtain

| —an ke plor < |0 — 2[pr + Nk p — 2[0

<la =zl o=z,  <20a- 2z,
”)'ZG“I‘ 'VYLG/Z'

RZ . RZ .
min min

for all z € UN,K,p- O

Consequently we measure the error in the stronger U!, -norm and we
max

2

KRZ .
min

assume the following.

Assumption 4.4. Let q := Ep Smer < o0 and assume e is o(€)-measurable,

Komin min

2
. ok
.., there exists a measurable transformationt .z Rl — RT with i

2 min
tez,. (&)
2

KZ .
min
K

Then the measure Q with dQ =

In the following we consider the function spaces Ug' and UQ instead of U3

K2
min

and U v, M € Z, which coincide with U3 and U m but are much

m,aa‘ x

q K2, aukir2 dP is a probability measure.

1n in Fmin

easier to handle due to the corresponding probability bpace (Q 2A, Q) at hand.

Corollary 4.5. If ';Z"# e L"(Q,A,P) for somer > 1 and Assumption 4.4 is

fulfilled there holds for 4 € Ué with a suitable constant C > 0 (independent
of N,K and p)

|t — N,k plur < Cze(i]?f&p |t — 2|y (4.2)
for the solutions @ and N k,p of the corresponding weak formulation (2.7)
and discrete weak formulation (4.1).

Proof. This result follows immediately from Lemma 4.3 and Assumption 4.4.
O

By choosing a suitable z € Uy g, and applying the triangle inequal-
ity to the right-hand side of (4.2) we can identify different sources of the
approximation error. To see this, we introduce some notations: We denote by

11 LUy — U,
Ud Ny ~Q N,K,p

the orthogonal projection onto Uy i ,, and by

L/ Uy — H'(D) @ Un

the orthogonal projection onto H! (D)®Un i,
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both with respect to the Ué—norm. Assuming 4 € Ué the approximation
error of the Stochastic Galerkin approximation to the exact solution can be
estimated using (4.2) with z = HfJé o 4 as

IEARY ANy

o — iy ko < C [|a — Mgy gy + gy i HﬁévNyK)meé} . (4.3)
Hence this error has two components, namely an approximation error due to
discretizing in the stochastic dimension and an approximation error due to
discretizing in the spatial dimension.

The spatial approximation error can be bounded using standard argu-
ments from the theory of Finite Element Methods (FEMs). Here, we have
employed a p version of the FEM (see e.g. [2]). Under the assumptions of
Corollary 2.2 in [2] there holds the following.

2

Corollary 4.6. If “pex € L7(Q, A, P) for some r > 1 and Assumption 4.4 is

K

satisfied then for 4 € U’j%m N Ué with constant C > 0 (independent of N,

K, p and @) there holds "

My 0=y gy < Cp™ " il

max

1
UQ,N‘K
w3
min

Proof. From Corollary 2.2 in [2] it follows

v Emin (W) ‘Hfjl

Q,N,K

a(w) — HUl

Q,N,K,p

; < Gp =D ()| e
W),y < O i) o)
with a constant C independent of N, K, p, w € Q and 4. Squaring and taking
the expectation Eq with respect to Q leads to

2 ||11||§{,€(D)

a‘ < 62p—2(k—1)EQ

E ‘H» a—T,
@ Ué’N’K Uq HI(D) Rmin

Q,N,K,p

O

We note that analogous results to Corollary 4.6 can be obtained for h
or h-p versions of the FEM by using Theorem 2.1 in [2].

The first term on the right-hand side of inequality (4.3) can be esti-
mated with the help of generalized polynomial chaos expansions. In view of
Assumption 4.4 the random variable { = (&;);er, as a random variable on the

probability space (2,2, Q) has the distribution FgQ(dy) = %tmz (y)FgP (dy).

K2
Assuming Eq|&;|™ < oo for all i € Iz and n € N the multivariate orthonormal
polynomials {gq(£), o € A} in L?(€, 2, Q) exist. Hence, in order to expand
any random variable u € L3(Q,0(¢),Q; H'(D)) in this generalized polyno-
mial chaos the polynomials {¢,(€), & € A} have to be dense in L%(Q, o(¢), Q).
Some necessary conditions to establish this property are discussed in [8]. If

the polynomials lie dense and @ € L*(Q,0(¢),Q; H'(D)) then the solution
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possesses a generalized polynomial chaos expansion {q,(£), a € A}, i.e.,
i(z,w) = Y a(2)da(éw)),  where  da(x) = Eqi(w)qa(E)-
acA
Furthermore, the projection HfJ& N Ka is given by the truncated expansion

Hfjé’N’Kﬂ(x,w) = Z ﬁa(x)qa(f(w))'

a€AN K
Corollary 4.7. If the polynomials {q(£), a € A} are dense in L*(Q,0(£), Q)
and 4 € Ué then the approximation error
|7:L — H&QI,N,KﬁlUé — 0 (K,N — OO)
Proof. The multivariate polynomials {g,(§), o € A} form an orthonormal

basis of L*(Q, 0 (£),Q) because they are dense in L?(Q,0(€),P). Since the
weak solution 4 is o(§)-measurable (according to Theorem 3.3) and

U Anr=A
N>0, K>1
there holds that Hl?é . Kﬁ — 4 in Ucl2 for K — oo, N — oo. O

Hence in view of Corollary 4.6 and Corollary 4.7 the approximation
error |G — Gy k plyr converges to zero if the solution & € U2, N Uy and
3,az

KO .
min

the orthonormal polynomials {g. (&), @ € A} are complete in L*(Q, 0(£), Q).

5. Numerical example

Now, we turn to a specific application, namely the approximation of the solu-
tion of an one-dimensional differential equation with random data. Consider
the boundary value problem
7(H($7w)u/(wi))/:f($)v US (Ovl>a we
u(0,w) =0, we

k(Lwi/'(lw)=F, weN
where forcing f € H~!(D) is a deterministic function, F' a given constant
and £ a strongly measurable random variable in L°° (D) satisfying

0 < Emin(w) < KT, w) < Kmaz(w) < 00 a.e. and a.s.

for some real-valued random variables K, and K,,q.. Then the exact solu-
tion is given by

T 1

1
u(z,w) :/(7 F—|—/f(z) dz | dy.
K
0

Y, w)
Yy
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If the coefficient k is modeled as an exponential function of the absolute value
of one standard Gaussian distributed random variable, that is,
k(z,w) = exp(|¢(w)]z) with ¢ ~ N(0,1)
then k is bounded by
0<1<k(z,w) <exp(|C(w)]) < oo a.e. and a.s.

The random variable x2 . /r2,;,=exp(2|C|) is in L (2, A, P) for all r>1. As
basic random variable we choose the standard Gaussian distributed random
variable (, i.e., £ = (, and employ the Stochastic Galerkin Method using
orthonormal polynomials, i.e. polynomial chaos, in &. Figure 1 shows the rel-

10° 10°
10 / 0
10° 10°

1o —FPC5 e —FPCs
10 ——PC 10 10 ——PC10
——PCi5 ——PC15
——PC20 ——Pc20

err,
err,

0 o1 02 03 04 05 06 07 08 09 1 0 o1 02 03 04 05 06 07 08 09 1
x x

FIGURE 1. Relative errors of mean (left) and second moment
(right) of the Stochastic Galerkin approximation to the so-
lution with f =1 and F = 1 using polynomials of different
orders in &.

ative errors of the mean and second-order moment of the Stochastic Galerkin
approximation to the exact solution as a function of the spatial variable x.
Thereby we have chosen the forcing f = 1 and the boundary value F' = 1 and
we use a p version of the Finite Element Method, precisely, a single Gauss-
Lobatto-Legendre spectral finite element of degree p = 20 for the spatial
discretization. In the stochastic dimension we use orthonormal polynomials
in £ up to degree 5, 10, 15 and 20. Obviously, the error decays, which agrees
with the theory developed in Section 4. On the other hand it is also possible
to choose as basic random variable n = ||, a chi-distributed random variable
with one degree of freedom. Thus, we can use orthonormal polynomials, i.e.
generalized polynomial chaos, in 1 within the Stochastic Galerkin Method,
in particular orthonormal polynomials in 77 up to degree 2 and 5. In the spa-
tial dimension we again use a single Gauss-Lobatto-Legendre spectral finite
element of degree p = 20 . In Figure 2 we observe that the associated relative
errors of the mean and second-order moment tend to zero much faster than
for the standard Gaussian basic random variable £. Notably, we obtain much
better approximation results by using polynomials up to order 2 and 5 in
7 = |¢| as compared to polynomials up to order 20 in £ = (. Hence, the
approximation error, more precisely the rate of convergence, and thus the
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err
err

——gPC2 —gPC2
9PC5 . gPC5

0 o1 02 03 04 05 06 07 08 09 1 0 o1 02 03 04 05 06 07 08 09 1
x x

FIGURE 2. Relative errors of mean (left) and second moment
(right) of the Stochastic Galerkin approximation to the so-
lution with f =1 and F' = 1 using polynomials of different
orders in 7).

approximation quality depends on the set of basic random variables. This
relation is currently being investigated in ongoing research.
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Note on g-Bernstein-Schurer operators
Carmen-Violeta Muraru

Abstract. In this paper, we introduce a generalization of the Bernstein-
Schurer operators based on g-integers and get a Bohman-Korovkin type
approximation theorem of these operators. We also compute the rate of
convergence by using the first modulus of smoothness.

Mathematics Subject Classification (2010): 41A36.

Keywords: g-integers, positive linear operator, Bernstein operator, mod-
ulus of continuity.

1. Preliminaries

Lupasg [18] introduced in 1987 a g-type of the Bernstein operators and in 1997
another generalization of these operators based on g-integers was introduced
by Phillips [20]. He obtained the rate of convergence and a Voronovskaja
type asymptotic formula for the new Bernstein operators. After this, many
authors studied new classes of g-generalized operators. To show the extend of
this research direction, we mention in the following some achievements in this
field. In [5] Barbosu introduced a Stancu type generalization of two dimen-
sional Bernstein operators based on g-integers. In [1] O. Agratini introduced
a new class of g-Bernstein-type operators which fix certain polynomials and
studied the limit of iterates of Lupasg g-analogue of the Bernstein operators.
In [4] Aral and Dogru obtained the uniform approximation of g-Bleimann-
Butzer-Hahn (BBH) operators and in [9] O. Dogru and V. Gupta studied the
monotonicity properties and the Voronovskaja type asymptotic estimate of
these operators. See also the recent paper [2].

T. Trif [21] investigated Meyer-Konig and Zeller (MKZ) operators based
on g-integers. Some approximation properties of -MKZ operators were inves-
tigated by W. Heping in [16]. O. Dogru and O. Duman introduced also a new
generalization of Meyer-Konig and Zeller operators and studied some statis-
tical approximation properties in [7]. O. Dogru and Gupta [8] constructed a
q-type generalization of Meyer-Konig and Zeller operators in bivariate case.
A new g-generalization of Meyer-Konig and Zeller type operators was con-
structed by Dogru and Muraru for improve the rate of convergence, see [10].
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O. Dogru and M. Orkcu proved in [11] that a new modification of -MKZ
operators provides a better estimation on the [ay,, 1] C [1/2,1) by means of
the modulus of continuity.

An extension in g-Calculus of Szdsz-Mirakyan operators was constructed
by Aral [3] who formulated also a Voronovskaya theorem related to g-
derivatives for these operators.

Durrmeyer type generalization of the operators based on g-integers was
studied by Derriennic in [6]. Gupta and Heping introduced a g-analoque of
Bernstein-Durrmeyer operators in [13] and in 2009 Gupta and Finta [14]
studied some local and global approximation properties for g-Durrmeyer op-
erators. See also [12]. In [15] Gupta and Radu constructed a g-analoque of
Baskakov-Kantorovich operators and investigated their weighted statistical
approximation properties. Also, N. Mahmudov introduced in [19] new classes
of g-Baskakov and g-Baskakov-Kantorovich operators.

First of all, we recall elements of g-Calculus, see, e.g., [17]. For any fixed
real number ¢ > 0, the g-integer [k],, for k € N is defined as

[k]q:{ ](i_qk)/(l_Q)v Ziiv

Set [0]; = 0. The g-factorial [k],! and g-binomial coefficients [Z} are
q
defined as follows

o Klglk =1y 1]y k=1,2,...,
[k]q'—{l, kZO,

n n)q!

[kL:ML]_W (0<k<n).

The g-analogue of (z — a)™ is the polynomial

! if n=0,
e ={ gy i) o

C(Ja,b]) represents the space of all real valued continuous functions

defined on [a, b]. The space is endowed with usual norm || - || given by
Il = sup [f(z)].
z€[a,b]

Let p € N be fixed. In 1962 Schurer [22] introduced and studied the
operators By, , : C([0,p + 1]) — C(]0,1]) defined for any m € N and any
function f € C([0,p + 1)) as follows

Buotri = 3. (") ey (B) ecion

m
k=0

Our aim is to introduce a g-analogue of the above operators. We inves-
tigate the approximation properties of this class and we estimate the rate of
convergence by using modulus of continuity.
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2. Construction of generalized g-Bernstein-Schurer and
approximation properties

Throughout the paper we consider ¢ € (0,1).
For any m € N and f € C([0,p + 1]), p is fixed, we construct the class of
generalized g-Bernstein-Schurer operators as follows

m+p m+p—k—1
n carx) = m+p .’L‘k — ¢z [k]q T
Botfia) =32 "] @ IT a-awr () we o
2.1)

From here on, an empty product is taken to be equal 1. Clearly, the
operator defined by (2.1) is linear and positive.

Lemma 2.1. Let By, p(-;¢;-) be given by (2.1). The following identities
1° By pleosgs ) = 1,
~ x|m +
2° Bmpler;qsa) = 2l 4 Plo

[mlq
[m + plg

= Tl
hold, where ej(z) =27, 7 =0,1,2.

)

3° Bynp(ea; g;w) = ([m + plgz® + 2(1 — 2))

Proof. 1° We use the known identity

S [2] ta-apt -1,

k=0 1
which can be proved by induction with respect to n. Actually, the left hand
side represents (B,, qe0)(z) where B, 4 is the q-analogue of Bernstein operator
introduced by G. M. Phillips [20]. Phillips proved B, 4eo = €o.
In the above we choose n := m + p.

Since
m+p—k—1
(1—aoptrr= [ (-q¢ua).
s=0
we get
m+p m4+p m+p—k—1
Z[ k ] zk H (1-¢°z)=1.
k=0 q s=0

Consequently, we obtain Em,p(eo; g;z) = 1.
m+p—k—1

o _m+p m+p k s [k]q
2 Bmap(ehq’x) - Z k z H (1 —q 1’) [m]q
k=1 q s=0
m—+p—1 m+p—k—2
K=kl [m+plg [m +p —1]g! k s
iy 2 Wmep—t-m 0 U
— . [m'f‘P]q.

[mlg
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_ m+p m+p m+p—k—1 k]g
3° B p(ea;q;z) = Y [ X } & I -¢a)—%
k=1 q 520 mig
m+p m+p—k—1
[ mpl!
— : : 1—¢°x).
o Ty 1L 0

Taking into account that [k], = q[k — l]q + 1, we obtain

m+p m+p—k—1

~ [m +p glk = 1g[m +p—1]! 1
B = 1—-4¢°
’p(627qa Z — 1 m +p k] z S];[O ( q ,’E)
m+p m+p—k—1
[m +ply (ntp—1)! &
+ (1-¢°z).
[ml3 ; [k = 1g![m +p — k]! 1;[0
Replacing kK — k + 2 in first sum and & — k + 1 in the second, we have
m+p—2
3 [m+p— 1g[m +pl, [m +p —2]!
By pleas i) =
v 2 2 w7,
m+p—k—3
X xk+2 H (1 _ qsx)
s=0
m+p—1 m+p—k—2
[m + p [m +p —1]4! k+1 s
T 1—-q¢°zx
DD SRR e A S
_ [m+p— ]Z[m“‘p]qqmz + [m+2p]q
[m]q [m]q

Since [m+p—1],q2% +x = [m+ pl,z* +2(1 — z), the conclusion follows. [
We can give now the following result, a theorem of Korovkin type.

Theorem 2.2. Let ¢ = gy, satisfy 0 < qm < 1, hm gm =1 and lim ¢ =a,

m— 00

a < 1. Then, for any f € C([0,p+ 1]), the followmg relation holds
lim Em,p(f;qm) = f wniformly on [0, 1].

Proof. The proof is based on the well known Korovkin theorem regarding the
convergence of a sequence of linear and positive operators. So, it is enough
to prove the conditions

lim By p(eis gmiz) =2, i=0,1,2,
m—00
uniformly on [0, 1].
To prove the theorem we take into account the next relations obtained
by simple calculations, where p is a fixed natural number.

lim [m + plg,, =1, lim % —0. (2.2)
m=co  [m]g,, m—oco  [m]7,
Taking into account Lemma 2.1 and the relations (2.2), our statement is

proved. (I
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3. On the rate of convergence

We will estimate the rate of convergence in terms of the modulus of continuity.
Let f € C(]0,0]). The modulus of continuity of f denoted by w(d) gives the
maximum oscillation of f in any interval of length not exceeding § > 0 and
it is given by relation

wg(0) = | iu‘pq\f(y) — f()|, =,ye€][0,b].

It is known that 5hm+ wr(6) =0 for f € C([0,b]), and for any ¢ > 0 one has
—0

10) - 1@l < ws06) (15 1)), (3.1)
Our result will be read as follows.
Theorem 3.1. If f € C([0,1+ p]), then
| B (f54:2) = ()] < 2w(3m)

takes place, where

5m =

q€(0,1). (3.2)

1 1
)
VImlg ( 2yL—=qm
Proof. Since B,, peq = ep, we have

|Bynp(fiq:2) — f(2)]

() =7 oy S I

m+p
<2 |

In view of ( 1) we get

By (f50:2) — f(2)]

lmﬂ) [k]q . [m + plg! 2k e R
S“"f(‘”{skz_o A e A | S
m+p m+p—k
[m+p}q! s
2y w © 1L ““””)}
_ I N N R P e 2
—wf<6>{5k2:0 mly ity Ry L 00D Bnpacl@)y.

Using Cauchy-Schwartz inequality and Lemma 2.1 we can write

By (f;0:2) — f(2)]

1/2
1 m+p [k‘}q 2 [m—l—p m+p—k
Swf@{‘s(Z([m]q‘””) o 1L 0o

- wf(‘”{cls“Bmvpvqez)(@ ~ 22(Bynpger) (@) 2% (B g0 )/ + 1}
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1/2
—s(0) {1 (2t pla? + 01— ) - 2222 Py ) 1}

5\ [m]2 [m]q
= wy () 1 2([m+p]q_1>2+ (1- )[erp]q 1/2+1
A TS S TP

On the basis of the relation (a? + b?)'/2 < |a| + |b|, the above inequality
implies

|§m,l)(f; q; I) - f($)|

< wy(6) {(15 (m’[ﬁn:]f]q - 1‘ + \/x(;n_]f)\/["ﬂ‘[gfw + 1}. (3.3)

Since
‘[m+p]q_1‘< p m+ply . 1
[m}q N [m]q [m]q T Vl=qm
and m[%yi] z(1 —x) = 1/4, choosing § = d,, as in (3.2), we obtain the desired
z€|0,
result. ]
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Estimates for general positive linear
operators on non-compact interval
using weighted moduli of continuity

Radu Paltanea

Abstract. We give estimates with explicit constants of the degree of ap-
proximation by general positive linear operators on the interval [0, 00),
using a weighted modulus of continuity. In particular we obtain a quan-
titative version of a result of Totik concerning Szasz-Mirakjan operators.

Mathematics Subject Classification (2010): 41A36.

Keywords: Positive linear operators, weighted modulus of continuity.

1. Introduction

The moduli of continuity or smoothness of different kinds play a crucial role in
estimating the degree of approximation by using linear methods. In approx-
imation on non-compact intervals more convenient are the weighted moduli.
There are several types of constructions of weighted moduli of first order.
A very short list of contributions in this directions are given in References.

In this paper we introduce a class of first order weighted moduli of
continuity constructed starting from a family of ”admissible” functions and
we deduce estimates for general positive operators. These estimates are with
explicit constants. Such type of estimates are already obtained for weighted
moduli on a compact interval, for the Ditzian-Totik modulus of second order,
(see [9], 8], [12]).

Finally we remark that, in the case of a certain admissible function, our
modulus is equivalent to the usual modulus applied to a certain modification
of the function. This last modulus was used by Totik [14] for Szdsz-Mirakjan
operators.
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2. A general estimate with the modulus w¥

Denote Ny = NU {0}. For k € N denote by II, the space of polynomials of
degree at most k and for j € Ny consider the monomial functions e;(t) = ¢/,
t € [0,00). Denote by [a], the integer part of a number a € R. Denote also by
F(I), the space of real functions defined on an interval I.

We adopt the following

Definition 2.1. A function ¢ € C(]0,00)) is named admissible if it satisfies
the following conditions:

i) ¢(t) >0, fort € (0,00);
ii) % is convex on interval (0,00);
ili) we have
. Todt
lim —— < oo for allz > 0; (2.1)
a—+0 J, (p(t)
iv) we have

o dt
A m = +00. (22)

In this definition we use the Riemann improper integral. Using an ad-
missible function ¢ we introduce the following first order weighted modulus.

Definition 2.2. For f € F([0,00)), and h > 0 set:

P (fo) = sup {17(0) = £0)] = v € 050, o=l < ho (5 ) |
(2.3)

We admit in this definition that the supremum could be equal to +oo.

Remark 2.3. Function e is admissible and for ¢ = ¢y we obtain w? = w,
where w denotes the usual first order modulus.

Property iii) allows to take ¢ with condition ﬁ = O(z*) (z — 0),
with @ > —1. Very suitable for applications is the case ¢(z) ~ /z (z — 0),
when the dependence of modulus w?(f,-) on the values taken by a function
f in a neighbourhood of the point x = 0 is similar with the dependence
of the first order Ditzian-Totik modulus on the values taken by a function
near the end points of the interval [0, 1]. However if we take ¢(z) = /z, for
x > 0, then w?(f,h) is finite for any h > 0 only if f satisfies the restrictive
condition f(z) = O(v/z) (z — o0). This fact can be deduced, for instance,
from Remark 2.6 in Section 2.

In order to enlarge the class of functions for which w?(f, h) < oo, for any
h > 0, by condition iv), we have the possibility to take ¢ rapidly decreasing
to 0 when  — oo. For instance an admissible function is p(z) = %,
x > 0, for m € N, m > 2. Then we have w?(f,h) < oo, for any differentiable
function f such that |f'(z)] < Ma™ z.



Estimates using weighted moduli of continuity 499

Given an admissible function ¢, we consider the following corresponding
function

ode
O (z) :/ 20 z € (0,00). (2.4)

o ¥

Lemma 2.4. Let f € F([0,00)), h >0 and 0 < a < b, such that ®(b) —P(a) =
h. Then for all points c,d such that a < ¢ < d < b, we have

[f(d) = F()] <w?(f,h). (2.5)

Proof. We have to show that d — ¢ < hyp (%d)
From condition iii) of Definition 2.1 we deduce, using Jensen inequality:

d—rc 4 qt
o (49) S/c o(t)’

But
¢ dt bodt
/C QD(LL)S/a mz@(b)f@(a):h.
t
Lemma 2.5. Let f € F([0,00)), z > 0 and h > 0. We have
10 - 1)1 < (14 55 @0 - 8@ ) (10, (20)

Proof. We may consider only the case w?(f,h) < oo. Note that function
® : (0,00) — (0,00) is a strictly increasing bijection. Therefore it admits an
inverse ®~1 : (0,00) — (0,00).

Put p = [%} Define the sequence (u;);>—p by

uj = & (jh + ®(z)), j > —p.
From this it immediately follows that
(uj1) — (uj) = h, j = —p.

