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Abstract

In many cases, multivariate interpolation by smooth radial basis functions converges towards polynomial
interpolants, when the basis functions are scaled to become “wide”. In particular, examples show that
interpolation by scaled Gaussians seems to converge towards the de Boor/Ron “least” polynomial interpolant.
The paper starts by providing sufficient criteria for the convergence of radial interpolants, and the structure of
the polynomial limit interpolation is investigated to some extent. The results lead to general questions about
“radial polynomials” ||z — yH%’Z and the properties of spaces spanned by linear combinations of their shifts.
For their investigation a number of helpful results are collected. In particular, the new notion of a discrete
moment basis turns out to be rather useful. With these tools, a variety of well-posed multivariate polynomial
interpolation processes can be formulated, leading to interesting questions about their relationships. Part
of them can be proven to be “least” in the sense of de Boor and Ron. Finally, the paper generalizes the
de Boor/Ron interpolation process and shows that it occurs as the limit of interpolation by Gaussian radial
basis functions. As a byproduct, we get a stable method for preconditioning the matrices arising with
interpolation by smooth radial basis functions.
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1 Introduction
Let ¢ : [0,00) — IR be a smooth radial basis function that can be written as
#(r) = f(r*) with a smooth function f : IR — IR,
and in particular we have in mind the Gaussians and inverse multiquadrics, i.e.
$(r) = exp(—r*) and ¢(r) = (1+7°)"/%, B <0.
We scale ¢ in such a way that the functions get wider, i.e. we define
$e(r) := @(rv/e) = fler?), e,r >0 (1)

and since we want to consider small ¢, we assume that f is analytic around zero.

We fix a set X = {z1,...,2m} C IR? of scattered centers for interpolation, and consider the behaviour of
the Lagrange interpolation basis for ¢ — 0. It is obtainable as the solution (u§(z), ..., u$;(x)) € IRM of the
system

M

> tellles = arll2)uf (2) = de(llz — axll2) for all 1 <k < M. (2)

j=1

By a surprising observation of Driscoll/Fornberg [6] and Danzeglocke [5] there are many cases where the
limits of the Lagrange basis functions u§(z) for ¢ — 0 exist and are multivariate polynomials in z. Our
first goal is to prove this fact under certain assumptions on ¢ and X. From a recent paper by Fornberg,
Wright and Larsson [7] it is known that convergence may depend critically on the geometry of X and certain
properties of ¢. We study these connections to some extent, and we want to characterize the final polynomial
interpolant in a way that is independent of the limit process. This poses some interesting questions about
multivariate polynomials and geometric properties of scattered data sets. The investigations about the limit



polynomial interpolants are based on “radial” polynomials of the form ||z — yH%l because the matrix entries
in (2) have series expansions

> £(0)
delllzs — ell2) = flellas —mld) = 3 Lo Ol —

and the right—-hand side contains

had 05}
dellle — axlla) = Flelle — ) = S L5 e - a3
£=0

Thus this paper contains a somewhat nonstandard approach to multivariate interpolation, namely via linear
combinations of “radial polynomials”. In particular, we define two different classes of multivariate polynomial
interpolation schemes that can be formulated without recurring to limits of radial basis functions. Examples
show that the various methods are actually different. For their analysis, some useful theoretical notions
are introduced, i.e. “discrete moment conditions” and “discrete moment bases”. To establish the link from
interpolation by scaled Gaussians to the de Boor/Ron “least” polynomial interpolation [2, 3, 4], we generalize
the latter and, in particular, introduce a scaling and relate the theory to reproducing kernel Hilbert spaces.
Using the new notion of a “discrete moment basis” we can prove that the algorithm of de Boor and Ron is
the limit of radial basis function interpolation using the Gaussian kernel, if the kernel gets “wide”. Finally,
we prove that properly scaled discrete moment bases can be used for preconditioning the systems arising in
radial basis function interpolation.

2 Limits of Radial Basis Functions

Because we shall be working with determinants, we fix the numbering of the points in X now. For a second
ordered set Y = {y1,...,ym} C IR? with the same number M of data points we define the matrix

2
Acxy = (be(ll@; — yrll2))1<jpens = (flecllzs — yk||2))1§j,k§M~

Note that A¢ x,x is symmetric and has a determinant that is independent of the order of the points in X. If
¢ is positive definite, the matrices A. x x are positive definite and have a positive determinant for all ¢ > 0.

Since f is analytic around the origin, the matrices Ac x,y have a determinant with a convergent series

expansion
o0

det Aox,y = »_ p(X,Y) (3)

k=0
for small ¢, where the functions px(X,Y’) are polynomials in the points of X and Y. In particular they are
sums of powers of terms of the form ||z; — yx||3. They can be determined by symbolic computation, and we
shall give an explicit formula in section 3 and prove the upper bound 2k for their total degree in Lemma 5.

We define X; := X \ {z;}, where z; is deleted and the order of the remaining points is kept. Furthermore,
in the sets X;(z) := (X \ {z;}) U{z}, 1 < j < M the point z; is replaced by z, keeping the order.

