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ON A MODIFIED BI-QUADRATIC
SPLINE FUNCTION OF HERMITE-TYPE

M. Lénard (Kuwait)

Dedicated to Professor J. Baldzs on his 75-th birthday

Abstract. In two dimensional case on a rectangular subdivision of a
rectangular domain there are given several biquadratic, rational biquadratic
and bicubic spline constructions (e.g. [1], [3], [6], [7), [8], [9]). The objective
of this paper is to define a continuous quadratic spline function (i.e. a piece-
wise quadratic polynomial in each variable) which interpolates the unknown
function at the knots and gives the best order of approximation assured by
the Jackson theory. One of the main purpose of this paper was to decrease
the number of operations and to get a formula for the approximant as simple
as possible. In the construction we use only the function values and the first
order partial derivatives at the knots. However the spline function is only
continuous, also its partial derivatives approximate the partial derivatives
of the unknown function on the subrectangles of the subdivision with the
best order of approximation depending on the smoothness of the function.
Comparing with the methods given in [3], [4), this spline construction needs
fewer algebraic operations while the order of approximation is the same.
In the first part of this paper we give the construction of the spline
function and in the second part approximation theorems are proved.

1. Construction of the spline function

Let {(zi,¥;),0 < i < N,0 < j < M} be a subdivision of Q = [ay, b1]x
x[az, bo) with hy = zi41 — 2 , ; = yj41 — yj , furthermore let {u;;}, {a;;}

Research supported by Kuwait University Grant SM-127.



264 M. Lénard

and {8 ;} (¢=0,...,N, j=0,..., M) be given systems of real numbers. Let

h = x h;, | = x I t d = Vh?2 412 ]
L olgnit\N i 02}?\’[ i, and le Vh? + 12 denote the diameter of

the subdivision. Furthermore w(h; u) denotes the modulus of continuity of the
function u.

We are to determine the modified bi-quadratic spline function S of reduced
Hermite-type in two variables with the following properties:

2

(L.1) S(z,y) = Sij(e.y)= > Az - i)y - y)
a,f=0
a+p<3

(1.2) S(xi,y5) = uij

fori=0,...,N,j=0,...,M, and

o Qip1,p — Q4 .
978 j(x,yp) = —"%—‘—pp =i+
(1.3) 3B
838 (g, y) = CLitt = Pod L Boiy=ijit1.
J

Theorem 1.1. There exists a unique modified bi-quadratic spline function
of reduced Hermite-type and it is continuous on Q.

Land v = 279 et for
i l;

. . z
Proof. Introducing the notations t =

(z,y) € Q4 ;

S(z,y) = Sij(z,y) =(1-wv)(1l-1t) (uu + %[af.jhii + ﬂi.jlj”]) +

1
+u(l —1t) (u;'j.,.l + 5[05,1+1hit + Pij4rlj(v = 1)]) +
(1.4)

1
+ (1~ v)t (“i+l.j + gl ihi(t = 1) + ﬁi+1.j‘jv]> +

1
+ot (Ui+1,j+1 +gloirrgahi(t = 1) + Birjeali(v = 1)]) :
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By an easy calculation we can verify that this function S satisfies the
conditions (1.1)-(1.3). Also the uniqueness can be shown easily in a standard
way.

Using the construction (1.4) we can see that

Sij(z.yis1) = Sija(z,yi41) zi < <Tip

and
Sij(zig,y) = Siz1i(®ir1,y) Y Sy < Yie,

which proves the continuity of the spline function.

2. Approximation properties of the spline function

Lemma 2.1. Let f : [z;,2i41] — R be differentiable and for z € [z;, zi41]

(21)  Si(e)= TEE[g ¢ fER] 2 IR g+ S T

where h = x4y — 2y, fi = f(ai), f{ = f'(2i)
If f € CY[xi, zigt1]), then

|f(z) = Si(z)]
If'(z) = Si(e)|

IN

hw(h; ),
w(h; f),

IN
wlc.o mlt'.u

if f € C¥([wi, ziy1]), then
1F(2) = Si(e)] S 5ohu(hi 1)
. 1 .
(@) = Si(e)] € gha(hi 1),
F(z) = SI(@)] < wih; )

for all z € [z;,2i41], where w(h; f) denotes the modulus of continuity of the
function f.
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h

Proof. Introducing the notation v =

' we can rewrite (2.1) in the

following form

Si(@) = (L= 0)fi  vfips + 20 = DFla ~ f)3.
and
(22) Si(2) = (&) = Ui = @0 =0+ Ui = S0 + Sl = floto = 1)3.
If f € C([z:, 2i41]), then by the Lagrangian theorem on the interval [z;, zi4]
f(z) = fi + f/(&1)vh,
f(@) = firr + f1(&)(v = DA,

where &1,€2 € (24, 2i41), hence

R(z) = Si(x) - f(x) = ho(l - ‘U)([f'(f'.') - D+ [fi - f.”+1]/'2),
and 3 3
|Si(2) = f(x)] < ho(l — ‘U)§«~‘(h:f') < ghw(h;f')-