Consider the decomposition

[0,00) = [0,u—p) U J [, u11),
j==p
where [0,u_p) = 0, if u_, = 0. Let t € [0,00). We have to consider several
cases.
Case 1: ¢t € [x,00). Then there is an index n € Ny, such that ¢ €

[try Upt1). We have

70— @] < 170) — Fun) + 3 [Flugen) — £l

7=0
where the last sum is 0 if n = 0. Using Lemma 2.4 we have |f(¢) — f(un)| <
w?(f,h) and |f(u;j11) — f(u;)| < w?(f, h), for 0 < j <n—1. Hence

[f(t) = f(@)] < (n+ D)w?(f, h).
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If n = 0, from this we obtain directly relation (2.6). If n > 1 we have succes-
sively:

en = 1 A @) - B) = 1+ L) - 500
7=0
< L IR0~ B()| < 1+ o (B(1) — @)

It follows relation (2.6).
Case 2: t € [u_p, x). This implies that p > 1. Then there is n € N, such

that ¢t € [u_p_1,u_p). We have

[f(@) = f(@)] < [f(8) = flun)| + Z_: [f(u—j) = f(u—j-1)l;
§=0

where the last sum is 0 if n = 0. Using Lemma 2.4 we have |f(t) — f(u_p)| <
w?(f,h) and |f(u—;) — flu_j_1)] S w?(f, h), for 0 < j <n—1. Hence

[f(t) = f(@)] < (n+ D)w?(f, h).
If n = 0, from this we obtain directly relation (2.6). If n > 1 we have succes-
sively, similarly as in Case 1:

Ln = 1+ @) - s~ 14 @) - 8
7=0

[ :‘\»—I

IB() ()] < 1+ - (B(0) — 2(x)?

IA

Case 3: t € [07u,p). We have

F@) = F@) < 1F0) = Flup)l+ 3 1f () = fu—yn)l;

where the last sum is 0 if p = 0. Let show that |f(¢) — f(u—p)| < w?(f,h).
We must to prove u_, —t < he (“%ﬂ) But from the convexity of function

é we obtain

Since function ®~! is strictly increasing and ®(x) — ph < h it follows that
u_, < ®7!(h). Hence ®(u_,) < h. Then we continue like in Case 2, for

n =p. O

Remark 2.6. From the proof of Lemma 2.5 it follows that for f € F([0, c0)),
2 > 0 and h > 0, we have also

16 = @) < (14 F1000) — 0@ ) (1.1 (27)
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The main result of this section is the following

Theorem 2.7. Let W be a linear subspace of F([0,00)) and let F : W — R
be a positive linear functional. Let x € [0,00) and let ¢ be an admissible

function. Suppose that (® — ®(x)eg)?> € W and eg € W. Then, for all f € W
and all h > 0 we have

[F(f) = f@)] < |f@)]-[F(eo) -1
+(F(eo) + h2F((@ = ®(2)e0)?) )w?(f ). (28)
Proof. The theorem follows from Lemma 2.5 and the inequality:

[E(f) = f@)| <[f(@)] - [F(eo) = 1] + F(|f = f(x)eol)-
O

Corollary 2.8. Let W be a linear subspace of F([0,00)) and let L : W —
F([0,00)) be a positive linear operator. Let ¢ an admissible function. Suppose
that (& — ®(z)eg)?> € W for each x € [0,00) and also eg € W. Then for all
feWw, allz€0,00) and h > 0 we have

IL(f,2) = f(@)] < [f(2)] - [L(eo, z) — 1

+(L(eo, )+ h2L((@ — ®(x)eo)?, q;))w(f, h). (2.9)

Remark 2.9. In the case ¢ = eg, we have ® = e; and relation (2.9) becomes
the well-known estimate of Mond [11].

3. Estimates for the weight ¢(z) = /x

Theorem 3.1. Let W C F([0,00)) be a linear subspace, such that Iy € W. If
L:W — F((0,00)) is a positive linear operator, then for any f € W, any
x € (0,00) and any h > 0 we have

IL(f,2) = f(@)] < [f(2)] - [L(eo, z) — 1]

+ <L(eo,a:) + h%L((e1 - xeo)Q,x)> E(fh). (31)

L((e1—mep)?,x)
z

IL(f,z) — f(z)] < 5w <f, \/L((61 xeo)2,z)> ' (3.2)

In the particular case L(eg) = ey and h = we have

X

Proof. We apply Corollary 2.8 by taking into account the estimate:

(/: %)2 = 2(VE= V) =4 (é;ﬁ)z _ 4(t;x)2.

O

In the following theorem we give the connections between the modulus
w?(f,e), for p(r) = \/z and the usual modulus of function f(z?).
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Theorem 3.2. For any f € F([0,00)) and h > 0 we have
w?(f,V2h) < w(f o es,h) <w?(f,2h). (3-3)

Proof. Let x,y € [0,00), such that |22 — y?| < v/2h "”2—‘2“’2, which is equiv-
alent to the inequality |z — y| < hiw But /22 +y? < z + y. Hence
|z — y| < h. It follows | f(2?) — f(y*)| < w(f o ea, h). Therefore

sup [f(@?) = f(y*)] < w(f oea,h).

2 2
2y, |02 —y?|<v3hy) Z2E2

But
swp @) - 0D = s () - f()]
SR W A=
= w?(f,V2h).
Therefore

wﬁﬂ(f, \/ﬁh) < w(f © eQah)'
Conversely, let z,y € [0, 00), such that |\/z — \/y| < h, which is equiva-
lent to [z—y| < h(v/z+/y). But o+/y < 21/ 252 Hence [z —y| < 2,/ 25

and consequently |f(y) — f(x)] < w?(f,2h). Since x, y are arbitrarily chosen,
we have

sup [f(y) = f(2)] < w?(f, 2h).

=y, [VE—/yI<h
But
sup fy) = f@)| = sup [f(u®) = f(v?)|
z,y, [Vz—/y|<h u,v, lu—v|<h
=w(foeq,h).
Therefore

w(foea, h) <w?(f,2h).

Corollary 3.3. For ¢(z) = \/x, € [0,00) and a function f € F([0,00)), the
following are equivalent:

i) }llin%)w“"(f, h) =0,
ii) the function f(z?), x € [0,00) is uniformly continuous.

We exemplify for the Szasz-Mirakjan operators

> nx k
Sulfiz) =) f (i) e k,) , (3.4)
k=0 ’

x €[0,00), n € Nand f € W, where W C F([0,00)) is the linear subspace
of the functions f for which the series above is convergent.

We have S, (eg, ) = 1, Sp((e1r — weg)?, z) = £. Also we have S,,(f,0) =
f(0) for any f € W. Hence we obtain:
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Theorem 3.4. Let o(z) = /z. Let f € W, x € [0,00), n € N. Then

1Su(f,2) — fl@)] <5-w* (f, (3.5)

)
O

Remark 3.5. In view of Corollary 3.3, relation (3.5) gives a quantitative ver-
sion of a result of Totik [14] which states that, if f(2?) is a uniformly contin-
uous function, z € [0, 00), then the sequence of functions (S, f), is uniformly
convergent on [0, 00) to function f.

4. Estimates for the weight p(z) = H%, m e N, m > 2

Theorem 4.1. Let W C F([0,00)) be a linear subspace, such that Ilg,, € W.
If L: W — F([0,00)) is a positive linear operator, then for any f € W, any
z € (0,00) and any h > 0 we have

\L(f,2) = f(@)] < [f(2)] - [L(eo, x) — 1]

(Len, ) + o= l(er = weo)*(2eq +#2eq + eam), ) ) (f, ).

Proof. We apply Corollary 2.8 and use the estimate:

</ W) ! (ﬁ g T (e )

2m +1
2m 2m— 2
ey [ (B
(t _ ,CC)Q tmoggm 2
st ll +(555) ]
< 4%(2 + 127 4 22,

O
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Steffensen type methods for approximating
solutions of differential equations

Flavius Patrulescu

Abstract. The implicit methods for numerical solving of ODEs lead to
nonlinear equations which are usually solved by the Newton method.
We study the use of a Steffensen type method instead, and we give con-
ditions under which this method provides bilateral approximations for
the solution of these equations; this approach offers a more rigorous con-
trol of the errors. Moreover, the method can be applied even in the case
when certain functions are not differentiable on the definition domain.
The convergence order is the same as for Newton method.

Mathematics Subject Classification (2010): 65L04, 65L05, 65H05.

Keywords: Initial value problems, stiff equations, Steffensen method,
Newton method, convergence order.

1. Introduction

The mathematical modeling of many problems in physics, engineering, che-
mistry, biology, etc. gives rise to ordinary differential equations or systems of
ordinary differential equations.

It is known that a high-order initial value problem (IVP) for differential
equations or systems of equations can be rewritten as a first-order IVP system
(see e.g. [4], [5]) so that the standard IVP can be written in the form:

y':f(g;,y)’ zel (11)
y(a) = o,

where: yo e R™, I CR, f: I xR™ - R™ and a € I.

A solution is sought on the interval [a,b] C I, where a,b are finite. In
this paper we consider only the scalar case, i.e., m = 1.

In practice, the number of cases where an exact solution can be found
by analytical means is very limited, so that one uses numerical methods for
the approximation of the solution.
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Integrating (1.1), for m = 1, using an implicit linear multistep method
with step-size h, leads to the solving at each step of an equation of the form:

y = hAd(z,y) + . (1.2)

Here A is a constant determined by the numerical method and ¢ is a known
value.
This equation can be solved by the fized point iteration

y Y = hAG(z, )+, ¢ arbitrary, v =0,1,... (1.3)
which converges to the unique solution of (1.2) provided that:
h < 1A (1.4)

where L is the Lipschitz constant of ¢ with respect to the second variable.

Condition (1.4) becomes too restrictive for stiff problems. Thus, if we
use an explicit method to solve a stiff equation, we have to use an excessively
small step-size to avoid instability; if we use an implicit method with an
absolute stability region large enough to impose no stability restriction, we
can choose a step-size as large as we want, but we will not be able to solve the
implicit equation (1.2) by the iteration (1.3) unless the step-size is excessively
small.

In order to overcome this difficulty one uses the Newton iteration instead
of the fixed point iteration. Newton iteration applied to the equation:

F(y) =0, (1.5)
where F : [e,d] — R, ¢,d € R, ¢ < d, has the form:
gt =y Py F (y™), v=0,1,2,..., y D ele,d. (1.6)

When applied to the equation (1.2), where F(y) = y — hA¢(x,y) — 1,
we get:

y D =y — () — hA(z, y ™)) — ) /(1 — hAY, (z,y")),  (1.7)

ie.,

YD = (hA((a,y ) — y W, (2,4 ™) + )/ (1 — hAG(x,y™)). (1.8)

One step of Newton iteration requests considerably more computing time
than one step of fixed point iteration. Each step of the latter costs one func-
tion evaluation, whereas each step of the former calls for the updating of the
derivative.

In this paper we approximate the solution of equation (1.5) using the
Steffensen type method:

F(y™)

1) _, () _

Y =y = , v=20,1,... 1.9
[y, g(y™)); F] (19)

where g : [¢,d] — [¢,d] is an auxiliary function such that the equation:

y—g(y) =0 (1.10)
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is equivalent to (1.5), and [u, v; F] represents the first order divided difference
of F' at the points u,v € [¢,d]. This method does not require the calculation
of the derivative of the function F.

Let y* € (¢,d) be the root of equation (1.5). If the elements of the
sequence (y(”)),,zo belong to the interval [c,d] then from Newton identity
and (1.9) we obtain:

o [v*, 9™, 9(™); Fl(y* —y™)(y* — 9(y™))

[y, g(y™)); F] ’
where [u, v, w; F] represents the second order divided difference of F at the
points u,v,w € [c,d]. If g is Lipschitz on [¢,d] with constant L and if we
assume that there exist the real numbers M, m > 0 such that:

Y

v, ws Fll < M and [[u, 05 F| > m,
for all u, v, w € [¢,d], then:

* (V)2
SMLIy y|

ly* —y@ Y|
m

?
which shows that the g-convergence order for the method (1.9) is 2, i.e., the
same as for the Newton method.

In [7] are given conditions for the convergence of the sequences ge-
nerated by relation (1.9), and the function g is defined such that the se-
quences (y(”)),,zo and (g(y(")))l,zo approximate bilaterally the exact solution
y*. Thus, we have an a posteriori error control.

For the functions F' and g we suppose the following hypothesis:

(a) the equations (1.5) and (1.10) are equivalent;
(6) the function g is continuous and decreasing on [c, d];
() the equation (1.5) has a unique solution y* € (¢, d).

The following theorem holds (see [7]):

Theorem 1.1. If the functions F and g satisfy the conditions («) — (y) and
moreover the following conditions hold:

(i) F is increasing and convex on [c,d);
(i) F(yo) <0;
(iii) g(yo) < d,
then the elements of the sequences (y™)),>0 and (g(y*))),>0 belong to the
interval [c,d] and the following properties hold:

(j) the sequence (y*)), >0 is increasing and convergent;

(jj) the sequence (g(y™))), >0 is decreasing and convergent;
3ii) y¥) <y* <g@™), vr=0,1,...

(jv) lim y) = lim g(y™) = y*;

W3) ly" =y < lg™) —y™|, v=0.1,...

In the above theorem the auxiliary function ¢ can be taken as:

g(y) =y — 5,(5:)). Similar results have been obtained in [7] if F' verifies the

properties:
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-F is increasing and concave; g can be taken as g(y) =y — If,(gg);
-F is decreasing and concave; g can be taken as g(y) =y — 5,((*1’6));

-F is decreasing and convex; g can be taken as g(y) =y — (d)"

The interval [a,b] is partitioned by the point set {z,} defined by
Tn = a+nh,n = 0,1,....,N, h = (b — a)/N, and y, denotes an
approximation to the exact solution y of (1.1) at x,.

If we use an implicit linear multistep method then y,, n =1,..., N, are
the solutions of the equation:

Yy =hAd(zn,y) + Yn, (1.11)
where ¥, = ¥n(a, by Yn—1,Yn—2, - . ., yo). We call this equation as approximant
equation and we denote by v € (¢,d), n =1,..., N, the exact solution.

For each n =1,...,N let F,, : [¢,d] — R be defined by
Fo(y) =y — hAg(xn,y) — Yn- (1.12)
Then equation (1.11) can be rewritten in the form F,(y) = 0.
To approximate bilaterally the solution y), n = 1,..., N, we generate

the sequence (yfq,y))yzo, by:

Fo(y”
R 1.0 W S (1.13)
yn ' 9(yn’); Fl
or, using (1.12),
hAG(@n, y ) =y s gw); ¢, ) + n
y’gu-l—l) — s Yn L Ly 3 Vs ) (114)

1— hA[ ., g(y); dl@n, )]

From Theorem 1.1, if F;, is increasing and convex, and the initial guess
y,(lo) satisfy Fn(y,(lo)) < 0, then the sequences (yé”))l,zo, (g(yé”)))l,zo converge

to v and we have the inequalities:
yr(zy) <y, Sg(yr(zy))v v=0,1,...

The rest of the cases can be treated in a similar fashion.

2. Application to the trapezoidal rule

We counsider the trapezoidal rule to integrate the initial value problem (1.1),
for m = 1, and the Steffensen method described above to solve the approxi-
mant equation (1.11).

The trapezoidal rule is a 1-step Adams-Moulton method (an implicit
method), and for (1.1) is defined by:

Yn = Yn1 + 2(f(@n,yn) + F(@n-1,Yn-1))sn=1,..., N.

It is known that the trapezoidal rule is an A-stable method and has order 2
(see [5]).



Steffensen type methods for approximating solutions of ODE 509

For any point x,, n =1,..., N, we have:

Yn — %f(xn7y”) - %f(xnflaynfl) —Yn—1 = 0 (21)
and in this case F,(y) = y — gf(xn,y) — %f(xn,l,yn,l) — Yp—1. Thus, in

(1]-]-) we have A = %7 ¢(xnay) = f(xnay) and ¢, = %f(xnflvynfl) + Yn—1,
n=1,...,N.

For simplicity we consider only the autonomous case, i.e. f = f(y), and
in this case equation (2.1) becomes:

Yn — % (yn) -2 (yn 1) Yn—1 = 0 (22)

and Fn(y) =Yy - %f(y)_djna djn = §'f(yn71)+yn717 n= ]-;'~'7N~
Using the fact that

[u,v; Fp] =1 — %[u,v; f], for all u,v € [c,d], (2.3)

and

[u, v, w; F,] = —L&[u, v,w; f], for all u,v,w € [c,d], (2.4)
n = 1,...,N, we obtain that the auxiliary function g can be taken
as (see [10]):

1_%[d_€ad;f] 7
or
)= 2@ —ylec g + v

1— %[c,c—ks;f]
where ¢ is sufficiently small such that the exact solution y;; of the equation
Fo(yn)=0,n=1,... ,N, belongs to the interval [c +,d — ¢].

For each n =1,..., N we denote:

max _max{yk+ hf(yk)|k_0 _1}7

d}mm mln{yk+ Qf(yk)|/€—0 , N — ].}
We are lead to the main results of this work:

Theorem 2.1. If the function f, the step-size h, and the initial guesses yg)),

n=1,..., N, satisfy the following conditions:
(1) [u,v,w, f] <0, for all u,v,w € [c,d];
(i1) (m < [u,v, f] < M <0, for all u,v € [e,d]) or (0 <m < [u,v, f]< M
forallu UE [c d), and h < & );
(iii) y” — Ly ) Vinins
(i) v M = f(y”) = RMY = 1) + ¥,
then the elements of the sequences (yT(L ))yzo, (g(yr(zy)))uzo, n=1,...,N, be-
long to the interval [c,d] and the following properties hold:

() (yg,u))l,>0 is increasing and convergent;

(J3) (g ( ))u>0 is decreasing and convergent;
(Gig) v < y <g), v=0,1,..;
(o) lim yf” = lim g(y”) = yi;
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@) Jyn — v < lgw) v, v=0,1,...

Proof. From (2.3), (2.4) and (4), (i7) we have [u,v; F,,] > 0, [u,v,w; F},] > 0,
n=1,...,N, for all u,v,w € [c,d], and we deduce that F), is increasing and
convex.

Also, from (i#¢) and (iv) we obtain that the initial guesses satisfy the
inequalities: F(yT(LO)) < 0 and g(yT(LO)) <d,n=1,...,N.

Using Theorem 1.1 we deduce that the properties (j) — (v) hold. O

The following theorems can be proved in a similar manner:
Theorem 2.2. If the function f, the step-size h, and the initial guesses yg)),
n=1,..., N, satisfy the following conditions:

(i) [u,v,w, f] <0, for all u,v,w € [c,d];
(i7) 0 <m < [u,v, f] < M, for all u,v € [¢,d];

(i“) yg?()) - % (yf(l ) < wmm;
() ym — fye)) > 2e(ml — 1) + ¥n.ul;
(v) 2 <h,

then the elements of the sequences (yﬁly))yzo, (g(yr(zy)))uzo, n=1,...,N, be-
long to the interval [c,d] and the following properties hold:
() (yé”)),,m is decreasing and convergent;
(47) (g ( Yn ))l,>0 is increasing and convergent;
(idd) gy ) <y <y v=01,..
(jv) Vlggoyn = Jim g( V) =y
©) I~ 51 < 9 — ), v =0.1,...
Theorem 2.3. If the function f, the step-size h and the initial guesses yéo),
n=1,..., N, satisfy the following conditions:
(1) [u,v,w, f] >0, for all u,v,w € [c,d];
(15) (m < [u,v, f] < M <0, for all u,v € [e,d]) or (0<m < [u,v, f] < M
for all u,v € [¢,d], and h < & );
(1) 4 = $F ) > Vo
(iv) g M = fyn") < Fle(M G — 1) + i),
then the elements of the sequences (yT(L ))yzo, (g(yr(zy)))uzo, n=1,...,N, be-
long to the interval [c,d] and the following properties hold:
() (yé”)),,m is decreasing and convergent;
(47) (g ( Yn ))l,>0 is increasing and convergent;
(i3d) g(us” ) <y <y v=01,..
(o) Vlggoyn Y= Jim g( V) =y
©) I~ 581 < 9~ ), v =0.1,...

Theorem 2.4. If the function f, the step-size h and the initial guesses y( )
n=1,..., N, satisfy the following conditions:
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then the elements of the sequences (yn v ))1,20, (g(yf(f')))l,zo, n=1,...,N, be-
long to the interval [c,d] and the following properties hold:

() (yff’))l,>0 is increasing and convergent;

(j7) (g ( ))u>0 is decreasing and convergent;
(G3d) v <y <gu”), v =0,1,..;

(o) lim g = lim g(y”) = yi;

©) 5~ 1 < Lo~ ol v=0,1,...

3. Numerical example

We consider the autonomous initial value problem:

{y'(x) = cos?(y(x)), =€ [0,1],

Vo —o. (3.1)

The exact solution is y : [0,1] — R, y(z) = arctan(z), and it is plotted in
Figure 1(a) with continuous line.

If we use the trapezoidal rule to integrate the above initial value problem
we must solve for each mesh point z,, =nh, n=1,...,N, h=1/N, N € N,
the nonlinear equation:

Yn =Yn—1+ 35 (COS yn+COS Yn— 1) (32)

where xg = 0 and we choose yg = 0.
According to the above sections we can write (3.2) in the form

Fn(y) =0,

where Fn(y):y_% COSZ(y)—%u and wn = ynfl"'% COSQ(ynfl)a n= ]-a sy N.
It is easy to show that equation (3.2) has a unique solution y, € (0,7%),
n=1,..., N, and we will use a Steffensen type method to obtain a numerical
approximation, ,, for this solution.

From F),(y) = 1 + 2 sin(2y) > 0 and F)/(y) = hcos(2y) > 0, y € [0, %],

n = 1,..., N, we deduce that F,, is increasing and convex. Thus, we can
define the decreasing function g as:
Fu(y) h. .2
9) =y — F0) y—Fu(y) = 5c05°(y) + ¥n, n=1,...,N.
Also, from Theorem 2.1, choosing for each n = 1,..., N the initial guesses

7(10) such that it verifies the conditions (ii) and (iv) we obtain bilateral

approximations of the solution y and an a posteriori error control.
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The numerical solution, obtained with the method described above, for
the step size h = 0.05 is also plotted in Figure 1(a) with circle marker. The
values of the errors ¢, = |y(xn) — §n|, n = 1,..., N, are presented in the
following table. They are also plotted in Figure 1(b). We observe a very good
agreement when we compare the numerical with the analytical solution.

@) x10™ (b)
0.8 ~ 1.2 ~
*x
o *y
1 * *
0.6 * *
*
R o8t N
X
8 04 W= 0.6] x
e
©
0.4} *
0.2
0.2}%
0% 0
0 0.5 1 0 0.5
X X

FIGURE 1. (a) The exact solution (continuous line) and the
numerical solution (circle marker). (b) The values of the er-

rors

TABLE 1. The values of the errors

En

Tn

En

0.05

0.00002068828052

0.55

0.00010932962999

0.1

0.00004056160110

0.6

0.00010478854028

0.15

0.00005887122616

0.65

0.00009889278012

0.2

0.00007499149969

0.7

0.00009200032239

0.25

0.00008845999793

0.75

0.00008443386474

0.3

0.00009899709371

0.8

0.00007647332226

0.35

0.00010650491201

0.85

0.00006835314397

0.4

0.00011104895260

0.9

0.00006026315926

0.45

0.00011282772086

0.95

0.00005235176793

0.5

0.00011213634983

1

0.00004473048874
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Approximation methods for second order
nonlinear polylocal problems

Daniel N. Pop and Radu T. Trimbitas

Abstract. Consider the problem:
y' (@) + f(z,y) =0,  z€[0,1]

y(a) =«

y(b) =B, a,b e (0,1).
This is not a two-point boundary value problem since a,b € (0,1). It is
possible to solve this problem by dividing it into the three problems: a
two-point boundary value problem (BVP) on [a, b] and two initial-value
problems (IVP), on [0,a] and [b, 1]. The aim of this work is to present
two solution procedures: one based on B-splines of order k£ + 2 and the
other based on a combination of B-splines (order k + 2) with a (k + 1)-
order Runge-Kutta method. Then, we give two numerical examples and
compare the methods experimentally.
Mathematics Subject Classification (2010): 65D07, 34B15, 65F50, 4OM15.

Keywords: B-splines, nonlinear boundary value problems, sparse matri-
ces, Newton method.

1. Introduction
Consider the problem (PVP - Polylocal Value Problem):

y'(@) + flz,y) =0, 2€l0,1] (1.1)

yla) =« (1.2)

y) =06,  a,be(0,1), a<b. (1.3)

where a, b, o, B € R. This is not a two-point boundary value problem, since

a,be (0,1).
We try to solve the problem using two methods:
e a collocation method based on B-splines of order k + 2;

e a combined method based on B-splines (order k+2) and a Runge-Kutta
method(order k + 1).
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The methods are new in this context: the conditions are stated at interior
points. Also it is shown that the Runge-Kutta method does not degrade the
accuracy provided by the collocation method for the BVP.