The general structure of Lagrange basis functions is described by a standard technique:

Lemma 1 [7] The Lagrange basis functions uj(x), 1 < j < M for interpolation in X = {x1,...,2m} by a
scaled positive definite radial function ¢. have the form

o o et A x @ > ne o pR(X, X ()
i \T) = =

= <5< M. 4
det Acx,x Y oreo Fpr(X, X) =)= ()

Proof: The quotient of determinants is in the span of the functions ¢.(||z — zj|l2), 1 < j < M, and it
satisfies uj(xx) = djx, 1 < j,k < M. Since interpolation is unique, we are done. a

From (4) it is clear that the convergence behaviour of the Lagrange basis function u§(z) for ¢ — 0 crucially
depends on the smallest values of k such that the real numbers pp(X, X) or pr(X,X;(z)) are nonzero.
Examples show that this number in turn depends on the geometry of X, getting large when the set
“degenerates” from “general position”.



Definition 1 Let k(d, M) be the minimal k > 0 such that the multivariate polynomial X — pr(X,X) is
nonzero on the space RM?. A set X = {z1,...,2m} C IR? is in general position with respect to ¢ if
Pr(aan (X, X) #0. A set X = {z1,...,2m} C IR? has a degeneration order j with respect to ¢ if

pe(X,X) =0 for all 0 < k < k(d, M) + j.
The maximal degeneration order of a set X = {x1,...,za} C IR will be denoted by §(X). We then have

pe(X,X) = 0 forall0< k<k(dM)+4(X)
pe(X,X) # 0 k= r(d, M)+ §(X).

The degeneration order §(X) is dependent on ¢ and the geometry of X. For convenience, we also use the
notation
ko(X) := k(d, M) + 6(X) (5)

to describe the smallest £ > 0 such that py(X,X) # 0. If ¢ is positive definite, we can conclude that
Pho(x)(X, X) > 0 holds for all X. With this notion, the formula (4) immediately yields

Theorem 1 [7] If x € IR® and j € {1,..., M} are such that
pe(X, X;(x)) =0 for all k < ko(X), (6)
then the limit of uj(x) for ¢ — 0 is the value of the polynomial

pko(X)(X7 X;(z))
Dro(x) (X, X)

If (6) fails, then the limit is infinite. o

(7)

In the paper [7] of Fornberg et. al. there are cases where (6) fails for certain geometries, e.g. when ¢ is a
multiquadric (inverse or not), when the set X consists of 5 points on a line in /R? and when the evaluation
point = does not lie on that line. Strangely enough, the observations in [7] lead to the conjecture that the
Gaussian is the only radial basis function where (6) never fails when data are on a line and evaluation takes
place off that line. However, at the end of the paper we shall finish the proof of part of a related statement:

Theorem 2 Interpolation with scaled Gaussians always converges to the de Boor/Ron polynomial inter-
polant when the Gaussian widths increase.

The proof needs a rather special technique, and thus we postpone it to the penultimate section, proceeding
now with our investigation of convergence in general. Unfortunately, condition (6) contains an unsymmetric
term, and we want to replace it by

ko(X;(z)) > ko(X), ie. 6(X,(z)) > d(X), ie. .pp(Xj(z), X,(z)) =0 for all k < ko(X). (8)

Then we can extend results by Fornberg et al. in [6, 7].

Theorem 3 If the degeneration order §(X) of X is not larger than the degeneration order §(X;(z)) of X;(x),
then the polynomial limit of the Lagrange basis function uj(x) for ¢ — 0 exists. In particular, convergence
takes place when X is in general position with respect to ¢.

Proof: We assert boundedness of uj(x) for ¢ — 0 and then use Theorem 1. Let us denote the standard
power function for interpolation on data X and evaluation at z by Px (z) and let us write ||.||¢, for the norm
in the native space of ¢. (see e.g. [9] for a short introduction). Then

Lemma 2 The standard error bound of radial basis function interpolation yields the bound
|uj(@)| < Px; (2)||ufllo. )

forallz € IRY, allc>0 and all j, 1 < j < M.

Proof: Zero is the interpolant to u§ on X; = X \ {xz;}. o
Lemma 3 det A
cp2 Ol Ae,x; X,
- et At 10
a1, = e (10)

for1<ji< M,c>0.