Furthermore for the derivative we get

|R'(2)| = |Si(x) — f'(2)] =

) . " 20-1,, y 3
= |Wirr = 20/0 = P @)+ S = ] < Stk £,
If f € C*([xi,2i41]), then by the second order Taylor formula for z €

x,

fi = f(2) = —vhf'(z) + / (2 - 8)f"(s)ds,

fiar = f(z) = (1= o)k (2) + / (2141 - 8)f"(s)ds,

r
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+ 7f"(8)ds,

and

and substituting into (2.2) we have
R(z) =

Lig1

/(l—u [s—z‘—v—] f'(s)ds + / v[a,,+1—s+ (v-1)7 ]f”(s)ds—

v 1
23)  =h [ / $1(v,7)f" (2 + Th)dr + / Yoo, ) f" (i + rh)dr] ,
0 v

where 7 = (s — z;)/h and
P1(v,7) = (1 - v) (r——)

Ya(v, r)_u( ;l 1').

The functions ¥; and ¥ as functions in = change the sign only at 7 = 7* = v/2
and T = r°* = (v + 1)/2, respectively. Applying the mean value theorem on
the appropriate subintervals

R(z) = h? [f"(Cl)/'wl(v,r)dr+ f"((g)/¢1(v,r)dr+
0 T

r** 1
+f"(C3)/‘wz(v'f)dr+f"(C4)/¢2(vr "')df] =

v (1 v(l

= B2 [(2) - (6|

where (1,¢2,(3,C4 € (ti, tiy1). At last

L we[ce) - (o) s

IR(2)| < ghPlhi 1),
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In order to approximate the derivatives we differentiate (2.2) with respect
to z by the rule for parametric integrals

R'(z) = hf"(z)[¢1(v,v) = ¥a(v, 0)] +

v |
+h |: %(v, )" (xi + Th)dT +/ %(’U, ) (i + "h)dr] =
0

v

v 1
= I:/ (v—r—%) f”(l'z"i'Th)dT-{—/(’U—T'f'%) f”(:c,-+rh)d1':|.
0

v

1 . . 0
If v < -, the function ,"bl does not change sign for 7 € [0, v] and 9% changes

2 dv ov

the sign only at the point 7 = 7 = v + 1/2, hence we can use the mean value
theorem on the appropriate subintervals

R(z) = hlf”(é)] (v —-r- %) dr+
0

T 1
aren [ (v-rag)dare e [(v-re %) dr

—

v(v —1 T 11 1 11 1"
= h [i“,z—’(f (© - £(€) + 3 ("160) - S (Ez))],
where £,€1,€2, € (24, 2;41). Hence for 2 € [2;,z; + h/2]
1
|R'(z)] < Zhw(h;f”).

In a similar way we get the same estimation for z € [z; + h/2, z;41].
For the estimation of |R"”(x)| we get immediately

1 .y ] ol ol 11 1"
IR"(x)] = |3 (Flar = £1) = £7(@)| = 11" (0) = £ (@)] S w(hs 1),

where 7; € (2;, 2i4+1) and the lemma is proved.
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Despite the fact, that the above defined spline function S is only contin-
uous on {2, we can define its partial derivatives on the subrectangles of the
subdivision. In what follows, we will use the notation d;5(z,y) = 6,S;,;(z,y)
for (z,y) € A ;, etc.

Theorem 2.2. [fu € C'YQ), and u;; = w(zi,y;), aij = Ou(zi,y;),
Bij = Oqu(xi,y;) fori=0,...,N.j=0,..., M, then
3
[u(z,y) = S(e,9)] < g (hhs D) + bo(ls9pu) ),

1.
[Ovu(z,y) — 615(2,y)| < zw(d; 01u) + Z5w(d; Oqu),

Nl pol o

[O2u(z,y) = D25(z, y)| < sw(d; Bzu) + igw(fﬁ O1u),

i} L = L
where 6 = max L, § = max —.
ij hi i |

Proof. For (2,y) € Q;; we can write (1.4) in the following form

(2.3) Sij(z,y) =
1 1
=(1-v) [(1 —1) (u,‘,j + §a,~,jh,-t) +1 (u,-+1,,- + §0i+1,jh,'(t — 1))] +
1 1
+o [(1=1) | wij+1+ §ai,j+1hit +t | uit1 41+ §ai+1,j+1hi(t -1 )|+

+(1 - v)v% [(1 —t)(Biy = Bij+1) +(Big1j — ﬂi+1,j+1)],

where t = (z — z;)/hi, v=(y —y;)/1;.
As u € C1)| we can use the Taylor formula and applying Lemma 2.1 we
have

155(2,) — u(z, )] < Shiw(his )+
+(1 = v)[u(z, 45) — ulz,¥)] + v[w(z,yj41) — u(z, y)] |+

+(1 - V)v%I(l = )(Bij = Bijer) + t(Bigrs — Bisr,j+1)] <

l:
< —hjw(hi; 1u) + (1 — v)vljw(lj; Ou) + (1 — v)v-éw(lj;agu) <

[s J N

< (hgw(h;;ﬁlu)+ij(1j;62u)).