Our choice to use these methods is based on the following reasons :

1. We write the code using the function spcol in MATLAB Spline Toolbox.

2. It is the most suitable method, for a general purpose code, among the
finite element ones. See [2, 17, 21], where complexity comparisons which
support the above claim are made and collocation, when efficiently im-
plemented, is shown to be competitive with finite differences using ex-
trapolation.

3. Theoretical results on the convergence of collocation method are given
in [6, 16].

4. Several representative test problems demonstrate the stability and flex-
ibility [7].

5. For each Newton iteration, the resulting linear algebraic system of equa-
tions (after using Newton method with quasilinearization) is solved us-
ing methods given in [8].

We also consider the BVP :
y”(x) + f(xvy) =0, VS [av b]

To apply the collocation theory, we need to have an isolated solution
y(x) of the problem (1.4)+(1.5)+(1.6), and this occurs if the above linearized
problem for y(z) is uniquely solvable. R.D Russel and L.F.Shampine [22]
study the existence and the uniqueness of the isolated solution.

Theorem 1.1. [22] Suppose that y(x) is a solution of the boundary value prob-
lem (1.4)+(1.5)+(1.6), that the functions
0f(x,2)
4 220
flz,2) an oy

are defined and continuous for a < x < b, and |z —y| < 6, § > 0, and
the homogeneous equation y"’(x) = 0 subject to the homogeneous boundary
conditions (1.5)+(1.6) has only the trivial solution. If the linear homogeneous
equation

" of(x,y) .\ _
2" (x) + Tyz(x) =0

has only trivial solution, then this is sufficient to guarantee that there exists
a o >0 such y(x) is the unique solution of problem BVP in the sphere:

{w:lw—y"|| <o}

For the existence and uniqueness of an IVP, we recall the following
result.
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Theorem 1.2. [15, pp. 112-113]Suppose that D ={a <z <b,—oco <y < oo}
and f(z,y) is continuous on D. If f satisfies a Lipschitz condition on D in
the variable y, then the initial value problem (IVP)

Y = z
4 = —flz,y), a<z <D,

1.7
ya) = a (1.7)
y'(a) = <,

has a unique solution y(x) for a < x <b.

If the problem BVP has the unique solution, the requirement y(z) €
C?[0, 1] ensure the existence and the uniqueness of the solution of PVP.

2. The collocation method for solving the polylocal problem
using B-splines

2.1. B-splines bases of degree k (order k + 1)
For reason of efficiency, stability, flexibility in order, and continuity, we choose
B-splines as the basis functions. Efficient algorithms for calculating with B-
splines are given by deBoor [9, 10] and Risler[20].

Consider a sequence of knots tg, ..., t,,, such that ¢; <t;,; for all 7.

Definition 2.1. Let ¢ = (tg,...,tm). Forz € R, 0 <i <m — k — 1, we define
B-splines of degree k as follows:

1, ift; <x< tit1

0, otherwise (2.1)
B; k(x) = wi k(x)Big—1(z) + (1 — wit1,k(x))Bit1,k—1(x),

Bio=

s

where

ot .
i if t; <tigg
o (z) =4 Bt Hh<Tis 2.2
wz,k(x) { 0, otherwise. 22)

If s(x) = E::Okfl ¢r By (), then its derivatives can be found for x €

(tj,tj4+%) from (see for more details [4, pp. 62]):
) J
sW@)= Y i Bui(a), (2.3)

l=j—k4i—1

where

Cl, ifi=0
Cli+1 = (k‘ _ Z) Cl.’i_cl—l.i, ifi>o0. (2'4)

tipk—i—t1

To evaluate Bj(l,)c(a:), we take ¢, = d,;, for r =0,...,m—k—1,in (2.3) and

(2.4).
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2.2. Principles of the method

First we are interested to a global approach for the solution of problem (1.1)
+ (1.2) + (1.3). Let A be a partition of [0, 1] like

A:0=xg<a1 < - <xNn_1=1. (2.5)

We insert the points a and b into the partition. Suppose z; = a and z;1, =,
0<l<N+1,1<l+4p< N +1. The multiplicity of each point inner point
is k, and the multiplicity of endpoints is k + 2. Let

Hi = Ti41 — Ty, ZZO,,N (26)

be the step sizes.
We construct the following collocation points

gij =$7+Hzpj, i:O,l,...,N—l, j:1,2,...,]€, (27)
on each subinterval [x;,z;4+1], 4 =0,1,..., N — 1, where
O<pr<pe<---<pp<l (2.8)

are the roots of k-th Legendre polynomial (see [5] for more details). We insert
the points a and b into the set of collocation point, so we obtain n = Nk + 2
points.

Remark 2.2. If ¢ or b coincide with one of the previously computed collocation
point, then we increment N.

One renumbers the collocation points, such that the first is & = x¢ +
Hypo, and the last is &,—1 := zny + Hypr, where n = Nk + 2. The dimension
of our spline space must be n = Nk + 2. Using notations in section 2.1, we
have m = (N + 1)k + 4. Therefore, the partition of [0, 1] becomes: [23, pp.
65]:

AN O0=zg<z1 <--<axpp = 1. (2.9)

Definition 2.3. A function v(x) is in the family L(A,k,p) if v(x) is a poly-
nomial of degree k on each subinterval of A and v € C?[0,1]. The subfamily
L'(A,k,p) consists of all functions in L(A, k,p) which satisfy the boundary
conditions (1.5) + (1.6).

Suppose a partition (2.9) of [0, 1] and a sequence of partitions A, (n =
1,2,3,...) satisfying

lim h(A,) =0
are given. If we form a set of points S,(n = 1,2,...) like in (2.9), then, for
a large n (see [25] for more details), there is a unique element u x (7) of

L'(Zm k+ 1,1) satisfying (1.4) at each point of S,, and
Ju 5, (@) —y(@)|| <4 (2.10)
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The approximate solution y,(x) and its derivatives up to order two
converge uniformly to y(x) and to its derivatives of corresponding orders.
Moreover the rate of convergence is bounded by

Hu < (2)® —y® (a:)H <OF,(u"), k=0,1, (2.11)

where 0 is a constant independent of n and [, (u”) is the error of the best
uniform approximation to y”(z) in L(A,,k — 1,0).

We wish to find an approximate solution of the problem
(1.1)+(1.2)+(1.3) in L(A, k 4 1, 1), having the following form:

ux(x) = z_: ¢iBiky1(x), (2.12)
=0

where B; j4+1(x) is a B-spline of order (k + 2) with knots {x;}1",.
Remark 2.4. Our approximation method is inspired from ([11], chap. 2,5)

Let
J={0,....n—11\{l,l +p}.

We impose the conditions:

(c1) The approximate solution (2.12) satisfies the differential equation
(1.1) at &;, j € J, where &; are the collocation points.

(c2) The solution satisfies ux(&) = o, ux(&4p) = B (we recall that
a=2E&,b=284p)

The conditions (c1) and (c2) yield a nonlinear system with n equations:

n—1
> ¢iBikt+1(a) = a, j=1
i=0
n—1 n—1
5 Bl + 1 (6 aBun@) =0 qed (1)
n—1
> ¢iBig+1(b) =05, Jj=1+p,
i=0
with unknowns (ci)?gol. If F=[Fy,F,... ,Fn,l]T are the functions defined

by the equations of the nonlinear systems, using the quasilinearization of
Newton method [4, pp. 52-55], we find the next approximation by means of

cFHD = (k) (R (2.14)

where ¢*) is the vector of unknowns obtained at the k-th step, and w®*) is
the solution of the linear system:

F'(w = F(c®), (2.15)
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The Jacobian matrix F’ = (J;;) is banded and it is given by

Bj k+1(a), fori=1
J. = Bj7k+1(b)a . fOI"i:l—l—p
iy = n—
B 1 (&) + 3—£ (&‘7 ; CiBj,kH(fi)) Bjr1(&), forie
' (2.16)

To solve (1.1)4(1.2)+(1.3) we use the method presented in [7, pp. 670-
674] and [24, pp. 771-795]. An initial approximation u(®) € C1[0,1] is re-
quired.

The successful stopping criterion [1] is

Hu(kH) — u(k)H < abstol + Hu(k'“)H reltol,

where, abstol and reltol is the absolute and the relative error tolerance, re-
spectively, and the norm is the usual uniform convergence norm. The relia-
bility of the error-estimation procedure being used for stopping criterion was
verified in [3]. Papers on this topics exploit the almost block diagonal struc-
ture of collocation matrix and recommend an LU factorization (see [8, 3]).

3. A combined method using B-splines and Runge-Kutta
methods

Our second method consists of the decomposition of the problem (1.1) +
(1.2) + (1.3) into three problems:

1. A BVP on [a,b] (problem (1.4)4(1.5)+(1.6));
2. Two IVPs on [0, a] and [b, 1].

Also we suppose that the problem (1.4)+(1.5)4(1.6) satisfies hypothesis
of the Theorem 1.1, which ensures a sufficient condition to guarantee that
there exists a o > 0 such that y(z) is the unique solution of problem BVP in
the sphere

{w:flw—y"| <o}

Due to conditions in Theorems 1.1 and 1.2, the problem (1.1)+
(1.2)4(1.3) has a unique solution. To solve the problem (1.4)4(1.5)+(1.6),
we use the collocation method presented in Section 2. This time, we consider
a partition of [a, b] as follows

ANia=xg<z1<--<zN=Dh

The multiplicity of @ and b is k + 2 and the multiplicity of inner points is k.
The dimension of spline space is again Nk + 2, and the nonlinear system is
analogous to (2.13).

For the solution of the two initial value problems, we use a Runge-Kutta
method of appropriate order. This needs good approximations of y’(a) and
y'(b), which could be obtained with no additional effort during the colloca-
tion. Let ux () be the approximation computed by the combined method.
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Theorem 3.1. If u is an isolated solution of (1.1)+ (1.2)+(1.3), f has con-
tinuous second order partial derivatives and the initial guess is sufficiently
close to u, then the combined method is convergent to u and its accuracy is
O(RF*1), where h is the norm of the partition A given by (2.9).

Proof. For the problem (1.4)4(1.5)4(1.6) we apply Theorem 5.147, page 257
in [4]. We conclude that Newton method, applied to A, converges quadrat-
ically to the restriction of u to A, and the accuracy for the approximation
and its derivative is O(h¥*1), that is

W (z) = y D (2)] = O(W**1), @ € a,b], j=0,1.

We extend convergence and the accuracy to the whole interval [0, 1] by using
the stability and the convergence of Runge-Kutta methods. A (k + 1)-order
explicit Runge-Kutta method is consistent and stable, so it is convergent,
and its accuracy is O(h¥*1). Thus the final solution has the same accuracy.
The stability and convergence of Runge-Kutta method are guaranteed by
Theorems 5.3.1, page 285 and 5.3.2, page 288 in [13]. O

4. Some considerations on complexity

We will give a rough estimation of the complexity of our methods. We start
with the first method. In the sequel, B will be the cost for B-spline evaluation
and f the time for a function evaluation.

The time required to construct the collocation matrix is Cop = 2(Nk +
1)(k+2)B.

To construct the Jacobian we need Nk(k+2)(B+ f). The construction
of the right-hand side requires (Nk + 2)B + NkB + Nkf. So, for the linear

system construction, we obtain
Wi = ((B+ f)k* + (4B +3f)k)N + B

For a banded linear system with bandwidth w the total cost for solution,

2
using LU with pivoting is n(*%- + w) (see [12, pp. 79-80]). In our case, n =
Nk+2, and w = %(k +2), and the cost for the solution of the linear system

will be

21 9 15 9k?

The cost of Newton step is Wy = W7 + Wa, that is,

3 2
W, = {% + (f + B+ 12—5) K+ <3f +4B + %) k} N+2B+15k+21+%.
The total cost is IW 4+ Cy, where I is the number of steps required in
Newton methods. Since the convergence is quadratic, if the final tolerance is
g, assuming 6;41 = 0512, where ¢; is the error at the ith step, we obtain [18,
pp. 295-297]
1 log|c| + loge
“log2 8 log |c| + log |60
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For the second method, the same analysis works for BVP solution part.
We have an additional amount of work for Runge-Kutta method. If the num-
ber of stages is s and the number of points is p, the cost is O(psf).

5. Implementation and numerical examples

We implemented the ideas from previous sections in MATLAB 2010a. Our
code uses MATLAB Spline Toolbox and sparse matrices (see [26]). The func-
tion spcol allows us to compute easily the collocation matrix. For IVPs the
solver ode45 works fine. To avoid the error propagation, we chose for (BVP)
B-splines of order 4 (degree 3) or order 5 (degree 4).

We implemented two functions: polycollocnelin, global B-spline col-
location, and polycalnlinRK, the combined method (B-spline collocation +
Runge-Kutta).

Consider the following examples:

1. [14] Consider the PVP

4 — (z —2?)3
" 3
—————=0; 2€ (0,1
V(@) +y@) + e =0 e (0.]) o)
y(1/4) = 3/20; y(1/2) =1/6
with exact solution
(2) = x — a2
y(x) = PR
2. -
1" — x
y'(z)+e ' =0; z€]0,1
@ 0.1 o)

y(m/6) = In(3/2), y(r/4) = In((2 +v2)/2)
with the exact solution
y = In(sin(z) + 1).

We applied both methods to each example.

Figure 1 shows the exact solutions and the starting functions. The error
plots for both methods, in semi-logarithmic scale, are given in Figure 2 for
the first example and in Figure 3 for the second example, respectively.

We chose as starting function the Lagrange interpolation polynomial
that takes the values a and § at a and b.

Table 1 gives the residuals e(AJ)Hy(j) - y(Aj)H, for j = 0,1,2, for the
global method based on B-splines. For the residuals it holds ||y — y(Aj)H =
O(|A||)¥*+277, for j = 0,1,2. To check this experimentally, we plot the resid-
uals versus 1/A, for various values of N in a log-log scale (see Figure 4, the
left column, for Example (5.1) and Figure 4, the right column, for Example
(5.2)).

In order to compare the costs (run-times) experimentally we used MAT-
LAB functions tic and toc. The results are given in Table 2.

The time for combined method is a bit larger.
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Example 1 Example 2

0.18
— o _
0.16
0.14 0.5
ox2 o
o1
0.08 / 03 starting solution
exact solution
o bowndarycont
0.06 / 02 ry
0.04f / starting solution \
/ exact solution \ 01
0.02f/ ©  boundary cond
s R TR o8 1 s o s o5 o8 1
(a) Example 1 (b) Example 2

FI1GURE 1. Exact solution and starting approximation

109y,

(a) Global collocation (b) Combined method

FIGURE 2. Error plot for example (5.1)

109y, 01

0 02 04 06 08 1 0 02 04 06 08 1
x

(a) Global collocation (b) Combined method

FIGURE 3. Error plot for example (5.2)

The next numerical experiment compares the running time of our meth-
ods to the running time of a pseudospectral method (see [19] for implemen-
tation details of the latter). As example, we consider a variant of Bratu’s
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10° 10°
-5 -10 — —
10 / 10
1070 - — , 102 — - .
10 10 10 10 10
10° 10°
- -5 _—
10 / 10 _—
1070 - — , 107 — - .
10 10 10 10 10
107 10°
107 / 107 ?//j“//
107 - - , 1070 — - .
10 10 10 10 10
FIGURE 4. Order estimation for Example (5.1) (left) and
Example (5.2) (right): e(AO) - up, e(Al) - middle, and e(AQ) -
bottom
Example (5.1) Example (5.2)
N | ly=vall | v =vall | lv/=vZll | lv=vall | [[v'=vall | llv”—vX]|
5 6e-05 | 0.000123 | 0.00229 | 1.04e-05 | 2.15e-05 | 0.000172
6 6e-05 | 0.000123 | 0.00229 | 3.72e-06 | 8.47e-06 | 0.000124
7 6e-05 | 0.000123 | 0.00229 | 1.59e-06 | 3.96e-06 | 0.000106
8 6e-05 | 0.000123 | 0.00229 | 7.37e-07 | 2.02e-06 | 5.65e-05
9 | 6.9e-06 | 1.63e-05 | 0.000769 | 3.84e-07 | 1.16e-06 | 3.61e-05
10 | 6.9e-06 | 1.63e-05 | 0.000769 | 2.04e-07 | 6.81e-07 | 2.42e-05
11| 6.9e-06 | 1.63e-05 | 0.000769 | 1.21e-07 | 4.46e-07 | 2.14e-05
12 | 6.9e-06 | 1.63e-05 | 0.000769 | 1.82e-08 | 2.02e-07 | 1.81e-05
13 | 1.4e-06 | 3.64e-06 | 0.000346 | 1.3e-08 | 1.44e-07 | 9.77e-06
14 | 1.4e-06 | 3.64e-06 | 0.000346 | 7.54e-09 | 1.09e-07 | 1.51e-05
15 | 1.4e-06 | 3.64e-06 | 0.000346 | 5.54e-09 | 8.32e-08 | 6.08e-06
16 | 1.4e-06 | 3.64e-06 | 0.000346 | 3.54e-09 | 6.22e-08 | 7.92e-06
17 | 3.99e-07 | 1.22e-06 | 0.000148 | 2.81e-09 | 4.65e-08 | 4.65e-06
18 | 3.99e-07 | 1.22e-06 | 0.000148 | 1.89e-09 | 3.51e-08 | 4.76e-06
19 | 3.99e-07 | 1.22e-06 | 0.000148 | 1.43e-09 | 2.98¢-08 | 4.14e-06
20 | 3.99e-07 | 1.22e-06 | 0.000148 | 1.02e-09 | 2.5e-08 | 3.7e-06

TABLE 1. Error table for Examples (5.1) and (5.2)

problem [4, page 491] for A =1

y' +e¥ =0,

x € (0,1)

4(0.2) = y(0.8) = 0.08918993462883.
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Method 1 | Method 2 |

First example 0.017501 | 0.022751

Second example | 0.016387 | 0.021535
TABLE 2. Run times

€ PseudoS | BS+RK | Global BS
10~° | 0.054 0.035 0.021
10-% |0.077 0.043 0.023
1077 [0.049 0.025 0.024
10~® |0.055 0.031 0.031
107° ]0.054 0.036 0.030
10719 | 0.058 0.026 0.028
TABLE 3. Running times for Bratu’s problem

We chose 128 collocation points, and as starting function yo(t) = 23z (z —1).
The running times for various tolerances are given in Table 3.
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On the rate of convergence of a new ¢-Szasz-
Mirakjan operator

Cristina Radu, Saddika Tarabie and Andreea Veteleanu

Abstract. In the present paper we introduce a new g-generalization of
Szész-Mirakjan operators and we investigate their approximation prop-
erties. By using a weighted modulus of smoothness, we give local and
global estimations for the error of approximation.
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1. Introduction

The aim of this paper is to study the approximation properties of a new
Szész-Mirakjan type operator constructed by using ¢-Calculus. Firstly, we
recall some basic definitions and notations used in quantum calculus, see,
e.g., [6, pp. 7-13].
Let ¢ > 0. For any n € Ny := {0} UN the ¢-integer [n], is defined by
nl,=1+q+...¢" ' (neN), [0],:=0,
and the g-factorial [n],! by
[n]g! == [1]q[2]q...[n]q (n€N), [0]!:=1.

Also, the ¢g-binomial coefficients are denoted by { Z } and are defined by
q

The g-derivative of a function f: R — R is defined by

D, () =TT o0, Dyf 0) = i D4 f ),

and the high g-derivatives Dgf =f, Dyf:=Dy (Dg_lf), n € N.
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The product rule is
Dq (f(x)g(x)) = Dq (f (%)) g(x) + fqz)Dq (9(x)) - (L.1)
We recall the ¢g-Taylor theorem as it is given in [4, p. 103].

Theorem 1.1. If the function g(z) is capable of expansion as a convergent
power series and q is not a root of unity, then

> (z—a)

g(z) =" T!"D;"g(a),

where

2. Auxiliary results

Throughout the paper we consider ¢ € (0, 1).
We define a suitable g-difference operator as follows

Agfk,s = fk,37 (21)
A(TIJrlfk,s = qTA(TIfk—i-l,s - A;fk,s—h S NOv (22)
where fr s = f (qL’flj}q) , ke Ny, seZ.

The following lemma gives an expression for the r-th g-differences Ay f s
as a sum of multiplies of values of f.

Lemma 2.1. The g-difference operator Ay defined by (2.1)-(2.2 )satisfies

s

AL frs = Z(fl)’ujqj(j*l)/2 { ; } Jrtjjts—r for rkeNg, se€L.
j=0 q

(2.3)

Taking into account the relations (2.1)-(2.2) and the formula

=]
|:]+1 q J q ']+1 q

the identity (2.3) can be easily obtained by induction over r € Ng.
In what follows, the monomial of m degree is denoted by e,,, m € Ng.
Let us denote by [zg, z1, . . ., zy; f] the divided difference of the function
f with respect to the points zg, z1,...,Z,.

Lemma 2.2. For all k,r € Ny, s € Z, we have

r(r+2s—1)/2[,,17

q ]y

[ka,s—la vy Thtr s4r—1; f] = TAqfk,r-‘rs—ly (2-4)
q!

[K]q
¢~ 1n]g "

where Tp -1 =
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Proof. We use the mathematical induction with respect to r. For r = 0 the
equality (2.4) follows immediately from (2.1). Let us assume that (2.4) holds
true for some r > 0 and all k € Ny, s € Z.

We have
[ivk,sqa sy Lhtr+1,s+r) f]
B [$k+1,s, <o Lhtr41,s+r; f] - [xk,s—h - 7xk+r,s+r—1;f]
xk+r+1,s+r - xk,s—l
_ _[r+1]g

Since Tptr41,54r — Thys—1 = LTI by using (2.2) we get

[xk,s—la sy Lhtr+1,s+473 f]
q(r+1)(r+23)/2[n]2+1

— AT s — AT e
[T’+ 1}(1' (q qfk+1, + qfk’ + 1)

q(r+1)(r+23)/2 [n]r—i-l

— q Ar+1 s
Y g Jert

3. Construction of the operators

In 1987 A. Lupas [9] introduced the first g-analogue of Bernstein operator
and investigated its approximating and shape-preserving properties. Another
g-generalization of the classical Bernstein polynomials is due to G. Phillips
[13]. More properties of these two g-extensions were obtained over time in
several papers such as [3], [10], [11], [1]. We mention that the comprehensive
survey [12] due to S. Ostrovska gives a good perspective of the most important
achievements during a decade relative to these operators.

Two of the known expansions in g-calculus of the exponential function
are given as follows (see, e.g., [6, p. 31])

o0 k
_ x
Ey(z) = qu(k 1)/2W, zeR, ¢ <1,
k=0 a
o© _k
T 1
eq(r) = — || < —, Jq| < 1.
)= g < gl
It is obvious that lim E,(x) = lim e4(x) = e".
q—1- q—1-

For ¢ € (0,1), in [2] A. Aral introduced the first g-analogue of the
classical Szasz-Mirakjan operators given by

k
o\ &, (K], n\ (g2
) = (<ol ) 38 ( - ) [gﬁ]q,(b))k,

q .

where 0 r < (bn),, is a sequence of positive numbers such that

<
limb,, = .
n
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The operator S¢ reproduces linear functions and

b
Si(eg;w) = qu? + —x, 0<z<
(e2;) [n]q 1_(]

Motivated by this work, for ¢ € (0,1) we give another g-analogue of the
same class of operators as follows

Sng (f32) = i ([r%f)q’“(“)Eq (— [n}qqu) f (M[k]i_l> , x>0,

k=0
(3.1)
where f € F(R;) :={f : Ry — R, the series in (3.1) is convergent}.

Since E, () is convergent for every z € R, by using Theorem 1.1 and
r(r—1)

the property Dy E, () =q 2 FE,(q"x) we obtain

o~ (—2)"
T E () = Ey0) =1, s € R
r=0 q
which yields that the operator S, , is well defined.
For ¢ — 17, the above operators reduce to the classical Szasz-Mirakjan
operators. In this case, the approximation function S, f is defined on R
for each n € N.