Proof: If o is the coefficient of ¢(||z — x;[|2) in the representation of uj, we have
lu§l5. = as,

because of the general fact that an interpolant s to data f(xr), 1 < k < M has the native space norm
M 2 M
2
Isl3. =Y asellz —zsl2)|| = asf(as).
j=1 be j=1

Then (10) follows from Cramer’s rule applied to the interpolation problem with Kronecker data d;z, 1 <
k < M solved by uj. a

Lemma 4 The power function has the representation

det Ac xU{e},xU{x)
P%(z) = * , _
X(m) det Acqux

Proof: By expansion of the numerator, using (4) and the representation
M
P (2) = 6(0) = > u§(@)ge(llz — 25]2).
j=1

This form is somewhat nonstandard. It follows from the optimality property of the power function, and it
can be retrieved from [10], p. 92, (4.3.14). O

To finish the proof of Theorem 3, the above results yield
1

515, = 57—

P (1)

det Ac,X,X

P2 (z;) = _
XJ( J) det Ac,Xj,Xj

and
ij (ZE)
Px, (x;)

With the representation of the power function via determinants we get

|uj(@)] < Px; (@)]|ujlls. <

P% (x)  det Acx(a),x; ()

c 2
: < = 11
(5@ < 5oy = o Aowx (1)

The numerator and denominator of the right-hand side contain sets of M points each. If we assume (8), we
arrive at - .

2 Zk:ko(X-(m)) (X5 (), X;(z))

(uj(x))” < = - < o0
2o (x) € P(X, X)

which concludes the proof of Theorem 3. a

Remark. The first part of (11) is an interesting bound on Lagrange basis functions in radial basis function
interpolation. If the set X is formed recursively by adding to X the point zas4+1 where Px (x) is maximal (this
adds the data location where the worst—case error occurs), one gets a sequence of Lagrange basis functions
that is strictly bounded by 1 in absolute value. The implications on Lebesgue constants and stability of the
interpolation process should be clear, but cannot be pursued here.

3 Basic Polynomial Determinants

To derive a formula for the polynomials py in (3) we need the expansion

f2) =) fd* (12)
k=0

of f around the origin. If ¢ is positive definite, we know by the standard Bernstein-Widder representation
(see [11] for a short summary) that all (—1)* fi, are positive. Furthermore, we use the standard notation for
determinants

M
det (bij)1<ij<m = Z (=17 Hbjﬂ(j)
j=1

TESN



where 7 varies over all permutations in the symmetric group Sy and (—1)™ is the number of inversions in

7. Then
M
det Aexyy = (D" [ Fellzs =y lI3)
j=1

TESM
M oo
= > DD e lms = e 137
TESM j=1m=0 u
= YUY Y Z H(fpjc”fuwj—ywu?ﬂ')
TES M p1=0 p2=0 r=0j=1
= D =Y fpcl”‘Hij—yw)Il;p"
TESM peﬂVé\/[ j=1
M
D R DR G Vil [ N e
pGlNM TESM j=1
= Z > fdp(X,Y)
= lN
Ip\—k

with multi-index notation

fﬂ = Hj\il fP]‘

dp(X,Y) = det (i —wil3"),_, .y,
p(X,Y) = Y fd (X,Y).
p € INy'
lp| =k

To see a bound on the degree, consider |p| = k and conclude that

2 .
dp(X,Y) i=det (foi = yl57), 0= D (= H 25 = yr(ll2™
TESN
has total degree at most 2|p| = 2k. Altogether we have
Lemma 5 The polynomials pr(X,Y) have mazimal degree 2k as polynomials in X and Y. O

In Lemma 11 we shall provide a better result, but it requires more tools. We can also deduce that ko(X)
for | X| = M increases with M. In particular, we get

M < (Qko(X)—i—d)
- d
from

Lemma 6 If pp(X,Y) is nonzero for some special sets X,Y with M = |X| = |Y|, then M < (Qk;d).
Conversely, if M > (2k+d) then pr(X,Y) =0 for all sets X,Y with M = |X| =1Y].

Proof: If some d,(X,Y) is nonzero for M = |X| = |Y|, there are M linearly independent d—variate
polynomials of degree at most 2|p| = 2k. This proves the first assertion, because these polynomials span a

space of dimension (Zk;d). The second assertion is the contraposition of the first. a

Example 1 Let us look at some special cases that we prepared with MAPLE. We reproduce the results in
[7], but we have a somewhat different background and notation. The 1D case with M = 2 has in general
po(X,X) =0, p1(X,X) = —2f(0)f(0)(z2 — x1)*>. Thus #(1,2) = 1 and there is no degeneration except
coalescence. The bound in Lemma 5 turns out to be sharp here. The case M = 3 leads to (1, 3) = 3 with

p3(X, X) = =21 (0)(3f(0)f"(0) — f'(0)*) (w1 — w2)* (21 — w3)* (w2 — w3)”.

Geometrically, there is no degeneration except coalescence. The factor 3£(0)f”(0)— f’(0)? could possibly lead
to some discussion, but for positive definite ¢ it must be positive because we know that f(0), —f’(0), f(0)
and ps(X, X) are positive. We find further x(1,4) = 6 with

pe(X,X) = —Z (30 = 5£/(0)1" 0)B/0)f"0) — 1'(0))

(1 — x2)% (21 — 23)%(x1 — 24)* (22 — 3)% (@2 — x4)* (3 — 24)°.