[o F T
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Now we differentiate (2.3) with respect to y and applying Lemma 2.1 for (z, y) €
€ Q; ; we have
[025; j(2,y) = Dau(x,y)| =

t(t-1
[(1 = t)ui; +tuigr; + %hi(ai'l-l.j - a"-j)] +

k.Nl.—l

1 t(t—1
T [(1 = uijer+ i+~ )he(ai+1,j+1 - a.~,,~+1)] +
J

—t)(Bij — Bij+1) +1(Bivrj — Bitr,j+1)] — Bou(z, )| =

Ui —_u; U; . - U ,
- I(l —t) '.J+11. 1,) +t ’+I’J+ll. i+1,j _azu(z,y)'_*_
J 2

t(1-1t)h;
T T ML T G i +a*'j|+
]

= t)(Bij — Bij+1) +t(Biv1,j — ,Bt’+l,j+l)| <

< w(d;dru) + %%w(d; Oju) + %w(d; Oqu),
i

which proves the theorem.

Theorem 2.3. If u € C?*Q), and ui; = u(zi,y5), aij = O1u(zi,y;),
Bij = Oqu(zi,yj) fori=0,...,N,j=0,..., M, then

lu(2,y) - S(z,y)| < —(h w(d; ) + Puw(d; BFu)),

Beu(z, y) — 8 S(z, y)| < idw(d; 2u) + g-dw(d; 010yu),

|67u(z, y) — 07 Su(z,y)| < w(d; B2u),
fork=1,2.

Proof. Asin the previous theorem, using Lemma 2.1 and the second order
Taylor formula from the form (1.5) we have

151502, 9) = w(z,9)| S 5= Wlulhi; OFu)+

+|(l - v)[u(z, ) — u(z,v)] + v[u(z,yj41) — u(z,v)]+
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+(1 - U)U— [(1=t)(Bij — Bij+1) +t(Bigrj = Bisr ;+1)]I <
fw(hi; OFu) + (1 — v)vl; I Oau(x,yj) — —vl Ou(z, m) + Gau(z, yj41)—
——(l v)l;03u(z, n2) - —(1 t)l;03u(z;, y3) — —tl 32u(z.,n4)| =

= Sohta(hi; 03u) + (1~ v)ol? Ou(z, ms) ~ BFu(é, me)| <

-l 2 02 1 2 L
< grhiw(hii Ofu) + Zl;w(d, %),

where § € (zi,2i41), M1, 02,73,74.75, %6 € (Yj,Yj+1). Using the symmetry of
the formula (1.5), we can interchange the two variables and so

1
15:.3(2,9) - u(z,y)| < ;lfw(lj;azu) + g hiw(d; 8tu),

and from the two estimations we get
. 4 2 a2
15:,5(2,9) = u(@,y)| < 5= (h2(d: 9w + Pu(d; ).
To prove the estimations for the partial derivatives we differentiate the

formula (2.3) with respect to 2 and applying Lemma 2.1 we have for (z,y) €
€ Qi,j

. _ 1.
|01S; j(2,y) = Dru(z,y)| £ Zhiw(h.’;f)fu)+

+|(1 = v)(dru(z, yj) — dru(z,y)) + v(dru(z, yj+1) — dru(z, y)) |+

1o
( 2v)v F1Bivri+1 = Bij+r — Bivr; + il
%hw(h,,a w) + (1 = v)ol; |81 83u(z, n2) — 81 0u(z, )|+

210,006, 541) - 010562, )] <

< ‘—ihw(h; af) + :ilw(l; 0102u) + glw(d; 010,u),

where §;,€2 € (zi, Zig1), M. M2 € (Yj, Yj+1)-
At last for the second order derivatives we have for (z,y) € & ;

167S; (2, y) — Ou(z,y)| =



(%]
PN
[ 3%
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Qitlj — @i Qit1j+1 ~ Fij+i 2
=|(1-v)—=£ Jh~ L+ . . 1T _ Qlu(z,y)| =
1 1

= |(1 - v)8u(ér, y;) + vdfu(éa, yj41) — O u(z,y)| € w(d; Ou).
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