Theorem 3.1. Let ¢ € (0,1) and S, 4, n € N, be defined by (3.1). For any
feFRy) we have

’Il x T(T 1)
nq f; Z ]q. q Af(]r 1 1720 (32)

Proof. Let f € F(Ry).
By using (2.1), the operator S, 4 can be expressed as follows

k
Sp,q (fix) = i ([sz')qk(k_l)Eq (— [n], qu) Agf;“k_l.
k=0 a

Applying g-derivative operator to S, 4f and taking into account the product
rule (1.1) and the property D,E,(az) = aE4(agqz), (see e.g. [6, pp. 29-32]),
we have

Dan,q(f§ I)
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For n € N and = € R, by induction with respect to » € N, we can prove

Dgsn,q(ﬁ 95)

k
— [TL]T # i ([n]q LC) k(2r+k71)E . [n] k+r Arf
= [n]gq el 4 4T ) AL frr—1.
k=0
Choosing x = 0, we deduce D} S, (f;0) = [n];q% Al for—1-
Choosing a = 0 in Theorem 1.1, we obtain

Suqlfiz) = iM AT o1,

—0 [r]q!

which completes the proof. (I

Corollary 3.2. Let g € (0,1) and S, 4, n € N, be defined by (3.1). For any
feFRy) we have

= r 1 [2}11 [T]q
Sn, (f; :I:) = z {07 ) A r ;f ) €T 2 0' (3'3)
! —0 [nlg " alnq Hnlq

Proof. The identity (3.3) is obtained from the above theorem and (2.4) by
choosing £k = s = 0. (I

Corollary 3.3. For alln e N, z € R}y and 0 < g < 1, we have

Snqleosz) = 1, (3.4)
Snqlensz) = =z, (3.5)
Spq(e2;x) = 2°+ ﬁx (3.6)

Moreover, for m € Ny and 0 < ¢ < 1, the operator S, , defined by (3.1)
can be expressed as

1 ]2 [r]q
qlem; x ,— ey —— iem|, x>0. (3.7)
e Z [ [nlg gqlnly” a7t nlg
Proof. Since for any distinct points g, ..., x,, the divided difference
0 if m <,
[0y ..., Zrsem] = 1 if m=r,
xo+...+xz if m=r+1,
(see e.g. [5, p.63]), the identities (3.4)-(3.7) are obvious. O

Lemma 3.4. For m € Ny and g € (0,1) we have
Snglem; ) < Apmg(l+2™), >0, neN, (3.8)

where Ap, ¢ is a positive constant depending only on ¢ and m.
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Proof. Let m € N. From (3.7) we get

S 1 [r]
Sn, (em,x)g(l—l—xm) |:0a7~-~aq;em:| .
! 2 [nlg” g nlg
Applying the well known Lagrange’s Mean Value Theorem, we can write

Snalens) < (423 (7)€"

r=1

r=1

where 0 < &, < (g 0O<r<m.

q"~1n]y’
Consequently, we have

[rlg "

. m m
Sn,q(em; .73) < (1 +z ) Z ( r ) q(r—l)(m(ir) [n]mfr
q

r=1

m m—1 % m 1
(1+2™)[mlg Z( r > gD (m—r) gm—rt7?
r=1

< Apg(14+2™),

IN

where
1 m
Ap g = [m];"_l (1 + ) , m>1. (3.9)

For m = 0 we can take Agq = . O

Examining relation (3.6) it is clear that the sequence of the operators
(Shn.q),, does not satisfies the conditions of Bohman-Korovkin theorem.
Further on, we consider a sequence (¢y),,, ¢n € (0,1), such that

limg, = 1. (3.10)
The condition (3.10) guarantees that [n],, — oo for n — co.

Theorem 3.5. Let (q,)n be a sequence satisfying (3.10) and let the operators
Sn.gns 1 € N, be defined by (3.1). For any compact J C Ry and for each
f e CRy) we have

lim S, q,(f;2) = f(z), uniformly in z€J.
n—oo
Proof. Replacing ¢ by a sequence (g, ), with the given conditions, the result

follows from (3.4)-(3.6) and the well-known Bohman-Korovkin theorem (see
[7], pp. 8-9). O

4. Error of approximation

Let o € N. We denote by B, (R;) the weighted space of real-valued functions
[ defined on Ry with the property |f(z)| < My(14+2z%) for all z € R, where
My is a constant depending on the function f. We also consider the weighted
subspace C,(R4) of B,(R) given by

Co(Ry) :={f € B4(Ry) : f continuous on R }.
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Endowed with the norm ||| ,, where | f||, := sup Iﬁzy, both B, (R, )

zeR4
and Cy(R;) are Banach spaces.

We can give estimates of the error |S,, 4(f;-) — f], n € N, for unbounded
functions by using a weighted modulus of smoothness associated to the space
B, (Ry).

We consider
[f(z+h) — f(z)]
Qu(f;0) =
a(f39) S @ h)e
0<h<s
It is evident that for each f € B, (R1), Qu(f; ) is well defined and

Qa(f;0) <2[fll,,0>0, f€Ba(Ry), a€N.

The weighted modulus of smoothness €, (f;-) possesses the following prop-
erties ([8]).

,0>0, a €N, (4.1)

Qa(f;00) < A+ 1)Q(f;6), 6>0,A>0, (4.2)
Qa(find) <nQa(f;0), 6>0,n€N,
6111(1)1+ 0 (f;0) =0.

Theorem 4.1. Let (g,)n be a sequence satisfying (3.10). Let qo = in£I Gn and
ne
a € N. For each n € N and every f € B, (Ry) one has

1Sn.gn (f32) = f(2)] < Cogo (1 +2THQ, <f; 1/ 1/[n}qn> , >0, (4.3)

where Cq 4, 5 a positive constant independent of f and n.

Proof. Let n € N, f € B, (R;) and « > 0 be fixed. Setting py () =
1+ (z+ |t —z))” and ¢, (t) := |t — x|, t >0, relations (4.1) and (4.2) imply

10 =@ < (ol (14 5= ol) 2a(f:0)
= aal®) (14 5060)) 0 (£:0), ¢ 0

By using the Cauchy inequality for linear positive operators which pre-
serve the constants, we obtain

|Sn.g, (f52) = f(z)| < maan ([ = (@) 35) (4.4)
< <qun (Uac,ou ) 5S7l7Qn (,Ux Wz )) Qa(f 5)

IA

Snqn (42,03 T) (1 + 5 5nan( ) Qa(f
Since
P2, (1) = (14 (@ +]t— =)™ <2(1+ (22 +1)*)
< 2(1+ 2% ((22)** +£2%)),
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and taking into account (3.4) and (3.8) we get
Sngn (12,03 %) < BY 4, (1+2°%), (4.5)

where B2 | =2°"1 (220 + Ay, 4,).
According to (3.4)-(3.6) we have S, . (V2;2) = ——=.

(nlqy

By choosing § := , /ﬁ in (4.3), from (4.5) follows
00 (F58) — F@)] < Basg, V1 2501 4 V) (f, = )
qn

Finally, since 1+ vz < V21 + 2 and (1 + 22*)(1 + z) < 4(1 + 2zo+1)
for x > 0 and a € N, we obtain

S (F32) = F(@)] < Cong (1 + 2°F1), <f; 1/[n1qn), 23>0,

where ¢ := iréﬁ; gn and Cyq g, 1= 2\/§Ba,q0. O
n

On the basis of Theorem 4.1 we give the following global estimate.

Corollary 4.2. Let (¢n)n be a sequence satisfying (3.10) and o € N. For each
n € N and every f € B, (Ry) one has

100 (1) = Fllosy < Cone e <f; 1/[n]q,,>,

where Cq 4, 5 a positive constant independent of f and n.

Remark 4.3. For any function f € B, (R4), a € N, the rate of convergence
of the operators Sy, 4, (f;-) to f in weighted norm is , /ﬁ which is faster
an

than 4/ [:]q obtained in [2].

References

[1] Agratini, O., On certain g-analogues of the Bernstein operators, Carpathian J.
Math., 24(2008), no. 3, 281-286.

[2] Aral, A., A generalization of Szdsz-Mirakjan operators based on g-integers,
Math. Comput. Model., 47(2008), 1052-1062.

[3] Barbosu, D., Some generalized bivariate Bernstein operators, Math. Notes
(Miskolc), 1(2000), 3-10.

[4] Ernst, T., The history of q-calculus and a new method, U.U.D.M. Report 2000,
16, Uppsala, Department of Mathematics, Uppsala University, 2000.

[5] Ivan, M., FElements of Interpolation Theory, Mediamira Science Publisher,
Cluj-Napoca, 2004.

[6] Kac, V., Cheung, P., Quantum Calculus, Universitext, Springer-Verlag, New
York, 2002.

[7] Lorentz, G. G., Bernstein Polynomials, Math. Expo. Vol. 8 Univ. of Toronto
Press, Toronto, 1953.



On the rate of convergence of a new g-Szdsz-Mirakjan operator 535

[8] Lépez-Moreno, A.-J., Weighted silmultaneous approzimation with Baskakov
type operators, Acta Mathematica Hungarica, 104(2004), 143-151.

[9] Lupas, A., A g-analogue of the Bernstein operator, Seminar on Numerical and
Statistical Calculus, University of Cluj-Napoca, 9(1987), 85-92.

[10] Ostrovska, S., On the Lupas q-analogue of the Bernstein operator, Rocky Moun-
tain Journal of Mathematics, 36(2006), 1615-1629.

[11] Ostrovska, S., On the improvement of analytic properties under the limit g-
Bernstein operator, J. Approx. Theory, 138(2006), 37-53.

[12] Ostrovska, S., The first decade of the g-Bernstein polynomials :results and
perspectives, J. Math. Anal. Approx. Theory, 2 (2007), 35-51.

[13] Phillips, G.M., Bernstein polynomials based on the g-integers, Ann. Numer.
Math., 4(1997), 511-518.

Cristina Radu

Schuller Eh Klar,

47, Calea Baciului,

400230 Cluj-Napoca,

Romania

e-mail: radu.cristina@schuller.ro

Saddika Tarabie

Tishrin University,

Faculty of Sciences

1267 Latakia,

Syria

e-mail: sadikatorbey@yahoo.com

Andreea Veteleanu

“Babeg-Bolyai” University,

Faculty of Mathematics and Computer Sciences
1, Kogalniceanu Street,

400084 Cluj-Napoca,

Romania

e-mail: andreeav@math.ubbcluj.ro



Stud. Univ. Babes-Bolyai Math. 56(2011), No. 2, 537-544

Discrete operators associated with certain
integral operators

Ioan Rasa

Abstract. We associate to a given sequence of positive linear integral
operators a sequence of discrete operators and investigate the relation-
ship between the two sequences. Several examples illustrate the general
results.
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1. Introduction

Let I, : Cla,b] — Cla,b], n > 1, be a sequence of positive linear operators
of the form

L(f;2) =Y hnk(@)Ank(f), f € Clab], x € [a,b],
k=0
where hy, i, € Cla,b], hpr > 0 and

b
Ani(f) = / F ()i i (2)

with p,,  probability Borel measures on [a,b],n > 1,k =0,1,...,n.
Let 2,k € [a,b] be the barycenter of w, , i.e.,

b
Tn,k = / tdﬂn,k(t)-
a
We associate with the sequence (I,,) the sequence of operators
n
Dy (f;z) = Z B (2) f (T k)
k=0

Generally speaking, the operators D,, are simpler than I,,. We investigate the
properties of D,, in relation with those of I,,.
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2. Some examples

Forn>1and k=0,1,...,n let

Pai(z) = <Z)xk(1 — )"z e0,1).

Example 2.1. Let U,, : C[0,1] — C/[0, 1] be the genuine Bernstein-Durrmeyer
operators (see [3] and the references therein) defined by

Un(f;x) = f(O)pmo(l‘) + f(l)pn,n(-r) +
+(n—1) an,k(ﬂf)/ Pn—2,k—1(t) f(t)dt.
k=1 0

It is easy to see that the associated operators are the classical Bernstein

operators
0 =Y pus@) (L),
k=0

Example 2.2. Consider the sequences of real numbers a,, and b,, such that
0 <a, <b, <1,n>1.In [1] the authors introduced and investigated the

operators
k+bp

0= 3 @) (7 [ fo).
k=0 U R

where f € C[0,1] and z € [0, 1].
The associated operators are the Stancu type operators (see [15])

=S st (T

In particular, for a,, = 0 and b, = 1, (C},) becomes the sequence of classical
Kantorovich operators.

Example 2.3. Let a,b > —1 and a > 0. Consider the positive linear functionals
Toi:C[0,1] — R,

f f tck:+a _ t)c(nfk)ﬁ’bdt
B(ck+a+1,c(n—k)+b+1)’

where ¢ := ¢, := [n®] and B is the Beta function.
For f € C[0,1] and = € [0, 1] let

)= Puk(@)Tok(f)in > 1.
k=0

The sequence of positive linear operators (P,) was introduced by D.
Mache (see [5], [6]); it represents a link between the Durrmeyer operators with
Jacobi weights (obtained for o = 0) and the Bernstein operators (obtained as
a limiting case when @ — 00). Concerning the properties of the operators
P,, and their relationship with Durrmeyer, Bernstein, and other operators,

Tn,k(f) =
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see [5], [6], [8], [9], [10], [11]. The semigroup of operators, represented in terms
of iterates of P,, is investigated in [2], [9], [10], [11], [12].
Let e;(z) = ', = € [0,1], ¢ = 0,1,.... Then T, x(eg) = 1 and the
barycenter of the probability Radon measure T, j, is
ck+a+1
en+a+b+2
As in Section 1, we associate with the sequence (P,) the simpler se-

quence of positive linear operators (V,,) defined, for f € C[0,1] and z € [0,1],
by

Tn,k(el) -

ck+a+1 )
ecn+a+b+2/°

Va(fi2) == 3 (@) f(
k=0

When a = b = —1, or when a« — o0, we get the classical Bernstein operators;
when « = 0, the operators V,, reduce to the operators considered by D.D.
Stancu in [15].

In the next sections we investigate the properties of the operators (V)
in connection with the properties of (P, ); see also [7].

3. Approximation properties
By direct computation we get
Vieo = eo,
cney + (a+ 1)eg
ecn+a+b+2
n(n —1)ea + en(c+ 2a + 2)e; + (a + 1)2eg
(ecn+a+b+2)? )

Vn(il =

)

Vne2 =

Let us remark that

lim Vie; = e;, i =0,1,2,
n—oo

uniformly on [0, 1].
From the classical Korovkin Theorem we infer:

Proposition 3.1. For all f € C[0,1],
lim V,,f = f, uniformly on [0, 1].
In the sequel we shall use the inequality
f//
L(F) ~ O] < (Lea) ) I
where L is a probability Radon measure on [0, 1], b = L(e;) is the barycenter

of L, and || - || is the uniform norm. To prove this inequality, it suffices to
apply the barycenter inequality

L(h) > h(b), h € C|0,1] convex,

111
2

fec?o,1],

to the convex functions es+ f.
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Theorem 3.2. Forn > 1, z € [0,1], and f € C?[0,1] we have

|Pu(f52) = Va(f52)| <
An(n—1)z(1—x)+cenb—a)r+cen(a+ 1)+ (a+1)(b+ 1)

1
2(ecn4+a+b+2)%(ecn+a+b+3) 7711
Proof. Since the barycenter of T, , is
ck+a+1
en+a+b+2’
we have
ck+a+1 ck+a+1 N2 |S"]]
Top(f) = F(—— )| < (Tplea) —
I Tnk () f(cn+a+b+2)‘_( w(e2) (cn+a—|—b+2)) 2
 (ckH+a+1)(c(n—k)+b+1) | f"]
(en+a+b+2)2(n+a+b+3) 2
Consequently,
f” (ck+a+1 —k)+b+1

cn+a+b+2) (cn+a+b+3)

_ Il n(n — (1l — z) +cn(b— a)r +cn(a+1)+ (a+1)(b+1)
2 (ecn+a+b+2)%(en+a+b+3) '

O

Let us remark that for « = a = b = 0 the operators P, reduce to the
classical Durrmeyer operators M,,. Consequently, the previous theorem yields

Corollary 3.3. Forn > 1,z € [0,1] and f € C?[0,1] we have

| My (f;2) ank: (ki;)|<

n(n—l) (1— x)+n+1
2(n+2)%(n+ 3)

1711

4. Asymptotic formulae

The moments of the operator V,, are defined by

n

Mn,m(x) = ‘/TL((el - zeo)m;:ﬂ) - Z (

k=0

ck+a+1

ecn+a+b+2 —x) Pk (),

Let us remark that
n
M;, o (x) =
k=0

ck+a+1 m
_— —mM,, g .
(cn+a+b+2 ) p"’k(w) mMn, 1(@)

Since
2(1 = z)py, (2) = (k — n2)py k(2),
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we get

LM () =S (krarl T
xu:wmmw—;%m+mw+2x)% n)pn ()

—mz(l — )My pmo1(x) =

m—+1
- 2)" pas(a)

cn—|—a+b—|—22n:( ck+a+1
C

c P n+a—+b+2
a+1—(a+b+2)z < ( ck+a+1 )m
c kZ:o en+a+b+2 ) Pnk(@)

—ma(l — )M, pmo1(x).
Consequently, the following recurrence formula for the moments of V,, is valid:
Theorem 4.1. For alln >1 and m > 1,

(en+a+b+2)My i1 (z) = cx(l — x)M, ,,(z)+
+(a+1—(a+b+2)x)M, m(x) +cma(l — z) My m_1(z).

It is easy to verify that

a+1—(a+b+2)x

Mno(z) =1, Mna(z) = en+a+b+2

By using the recurrence formula we get

Can(l—a:)+(a+1—(a—|—b+2)x)2-

M, 5(z) =
2(@) (cn+a+b+2)2

The same recurrence formula can be used in order to verify that

My, m () :O(n_[ 2 ]), m >0,

uniformly for z € [0,1].
Now the assumptions of Sikkema’s theorem [14] are fulfilled; conse-
quently, we have the following Voronovskaja type formula:

Theorem 4.2.

lim n(V,(f;z)—f(x))=

n—oo

2029 () + (a4 1 - (a+ b+ 2)a)f' (), a=0
229 (), @ > 0,

for all f € C[0,1] such that f"(x) exists and is finite. Moreover, if f €
C?[0,1], the convergence is uniform on [0, 1].

Concerning the (similar) Voronovskaja formula for the operators P,, see
[10] and the references given there.
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5. Iterates of V,

Let r be a non-negative integer, r < n. It is well-known (see, e.g., [4] and the
references given there) that
nn—1)...(n—r+1)

Bpe, = r e, + terms of lower degree,

where B,, are the classical Bernstein operators.
Let
_(cnep 4 (a+1)eg\”
Pr = ( en+a-+b+2 )
Then, for £k =0,1,...,n,

k. ck+a+1 7
SOT(E) B (cn—|—a+b—|—2) ’
so that
cn r
Voe, = B, = (m> B, e, + terms of lower degree

—1...(n— 1
= n(n(cn _i . _'_(7; n ;)J: )crer + terms of lower degree.

It follows that:

Theorem 5.1. The numbers

nn—1)...(n—r+1)
Ap = ¢, r=0,1,...,n
" (cn+a+b+2)r ’ ’ ’
are eigenvalues of Vy,, and the eigenfunction corresponding to A\, can be cho-
sen as a monic polynomial of degree r.

Now let us describe V,, as

n k a+1
Va(fiz) = me(@f(ﬁ)
k=0 c

Under this form we see that V;, coincides with the operator S;=%%7> defined
in [4:(1)], if

a+1 a+b+2
fi= ;= :
c c
Now the above Theorem 5.1 can be considered also as a consequence of The-
orem 1 in [4].
The over-iterates of V,, can be studied by using the results of [4] or [13].
Indeed, let

. Jj+B8  cjta+l
T n4y enta+b+2
From [4;(9), (11), (12)] or from [13; Th. 5.3] we deduce for f € C[0,1] :

lim V™ f = eozn:djf(w),
=0

,7=0,1,...,n.

m—o0 cn+a+b+2



Discrete operators associated with certain integral operators 543

uniformly on [0, 1], where (dy,dy, . .. ,d,) is the unique solution of the system
DPn,o (ao) e pn,O(an) do do
pn,n (G,()) R pn,n(an) dn dn

satisfying dg > 0,...,d, > 0,dg+---+d, = 1.

6. Shape preserving properties

For each m > 0 consider the function
ent+a+1
o (t) en+a+b+2
Let B, be the classical Bernstein operators on C[0, 1]. Then we have

)m, teo,1].

Vaem = Bpom, n > 1.

Consequently, the technique used in [16, Section 25.2] can be applied; as in
[16, Cor.25.2] we get

Theorem 6.1. If 0 < m < n and f € C[0,1] is convex of order m, then V,, f
is convex of order m.

For convex functions of order 1, i.e., usual convex functions, we have
also

Theorem 6.2. If f € C0,1] is convez, then

P.(f;z) > Va(f;2) Zf( cnx+a+1

_ 0, 1].
cn+a+b+2>’ z€0,1]

Proof. Let f € C[0,1] be convex, and x € [0, 1]. From the barycenter inequal-
ity we know that

Tor(£) = f(
which immediately yields

ck+a+1
—), =0,1,...,n,
ecn+a+b+2

Pu(f;2) > Va(f;2).
On the other hand, consider the probability Radon measure
g — Valg; ), g € C[0,1].
The corresponding barycenter is
cnx+a—+1
en+a+b+2
Again by the barycenter inequality we get
cnr+a+1
Vo(f;z) > (—)
(fiz) 2 f cn+a+b+2

Acknowledgment. The author is grateful to the referee for many helpful sug-
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Area preserving maps from rectangles to
elliptic domains

Daniela Rosca

Abstract. We construct a bijection from R? to R?, which maps, for each
a € (0,00), rectangles of arbitrary edges 2aL1,2aLs onto ellipses with
semi-axes aa,ab, with a, b satisfying 4L Lo = mwab. This bijection pre-
serves area and thus allows us to construct uniform and refinable grids
on elliptic domains starting from uniform and refinable grids on rectan-
gles.

Mathematics Subject Classification (2010): 65M50, 65N50.

Keywords: Uniform grid, refinable grid, hierarchical grid, equal area pro-
jection, ellipse.

1. Introduction

Uniform and refinable grids (UR) are useful in many applications, like con-
struction of multiresolution analysis and wavelets, or for solving numerically
partial differential equations. While on a rectangle or on other polygonal do-
mains the construction of UR grids is trivial, it is not immediate on an elliptic
domain or on a disc.

In this paper we construct an area preserving bijection from R? to R2,
which maps rectangles of arbitrary edges 2aL, 2a.Ls onto ellipses with semi-
axes aa, ab, with a, b satisfying 4L1 Lo = wab. This allows us to transport a
rectangular grid to an elliptic grid, preserving the area of the cells. In partic-
ular, any uniform' rectangular grid is mapped into a uniform elliptic grid. A
refinement process is needed when a grid is not fine enough to solve a problem
accurately. A uniform refinement consists in dividing a cell into a given num-
ber of smaller cells with the same area. With the procedure described here,
any uniform refinement of a rectangular grid leads to a uniform refinement
of the corresponding elliptic grid.

LA grid is uniform if its cells have the same area.
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In the particular case of the disc, such a bijection was constructed in a
previous paper [1] and helped us to construct uniform grids on the sphere.

The particular case when 211 = /ma and 2Ly = /7b (the semi-axes
a, b of the ellipse are proportional to the edges 2L1,2Ls of the rectangle) was
considered in [2]. Here we consider the general case when the edges of the
rectangle are arbitrary and the semi-axes satisfy the condition 4L Lo = wab,
implied by the fact that the rectangle and the ellipse have the same area.
Also, we use another method of construction than the one in [1, 2].

2. Construction of an area preserving bijection in R?

Consider the ellipse &, of semi-axes a and b, a,b > 0, of equation
2 2
x
S+5=
a b2

and the rectangle Ry, 1, with edges of lengths 2L, and 2Ls, defined as
RL17L2 = {(x,y) € RQ; |.23| = Ly, |y| = LQ}'

The domains enclosed by &, and Rr, 1, will be denoted by ?(L,b and
ﬁLl, L, respectively. We will construct a bijection TZ;ZT Ly : R2? — R? which
maps each rectangle Rar,,or, onto the ellipse 44,45 and has the area pre-
serving property

A(D) = .A(TZ;%L2 (D)), for every domain D C R (2.1)
Here A(D) denotes the area of D. Thus, A(Rp,,1,) = A(Ea,) implies
mab = 4L1Lo.
We focus for the moment on the first octant I of the plane,

I=1Ip, 1, ={(z,y) €R? 0< Ly < Lya}.