The general situation seems to be x(1, M) = M (M —1)/2 with p,(1,ar) being (up to a factor) the polynomial
that consists of a product of all (z; — x)? for 1 < j < k < M, which is of degree 2x(1, M) = M(M — 1).
Thus the maximal degree in Lemma 5 is actually attained again. Note that the 1D situation also carries
over to the case when X and X, (z) lie on the same line in R

Now let us look at 2D situations. The simplest nontrivial 2D case is for M = 2 when the evaluation is not
on the line connecting the points of X. But from the 1D case we can infer

K(2,2) =1 =ko(X) = ko(X,(z))
and do not run into problems, because we have Theorem 3. In particular, we find
p1(X, X) = =2f(0)f'(0)((z1 — 22)” + (1 — y2)*).
Now we look at M = 3 in 2D. The general expansion yields «(2,3) = 2 with
p2(X, X) = 4£(0)f(0)* (det Bx)’

and Bx being the standard 3 x 3 matrix for calculation of barycentric coordinates based on X. Its
determinant vanishes iff the points in X are collinear. Thus nondegeneracy of 3—point sets with respect
to positive definite radial basis functions is equivalent to the standard notion of general position of 3 points
in IR?. To look for higher—order degeneration, we consider 3 collinear points now, and since everything is
invariant under shifts and orthogonal transformations, we can assume that the data lie on the x—axis. This
boils down to the 1D case, and we get p3(X, X) > 0 with no further possibility of degeneration. But now
we have to look into the first critical case, i.e. when X is collinear but X,;(z) is not. This means that we
evaluate the interpolant off the line defined by X. Theorem 3 does not help here. If we explicitly go back to
(6), we still get convergence if we prove that p2(X, X;(z)) = 0 for all collinear point sets X and all z € IR?.
Fortunately, MAPLE calculates

p2(X, X;(2)) = 4f(0)f'(0)*(det Bx)(det Bx;,())

and thus there are no convergence problems. However, the ratio of the terms ps(X, X;(x)) and p3(X, X)
now depends on ¢.

Now we go for M = 4 in 2D and first find «(2,4) = 4 from MAPLE, but it cannot factor the polynomial
pa(X, X) properly or write it as a sum of squares. Taking special cases of 3 points not on a line, the
polynomial p4(X, X) seems to be always positive except for coalescence. In particular, it does not vanish
for 4 non—collinear points on a circle or a conic, as one would suspect. Taking cases of 3 points on a line,
the polynomial ps(X, X) vanishes iff the fourth point also lies on that line. Thus there is some experience
supporting the conjecture that nondegeneracy of 4 points in 2D with respect to positive definite functions
just means that the points are not on a line. But if they are on a line, we find ko(X) = 6 due to the 1D
case, and thus ps(X, X) also vanishes. This is confirmed by MAPLE, and we now check the case where the
points of X are on a line but those of X;(z) not. It turns out that then (6) holds for ko(X) = 6, and the
case does not show divergence.

The M = 5 situation in IR? has x(2,5) = 6. The geometric interpretation of points in general position wrt.
¢ is unknown, because the zero set of pg(X, X) is hard to determine in general. If 4 points are fixed at the
corners of the square [0,1]%, and if the polynomial %pe(X ,X) is evaluated for inverse multiquadrics with
B = —1 as a function of the remaining point x5 = (£,7) € IR?, we get the nonnegative polynomial

31 -9 +3n°(L—n)? + (A - +n(1 —n)*

which vanishes only at the corners of the square. Thus it can be ruled out that degeneracy systematically
occurs when 4 or 5 points are on a circle or three points are on a line. However, it turns out that ps(X, X)
always vanishes if 4 points are on a line. The next coefficient p7(X, X), if calculated for 4 points on a
line, vanishes either if the fifth point also lies on the line, or for § = 0,2,3,7, or for coalescence. The final
degeneration case thus occurs when all 5 points are on a line, and from 1D we then expect ko(X) = 10.

Let us examine the divergence case described by Fornberg et. al. in [7]. It occurs when X consists of
5 points on a line, while evaluation takes place off that line. The 1D case teaches us that we should get
ko(X) = 10 for 5 collinear points, and MAPLE verifies this, at least for the fixed 5 collinear equidistant
points on [0, 1] x {0}. However, we also find that

-9

X X1 (2) = ——
Po(X, X1(#)) = g3eg608

n? (5£7(0) " (0) = 3£7(0)%) (£(0) " (0) £ (0) + £ (0)f"(0)* = 2f"(0)* f"'(0))



for points « = (£,n) € IR%. If we put in multiquadrics, i.e. f(t) = (1 +t)?/2, we get the same result as in
[7], which reads

po(X, X1(2)) = st B84(6 — T)(5 — 2)°
in our notation, proving that divergence occurs for multiquadrics except for the strange case 3 = 7. Another
curiosity is that for multiquadrics the value p1o(X, X) vanishes for the conditionally positive definite cases
B =7and 8 = 11.790. As expected, this polynomial is positive for the positive definite cases, e.g. for
negative [.

Checking the case where exactly 4 points of X are on a line, we find that (6) holds for ko(X) = 7, and thus
there is no convergence problem.