The map TZ’:LQ will be defined in such a way that each half-line d,, C I

of equation y = mx (0 < m < é—f) is mapped onto the half-line d,,) of

equation Y = ¢(m)X, such that

L
, for0<m< L—j
Let @ = Q(L1,mLy) and let Q" = Q'(L1,0) be its projection on Oz. The
area of the triangle OQQ’ is

0<p(m) <

ISHRSY

mL% _ yL%
2 2z
We denote by (X, ¢(m)X) the coordinates of the point P = Tszz Q) € Eap.

The area of the portion of the elliptic domain Ea,b located between the axis
OX and the line Y = ¢(m)X will be

.AA:

abf
A=
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where
ap(m)

b
is the angle between the axis OX and OP. Next, we impose the area preserv-
ing property A, = A, which yields

f = arctan

o 7TL1y
T ALox’

and therefore
wLliy

(m) = 2

m) = — tan .

4 a " ALy

It is easy to see that ¢ has the following properties:

Loy b
=)= d
(£)-2

5
N~
I
e
©

Consider now M = M(z,mz) and N = TglbLz(M) = (X, p(m)X),
which belongs to an ellipse £qq,qp for a certain a. The portion of the elliptic
domain gaa,ab, located between ON and OX, has the area

abfa?
Aeo = 7

whereas the area of the triangle OM M’ with M’ = M'(z,0) is ma?/2.
Again, the area preserving property implies this time

o m_2 LQ 1
TN we T N T wab

Finally, from N € £uq,qp We obtain
X2 X%*(m)

@ T T
and therefore
X = aba = aa = aacosf = 2x als cos 7rL1y7
Vb2 +a2p2(m) V1 +tan?0 bLim  4Lox
bL L
Y = ¢o(m)X =2z 2 sin 1Y

alqm St ALox”

A simple calculation shows that the Jacobian of Tgf 1, 1s 1 and therefore
relation (2.1) is fulfilled for domains D C I.

By similar arguments for the other seven octants, we find that the func-
tion TszQ : R? — R? which maps rectangles onto ellipses and preserves
areas is defined as follows:

e For L1|y| < Lo|z|,

CLLQ 7(L1y bLQ . 7IL1y
- 2 2 N
(z,y) — (X,Y) <x“b ; cos4 o T/ ) sin ; ;




FIGURE 1. A horizontal grid and its image grid on the el-
liptic domain. The image of the bold line on the left is the
bold curve on the right.

[ ] FOI‘ L2|J3| S L1|y|7

ali . wlox bl mlox
e (X,Y) = [ 294/ ~ oy | ‘ .
(#:9) — (X, Y) ( N bLor ™" 4Ly YV alyr “ ALy
For the origin we take Tg’f?Lz (0,0) = (0,0). We can prove that TZsz is

continuous and bijective and its inverse is given by the following formulas:

e For a|Y] < b|X],

: / \/_ 2b a¥
— 2 2 :
(X,Y) — (z,y) =sign(X )/ X + ¥ = Y < RN arctan 2 ;

e For b| X| < alY],

(X,Y)»—>(a:,y):sign(Y)\/S—ZXQ—FYQ<b\/_arctan bX ‘/7%)

3. Uniform and refinable grids

The area preserving maps constructed in the previous section can be used
for the construction of UR grids on elliptic domains, by mapping any UR
rectangular grid.

Figure 1 shows the image of horizontal lines by an application Tgf L, In
Figures 2 and 3 we show two grids on an elliptic domain and its refinement,
both images of a rectangular grid.

Of course, other 2D uniform grids on a rectangle can be constructed,
including triangular grids with different types of refinements.
Acknowledgement. The work has been co-funded by the Sectoral Operational
Programme Human Resources Development 2007-2013 of the Romanian Min-
istry of Labor, Family and Social Protection through the Financial Agreement
POSDRU/89/1.5/S/62557.
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FIGURE 2. A uniform grid on a rectangle and its image - a
uniform grid on the elliptic domain.

7 éig\
{{{{(( R T O T
| %

FIGURE 3. A refinement of the grid in Figure 2 and its image
- a refinement of the elliptic grid in Figure 2.
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On Griiss-type inequalities for positive
linear operators

Maria-Daniela Rusu

Abstract. The classical form of Griiss’ inequality gives an estimate of
the difference between the integral of the product and the product of the
integrals of two functions in Cfa,b]. It was first published by G. Griiss
in [7]. The aim of this article is to discuss Griiss-type inequalities in
C(X), the set of continuous functions defined on a compact metric space
X. We consider a functional L(f) := H(f;x), where H : C(X) — C(X)
is a positive linear operator and x € X is fixed. Generalizing a result of
Acu et al. [1], a quantitative Griiss-type inequality is obtained in terms
of the least concave majorant of the classical modulus of continuity.
The interest is in the degree of non-multiplicativity of the functional
L. Moreover, for the case X = [a,b] we improve the inequality and
apply it to various known operators, in particular those of Bernstein-,
convolution- and Shepard-type.

Mathematics Subject Classification (2010): 47A63, 41A25, 47B38.
Keywords: Griiss-type inequality, compact metric space, least concave
majorant of the modulus of continuity, convolution-type operator, Shep-
ard interpolation operator.

1. Introduction

The classical form of Griiss’ inequality gives an estimate of the difference
between the integral of the product and the product of the integrals of two
functions in Cfa, b]. It was first published by G. Griiss in [7]. The aim of this
article is to discuss Griiss-type inequalities in C(X), the set of continuous
functions defined on a compact metric space X. We consider a functional
L(f) := H(f;x), where H : C(X) — C(X) is a positive linear operator
and z € X is fixed. Generalizing a result of Acu et al. [1], a quantitative
Griiss-type inequality is obtained in terms of the least concave majorant of
the classical modulus of continuity. The interest is in the degree of non-
multiplicativity of the functional L. Moreover, for the case X = [a,b] we
improve the inequality and apply it to various known operators, in particular
those of Bernstein-, convolution- and Shepard-type.
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2. Auxiliary results

Before giving our main results, we need some introductory notions that will
be used in the sequel. Let C'(X) = Cr((X,d)) represent the Banach lattice of
real-valued continuous functions defined on the compact metric space (X, d).
Then we have the following definition:

Definition 2.1. Let f € C(X). If, fort € [0,00), the quantity
wa(fst) :=sup{|f(z) = f(y)l, d(z,y) <t}

is the usual modulus of continuity, then its least concave majorant is given
by

sup (tfx)wd(f’yyi’;’y*t)wd(f,z) for0 <t < d(X)
wWa(f,t) = < 0<e<t<y<d(X),z#y
wall> X)) ift>d(x),

and d(X) < oo is the diameter of the compact space X .

For 0 < r < 1, let Lip, be the set of all functions g € C(X) with the
property that

9| Lip, == sup |g(z) —g(y)| /d"(z,y) < oo.
d(z,y)>0

Lip, is a dense subspace of C'(X) equipped with the supremum norm ||-||__,
and ||, is a seminorm on Lip,.

We also need to define the K —functional with respect to (Lip;, ||, ),
which is given by

Kt £:0X), Lip) = inf {1 =gl + - lglus, }

for f e C(X) and t > 0.

Another tool for some proofs that follow is a lemma of Brudnyi (see [10])
that gives the relationship between the K-functional and the least concave
majorant of the modulus of continuity.

Lemma 2.2. Fvery continuous function f on X satisfies
t ) 1
K iaf;C(X)7LZp1 =§'Wd(f,t), OStSd(X)

In the case X = [a,b], we also have

g€C1[a,b]
1

K (g fiClatl.catl) = int 17—l + 519
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3. Griiss-type inequalities in a compact metric space

What we do here is generalize Theorem 4 in [1] in the case of a compact
metric space.

We consider (X, d) a compact metric space, x € X fixed, with diameter
d(X) > 0. Now let H : C(X) — C(X) be a positive linear operator reproduc-
ing constant functions. We define the positive linear functional H(-;x) and
consider the positive bilinear functional

D(f,9) = H(f - g;x) — H(f;2) - H(g; ).

It was remarked after Theorem 4 in [1] that the assertion given there
can be generalized by replacing ([a bl,|]) by a compact metric space (X, d),
the second moment H((e; — x)%;x) by H(d?(-,x);x), and the K-functional
K(~7f;0[a,b],01[a,b]) by K (-, f; C(X), Lip1).

We then obtain the following result:

Theorem 3.1. If f, g € C(X), (X, d) a compact metric space and x € X fized,
then the inequality

ID(f,9)| < wd<f AH(E(C2) )wd(g,4 H(d?(-,x);x)) (3.1)
holds.

Proof. Let f,g € Cla,b] and r, s € Lip;. We use the Cauchy-Schwarz inequal-
ity for positive linear functionals:

[H(f;2)| < H(|f|;2) < VH(f%2) - H(La) = VH(f2%2)

so we have

D(f.f)=H(f*z)— H(f;x)?

Hence D is a positive bilinear form on C(X). Using Cauchy-Schwarz for D

gives us
ID(f,9)l < VD(f, /)D(9,9) < [[fll - 19l

Because H : C(X) — C(X) is a positive linear operator reproducing constant
functions, H(f;x), with fixed z € X, is a positive linear functional that we

can represent as follows
0)i= [ 1Oduat)
X

where p, is a Borel probability measure on X, ie., [ du,(t) = 1. For r as
above, we have

D) = H(%a) = Hr? = [ Oaus - ( [ r(u)dux<u>)2

:/X (r(t)—/Xr(u)dux(U)fdux(t)
:/X</X (r(t)—r(u))dux(u)>2d/ix(t)
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</ ( /. (T(t)—T(u))Qdux(U)) (1)

< il [ ([ e ) aus)
<lrft, [ ([t + do ) )]
el [ [ A+ 2+ ) - do ) + o)} die () )
vl | [ @2 [ [ oot | E )
=l (@) 2 ([ dteo)innto)( [ dtwaddu )+ o)

= |rl3,,, [H(d*(,2);2) + 2H(d(-,x); ) - H(d(-, z); 2) + H(d*(-, ); 7)]
= 11l Lip, [2H(@ (- 2);2) + 2H(d(-, 2);2)?]
< |7"\2Lip1 [2H(d2(~,x);x) + 2H(d2(~,x);x)]
= 4lr|Lsy, - H(d( 2);2).
For r, s as above, we have the estimate
[D(r,s)] < /D(r,r)D(s,s) < 4|, - I8lpip, - H(d(2);2).
Moreover, for f € C(X) and s € Lip;, the inequality
ID(f,8)| < VD(f, /)D(s,8) <2 fllo - I8l ip, - VH(dP( 2);2)
holds. Similarly, if » € Lip; and g € C(X), we have
[D(r,g)l < v/ D(r,r)D(g,9) < 29l - 7l pip, - VH(@ (- 2);2).
Now let f,g € C(X) be fixed and r, s € Lip; arbitrary. Then

|D(f,9)|

=|D(f—r+r,g—s+s)

<[D(f =g =)+ |D(f =7 s)| +|D(r,g — s)| + |D(r, 5)|

SN =7l llg = slloe + 211 = rlle - Islpip, - VH(d?( 2); 7)

+2lg = sl Irlpsp, - VH(A( )i 2) + 417l g, - 18]y, - H(d(2)52)
= =7l - {llg = sl + 21slLip, - VH(d?( 2);2)}

+ 207l pip, - VH(P(2);0) - {llg = slloo +21slpsp, - VH(@(2);2)}
=S =l + 27| Ly, VH(@P(2);2)}

Allg = slloe + 215114, VH((,2);2)}-
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We now pass to the infimum over r and s, respectively, which leads us to

ID(f, 9)l
<K (\/W ), [;C(X L2p1> ( 4H(d2(~7m);x),g;C(X),Lipl)

:56(]“-2- 4H (d2(, x)-x))éw(g;% 4H(d2(-,x);x))

fw (f 4/ H (d?(- ) (9,4 H(dQ(-,x);x)).

This ends our proof. ([

3.1. Shepard-type operators

The latter result from Theorem 3.1 can be applied to Shepard-type operators
defined in the general setting. An example of such Shepard-type operators
goes back to the work of LK. Crain and B.K. Bhattacharyya [3] and D.
Shepard [11] and was first investigated by W.J. Gordon and J.A. Wixom [6].
Other important references are e.g. the Habilitationsschrift [4] and the pa-
per [5], both by H. Gonska.

In both of the latter references, we have the following:

Definition 3.2. Let (X,d) be a metric space and let xq,...,x, be a finite
collection of distinct points in X. We further suppose that for each n-tuple
(z1,...,2n) we have a finite given sequence (U1, ..., ) of real numbers p; >
0. Then the Crain-Bhattacharyya-Shepard (CBS) operator is given by

n d(x,x;) Hi
_ Zi:lf(xi)-m s e g T, )
f(x;) , otherwise.

Here x € X and f is a real-valued function defined on X.

Remark 3.3. From the above definition, we can state that .S, is a positive
linear operator on C(X) that satisfies Sp(1x,z) = 1 for all z € X. Also it
holds that S, (f, z;) = x;, for all x;,1 <i <mn.

We now restrict ourselves to the simpler case 1 < = pu; = ... = puy,
and denote the corresponding operator by S¥. Now let H := S¥. Then we
have the following main result:

Theorem 3.4. Let f,g € C(X) be two given functions. Then the inequality

2—p 2 L
|D(/, )|< wd fi4 Zm wa g;4 Z#

holds, for x & {x1,...,xn}. For x = x;, |D(f,g)| = 0.
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Proof. If we substitute the CBS operator S¥ in the result of Theorem 3.1,
the following inequality

(D 9)| = S5 (f - g5w) = Sp(f;2) - Shi(g; @)

< i@ <f;4\/m> “Wa (%A/W)

holds. The second moment of the CBS-operator can be written as

%Wumm={

(e x)> "
Z?:l% 7x¢{x17"'7xn}a

(3.2)
0 , otherwise.

Using (3.2) in the previous estimate, we get the claimed result and this ends
our proof. (I

Remark 3.5. We can also apply the Griiss-type inequality for the CBS oper-
ator defined on X = [a, b], but we are not doing this here. What will be done
in the sequel is improve the inequality from Theorem 4 in [1] and then apply
it to different types of operators.

4. Griiss-type inequalities in C'[a, 0]

In a recent paper [1], Griiss-type inequalities in Cla,b] were treated. The
degree of non-multiplicativity of a positive linear operator H : Cla,b] —
C'la, b] that reproduces constant functions was examined. For fixed z € [a, D]
and two functions f,g € Cla,b], the positive linear functional H(-;x) was
defined and the positive bilinear functional

D(f,g):=H(f g;x)— H(f;x)- H(g;x)

was considered. We improve a result from the above stated article (see The-
orem 4) by removing the constant /2 in the arguments of the least concave
majorants. The idea of the proof was given by two of the authors of the
article, namely H. Gonska and I. Rasa.

We state and prove the following:

Theorem 4.1. If f,g € Cla,b] and x € [a,b] is fized, then the inequality

ID(f,9) < 35 (5:2V/F((er —a75m)) & (920 A((er ~ %))

holds, where e denotes the first monomial given by e1(t) =t, t € [a,b].

Proof. Let f,g € Cla,b] and 7, s € C'[a, b]. Just like in the proof of Theorem
4 in [1], we use the Cauchy-Schwarz inequality for positive linear functionals:

|H(f;2)| < H(|fl;2) < VH(f22)  HL2) = VH(f

so we have

D(f, f) = H(f* ) — H(f;2)*
Then we can say that D is a positive bilinear form on Cf[a,b]. Using Cauchy-
Schwarz for D, we obtain

ID(f,9)] < VD(f, /)D(9:9) < Ifll - 9l
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As stated before, H : Cla,b] — Cl[a,b] is a positive linear operator that
reproduces constant functions, so that H(-;x), with fixed z € [a,b], is a
positive linear functional that can be represented as

H(f:2) = / F(0)dua (),

where p, is a probability measure on [a, b], i.e., f: dp(t) = 1. The interest
is in finding an upper bound for the following:

ID(f,9)| = |D(f —=r+7,9—s+s)
<|D(f=r.g=s)|+[D(f =)+ [D(r,g — s)| + |D(r, s)].
What is different from Theorem 4 in [1] is that we replace a part of the
proof with the following results. We first consider Theorem 12 from the same

paper [1]. Let the function h in this theorem be equal to e;. Then we can
write

[D(r,8)| < |||l oo - 18| oo - [P (e1, 1)
and we know that
0 < |D(ey,e1)| = H(ez; ) — H(ex; ) < H((ey — x)%; ).
This last inequality is true, because
H((er —x)%a) = H(ea —2- ey -z + 2% 2)
(e2;2) —2-x - H(ey;x) + 2% - H(eg; x)
(eg;2) — H(ey; x)?

H
H

v

is equivalent to
2?2 = 2.2 H(ey;x) + H(ep;2)? = (x — H(ey;2))? > 0.

We then get

1D(r, )| < 1]l - 18l - H((e1 — @)% ).
For f —r € Cla,b] and g — s € CJa, b] we have

ID(f =rg =) < f = 7lloe - g = 5llos -
Moreover, if f —r € Cla,b] and s € C'[a, b], then

ID(f =7,8)| < V/D(f =r.f —r) - D(s,s)
SN =7l 18"l - VH (1 = 2)%; )

and similarly, for » € C'[a,b], g — s € C|a, b], we obtain

1D(r,g =) < Il - llg = sl - VH((e1 — 2)% 2).
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If we combine all these inequalities, we have
DU < 1S =l 19—l + 1 —rl sl - VE (2 = 2)%52)
17 e - Nlg = sl - VECer —2)%52) + 17l - 18]l - H (o1 — @)% 2)
= =7l {Hg— e ||oo- H((ex —x)%x)}
1o - VECer =2%2) - {llg = sllog + 151l - VA2 = 2)%) }
= {IF = rlloe + Il - VE(Cer = 2)%2) }
Allg = sllog + 15l - VECer —2)%) }

We now pass to the infimum with respect to each of r, s and we obtain the
wanted result:

[D(f.9)|

gK(m 00, 01) -K( H(e1 — 2)% ), g; C°, 01)
= 28 (F2VATe 2% 0) - 5 (9:2v/Aller —2P57))

= 7w (f m/ﬁ) (9,2 H((ex —x)gax)) :

This ends our proof. (I

At present it is an open problem if the improved inequality in Theo-
rem 4.1 can be generalized to C(X) with (X, d) a compact metric space.

5. Applications
We can now apply the above improved result for different kinds of operators,

like Bernstein- , convolution- and a special kind of Shepard-type operators.

5.1. Bernstein operator

As a first example, we have the following remark:

Remark 5.1. We consider H := B,,, the Bernstein operator defined by

Ba(fi) = Zf (5):(3) - -or

where f € C[0,1] and z € [0,1], n = 1,2,.... It is well known that the second
moment of the Bernstein polynomial is equal to
z(1—x)

Ba(er —)sa) = "0
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Using Theorem 4.1, we get the Griiss-type inequality for the Bernstein oper-
ator as follows:

|Bn(fg;x) — Bn(f;2)Bn(g: )|
< 15 (2V/Baller 05 0)) @ (6:2v/Baller — 2% 0))

o2

for two functions f, g € C[0, 1].

<

=

5.2. Convolution-type operators

These types of operators were treated by many authors, like J.-D. Cao, H.
Gonska and H.-J. Wenz (see [2]). One of the first authors to give the following
definition was H.G. Lehnhoff in [8]:

Definition 5.2. For the case X = [—1,1], given a function f € C(X) and any
natural number n, the convolution operator G, is given by
1 ™
Gy (f, @) = = - f(cos(arccos(x) + v)) - Ky (v)du,

™ -

where the kernel Ky,(,) is a positive and even trigonometric polynomial of
degree m(n) satisfying

Km(n) (U)d’U =T,

—T

meaning that Gy, ) (1,2) =1 for x € X.

It is clear that G, )(f,-) is an algebraic polynomial of degree m(n)
and the kernel K,,(,) has the following form:
Z Pk,m(n) COb(kU)

k=1

M\»—A

for v € [—m, 7]
We also need another result that goes back to H.G. Lehnhoff [8]:
Lemma 5.3. For x € X the inequality
Gm(n)((el - .’E)2, .’E)
1 1

3 1
2 2
=z {2—2'[)1,m(n)+2 -pz,m(n)}Jr(l—iU )'{2—2‘P2,m(n)}

holds. Here ey denotes the first monomial given by eq(t) =1t for |t| < 1.

This lemma gives the second moment of the convolution-type operator,
which we will need in the sequel.

Furthermore, we take into account different degrees m(n), different con-
volution operators and Griiss-type inequalities, respectively.
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5.2.1. Convolution-type operator with Fejér-Korovkin kernel. If we consider
degree m(n) =n — 1, for n € N, the Fejér-Korovkin kernel is given by

2

sin =) -cos ((n+1)%)
Fna(o) = n ‘1|' 1 Eos?v? — cos (HLH) 2

with

T n 21 n 1
n_1=cos| ——|, nel = cos .
P11 n—+1 P2,n-1 n+1 n—+1 n+1

Using the latter relations, we get

+in |
B P2,n—1

Gois (61 — 7)) < ’
|

7111)+ 2(n1+ nt 2(ni 1) (n247-71>’

+1 1 1 n 2
—|1-— —— — —— -cos
2 n+1l n+1 n+1

- 2
:4. .
<n+1)

Having this preamble, we can now state the following result.

Theorem 5.4. If we consider f,g € C(X) and the convolution-type operator
of degree n — 1 with the Fejér-Korovkin kernel, we have

|D(f,9)| = |Gn71(f'g;x) — Guo1(fi2) - Guoa(g; @)
(f’ +1) ~<g’n447-rl>
—o(a(r) 2 (n3))

5.2.2. Convolution-type operator with de La Vallée Poussin kernel. We now
have degree m(n) = n € Ny and we define the de La Vallée Poussin kernel by

o 0 (e (3))”

n _ (n—=1)n
nt 1 T e Dint2)

with

Pin =
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Using the two relations, we have the second moment:

TSN CEDCES)
g‘l_n(n—l)‘
2 (n+1)(n+2)
3
(n+1)(n+2)
2
< .
“n4+1

G (01 — 2)% 1) < 3 2n 1 n(n —1) ‘

<

2n +1 ‘
(n+1)(n+2)

Taking this into account, we give the following theorem:

Theorem 5.5. If we consider the convolution-type operator with the de La
Vallée Poussin kernel we have

|D(f,9)] = |Gn(f - gi2) = Gu(fi2) - Gn(g; @)
1. 2v/2 ~ 2v/2
o) = ()
-ofe(r5) o)

5.2.3. Convolution-type operator with Jackson kernel. Finally, the last op-
erator we consider is of degree m(n) = 2n — 2, with n € N. For this, the
Jackson kernel has the form

3 sin (ng) !
Jzn—Q(U) = 2n(2n2 + 1) . ( sin (%2) )

IN

with
2 —2 2n3 —11n+9

P1,2n—2 = m’ P2,2n—2 = m

and the second moment

2n? +1 *3 n(2n? +1)

2n3 — 11n+9
 n(2n?+1)

12n -9

2n(2n2 + 1) ‘

3 4n?—-4 1 203 —11n+9
Gan—2 ((e1 — z)% ) < R : ‘

+ ~’1

1
2
9
2n(2n2 + 1)
< 6 3
~ 241" n?

<

The result is as follows:
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Theorem 5.6. If we consider the convolution-type operator with the Jackson
kernel we have

ID(f,9)| = |Gan—2(f - g;7) — Gan—2(f; %) - G2n—2(g; )|

o) 5(03)

As we can see, the best degrees of approximation are obtained when
dealing with the Griiss-type inequality for convolution operators in the cases
of Fejér-Korovkin and Jackson kernels.

Remark 5.7. Another possibility is to apply the above obtained Griiss in-
equality for the Shepard-type operator defined on C0,1]. But this result,
just like in the case of the Hermite-Fejér operator, is disappointing (see Re-
mark 7 in [1]).

6. A pre-Griiss-type inequality for the CBS operator

We now try to find a pre-Griiss inequality for the CBS-operator. Just like
in the case of the pre-Griiss-type inequality for the Hermite-Fejér operator,
obtained in [1] (see Theorem 8), the idea is to find a different approach.
We consider the special case X = [0,1], d(z,y) = |z —y|. Then, taking
H := S}/, the CBS operator based on n + 1 equidistant points z; = %7 for
0<i<nand1l<pu<2, we get:

Theorem 6.1. Let f,g € C[0,1]. Then the inequality

|D(f,9)|

1 . — _
< s i flloo @ (94821 (ler = 2l52)) s lgll oo T (£5450%, (lex — 2]32))}

holds.