4 A Related Class of Polynomial Interpolation Methods

We can avoid all convergence problems if we boldly take (7) to define

_ Pro(x) (X, X;(2))

ui\x) .
i Pro(x) (X, X)

(13)

forall1 < j < M and all z € IR?. The denominator will always be positive if we start with a positive definite
function, and the discussion at the beginning of section 3 shows that the polynomials px(X,Y") will always
vanish if either X or Y have two or more coalescing points. Thus we get Lagrange interpolation polynomials
for any kind of geometry. The result will be dependent on the function f and its Taylor expansion, and
thus there is a full scale of polynomial interpolation methods which is available without any limit process.
However, it is clear from (7) that polynomial limits of radial basis function interpolants, if they exist, will
usually have the above form. It will be interesting to study how the technique of de Boor and Ron [2, 3, 4]
relates to this. However, it uses a different truncation strategy.

Example 2 Let us check how the above technique overcomes the five-point degeneration case in Example
1. If we take the 5 equidistant points on [0, 1] x {0} and classical multiquadrics, the Lagrange basis function
ug corresponding to the origin becomes

8

(€ = 1)(4€ = 3)(26 — 1)(46 — 1) + 5 6n* (186 — 25),

Wl =

Uo (57 T)) =

and the second term is missing if we take the Gaussian. For f(t) = log(1 + t) the additional term is
in2(5195 + 15240¢ — 11424€% + 10087°).
3339
There is dependence on f, but no degeneration. We simply ignore pg and focus on the quotient of values of
P1o-

5 Point Sets, Polynomials, and Moments

Our results so far require knowledge and numerical availability of ko(X) and pg,(x)(X, X;(x)). Section 3
gives a first idea for the evaluation of these quantities, but it still uses the limit process. It suggests that
one looks at polynomials of the form ||z — y||3°, and we shall use this section to make a fresh start into
multivariate polynomials and point sets. The relation to the earlier sections will turn up later.

Let IP2 be the space of all d—variate real-valued polynomials of order (=degree+1) up to m, and let
X = {z1,...,20m} be a fixed set of M points in IR*. With the dimension Q = (m+;_1) and a basis

P1,...,pqQ of IP2 we can form the Q x M matrices P, and the M x M matrices A, with
P = (pi@)rziz 1<iem, Ac= (1) ||lz; — 2|3 1<jm<n, €20 (14)

to provide a very useful notion that is closely related to multivariate divided differences (see C. de Boor [1]):
Definition 2 A vector o € IRM satisfies discrete moment conditions of order m with respect to X if
Prnoa=0 or

M

Zajp(:aj) =0 for allp € IP

j=1

holds. These vectors form a linear subspace MCy,(X) := ker P, of IRM for M = | X|.



Note that the definition involves all polynomials of order up to m, while the following involves radial
polynomials of the form ||z — x;||* for 0 < £ < m.

Theorem 4 A vector o € IRM satisfies discrete moment conditions of order m with respect to X iff
T Ay =0 (15)

holds for all 0 < £ < m.

Note that the condition A;a = 0 would be more restrictive. It will come up later. The proof of Theorem 4
uses Micchelli’s lemma from [8], which we restate here because we make frequent use of its proof technique
later.

Lemma 7 If a € IRM satisfies discrete moment conditions of order m, then the numbers a™ Aya vanish for
all £ < m and aT A is nonnegative. The latter quantity vanishes iff o satisfies discrete moment conditions
of order m + 1.

Proof: Let us take a vector o € IRM satisfying discrete moment conditions of order m, and pick any £ < m
to form

M M
(D" = >N ajan(llz; — zll3)’
=1 k=1
M M
2¢ L 20
= > D ajan Y sl (=20, @) a3
j=1 k=1 L1 4Lo+Ll3=2
M M
24 2 20
= > ) aja > 513 (—=2(25, ) 2 |2l 13%
J=1 k=1 b+l + 03 =4
Lo+ 203 > m
lo+201>m

This value vanishes for £ < m, and this also proves one direction of the second statement, if we formulate it
for m — 1. For £ = m the two inequalities can only hold if /1 = £3. Thus (—1)° = (—=1)*2, and we can write
in multi-index notation

M M
oT A = YN agan(=1)||lz; — w3’

j=1 k=1
¢ M M
¢ - - [
= X 2N el el o)
ly =0 j=1 k=1
{—tlye2Zz
¢ M M
¢ 0—2 0—2¢ i
D DA B BT 31 Rl 2 e W 2
lo =0 j=1 k=1 ie INg
(—tye27Z i = &2
Vi M M
¢ — b—lo i i
- S 2% 3 3 el el aba
ls =0 z'GINSl j=1 k=1
{— 4ty €2 ‘Z|:Z2
e M 2
D DR LD DI DB ) B
l=0 ieIN§ NT!
{— by €2 ‘i|:£2

If this vanishes, all expressions
M
L—0lo i
E oylla; |72 @)
j=1

with 0 < £y < £, £ —{> € 27Z, i € IN§, |i| = {2 must vanish, and this implies that o satisfies discrete
moment conditions of order £+ 1 =m + 1. a