Proof. We want to estimate
ID(f. 9 = [Sh11(f - g5 2) = Sha(fr2) - Shpa (g )]
For two fixed functions f,g € C[0,1] and an arbitrary s € C1[0, 1], we have

ID(f,9)l = ID(f,9 = s+ )| <[D(f, 9 = s)| + |D(f, )] - (6.1)
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First, if we have f € C[0,1] and s € C[0,1], we continue with

ID(f,8)] = |Shya (f - s:2) = Sha () - Shya (s2)|
= |Sha(F(s = Shya(si2)); )]
= |Sha (F(O)(s(t) — s(@) + s(x) = S}y (s52)); )]
< llos - Shpre(Is(t) = s(@)] + |s(@) = Sy (s32)] 5 2)
Sl - Snaa (1'llog - lex = 2l + 118"llog - Shya (Jer — 2f5 )5 2)

=2 flloe - 18"l e - Spsr (e — 2l 5 2).

If we now use this result in (6.1), we get

DU < M flloe - lg = 8lloe + 2 1l - 8"l o - Shiya(ler — 2[5 2)
= fllo {llg = slloc +2- 118" - Shya(lex — 2l 52)}-

Passing to the infimum over s € C1[0, 1], it follows

[D(f,9)| < IIfH K(2: 8} (ley — @] 32),9:C[0, 1], C1[0,1])

=5 Il @ (9,4 Siia(ler — 2l 52)) -

The same estimate holds if we interchange f and g. Putting both inequalities
together, we get the result we were looking for. [l

In the above result, the first absolute moment of the CBS operator
appears, which can be represented by

S l—p

ST e y € {T0,. a0}

Spiiler —zfsz) = ¢~ OZ"—o\*
0 , otherwise.

The idea is to further estimate this quantity. For that, we use an idea from [5]
(see proof of Theorem 4.3).

We distinguish three important cases for different values of p.
The first case is p = 1. The first absolute moment of the CBS operator
becomes

Sppa(ler —al;2)

{Z?_om s & {zo,. .., Tn}
=0 n

0 , otherwise

(n+ )( )1 o d (g0, wn)

0 , otherwise.
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Let now [y be defined by %0 <z < ZOTH Then we have
l() n
n 1 1
> .
n+1 <Z|x— ]>—n+1 {l 10+1—ZJr l—lo}
- 0

n+1

vV
3
—N—
S
+
N
8|~
jsW
S}
+
»\:
|
S
¥
=
8|
IS
=
——

=n”1m«m+amn—m+u)
> % In(2n + 2),
and the second absolute moment is then
n+1
s —ar) < ——————
nriller —ali) < n-In(2n +2)’

for x & {x0,...,2n}. In the end we get
ID(f, 9)l

< guin {1l @ (5 s ) ol -7 (£ s ) -

For the other two cases we will consider, first let Iy defined by

lo . {
= min

T — —
n

l
x‘:Oglgn}.
n

Then for the case © & {xq,..., 2z}, we have

n
Shiiller —al2) < o —ai [ Y o —a|

i=0
1 1 1—p 1—p
<—+(—-]- Z|xfxl| +Z|xfxl-\
nooAn i<l i>lo
lo—1 1—p n—Ilop—1 1—p
1 1 1
- ~. 4k
< DAEGE) T G )

with 0 < Iy < n. Either of the two last sums may be empty. Estimating the
result in the accolades from above, we get

141, _2 . (nfl)2H
St 11 — al50) < 141 [2“+27M (241) } orl<p<2
L4l 442 In(n+1)] ,for =2
(6.2)
For 1 < p < 2, we obtain

9)l
min{ || fllo @a (9545011 (lex — @[:12)), lglloo @a (f1 45711 (lex — z]; 2))}

[D(f,
1
=y
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where the first absolute moment can be estimated from above as in (6.2). For
@ = 2 we obtain

D)
<guin{ 171 @ (g 222D g 3 (1 2SR,

n

One can also obtain results for 4 > 2. This was done by G. Somor-
jai [12](see also J. Szabados [13] for p > 4), but we are not treating other
cases in this article.
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Bernstein quasi-interpolants on triangles
Paul Sablonniere

Abstract. The aim of this paper is to provide some results on Bernstein
quasi-interpolants of different types applied to functions defined on a
triangle. Classical multivariate Bernstein operators and their extensions
have been studied for about 25 years by various authors. Based on their
representation as differential operators, we extend our previous results
on the univariate case to the multivariate one and we define new families
of Bernstein quasi-interpolants. Then we compare their approximation
properties on various types of functions. Our approach seems to be dis-
tinct from another interesting extension given in [5, 6].

Mathematics Subject Classification (2010): 41A35, 41A63.

Keywords: Bernstein operators.

1. Introduction and notations

The aim of this paper is to provide some results on Bernstein quasi-
interpolants of different types applied to functions defined on a triangle.
Classical multivariate Bernstein operators and their extensions have been
studied for about 25 years by various authors (see references). These exten-
sions are of Kantorovitch and Durrmeyer types. We only consider the latter
together with the genuine case studied e.g. in [24, 27, 39, 47].

On the unit triangle T' := {(z,y) |z,y > 0,0 < z + y < 1}, the classical
Bernstein quasi-interpolants are defined by

n!
B, f(x,y) Z f< > Tk y ik 2= l—z—y, k:=n—i—j.

0<i+j<n

Using the notation o := (¢,7) € Ay, = {(4,7)|0 < i+ j < n}, we often write
them as
|

Z f( ) BS(%yaz) = %xlyjzk

aEA,

where {Bl},a € A, } is the Bernstein basis of P,,. The Durrmeyer extension
has been first developed by Derriennic [13][14] in the case of the Legendre
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weight and later by various authors in the general case of Jacobi weights
[7][8]. With the sacalar product

(f.9) = / w(w, y) f(z,y)g(x, y)dedy, w(z,y)=aPy’2", p,qr>—1
T
the multivariate Bernstein-Durrmeyer (abbr. BD) operator is defined by

Myfi= > (B, f)BI, where BI:=B!/(1,Bl)
YEA,

The genuine Bernstein-Durrmeyer (abbr. GBD) case corresponds to the limit
weight w(z,y) = 1/zyz and has been studied e.g. in [47]. Its definition in-
volves line integrals along the sides of the triangle T.

Using the representation of the above operators as differential operators in
the space P of bivariate polynomials, we extend our previous results on uni-
variate operators [40, 42, 44, 45, 46] to the bivariate ones and we define new
families of Bernstein quasi-interpolants (partial results are given in [41, 44]).
Then we compare their approximation properties on various types of func-
tions. Our approach seems to be distinct from another interesting extension
given by Berdysheva, Jetter and Stockler in [3]-[6].

Here is a brief outline of the paper. In sections 2 and 3, we compute the
differential forms of the operator B, and its inverse A,, on the space P,, of
polynomials of total degree at most n and we define the associated quasi-
interpolants Bg), 0 <r < n (abbr. QIs). Then, in sections 4 and 5 (resp. 6
and 7), we follow the same program for Bernstein-Durrmeyer operators M,
with Legendre weight w = 1 (resp. the genuine Bernstein-Durrmeyer opera-
tors G,,). In section 8, we give some partial results on the asymptotic expan-
sions and convergence orders of these various quasi-interpolants. In section 9,
we give some results on numerical experiments done on the approximations
of two functions by Bernstein and genuine Bernstein-Durrmeyer operators.
Finally, in Section 10, we set some open problems that would be useful to
solve for the applications of those Qls to various problems in approximation
theory and numerical analysis.

2. The classical Bernstein operator

2.1. B,, and its inverse A, = B3, as operators on P,

The classical Bernstein operator

a n
w3 ()
where {B?, « € A,} is the Bernstein basis of P,, is an isomorphism of the
space P, of bivariate polynomials of total degree at most n. This can be
proved in various ways. For example, let {¢£,« € A, } be the Lagrange basis
of P,, (see e.g. Ciarlet [11], chapter 2) based on points {$,a € A,}, then
B, = Bl for o € A,,. Similarly, let {7, o € A, } be the Newton basis of
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IP,, based on the same points {<, o € n} defined for || =i+ j=p<n
and using the Pochammer symbol (n)p =nn—1)...(n—p+1), by
i—1 j—1
v = [z = &) [[(ny — 0)/(n),
k=0 =0

then B,v? = m, where mq(x,y) = m; ;(z,y) := x'y’ are the monomials of
P,.. So the image of the Lagrange (resp. Newton) basis is the Bernstein (resp.
monomial) basis.

Denoting A,, = B;, ! the inverse operator of B,, on IP,,, then we have Ap,Bl =
2 and A,m, = V2 for all & € A,,. These properties are used below for the
computation of the coefficients of A,, expressed as a differential operator.

2.2. 3, as a differential operator

As in the univariate case (see e.g. [33], chapter 1, and [45]), the operator B,
has the following representation in P,,:

B, =1Id+ zn: > BreD™

r=2 k+0=r

Note that the polynomial coefficients 8 ¢ should be denoted ﬁ,(cne) since they
depend on n. However, we omit the upper index for the sake of clarity.

Theorem. The polynomial coefficients By ¢ satisfy the recurrence relation, for
k,4>1

n((k+1)Brt1,e + L+ 1)0ke41)
= (1 -2 —y) (x(0108k,e + Br—1,¢) + ¥(001 5k, + Br,e—1)) -
with ﬁo,o = l,ﬁl’o = 60,1 = 0, and fO?" k‘,f > 1
n(k +1)Bky1,0 = (1 — 2)(0108k,0 + Br—1,0)

n(¢+1)Bo,e+1 = y(1 — ) (90150, + Bo,e—1)
Proof. Using Taylor’s formula

Flst) = ) + 30 ( > ()6 ota- 0ot y))

r>1 k+l=r

and applying the Bernstein operator

Bl u)= )Y ( 3 (k>Bn[(~ﬂc)’“('y)‘}(w,y)D’“’ef(x,y)>

n>1 k+l=n
we first obtain
n

Bates) = (1) Bullc = 0= )00

or, setting ¢r ¢ = (. — 2)k(. —y) andm:=n—k—~{:

Bre = k'é'— Z ¢>k£( )

i+j<n



570 Paul Sablonnieére

Let us compute the expression
xzDY0 + 2 D01

(@D 4+ yDO ) e = =

B ok

First we get
DYOBupe =~k D b1 i’ ) By, D bu i, I popr.
’ & “\n'n) Y L \nn i
irjsn i+j<n
with
1,0 _ —1 1
DBy =n (Bl - Bij)
Moreover, we have
nxzBj', ; =izB}';, and nrzBy; = (n—i—j)B};
therefore

xZDl’OBn¢k,€ = —kxzBnpr_1,0+ 2 E 1Pk (a ]> Bi;
n n

—z Y (n—i—j)rs (; i) B}

Now, using the identities:

en (i) van it imn(eon(Eoe) a3 -2))

we obtain
22DYOB, ¢ 0 = —k2Budi—_1.0 +n(1 — y)Budri1.e + nzBndr oi1
In the same way, we also have
yzD" B ops = —k2Budro—1 +n(l — 2)Buodres1 + nyBudriie
and finally
2(xDY0 + yD" B dr = —kz(xBndr_1.0 + yBndr.o—1)
+1(Bndkt1,6 + Bndr,e+1),
which gives the following recurrence relation on the polynomial coefficients:
n(k+1)Brs1,e+n(041) Brer1=2 (2 (DO By o+ Br—1,0) + y(D*' Bro+ Bre—1)) -
[l
Examples. Using the notations X = z(1 — x),Y := y(1 — y), the first beta
polynomials (depending on n) are given by
2nfa,0 = X, npi = —xy
6n°B30 = X(1—2x),  2n°Ba;1 = —3zy(l — 21),
2403810 = X(1+3(n—2)X),  6n°B31 = —dzy(1+3(n —2)X),
4nBag = zy(n — 1 — (n —2)(x +y) + 3(n — 2)ay)
5n*Bs0 = (1 —22)X(1+2(5n — 6)X), 24n*Bs; = —xy(1+2(5n — 6)X)
12n° 3.2 = 102y ((n — 1)(1 — 62) — (n — 2)y — (5n — 6)z(z + 3y — day))



Bernstein quasi-interpolants on triangles 571

2.3. A, := B, ! as a differential operator

2.3.1. First method: long recursion. The operator A,, has also the following
representation in P,:

An =Id+ i Z OéiJDi’j
p=2it+j=p

A first method, giving a long recursion, consists in deducing the polynomial
coefficients from the identities A,my ¢ = v, for 0 <i+j <n.

k+¢

é!
o=t + 3 Y e e e
p=2i+j p I
giving the (long) recursion
Vieg — Mkt abmt oyt
P — Qg
kit k10! D (k—al (0— )™

(0,0)< (4,5)<(k,0)

2.3.2. Second method : expansion in the Newton basis. From the Taylor
expansion of f € P,,:

fG) = flay +ZZ T)Dklf(l"y)

p=1k+£=p
we deduce
Af—f+zn: > A (= DM f(z,y)
nl = AVl Y
p=1 k+{l=p
giving

and since A, m;; = v; ;, we obtain the compact form :

e(2,y) k'ﬂ' ZZ( )( ) D2ty Iy, ().

2.3.3. Third method : direct short recursion. At least for polynomials ay o
and «ap ¢, we have the short recursions [45]

(k + 1)(TL - k)OékJrLo = —k(]. - 21’)&]6_’0 — XOék,L().
(E + 1)(7’L — g)()é()?g_i_l = —k(l — Qy)a(u — Yaoyg_l.
Following the model of beta-polynomials:
(k+1)nBrr1,e+n(l+1)Brer1=2 (2(D" OBk o+ Be—1,0) +y(D"" Bro+ Bre—1)) -

it would be possible to get a recursion for the computation of these polyno-
mials. However, it is still an open question.
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2.3.4. A table of polynomials alpha. With the notations X = z(1 — z),Y =
y(1—y),ng = (n—1)...(n—k),[4,j] :== a, ;, here are the first polynomials
alpha

(2,0 = X, m[l,1]] =2y, 2m[2,0)=Y

3n2(3,0] = (1 —22)X ng[2,1] = —zy(lax),
nall,2] = —zy(l —2y), 3n2[0,3] = (1 —-2y)Y
8n3[4,0) = -X(2—-(n+6)X), 2n3[3,1] =2zy(2 - (n+6)X),
4n3(2,2] = wy(n — (n +6)(z +y — 3zy))
30n4[5,0] = (1 — 22)X(6 — (5n + 12)X),
6n4[4,1] = —zy(1 — 22)(6 — (5n + 12)X)
6n4[3,2] = —xy(n — 6nz — (n + 12)y + (5n + 12)z(z + 3y — 4zy))

)
(

3. Bernstein quasi-interpolants

3.1. Quasi-interpolants of order r

Given 0 < r < n, define the truncated inverse of order r

.Aglr) = Id-f—i: Z Oli’j.DiJ

p=2i+j=p
Then the Bernstein-quasi-interpolant (abbr. BQI) of order r is defined by
B = A"B,

In other words, for all polynomial p € P,,, we have

B’Ezr)p = Bnp + ZT: Z O‘i,jDi,jBnp

p=2i+j=p

Theorem. The operator By(:) s exact on P, for all 0 <r <mn.
Proof. As p = A, B,p = len)p, we can write
n
pBPp= 3 Y ay DB

p=r+1litj=p
As p € P, we have B,p € P,, thus D" B,p = 0 for all (i,j) satisfying
z'—i—j:er—l—l,thusp—B,(f)p:O. O
Therefore, we have constructed a chain of intermediate operators between the
classical Bernstein operator and the identity operator which can be written
in the form of the Lagrange interpolation operator £,, since A, B}} = {:

p=ABup=3 F(S)ABL= Y f(5)ta=Lu
a€A, aEA,
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3.2. Some open questions on BQIs

Among the open questions relative to the BQIs, the following seem particu-
larly interesting:

1) Prove, as in the univariate case [50], that for r € N fixed, the BQIs of
order r are uniformly bounded, i.e. there exists a constant C). such that

||B’£LT)||OO S Cr for all n Z r

2) Numerical experiments show that some functions f (e.g. of Runge type)

are better approximated by intermediate polynomials By(f) f rather than by
their Lagrange interpolant. This is not quite surprising in view of the fact that
£ ]|00 goes to infinity rather fastly when n — oo (see e.g. [9]). Therefore the
approximating polynomials generated in this way can be useful in practice,
in approximation as well as in CAGD.

3) It would be interesting to have a direct formula giving the polynomial
coefficients o j, or at least a short recursive formula.

4. Bernstein-Durrmeyer operators

For the sake of simplicity, we take w = 1 (Legendre) and we only con-
sider Bernstein Durrmeyer quasi-interpolants (abbr. BDQIs) in that case.
Of course, the same technique can be extended to general BDQIs with an
arbitrary Jacobi weight. It would be also interesting to study the generaliza-
tions recently proposed in [3, 4]. Setting

(f,9) :=Af(x»y)g(x,y)dwdy

since area(T) = 1/2, we have

1
Br=—
/T T (n+1)n+2)
whence the definition of the BD operator:
Mpfi=m+1)(n+2) > (B f)B}
YEAR
4.1. M,, and K,, = M_! as operators on P,

Consider a family of orthogonal polynomials {Py,, 0<|y|=k+¢<n}on
T (see e.g. [12, 21, 22, 48]) whose expansion in the BB basis is the following:
Py= Y p(6,7)By

seA,
It is known (see e.g. [13]) that for v € Ay, with 0 < s <n, one has
M Py = py(n) Py,
where the eigenvalue is given by
M. _ T+l T@+3)
n+3)s T(n—s+1)T(n+s+3)

pry(n) = (
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We use here the Pochhammer symbol defined by

(n+s—1)! _ I'(n+s)
(n—1)! I'(n)

(n)s=n(n+1)...(n+s—1) =

and we set

[nls:=n(n—1)...(n—s+1) = 0 r_z!s)! _ F(l;(i;ri)l)

1

Thus M,, is an automorphism of P,,. Denoting K,, = M, we have

KnPy=p;t(n)P,, veA,

4.2. M,, as a differential operator on P,

Like the classical Bernstein operator, the BD operator M,, can be expressed
as a differential operator on P,:

Mn:Z Z /JEsn)D(S? (")E]P’
r=0456€cA,.
Therefore, for |y| =m < n:

MaP, =3 5 WD, = (P,

r=00€A,

As in Section 2.2, a direct expression of the polynomials u((;n') for § = (k,¢) €
A, can be deduced from Taylor’s formula:

4.3. K, := M ! as a differential operator

One can also write IC,, as a differential operator on P,,:
S e,
r=05eA,

Therefore, for |y| = m < n, we have the long recursion:

KnPy —Z S wDP, = p ()P,
r=0456€A,

For the computation of the polynomial coefficients x, we did not use this
method. Rather, we compute the polynomials p, := M, m, from which we
deduce K, py = m, as follows.
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4.4. The polynomials p,
In order to find the polynomial p, whose image by M, is the monomial
My 1= 2y’ i.e. such that Krnmy = py, we write

pyi= Y c(y.0)B"

sEA,
Setting
| A
BY = B}, := Z,';L"k'x’yjzk, k:=n—i—j, for v:=(1,75) €Ay,
!
By =B} = v xPyiz", r:=n—p—gq, for §:=(p,q) €A,

SR plgly]
and introducing the Gram matrix
1 (e
(n+1)2 (2n+2)

Gly, 8] := (B, BY) =

n+1
we obtain
n 1 n

Mupy = 3 el O)MBY = S04 1)(n+2) 3 e(3,9) (Z als, 9]Be>

SEA, dEA, e,

1
Mupy = §(n +1)(n+2) Z ( Z G[9,5]0(7,§)> By
GEAH 66A7L

Now, we need the representation of the monomial m., in the BB basis:

S IH

oA, (7‘7,748)

By, 0:=(rs)

By identification, we compute ¢(y,d) as the solution of the system of linear
equations

St D +2) 3 GO, dley,6) =

sea ()

4.5. A table of the first polynomials kappa

The list of the first kappa polynomials shows that they are more complex
than alpha polynomials of section 2.3.4 :

TLKJYB =3z —1, nm(({ll) =3y—1
(n)a /@érfo) =n+92>—n+7Nz+1
()2 w17 = 2(n + 9y — A +y) +1
()2 6’3 = (n+9)y" — (n+ Ty + 1
(n)s k5 = 5(n+5)2° — (Tn + 31)a% + (2n + 1) — 1
(n)s I*iénl) =15(n+5)2%y — (n + 13)2? —4(2n + 1) zy + (n + 8)x + 5y — 1
(n)s Kjgnz) =15(n +5)ay® — (n+ 13)y* —4(2n + 11)zy + 5z + (n + 8)y — 1
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(n)s K = 5(n + 5)y® — (Tn+31)y® + (2n+ 1)y — 1
n 1
(n)g HELO) = 5((71 +4)(n 4 33)2* — 2(n® + 34n + 113)23

+(n 4 4)(n + 33))x? — 6(n + 5)z + 2)
(n)a kYY) = 2(n +4)(n + 33)a2y(z — 1) — 2(3n + 19)2
+(8n +39)z(x + 2y) — 2(n + 6)x — 6y + 1
(n)4 kY = 3(n+4)(n+33)2y® — (n® +46n+189)zy (2 +y) + (n+18) (2> +4?)

+(n+5)(n+18)ay— (n+9)(x +y)+ 1

k(@ y) = R (oa), kS @y) = K (g, 2).

5. Bernstein-Durrmeyer quasi-interpolants

5.1. Bernstein-Durrmeyer quasi-interpolants of order r

Given 0 < r < n, define the truncated inverse of order r

K:,ELT) = 1Id + XT: Z ,‘Qi}jDi’j

p=2i+j=p

Then the Bernstein-Durrmeyer quasi-interpolant (abbr. BDQI) of order r is
defined by

M = KM,

In other words, for all polynomial p € P,,, we have

MPp=Mup+>_ Y ki DY Mup

p=2i+j=p

Theorem. The operator ./\/lsf) is exact on P, for all 0 < r <n.

The proof is the same as for BQIs.

Therefore, we have constructed a chain of intermediate operators between the
Bernstein-Durrmeyer operator and the identity operator. The latter can be
written in the form of the orthogonal projector P,, on the space P,,. Indeed,
since M, is a self-adjoint isomorphism in that space, we have, for all p € P,,:

= <f - Pnfaan> = <Mn(f - Pnf)ap>

0
As M, (f — Pnf) € P,, this implies first that M, f = M,P,f, ie.
K = M, P,f and second that K, M, f = P,f, in other words
KoMy, q.ed. O
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5.2. Some open questions on BDQIs

Among the open questions relative to the BDQIs, the following seem partic-
ularly interesting:

1) Prove that for r € N fixed, the BDQIs of order r are uniformly bounded
for L? norms i.e. there exists constants C(r, p) such that

1B, < Clr,p) forall n>r

2) As for BQIs, numerical experiments show that some functions f (e.g. of
Runge type) are better approximated by intermediate polynomials Mﬁf) f
rather than by their L2-orthogonal projection P, f on P,,. (This is not quite
surprising in view of the fact that || £, |lco goes to infinity fastly when n — o0).
Therefore the approximating polynomials generated in this way can be useful
in practice, both in approximation and in CAGD.

3) It would be interesting to have a direct formula giving the polynomial co-
efficients x; j, or at least a recursive formula allowing their fast computation.
4) From the computational point of view, it would be also interesting to have
a fast algorithm for the effective computation of scalar products <ny1, f). Even
though the Bernstein polynomials are Jacobi weights (up to a constant), using
the corresponding Gauss-Jacobi cubature formulas seem rather complicated
since weights and data points are distinct.

6. Genuine Bernstein-Durrmeyer operators

Let fs denote the restriction of f to the edge opposite to the vertex As = (es)
(barycentric coordinates :s e; = (1,0,0),e2 = (0,1,0) and ez = (0,0,1)), let
b "7 be the univariate Bernstein polynomials on that edge, and let A% be the
set of indices v € A,, with no null component. Then the genuine Bernstein-
Durrmeyer (abbr. GBD) operators are defined by

3 n—1

Gof —ZferB + (=1 > (febiT)

s=1 k=1

+Hn-1)(n-2) > (f,Bi* B

VEAT,

Note that in the second sum, (fs, bz:lz ) is a univariate sacalar product along

the edge, and By} is an abbreviation for B]} when o = (k,n—k,0), (k,0,n—k)
r (0,k,n — k).