It is now easy to prove Theorem 4. If « satisfies discrete moment conditions up to order m, Micchelli’s
lemma proves that (15) holds. For the converse, assume that (15) is true for some o € IR™ and proceed by
induction. There is nothing to prove for order zero, and if we assume that we have the assertion up to order



m — 1 > 0, then we use it to conclude that « satisfies discrete moment conditions of order m — 1 because
it satisfies (15) up to £ = m — 1. Then we apply Micchelli’s lemma again on the level m — 1, and since we
have a” Apm_1a0 = 0, we conclude that « satisfies discrete moment conditions of order m. O

There is another equivalent form of discrete moment conditions, taking the form of degree reduction of linear
combinations of high—degree radial polynomials:

Lemma 8 A vector o € IRM satisfies discrete moment conditions of order m, iff for all 20 > m the

polynomials
M
20
> arlle — w3
k=1

have degree at most 20 — m.

Proof: Let us first assume that o € IRM satisfies discrete moment conditions of order m. We look at

M
20
> akllz — a3
k=1
M
2L 4 2¢,
= Do D el (-2 @) a3

k=1 b1 4+Lo+L3=L

20 l 20-
= > m > 215 (—2(, 1)) [l 3

k=1 b+l + 43 =2
Uy + 203 >m

and this is of degree at most 2¢; + fo = 20 — 203 — ly < 20 — m.

We now prove the converse and apply the same idea as in the proof of Micchelli’s lemma to get

M
20
> anllz -l
k=1
M
14 4 14
S0 allrlE (=2, @) a3

k=1 €1 +lo+0l5=C
¢

= > -2 > \xu%ac’ZakakHﬁ i
lr=0 ie INd
0 — V0o =201+ 203 €2 ‘Z|:A€2

for arbitrary vectors o € IRM. If this is a polynomial of degree at most 2¢ — m, then all sums

Zaknxkn”ﬁ i

with 2¢; + ¢ > 2¢ — m or, equivalently, ¢ + 23 < m must vanish. Thus « satisfies moment conditions of
order m. a

Note that in the above argument it suffices to pick just one £ with 2¢ > m. Thus

Lemma 9 A vector o € IRM satisfies discrete moment conditions of order m, iff for some £ with 2¢ > m

the polynomial
M
20
> anlle — il
k=1

has degree at most 20 — m. a
Now we use that the discrete moment spaces for a finite point set X = {z1,...,zm} C IR? form a decreasing
sequence

- C MCpi1(X) C MCp(X) C--- C MCo(X) = R™. (16)

This sequence must stop with some zero space at least at order M, because we can separate M points always
by polynomials of degree M — 1, using properly placed hyperplanes.



Definition 3 For any finite point set X = {x1,...,2m} C IR? there is a unique largest natural number
w = u(X) such that MC,(X) # {0} = MChy1(X). We call u(X) the maximal discrete moment order of
X.

With this notion, the sequence (16) can be written as
MCp1(X) ={0} # MC,(X) C MC,—1(X)--- C MCo(X) = R™. (17)

There is a fundamental observation linked to the maximal discrete moment order.

Theorem 5 If there is a polynomial interpolation process based on a set X, it cannot work exclusively with
polynomials of degree less than u(X).

Proof: If we take a nonzero vector a from MC),, we see that it is in the kernel of all matrices P, from (14)
for all m < p. Thus these matrices can have full column rank M only if m > pu. a.

The following notion is borrowed from papers of de Boor and Ron [2, 3, 4].

Definition 4 We call a polynomial interpolation process for a point set X least, if it works with polynomials
of degree at most u(X).

Remark: Below we shall see couple of least polynomial interpolation processes on X, including the one by
de Boor and Ron.

We now go back to where we started from, and relate p(X) with the quantity ko(X) defined in (5).
Lemma 10 For all sets X and Y of M points in IR? we have

pre(X,Y) =0 unless 2k > u(Y)
and in particular 2ko(X) > p(X).
Proof: Take a vector p € Z! and the matrix

2.
(e = w5117) sy -

We multiply by a nonzero vector o € MC,, for p:= pu(Y) and get

M

20
> ayllas —yill3
j=1

M
24 T 4 24
= >oay Y w2l ) sl

Jj=1 L1+La+L3=p;
pi

M
4 T 2 L
= > =il > > e (=2 y;)) flys |5

=0 ly+ls=pi— b 71
o+ 203>

for all i, 1 <4 < M. Since {5 + 203 > p means 2p; — p > 201 + {2, this vanishes for those i where 2p; < pu.
Thus the matrix can be nonsingular only if 2p; > p for some 4, and this implies 2||p||cc > p. Since the
polynomials px(X,Y") are superpositions of determinants of such matrices with 2||p||1 = 2k, the assertion is
proven. O

Lemma 11 The Lagrange basis polynomials of (7) are of degree at most 2ko(X) — pu(X).