Like the classical Bernstein and the BD operators, the GBD operator G,, can

be expressed as a differential operator on P,,:

G 72 Z 9(”)D5 (n) P,

r=00€A,
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The inverse operator H,, := G, ! can also be expressed as a differential oper-
ator on PP,,:

=3 Y w08, & e,

r=035€A,

7. Genuine Bernstein-Durrmeyer quasi-interpolants

7.1. Genuine Bernstein-Durrmeyer quasi-interpolants of order r

Given 0 < r < n, define the truncated inverse of order r

HT) = Id + Z > 0;;D%

p=2i+j=p

Then the Genuine Bernstein-Durrmeyer quasi-interpolant (abbr. GBDQI) of
order r is defined by
G =HDG,
Gl .= Z nﬁ,")D'yGn, 0<r<n
lv|=0

Theorem. The operator gff) is exact on P, for all 0 <r < n.
The proof is the same as for BQIs and BDQIs.

7.2. A table of the first polynomials eta
With the notation ng := (n — 1) ... (n — k), here are the first polynomials
nnyy) = =X, iy = 2y
ngnég) =(1-2x)X, nzﬁgf) = —3zy(1 — 22)
gy = X((n+7)X —2), nay) = —2zy((n+7)X - 2)
ngnSy = xy((n +7)(3zy —x — y) +n + 1)
nanso = (1 —22)X(1— (n+3)X), nans1:=52x—1)(1— (n+3)X)zy
nanz 2 = (5(n+3)z(dey —x — 3y) + (n+1)(6z — 1) + (n + 11)y)zy

8. Asymptotic formulas for Bernstein type quasi-interpolants

We only sketch a study the convergence for polynomials though the results
can be extended to smooth functions (this will be developed elsewhere). Given
a polynomial p € P, we are interested in the following limits:

lim nr+1(Q$L2r)p(x) —p(z)) and lim nr+1(Q(2r+1)p(x) —p(x))

n

where QS), s = 2r,2r+1 is one of the three types of Bernstein QIs previously
defined. For original operators (case s = 0), see also [1, 2, 33, 34, 48].
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8.1. Bernstein QIs

For beta and alpha polynomials, we define the polynomials
Bk,é =limn"By, for k+{¢=2r—1or2r

are=limn"opy for k+4£=2r—1lor2r

From the recurrence formulas of section 2.2, we immediately deduce the fol-
lowing
Theorem. The following recurrence relations hold:

(k+1)Brs1,0 + (€ +1)Brpr1 = 2 (xBr—1,0 + YBre—1) for k+0=2r—1,

(k+1)Brs1,e+ (£ +1)Bres1 =z (2D OBy +yD*'Bry) for k+0=2r.

We have not yet obtained the general formulas for alpha-polynomials. How-
ever, for polynomials & o and &g ¢, we deduce from the recurrence formulas
of section 2.3.4 :

(2r+1)agry1,0 = —2r(1—2x)ag0—Xaz—1,0 (2r+2)ag, 42,0 = —Xaoro,

(2r+1)ao2r+1 = —2r(1—2y)ao,2r — Y @201 (2r+2)ap 2742 = =Y ao,2r,
Here is a table of the first polynomials:

(k, £) Br,e Qe
) X/2 -X/2

) —zy zy

Y| (1—22)X/6 (1-22)X/3
) | —xy(l —22)/2 | —xy(l —2x)
)

)

X?/8 X?/8
—zyX/2 —xyX/2
(2,2) | zy(z+ 3zy)/4 | zy(z + 3zy)/4
The asymptotic formulas are obtained as follows. For any polynomial f:

f-BYf= Z Z a; ;DY f

p>q+1li+j=p

For g =2r — 1, we get
n(f-B2f) =33 0 DVB,f
p>2ri+j=p
As limn"o; 5 = @, for i + 7 = 2r, limn"a;; = 0 for i + 35 = p > 2r and
lim D% B, f = D" f, we obtain:
hmnr(f - 87(127“)‘]0) = Z @i’jDi’jf
i+j=2r
Similarly, for ¢ = 2r , we get
nr+1 (f o B§L2T+1)f) _ Z Z nTJrlaZ_TjDi,jan

p>2r+1i+j=p
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Aslimn™ o, j=a,; fori+j=2r+1,2r+2, limn"a,; ; =0fori+j=
p>2r+2and lim D"/ B, f = D" f, we obtain:
2r+2
imn™(f =BV = 0 Y @i DS
p=2r+1it+j=p
Examples.

limn(f — 5(2 f) = ;(XDQ 0f _ gyD ' f 4 Y DO2)
limn®(f - B f) = Z a,DVf + Z a, D f
[v]=3 |v]=4
= %(1 — 2$)XD3,Of — xy(l — Qx)Dzvlf _ xy(]_ _ 2$y)Dl’2f + (1 _9 )YD0’3f

1
+8X2D4°f a:yXD31f+ a:y(z+3scy)D22f J;yYD13f+ Y2D°4f

8.2. Bernstein-Durrmeyer QlIs
For lambda and kappa polynomials, we define
;\k,é =limn"Age for k+£¢=2r—1or2r
Rige=limn"kg, for k+{=2r—1or2r
Here is a table of the first polynomials Ky, ¢:

(kv 6) Rk,f

(1,0) 3x—1

2,0) X

(1,1) 2xy

(3,0) “X(5z —2)
(2,1) | x(1bzy —xz — 8y + 1)
(4,0) X?/2

(3,1) —2xyX

(2,2) | 2yBay — (z+y) +1)

As for Bernstein Qls, we deduce, for any polynomial p :
limn"(f — M@ f) = Z Ri ;D" f, gq=2r—1

i+j=2r

Similarly, for ¢ = 2r , we get

2r42
lim nrJrl(f _ M%QTJrl)f) — Z Z Ei,jDi’jf, q= 2
p=2r+1i+j=p
Examples.

limn(f — M2 f) = —XD>°f + 20yD" f — Y D2 f
limn?(f — M f) = Z a, D7V f + Z a,D7f
[v|=3 lv|=4
—X (52 —2)D*°f —x(152y —x — 8y +1)D*' f —yx(152y —8x —y+1) D2 f
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1 .
—(5y —2)Y D3 f + §X2D4’0 f—2zyXD>'f

1
+ay(3zy — (x +y) + 1)D>?f — 22yY D3 f 4 §Y2D0’4f

8.3. Genuine Bernstein-Durrmeyer QIs

For and polynomials, we define
§k7g =limn"0,, for k+{¢=2r—1lor2r

Mee =1limn"ng e for k+4+£€=2r—1or2r

Here is a table of the first polynomials:

) ke ¢

) -X

) 2zy

) (1-2x)X
) —3zy(1 — 2z)
)

)

)

X2/2
—2zyX
2y(Bzy — (x+y)+ 1)

9. Numerical experiments on Bernstein quasi-interpolants

We present some numerical tests on the following functions

1
M) = g 13+ - 13

fa(@,y) = exp(—2® —y?)
using classical and genuine Bernstein quasi-interpolants of various degrees
and orders.
We denote the uniform errors respectively by bl f=If- B f|| for Bern-
stein QIs and by eg,(f) =|f - gff)fH for genuine Bernstein-Durrmeyer Qls.

(n,r) [ ebDfi | b fa | (nr) [ed fi ] edl 1o
(8,0) 0.38 3.6(-2) (5,1) 0.6 8.8(—2)
(8,3) | 84(2) | 23(-3) | (5,3) 0.3 |8.8(—3)
(8,5) [24(2) [ 12(-4) | (5,4) | 025 |1.2(—3)
(8,8) | 012 [ 20(-6) | (5,5) | 0.14 | 4.8(-4)
(15,0) | 0.26 | 2.0(-2) | (10,0) | 0.46 | 5.2(-2)
(15,4) [4.6(-2) | 4.4(-5) | (10,2) | 025 | 5.2(-3)
(15,8) | 1.2(-2) | 6.0(-8) | (10,4) | 0.15 | 4.0(-4)
(15,9) | 5.6(-3) | 3.0(-8) | (10,6) | 8.4(-2) | 4.8(-5)
(15,10) | 9.2(-3) | 3.4(-9) | (10,7) | 0.12 | 2.6(-4)
(15,15) | 1.5(-2) | 5.0(-11) | (10,10)
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We see that the behaviours of QIs are quite different for f; and fs.
1) f1 is a rational function of Runge type : the Lagrange interpolants for n = 8

and n = 15 both give bad results. However, the errors ebg) f1 seem to have
a minimum value for some intermediate QIs, for example for (n,r) = (8,5)

and (n,r) = (15,9). A similar fact occurs for the errors eg,(f)fl where the
minimum value is obtained for (n,r) = (10, 6). However the errors are higher
than those obtained by Bernstein Qls for n = 8.

2) fi1 is a good analytic function with a nice behaviour: the Lagrange inter-
polant gives the best results. The errors slowly decrease from r =0 to r = n.
If one does not want a very high precision, the first QIs can be taken as
approximants of the given function. For the genuine Durrmeyer operator, the
errors for n = 10 are higher than those obtained by Bernstein Qls for n = 8,
except maybe the minimum value for (n,r) = (10, 6).

We also compared the above results with those obtained using the BD opera-
tor with Legendre weight (the errors are denoted edgf) f). For the two tested
functions, the results were worse. We only give them for the exponential
function fo.

)| b g | el fo | ed 1
0) [5.6(—2) | 8.8(—2) | 0.18
5,3) | 4.6(—3) | 8.8(—3) | 4.2(-3)
1) [6.4(—4) | 1.2(-3) | 2.3(3)
(5,5) | 6.4(-4) | 8.8(-4) | 1.6(-3)

As a conclusion of these tests (and of other tests done on various functions),
the classical Bernstein QIs seem a priori to be the more efficient. Of course,
the values of f on uniform lattices of points of the triangle must be available.
If the function is only known by its moments or other mean integral values,
then one could consider the approximation by BDQIs with convenient Jacobi
weights or by GDQIs.

10. Some applications

In this final section, we briefly present some possible applications of the above
quasi-interpolants to various problems in approximation, CAGD and numer-
ical analysis.

e in approximation, the Hausdorff moment problem in 7' consists in find-
ing a function f having given moments s, (f) := [ f(z, y)azFytdady for
some indices v = (k,¢) € N2. Such a function can be approximated by
the Bernstein-Durrmeyer quasi-interpolants of Section 5. Indeed, scalar
products (f, B} are directly computable from moments, so M, f is
easily obtained together with its partial derivatives.

e in CAGD, when one is interested in approximating a function defined on
a uniform lattice of points in the triangle T', Bernstein quasi-interpolants
of Section 3 can sometimes offer an alternative to strict interpolation at
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those points since their norms seem to be uniformly bounded in n for a
given order 7.

e in numerical analysis, it would be perhaps interesting to derive cubature
formulas from integration of Bernstein quasi-interpolants. In the same
way, approximate formulas for partial derivatives can be obtained by
computing derivatives of Bernstein or Bernstein-Durrmeyer type quasi-
interpolants.
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Approximation of the solution of
stochastic differential equations driven
by multifractional Brownian motion

Anna Sods

Abstract. The aim of this paper is to approximate the solution of a
stochastic differential equations

dX(t) = F(X(t)dt + G(X(¢))dB(t), X(0) = Xo, t>0
on R™. We will use wavelet approximation of multifractional Brownian
motion.
Mathematics Subject Classification (2010): Primary 60H10; Secondary:
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1. Introduction

The fractional Brownian motion (fBm) with Hurst index H € (0,1) is a zero

mean Gaussian random process (B (t)) with continuous sample paths and
>0

with covariance function
1
E(B(s)B(t)) - §<t2H +s2H |- t|2H>.

For H = % the fractional Brownian motion is the ordinary standard
Brownian motion.

The fractional Brownian motion B has on any finite interval [0, 7]
Holder continuous paths with exponent v € (0, H) (see [5]). Moreover, the
quadratic variation on [a,b] C [0,T] is

n 9 o0 if H< %,
lim 3" (B(t?) - B(t;:l)) = (b-a W H=3 (11
|Anl=05 T 0 if H> 3,

where A, = (a =1t < --- < t]! =) is a partition of [a, b] with

|An| = max (" —1;,).



588 Anna Sods

If H # %7 then the convergence in (1.1) holds with probability 1 uni-
formly in the set of all partitions of [a, b], while for H = % the convergence in
(1.1) holds in mean square uniformly in the set of all partitions of [a, b]. Note
that, if H # %, then B is not a semimartingale, so the classical stochastic
integration does not work. But the Holder continuity of B will ensure the
existence of integrals

T

0/ G(u)dB(w),

defined in terms of fractional integration as investigated in [15] and [16] for
the stochasticc process (G(t))icjo,7) with Hélder continuous paths of order
a > 1 — H. Moreover, the fractional Brownian motion is H-self similar, so

for any ¢ > 0 the process (cH B(t/c)) N is again a fractional Brownian
>0

motion, has stationary increments. Stochastic differential equations driven
by fBm have received considerable attention during the last two decades.
Fractional Brownian motion as driving noise is used in electrical engineering
([6]) or biophysics ([11]). Moreover, fBm has established itself also in financial
modelling ([4],[8]).

The multifractional Brownian motion (mfBm) is obtained by replacing
the constant parameter H of the fractional Brownian motion by a smooth
enough functional parameter H(-). We denote by H a function defined on the
real line and with values in a fixed interval [a,b] C (0,1). We assume that it
is uniformly Holder continuous of order 5 > b on each compact subset of R.

In this article we study the approximation of the It6 stochastic differ-
ential equation

dX(t) = F(X(t))dt + G(X(1))dB(t), X(0)=Xo, t>0  (L2)

on R". Here F : R* — R", G : R* — R", B = (B(t)) o HeO
t

is a 1-dimensional multifractional Brownian motion adapted to a filtration
F = (F,);>0 on a probability space (Q, K, P), and z¢ is a Fy measurable
random variable independent of B.

Suppose with F' and G satisfy with probability 1:

FeCR"x [0,T],R"),G € C*(R" x [0,T],R") and

F(~, t), aG(a t) 8G(, t)

o e locally Lipschitz, Vt € [0,T].

2. Wavelet approximation for (5(t)):cjo1

Let {29/2W (272 —k) : (j,k) € Z*} be a Lamarie Meyer wavelet basis of L*(R)
and denote by ¥ the function defined by

T
\P(m,@):/e”y 531 dy,
R ylTz




Approximation of the solutions of SDE driven by mfBm 589

where W(y) is the Fourier transform. We use the following wavelet approxi-
mation of the multifractional Brownian motion (B(t)):c[o,1) with Hurst index
H investigated in [1].

B(t)=Y 3 27 (W2t — k H(k/2)) — W (—k, H(k/2)))e; .
j=—00 k=—o0c0
(2.1)
where €; 5, are independent identically distributed N (0, 1) random variables.
This process was introduced in [3] to model fBm with piecewise constant
Hurst index and continuous path.
As in [2] and [12] we consider the following assumptions for ¥: ¥ € C*
and there exists a constant ¢ > 0 such that
< ¢ / < ¢
\ezl[z?b] (t,0) < RN and \021[21’317] w'(t,0)] < CENTE for all t € R.
(2.2)
We consider the following high frequency component of the wavelet rep-
resentation in (2.1)

Vi)=Y > 2Rt —k, H(k/2)) — W (—k, H(k/2)))ej x
j=0 k=—o00
and the low frequency component
-1 o]
V)= S ST 2 (W@t ke H(k/2)) — W(—k, H(k/2)))e s
j=—00 k=—o00
Obviously,
B(t) = Vi(t) 4+ Va(t) for each t € [0,1].
Let N € N. In the following we use two approximation components, corre-
sponding to the components V7, respectively Vs, namely

N
BYt)y=>" > 2wt —k H(k/2)) - B(~k, H(Kk/2)))e;
=0 et

and

BYN(t) = i > 2 (Wt —k, H(k/27)) — W (—k, H(k/2)))e) k-

j=—2IN/2] |k <2IN/2]
We denote
BY(t) = BY(t) + By (t) for each t € [0,1]. (2.3)
Using Theorem 2 and Theorem 3 from [2] we have the following result:

Theorem 2.1. The sequence (BY) yen converges to B almost surely in w € Q
and uniformly in t € [0,1], i.e.

P( lim sup |[BY(t)—B(t)|=0) =1.
(Jim, sup |BY(t) - B(t)] =)
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In the sequel we need the following result:

Theorem 2.2. For all N € N the approzimating processes (B™ (t));e(0,1) are
Lipschitz continuous with probability 1.

Proof. We write
1B (s) = BN ()] < |BY (s) = By ()| + B3 (s) — B (¢)]

N
<> > 2| ¥s —k, H(k/27)) — W (20t — k, H(k/27)))||ej.x|

J=0 |p|<_2N+4
|k‘—(N—Hl)?

COY S e @k H(K/2) (2t Hk2)) 4]

j=—2IN/2] |k <2lN/2]

Using the assumption (2.2) for ¥ and using that the set of indices of j and k
is bounded, it follows that there exists a ¢y > 0 (depending on w) such that

|BY (s) = BN (t)| < en|s — t| for all s, € [0,1] and all n € N.

3. Fractional integrals and derivatives

Let a,b € R, a < band f,g : R — R. We use notions and results about
fractional calculus, from [14] and [15]:

flat) = lim f(a+3), f(b=) = lim f(b~9),

Jar (@) = Lap) (f(x) = fat)),  go—(7) = Lap) (9(x) — g(b-)).
Note that for o > 0 we have (—1)* = e'™.

For f € Li(a,b) and « > 0 the left- and right-sided fractional Rieman-
Liouville integral of f of order « on (a,b) is given for almost every x by

x

I20@) = g [@= 0 )y
and
b
i @) = T [0 s

x

For p > 1 let I$, (Ly(a,b)), be the class of functions f which have
the representation f = I, ®, where ® € L,(a,b), and let If* (Ly(a,b))
be the class of functions g which have the representation g = I* ¢, where
¢ € Lp(a,b). If 0 < o < 1, then the function ®, respectively ¢, in the rep-
resentations above agree almost surely with the left-sided and respectively
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right-sided fractional derivative of f of order « (in the Weyl representation)

®z) = D2, 10) = 57 +a/f PO L8y ) 1)

and

b
(=D~ g(z) /g(x) —9(v)
+a |

QO(.T) = D?fg(.’l}) = F(]. _ Ot) (b N x)a (y — l’)a+1 dy H(a,b)(q")‘

x

The convergence at the singularity y = x holds in the L,-sense. Recall that
154 (Day f) = ffor f e I3 (Ly(a,b)), Iy (Dy_g) =g for g € I} (Ly(a,b))

and
Dg (I3 f) =f, Dy (Iy_g) = g for f,g € Li(a,b).
For completeness we denote

Doy f(z) = f(x), Dy_g(a) = g(x), Dgy f(x) = ['(x), Dy_g(x) = ¢/ (x).
Let 0 < a < 1. The fractional integral of f with respect to ¢ is defined as

b
/ f@)dglx) = (1) / DE, fur (@)D} g (t)dx  (3.1)

a
+/f(a+)(g(b=) — g(a+))
if far € 154 (Lp(a, b)), go— € 1,”%(Lg(a,b)) for L + 1 <1.
In our investigations we will take p = ¢ =2. If 0 < a < %, then the
integral in (3.1) can be written as

b
/ f()dg(x) = (~1)° / D2, f(x)D}=*gy_(2)da (3.2)

if f €12 (La(a,b)), f(a+) exists, go— € I,~*(La(a,b)) (see [15]).

4. The stochastic integral

Without loss of generality we consider 0 < T < 1, because for arbitrary T > 0
we can rescale the time variable using the H-self similarity property of the

multifractional Brownian motion meaning that (B(ct)) N and (CH B (t))
>0

>0
are equal in distribution for every ¢ > 0.
T t
We will define the /G(u)dB(u) Ito integral instead of /G(u)dB(u)
0 0

and use

t T
/G(u)dB(u) = /H[o,t] (u)G(u)dB(u) for ¢t € [0,
0 0
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(by Theorem 2.5, p. 345, in [15]).
We consider v > 1 — H. It follows by (3.2) that

/G YdB(u /DO+ u) DBy (u)du (4.1)

for G € I, (L2(0,T)), where G(0+) exists and Br_ € I;-*(L2(0,T)).
The condition G € I, (L2(0,T)) (with probability 1) means that G €
L2(0,T) and

_ew-6w,
I (z) = O/ =gt dy f € (0,7)

converges in L2(0,7T) as € \, 0.
The condition By_ € I7.-%(L2(0,T)) means Br_ € Ly(0,T) and

T
B B(z) — B(y) o o
7.(2) _+/ Ly for e € (0.T)

converges in Ly(0,T) as € \, 0 This condition for B is fulfilled for o >
1 — H, since the multifractional Brownian motion B is almost surely Holder
continuous with exponent v € (0, H) (see [5]).

We will use (3.2) for the integrals with respect the approximating pro-

cesses (BN(t)) ot Observe that By r— € I7-%(L2(0,T)), which follows
te[o,T
from the Lipschitz continuity property in Theorem 2.2. We have

/G YdBy (u /D0+ u)D}3 "By r— (u)du (4.2)

for G € 1§, (L2(0,T)), where G(0+) exists.

Let (Z (t)) 011 be a cadlag process. Its generalized quadratic variation
tel0,T

)

process ([Z](t))te[o - is defined as

e\0

—11ms// (Zi_ (s +u) — Zi_(s))dsdu + (Z(t) — Z(t—))?,

if the limit exists uniformly in probability (see [16] ).

In particular, if B is a multifractional Brownian motion with Hurst
index H € (4,1) and BY is an approximation of B as given in (2.3), it is
easy to verify that

[B](t) =0 and [BY](t)=0 for each t € [0,T], (4.3)

because B is locally Hélder continuous and BY is Lipschitz continuous. The
It6 formula for change of variable for fractional integrals is given in the next
theorem.
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Theorem 4.1 ([16], Theorem 5.8, p. 170). Let (Z(t)) 017 be a continuous
telo,

process with generalized quadratic variation [Z]. Let Q : R x [0,T] — R be
2

a random function such that a.s. we have Q@ € C1(R x [0,T]) and %;52 €

C(R x [0,T]). Then, for tg,t € [0, T] we have

QZ(1).1) - QZ(to).t0) = 23( () 102() + [ F2(z().5)ds
! 2
+ %(Z(s),s)d[Z]s.

0%z

to

Let 1 — H < a < 3 and let G € I§, (L2(0,7T)) such that G(0+) exists.
We define the processes

/G (s)dB(s) and Zy(t /G )dBy(s), te€ (0,7

Then by Theorem 5.6, p. 167 in [16] it follows that
[Z](t) = 0 and [ZN](t) = 0.
Using Theorem 4.1, it follows that, if @ : R x [0, T] — R is a random function

such that a.s. we have Q € C*(R x [0,7T]) and 8612 € C(R x [0,T)), then for
to,t € [0,T] we have

QA1) ~ QZ(to) o) = f)f( (5),5)G()AB(s)  (4.4)

to

oQ
Jr/ 8t( (s),s)ds

to

and

QUN(D),1) ~ QZ(10). ) §Q< ¥(s), 9)G()dBx(s) (45)

to

+/%§< Zn(s), 8)ds.

to

5. Stochastic differential equations driven by multifractional
Brownian motion

Let (B(t)) be a multifractional Brownian motion with Hurst parameter
>0

H such that H > % We investigate stochastic differential equations of the



594 Anna Sods

form

dX(t) = F(X(t),t)dt + G(X(t),t)dB(t), (5.1)
X(t)) = Xo,

where to € (0,7, Xo is a random vector in R™ and the random functions F
and G satisfy with probability 1 the following conditions:

(C1) Fe CR™ x [0,T],R"),G € CY(R" x [0,T],R");

(C2) for each t € [0, T] the functions F(-,t), 8%&; t), aGg; 2
schitz for each ¢ € {1,...,n}.

are locally Lip-

We consider the pathwise auxiliary partial differential equation on R™ x R x
[0, 7]

0K
E(yazﬂf) = G(K(yvzat)7t)a (52)
K (Yo, Zo,t0) = Xo,
where Yj is an arbitrary random vector in R™ and Zy an arbitrary random
variable in R. From the theory of differential equations it follows that with
probability 1 there exists a local solution K € C'(R" x [0, T],R") in a neigh-

bourhood V' of (Yp, Zy,to) with partial derivatives being Lipschitz in the
variable y and

Kt
det (,(y,z,t)> #0.
dy? 1<i,j<n

We have for (z,y,t) € V

2 n
%gyvzt Z

m
\ &

K(y,z, 1), )G (K(y, 2,),1).