Proof: We look at the above argument, but swap the meaning of X and Y there, replacing X by X;(z) and
Y by X. The determinants vanish unless 2||p|lcc > 1(X), and the remaining terms are of degree at most

200 + 02 < 2pi — p(X) < 2[|plloc — p(X) < 2lpllx — u(X) < 2k — p(X).

O

We note that there is a lot of leeway between the result of Lemma (11) and the actually observed degrees
of the py,(x)(X, X;(z)). The latter seem to be bounded above by (X)) instead of 2ko(X) — p(X).

Theorem 6

>

w(X)
ko(X) = ](dlmMCJ — dim MCj+1) > /J,(X) (18)

<.
Il
=
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Proof: Let us take a nonzero vector o € MC), and evaluate the quadratic form

T
(¢4 Ac,X,XCY
o0

= Z csfsaTAsoz

s=0
oo

= Z chSaTAsa

S=p

oo
= Ffua’ Ao+ E & fsal Asa.
s=p+1

By Courant’s minimum-maximum principle, this implies that Ac x,x has at least dim M C,, eigenvalues that
decay at least as fast as ¢ to zero for ¢ — 0.

But there are no eigenvalues that decay faster than that. To see this, take for each ¢ > 0 a normalized
nonzero eigenvector a. such that the unique smallest eigenvalue

[e'9]

T s T
g Ao, x,x0c = E c’fsag Asae =: Ae

s=0

decays like ¢ or faster. The coefficients aX Aga. can increase with s only like ( diam(X))?*, and thus we have
a stable limit of the analytic function A. of ¢ with respect to ¢ — 0. If we pick sequences of ¢’s that converge
to zero such that a. converges to some nonzero normalized vector o, we see that necessary o € MC,,. But
then A, cannot decay faster than ¢* for ¢ — 0. Going back to Courant’s minimum-maximum principle, we
now know that Ac x,x has precisely dim M C,, eigenvalues that decay exactly like ¢” to zero for ¢ — 0.

We can now repeat this argument on the subspace of MC,_1 which is orthogonal to MC),. For each
nonzero vector of this space, the quadratic form decays like ¢*~', and there are dim M Cu1 —dimMC,
linear independent vectors with this property. Now we look for arbitrary vectors a. that are orthogonal to
the already determined dim M C), eigenvectors of A. x x with eigenvalues of decay ¢”, and we assume that
they provide eigenvalues with fastest possible decay. This decay cannot be of type ¢* or faster due to the
assumed orthogonality, which allows passing to the limit. It must thus be of exact decay ¢*~!. Induction
now establishes the fact that for each j, 0 < j < p there are dim M C; — dim M Cj4: eigenvalues of Ac x x
with exact decay like ¢/ for — 0. Thus the determinant decays exactly like the product of these, and this
proves our assertion. |

Note that the above discussion fails to prove that the limiting polynomial interpolation process coming
from a smooth radial basis function is least in all cases. We have to leave this problem open. Though
ko(X) will exceed p(X), for instance in 1D situations, there is plenty of cancellation in the polynomials
Pro(x) (X, X;(2)) that we have not accounted for, so far. On the other hand, we have not found any example
where the polynomial limit of a radial basis function interpolation is not of least degree.

There is another interesting relation of p to the spaces spanned by radial polynomials:

Lemma 12 Define the M —vectors
¢ ’
Fe(z) = ((=D"llz = axl5°) oy -

Then the M x M (s + 1) matriz with columns Fy(x;), 1 <3 < M, 0 <€ < s has full rank M if s > u, and
1 is the smallest possible number with this property.

Proof: Assume that the matrix does not have full rank M for a fixed s. Then there is a nonzero vector
a € IRM™ such that
Apa=0forall0 </ <s

and this implies discrete moment conditions of order s + 1. Thus s + 1 < p. a

This teaches us that when aiming at interpolation by radial polynomials of the form ||z — zx||3¢ one has to
go up to £ = p to get anywhere. But in view of Theorem 5 this reservoir of radial polynomials is way too
large if we focus on the degree. We have to find a useful basis of an M—-dimensional subspace of polynomials
of degree at most p, if we want a least interpolation method. The following notion will be very helpful for
the rest of the paper.

11



Definition 5 A discrete moment basis of RM with respect to X is a basis
o', ... a™ such that o’ € MCy; \ MCy; 11

for the decomposition sequence (17) andt1 =0 < ... <ty = p.

Remark. A discrete moment basis a?,...,a™ of IR™ can be chosen to be orthonormal, when starting
with o, spanning the spaces MC,, C MC,_; C ... C My = RM one after the other. But there are other
normalizations that make sense, in particular the one that uses conjugation via A, on M C¢\ M Cyy1, because
this matrix is positive definite there due to Micchelli’s lemma. There is a hidden theoretical and numerical
connection of discrete moment bases to properly pivoted LU factorizations of matrices as in (14) of values
of polynomials (see also the papers [2, 3, 4], of de Boor and Ron), but we shall neither go into details nor
require the reader to figure this out before we proceed.