We also consider the pathwise differential equation (in matrix representation)
on [0,7]

av() = (5,0 O.B0.0)  [FUcro, 50.0.0- 5 00,500
Y(to) = Yo,

which has a unique local solution on a maximal interval (t},t3) C [0, T] with
to € (t3,t3) (see [13]).

Applying the It6 formula, see Theorem 4.1 and relation (4.4), to the
random function Q(z,t) = K(Y (t), z,t) (in fact, successively for K!,..., K™)
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and the fractional Brownian motion B we obtain

K(Y(t),B(t),t) — K(Y(to), B(to), to)

=3 [ G (). Bls). )y ()
—|—/G(K(Y(s),B(sLsLs)dB(s)+ aa—[:(Y(s),B(s),s)ds
:/F(K(Y(s),B(s),s),s)ds+/G(K(Y(s),B(s),s),s)dB(s)
Therefore,
X(t) == K(Y(t),B(1),1)
satisfies
X(t) :Xo+/F(X(s),s)ds+/G(X(s),s)dB(s)

Instead of the process (B(t)) 0.1] we consider its approximations
tef0,1

(BN(t)) o] given in (2.3). For each N € N we consider the pathwise
tefo,1

differential equation (in matrix representation)

—1

avw) = (G-n0.5Y0.0) [0, 50,00
—%—I;(YN(t),BN(t),t)]dt

Yn(to) = Yo,

which has a unique local solution Yy on a maximal interval (¢!,?) C (¢}, 3)
of existence which contains ty. Applying the It6 formula, see Theorem 4.1 and
(4.5), to the random function Q(z,t) = K(Yn(t),z,t) (in fact, successively
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for K',..., K™) and the process By we obtain
K(Yn(t), BN(t),t) — K(Yn(to), BN (), to)

- Z/%WN(S)’BN(S)”)WJ@(S)+ %(YN(S)aBN(S),S)dBN(S)
i=1)

+ / %—I:(YN(S), BN(s), s)ds

_ / FK(Yn(s), BN (5), 5), 8)ds + / G(K (Yn(s), BN (5), 5), 5)dB (s).
Therefore,
Xnlt) = K(¥a (1), BY(8).1)

satisfies
XN<t):XO+/F(XN(S),s)ds+/G<XN(S>,s>dBN(s), Le (b, ta).

By Theorem 7.2 [13] it follows that we have the following pathwise property

lim sup [[Yn(t) =Y (t)||=0.
N—=00 te(ty,ts)

Then the continuity properties of K and (2.4) imply that for a.e. w € Q it
holds

lim sup [|[Xn(t)—X ()| =0.
N—oo te(ty,ta)

By this we have proved the main result of our paper:
Theorem 5.1. Let B be a multifractional Brownian motion approzimated
through the processes BN given in (2.1) and (2.3). Let F,G : R*x[0,T] — R"®

be random functions satisfying with probability 1 the conditions (C1) and
(C2). Let tg € (0,T] be fized. Then, each of the stochastic equations

X(t) :Xo+/F(X(s),s)ds+/G(X(s),s)dB(s),

to
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¢ t
Xn(t) = Xo+ /F(XN(S),s)d5+ /G(XN(S),s)dBN(s), NeN
to to
admits almost surely a unique local solution on a common interval (tq,t2)
(which is independent of N and contains ty). Moreover, we have the following
approrimation result

P ( lim  sup || Xn(t)—X(t)] = 0) =1.

N—=oote(ty,ts)
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1. Introduction

Estimates with the second order modulus ws given by

r+y
)= s |@) =1 (52) + 50| € Clatl ¢ 0
|z—y[<2t
were established by H. Esser in 1976, G. Freud in 1978, H. Gonska in 1984
and R. Paltanea in 1995.
In [8] is given the following axiomatic definition for the modulus of
continuity:

Definition 1.1. Let X be a linear space of functions f: I — R (I C R an
interval) who include the space of algebric polynomials of degree at most r
denoted by I, r € N. A function Q. : X x (0,00) — [0,00) U {oc} is called
a modulus of continuity of order r on X if and only if the following axioms
are satisfied

1. Qr (f,tl) < QT (f, tg) ZfO <t <ty

2. Q. (f+p,t) = (f.t) if pell

3. Q,.(0,¢) =0.
Moreover, if there exists a constant M > 0 such that Q, (e,,t) < Mt" for all
t > 0, then the modulus w, is called normalized.

There are established estimates with different second order moduli based
on the following general result:
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Theorem 1.2. ' [8, p. 20]Let [c,d] C [a,b], L : Cla,b] — Clc,d] a positive
linear operator such that Ley = eq and Ley = e1, Qo a second order modulus
on Cla,b], f € Cla,b], t > 0 and = € (c,d). Suppose that there exists a

function 1 : [0,00) — [0,00) such that 9 <eltxeg|> € Cla,b] and

|A(f;x1,x,x2)| S 6t (leal‘aﬂb) QQ(fat)’ a S T <x <Xy S b.
Then

2 - sl < 2 (o (15700 o) autro,

The notations used are:
e ¢;, for the function ey (z) = 2*, k € NU {0};
Lo — X Tr—x
o A(fimn,a,m0) = ———f (21) + = f (w2) — f(x) for f: [a,b] —
To — X1 T2 — T1

Ru x1, T, T € [a7b]7 1 7é xo;

o 0(Y; 71,7, 72) = xg—xw(x—tm) TRt 1/J<$2_x) for ¢ :

To — X1 To — X1 t
[0,00) — R, 21, x, 22 € [0,00), 71 < & < X2, t > 0.
The K-functional K3(f,t) = K*(f,t";Cla,b],C"[a,b]),t > 0,1 < s < ©
defined for the Banach space (Cla,b],||-||) and the semi-Banach subspace
(C[a, 8], Iler) s 1fler = 1£C]| by

K5(f,t) = inf H( —gll ¢
0=t [(15 -9l
where [|-]|,, 1 < s < oo, is the Minkowski norm in R? and |[-||_, is the
Chebychev norm in R2, respectively, is a modulus of continuity of order r

normalized on Cla, b]. An useful relation between the K-functionals is given
by:

g

, 1 <5 < oo,

S

Lemma 1.3. [13] Let 1 < s < 0o and r € N. Then for f € Cla,b] and t > 0

)" K>(f,u) holds. (1.1)

T8

KR (f:1) = mf (1 +

UTS
In the weighted case, for r € N and ¢(z) = Jz(1 —z), z € [0,1] we
denote by

Col0.1] = {7 € CO.(3) i, Fhpte). i fe)ote) < &

r—1—
and
W, [0.1] = {f € C*0,1]| f) € Cprl0,1]}.

The K-functional K3, (f,t) = K* (f, 7 Cl0,1], W [0, 1]) t>0,1<s<
oo defined for the Banach space (C[0,1], ||-||) and the semi-Banach subspace

1We refer here only the particular case when the operators preserves the linear functions.
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(VVE‘Pr [0, 1], HWEW), |f‘w5w = HSOTJC(T)H by

Ko ()= it (=gl v

rg(r)
gEWE , [0.1] -

)

is a modulus of continuity of order r normalized on C[0,1] and we have

Lemma 1.4. [14] Let 1 < s < 0o and r € N. Then for f € Cla,b] and t > 0

,1 <5< oo,
S

T8

S 3 t
K7 (fit) = inf (1 +

uT’S

)S K5, (f,u) holds. (1.2)

In Section 2 are given estimates with the K-functional K5 and in Section
3 are given estimates with the K-functional K3 .

2. General estimates with K5, 1 < s < o0

Theorem 2.1. Let [¢,d] C [a,b], L : Cla,b] — Clec,d] a positive linear oper-

ator such that Leg = eg, Le; = ey and f € Cla,b]. Then for every x € (c,d)

and t > 0, we have

L ((61 — zeg)? ,a:)
2t2

|L(f,$)—f(il?)| < 2+ K2oo(f7t) (21)

Conwversely, if there exist A, B > 0 such that

L ((61 — zeg)? ,x)

L(f,) — fa)l < | A+ By

K2(ft)  (2.2)

holds for all positive linear operator L, any f € Cla,b], any = € (¢,d) and
1
any t > 0, thenBZi and A > 2.

Proof. Let g € C2%[a,b], 1, z, T3 € [a,b], 11 < z < z3. We have

|A(f;l‘171'7l'2)| < |A(f_g,$1,17,1'2)|+|A(g,$1,x,$2)‘
and
Al an)] = | 225 (g 0) - 9(0) + 22 (g 02) - 9(0)
122 () (o1 - o)+ ) oy - )
+;2__211 (g/(x) (xg —x) + 7 ;52) (zg — m)2>

(mmn)E-w) ., )
- 2(1’2-1‘1) |g (fl)(I—$1)+g (52) (1‘2 —JL‘)‘
<m0
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with & between x and x;, ¢ = 1,2. Therefore

(ke —x)(®—21) o, &
t
s I9"

< <2 4 (@2 = xz)t(f _xl)) max {||f — g, * lg"||} -

|A(f; 21, m,22)] < 2|[f —gll +

Since g was arbitrary it follows that

,x)(m,

22

Afior )| < (242 ) K5°(1.0)

2
If we take 9(u) =2 + % then (2.3) means
A (fiz1,2,22)] < 6 (Y21, 2, 22) K3°(f,1), 21 <@ < 22
By Theorem 1.2 we have

L ((el — xeo)2 ,x)

L(f.2) - @) < (24 ——

K3°(f,1)-

(2.3)

Now we prove the converse part. We consider the positive linear operator

L defined by
L(h,z) = (1 —x)h(0) + zh(1), h € C[0,1].
For f = ey we have K$° (eg,t) < 2t? and from (2.2) it follows
x(1 —x) < 2At% + 2Bx(1 — x).
1
Passing to the limit ¢t — 0, we obtain B > 3
For f(z) = a(dr — 1), z € [O, 5
1
have K3° (f,t) < ||f]| = a and from (2.2) it follows for z = 3 that

B
20 < <A + 4t2> Q.
Passing to the limit ¢ — co, we obtain A > 2.

Corollary 2.2. Under the conditions of theorem we have

L ((el — zeg)? ,x)

22

[L(f,2) = f(z)] < max {2, K5 (f 1)

and

1}f(33):04(3—433),$6 <;,1],a>0, we
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s
s—1°

where 1 < s < 0o and s’ =

Conversely
o if there exist A, B > 0 such that

L ((61 — zeg)” ,az)

t2

|L(f,2) = f(z)] <max{ A, B K5 (f,1) (2.6)

holds for all positive linear operator L, any f € Cla,b], any x € (¢, d)

1
and any t > 0, then B> — and A > 2.
o if there exist A, B > 0 such that

1
! v

L ((61 — zep)? ,x)s Q ,
L(fa) — f@) < | A+ BT K50 ()

holds for all positive linear operator L, any f € Cla,b], any x € (¢, d)
1 ,
and any t > 0, then B > 57 and A > 2% .

Proof. Using the estimate (2.1), we obtain

L ((61 — zeg)? 7m)

2u?

\L(f,2) = f(@)] < |2+

K3°(f,u)

< max{ 2,

L ((61 — zeg)?, a?) ( 2

242 1+uz> Kéx’(f,u),

where u > 0 is arbitrary. Hence, by Lemma 1.3, we find (2.4). For 1 < s < o0,
by (2.1) and Hélder’s inequality, we have

1
7

) L((el—xeo)27x>s, : 25\
L(f) — f@) < |27+ (1+52) K5 (0

where u > 0 is arbitrary. Hence, by Lemma 1.3, we find (2.5).
For the converse part we make the same choices like in Theorem 2.1. [

Example 2.3. We consider the Bernstein-type operator P, : C[0,1] —
C[0,1] ( see [12], [3])

Pun(f.) = ,; busonte) £ (%)

where

b gem () = (") 2R (1 — z)" R for 0 < k < m,

bn,k,m(x) _ (nzm)xk(l o x)n7m7k+1 R (’Z::Z)xkrferl(l _ l,)nfkr
for m <k <n-—m and
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b ge,m () = (F- )2 (1 —2)"7F for n —m < k < n,

k—m
withneN,mENU{O},m<E.Wehave
m(eg,z) = 1
m(e1,x) = =z
-1 1—
an(el—xeo , X = <1+m(m ))x( x)

Theorem 2.1 implies for f € C[0,1], x € (0,1) and t = \/ﬂ
P (fo2) — f(2)] < {ué (1+m( n—l )} <f7 a:(l—x )

From Corollary 2.2 we obtain
<1+ m(m — 1)>}K21 <f, x(l—x))
n n
1 _
K.

o )

S
where 1 < s < co and s = o1 In particular, for m = 0 or m = 1 we
S

N =

P (f.2) — J(2)] < max {27

and

[P (f; ) = f(2)] <

obtain the estimates for the Bernstein operators.

3. General estimates with KQSW 1<s< o0

Theorem 3.1. Let L : C[0,1] — CJ0,1] be a positive linear operator such
that Leg = ey, Ley = ey and f € C[0,1]. Then for all z € (0,1) and t > 0 we
have

L ((61 — zeg)? ,a:)

|L(f7$)—f(l‘)| < |2+ t2§02($) K;,Oga(fat)' (31)
Conversely, if there exist A, B > 0 such that
L ((61 — zeg)? ,x)
\L(f,z) - f(@)| < [ A+ B K3, (f:1) (3-2)

2% (x)

holds for all positive linear operator L, any f € C[0,1], any € (0,1) and
anyt >0, then B>1 and A > 2.

Proof. Let g € W% ,10,1], @1, @, 22 € [0,1], 21 < < w2. We have

|A(f;.%'1,l',$2)| S |A(f—g,x1,a?,$2)|—|—|A(g,x1,x,x2)‘
< 20f —gll+ 1A (g 21,z 22)
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and
T (g (w0) — g(x))

277 (g(x1) — g(x)) +

|A (g;x17x7x2)| =
To — I T2 —T1

T1

12T ) (o —x>+/g" (u) (21 — u) du

X9 — I
T2
r—x
+ I (@) (2 =)+ [ o () aa = )|
T2 — 1
xr
T T2
_ | P2 /g”(u)(xl—u)du— nor /g”(u)(:cz—u)du
To — T1 T2 — T1
x To
To — T 9 1 /u—xl T — T 9 /xg—u
< : . du + . - | —S—~du
ol LA I o el A B o

x1

t —
Let us now make use of the fact that the function u +— ﬁ, u € (0,t),
w(l —

t € (0,1] is decreasing [8] and we obtain

|A(g;x1,:v,a72)| S

Z2

1—11
Ty — T 2 | l—u—x Ty ooy [ T2—u
|le*g” |l / du + 9" || /902(u) du

<
T Ty — 1 J ©2(1 —u) Ty — T1
1—x1 T2
3?2—1‘. 2 1| r — I .%‘—331. 2 | . T2 — X
<2y / S T | /TQ(x)du
—x xr
_ (1‘2—1‘) (x_xl) 2 1
22(z) H<P 9 H
therefore
(x2 — ) (x — xq)
|A(f;$1,.’l,',l'2)‘ S 2||f_g||+ 2 tQ(pQ(I) : t2||§029//H
(g — ) (x — 1)
< (o gy e ol l

Since g was arbitrary it follows that

|A (f;Il,I,$2)| S (2 + (Iz t2:::0)2((a;.) zl)) KQO?‘P(f’ t) (33)

2

u
If we take 9(u) = 2 + —— then (3.3) means
(1) = 2+ s then (3.3)

|A(f;x1,x7x2)| < (St (1[};1'1,1'71'2) K2°ig(f7t)7 T <z < T2
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By Theorem 1.2 we have

L ((el — zeg)” ,ac)

K5, (f, 1)

Now we prove the converse part. To show that A > 2, we consider the
positive linear operator L defined by

L(h, ) = (1 — 2)h(0) + zh(1), h € C[0,1].

For f(z) = a(dx — 1),z € [O, 1} f(z) =aB3—4x),z € (;,1], a >0, we

2
1
have K5, (f,t) < || f|l = a and from (3.2) it follows for x = 3 that

200 < (A + g) Q.
Passing to the limit ¢ — oo, we obtain A > 2.
To show that B > 1, we choose
L(h,z) = (1 —27) h(0) + 2°h (21 77), B € (0,1), h € C[0, 1]
and f(z) = 2'T* a > 0. We have f € Wéwz [0,1] and then

aa+1
(a+1)
We replace it in (3.2) and passing to the limit ¢ — 0, we obtain

-8 _ a+1
1+« —af _ . Z (i[ ]') 5 «
€T (m 1) <B - @t 1)°

K5, (f,t) < ||| = ¢

i.e.
(27 —1) (a+1)~
B _—1  qotl

B>z%(1—x)-

(a4 1)~
aa

Passing to the limit 8 — 0, we obtain B > z%*(1 — z) . Since x is

arbitrary, this implies B > L Passing to the limit @« — 0, we obtain

B>1. “ O

Corollary 3.2. Under the conditions of theorem we have

L <(61 — zeg)? ,x)
257(x)

IL(f,x) — f(z)] < max q 2, K; 4 (f.1) (3.4)

and

1
! 2

. L ((el — xeo)2 ,x) ’

L) = 1) < | 2+ =gy Ki (h0)  (35)
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S

where 1 < s < 0o and s’ = T
5 —

Conversely
o if there exist A, B > 0 such that

L ((el — zeg)? ,x)
2¢*(z)

holds for all positive linear operator L, any f € C[0,1], any = € (0,1)
and any t >0, then B> 1 and A > 2.
o if there exist A, B > 0 such that

IL(f,z) — f(z)] <max ¢ A, B Ky (f.t)  (3.6)

1
L ((61 — zeg)? ,a:) &

t25’ (,025/ (1,)

\L(f,z) - f(@)| < [ A+ B K L.(ft)  (3.7)

holds for all positive linear operator L, any f € C[0,1], any = € (0,1)
and any t >0, then B> 1 and A > 25",

Proof. We use the estimate (3.1) and Lemma 1.4 (see also the proof of Corol-
lary 2.2). For the converse part we make the same choices like in Theorem
3.1. O
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1. Introduction

Consider the two equivalent classical definitions of the real exponential func-
tion

2 n
e x oz
e —1+F+§+m+ (11)
respectively
® = lim (1+f) , (1.2)
n—oo n

both convergences being uniform on compact subsets of R.
Their speed of convergence is different. Concerning the Taylor-Maclaurin ap-
proximation (1.1) of the exponential, see D. S. Mitrinovié¢ [3], pp. 268-269.
For the approximation given by (1.2), also in this classical book are given the
following inequalities

2.

0§e$—(1+§) Sxe7 for |z| < n and n € N*;
n n
n 21 —x
0<e*’3—(1—§) §M, for0<z<n, neN, n>2;
n 2n
\" a2
0<e*I—(1—7) < —, for0<z<nandneN*
n n

(see [4], [5], [13], [14], [15]).
In [7] we gave some stronger inequalities, namely
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i)If > 0,¢t>0andt> 5% then

z2e® T\? r%e”
<e"— (1 7) < . 1.3
2t + z + max{z, 22} ¢ ( 3 2+ x (1.3)
ii) If 2 >0, ¢t >0 and ¢t > £ then
z2e® T\? z2e®
<o (1-2) < 14
%zt t 2t — 2z 4+ min{x, 22} (14)

and we detailed the proof of (1.3) (for the proof of (1.4) see[12], pp. 258-260).

Also, note en passant, that the previous inequalities give by the simple
particularization = = 1, the characterizations of the "speed” of convergence
of four standard sequences related to the numbers e and %, namely 1)

<o (143) <gry (8 pas 381

2. The main result

Now we will establish the best approximation of e by the family of sequences
of general term (1 + %)nﬂ’, where p is a real parameter; this may suggest
the best approximation of e, z > 0, by some algebraic functions.

Consider the known limited expansion

1 11 7
(1—1—37)% :e<1—2x+24x2—16x3) + O(z%), (2.1)
and also the limited binomial one
—1 —1(p—2
(1+z)P =1+ %x + p(p2, )332 + p(p S),(p )x3 +0(zh). (2.2

) Using the notations e, = (1+ %)n, fno= (14 %)n-H, gn = (1- %)n, hy =
(1 - %)n71 and applying the GM-AM inequality for the numbers a1 = a2 = a3 = ... =
an =1+ %, an+1 = 1, we obtain that the sequence (ey),, is strictly increasing (see [9]).
Applying the GM-AM inequality for the numbers by = by = b3 = ... = b, = 1 — 1

n ’
bn+1 = 1, we obtain analogously that the sequence (gn),, is strictly increasing. The iden-
tities fpn, = 1

n

and hy, = ﬁ show us that the sequences (f»),, and (hn),, are strictly

In+1
decreasing. Therefore e, < e < fn, and g, < % < hnp.
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Remark. The formula (2.1) is can be obtained in a classical way, using
the well-known limited expansions In(1 + z) = z= — 2 4 % — % + O(z®) and

2
3 4
expy=1+%+§+%+%+o(y5)~Then

1 1 1 1
21 == Zn(1 =
e( + ) eexp(x n( +x))
1 z  z2 28 4
—exp(;ln(ux)—l) —exp(—§+7—q+0(m )) =

22 g3 k

Il
T
N

| =
7 N
wlwa

_l’_

and some standard calculations give (2.1).

Multiplying (2.1) and (2.2), part by part, performing the usual calcula-
tions and replacing = by + (n =1,2,3,...), we obtain

n 1\ e 12p2—24p+11 e
1+ P et (p-z)o+ L —PT.
n 2)n 24 n?2 (2.3)
+8p4—36p2+50p—21 e 0 1 .
48 n3 nt /)’
From (2.3), we see that
1
1\"tP 0, for pzi
lim n (1+) —e| = 1 1 (2.4)
n— oo n
(p—2>e for p;«éi

For p = 3 it results that the term in + of (2.3) vanishes and we have

1\" /2 e e 1
1+ — = — - ——=+0|—
( +n> N T R DR (n4>
1
1\""=> e e 1
21+ = —e|l==-——+0|—=
" << T ‘)= 1 TY\2)

which conducts us to the equality

1\""% e
li 2 (14— —e| =—. 2.5
oo (( +n> e) 12 (25)

Another way to obtain (2.5) consists in a (repeated) use of the
L’Hospital’s rule, but this gives no idea of the provenance of the result.

and so

So, the best approximation of e by the sequences of general term
(1 + %)nﬂ) is the one corresponding to p = %
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3. A two-sided estimate

The equality (2.5) suggests us to search a two sided estimate of the form

€ _<(1+ " <—°
12(n + a)? n °S 2+ p)2

where o and 3 are two real constants.

Professor Toan Gavrea communicated me ([1]) a convenient left part of

(3.1), namely for a = %, we have

(3.1)

e

1\"t?
— = < <1 + n) —e. (3.2)
12 (n + 2)

We present here his proof. Let

1
1 n+2
#

e

an =
be and b,, = Ina,, that is
1
b, = (n + 2) [ln(n+1) —Inn] — 1.

We have successively

1 1 1 1 1

= —l—1 1 —i—l 1+; 1 —&-1 1 - 1
=(n 5 nln 5 ) +1 ni{n 5 , +1
n - n -
2 2
:<n+;) R e Y E e |
2 — 2 —
(n+2) <n+2>

ol 2) =2

where we have denoted n + % =u
Using now the well known expansions
2 3

oz
In(1 =r— —+ = —... 1
n(l+z)=uz 5t 3 |z| <

2 3
ln(l—x):—m—x——x——... lz] <1
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(uniform convergent in every compact K C (—1,1)) and performing the usual
calculations, we obtain

(S Y LT S [ . I
" 2n 3 (2n)3  5(2n)5 T 1202 8nd T 12n2

(because of n > 0). Therefore (using that e” > 1+ z, for > 0) we have

1 n+1/2
n—:a, :eb">e121u2 >1+ 1
e " 12u2

and so

1\ "+1/2 1
(1+ ) >e| 1+
n

N |
12 -
<n + 2)
that gives (3.2).

The problem of finding of an adequate constant (3 in (3.1) remains open.

4. Concluding remarks

The previous results, concerning the approximation of the number e by the
sequence (1 + %)nﬂ) conduct to the idea to search a similar approximation
of the exponential. We mention that an approximation of the exponential
using the rational functions was given by J. Karamata (see [2]).
Acknowledgments. I thank Professor Ioan Gavrea for his communication of
the inequality (3.2) and the proof.
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