We now consider the polynomials
M
vi(2) =) ol —a|*, 1<j<M (19)
i=1

that are of degree at most ¢; < p due to Lemma 9 and the definition of the discrete moment basis. They are
low—degree linear combinations of radial polynomials, and their definition depends crucially on the geometry
of X.

Lemma 13 The M x M matriz with entries v;(xx) is nonsingular.

Proof: We multiply this matrix with the nonsingular M x M matrix containing the discrete moment basis

al,...,aM and get a matrix with entries
M M
] m 2t
Yim = E E oj o ||z — xe ™
i=1 k=1

for 1 < j,m < M. Consider m > j and use t,, > t; to see that v;m = 0 as soon as t,, > t;, because
the entries can be written as values of a polynomial of degree 2¢t; — t; — t,, < 0. Thus the matrix is block
triangular, and the diagonal blocks consist of entries o af*||x; —xx||* with t = t; = t,,,. But these symmetric
submatrices must be definite due to our construction of a discrete moment basis. We even could have chosen
the basis such that the diagonal blocks are unit matrices, if we had used conjugation with respect to A;. O

Theorem 7 A least polynomial interpolation on X is possible using the functions v; of Lemma 13. These
are of degree at most p = u(X), and thus

(X)+d-1 (X)+d ko(X)+d
(L) e () = (M)

Example 3 Let us look at the special case with M = 4, d = 2 and points
x1 = (0,0)", 22 := (1,0)", x5 := (0,1)", 24 := (1/2,1)".

The discrete moment conditions on vectors o € IR* are

4
Za]- =0 for all « € MChy,
j=1
4
Zaj =0, as+a4/2=0, ag+ a1 =0 for all « € MCs.
j=1
Furthermore we find MCs = {0}, MC> = span {a* := (1,—1,-2,2)T}, MCo = IR* and MC; \ MC> =
span {a? := (1,—-1,0,0)", o® := (1,0, —1,0)T}, such that a discrete moment basis of IR* can be formed by
a' :=(1,0,0,0) with o?, o, and a* together with to =0 < t; =t2 = 1 < t3 = 2 = p. From Theorem 6
we conclude that ko(X) =1-2+2-1=4. MAPLE confirms this, and the Lagrange basis of the form (13)

comes out to be quadratic for all f that one could start with, but the result depends on f. For example,
the Lagrange basis function for the origin is

1- %wz + gwy — gm —y for f(t) =e™* ¢ = Gaussian

1
= (37 + 32zy — 35y — 102” — 2y* — 27x) for f(t)=1/(1+1t) ¢ = inverse multiquadric.

37
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The Gaussian case coincides with the de Boor/Ron solution from section 6 of [3]. The method based on (19)

yields the basis function
1 2 2
5 (19 — 13z — 17y — 62” — 2y° + 16ay) .
Thus we have different methods, but we note that the de Boor/Ron interpolation method coincides with the

limit of interpolation with shifted and scaled Gaussians. We shall prove this in the penultimate section.

6 Polynomial Reproduction

By (4), the Lagrange basis functions, if they exist, have analytic expansions

for small ¢ with certain multivariate polynomials b;,, depending on X and ¢. We put this and the expansion
(12) into the defining equations (2) to get

M oo oo oo
SN bim@e™ > fect oy —allst = Y fecllr— w3 1< k<M
j=1 m=0 £=0 s=0
[eS) s M oo
DD ey bise@lles —anlly = Y fect o - a1 < k<M
s=0 £=0 J=1 s=0
and by comparison of coefficients we arrive at
s M
S5 S bae@)le - anl = fulle - a3 1< k<M, s >0, (20)
(=0  j=1

In view of Lemma 12 it seems to be the upshot of (20) that the reproduction of all vectors Fs(z) of radial
polynomials (where for this section we introduce the factors f; instead of (—1)¢ into the A, matrices) is
possible from the data of all Fy(z;), 1 < j < M, 0 < ¢ < s. This works if s > u by that Lemma, but
the reconstruction is not unique, and equations (20) describe a special selection of a reconstruction. It
is strange that the reconstruction via the above equations always works if convergence of the radial basis
function interpolation takes place, also for small s < u, and that it can be chosen to have a convolution—type
structure.

We are interested in the special Lagrange basis polynomials
uf(x) = bjo(x), 1 < j < M with bjo(xx) = ok, 1 <j,k <M

that arise in (20). We want to derive properties and defining equations. To this end, define the set

M
Dx,4 = {(a,s)élRMXlNo : fZZO{kHCL’j_l’kH2Z:Of0raHO§£<S7 1<j<M}

k=1

and polynomials
M

Pa,s(T) = fs Zakﬂx — x3||** for all (o, s) € Dx g. (21)
k=1
Applying such a linear combination to (20) with respect to the points zj yields

> " bi0(@)pa,s(25) = Pas(@), (a,5) € Dx.o. (22)

j=1
Theorem 8 The limiting polynomial interpolation process reproduces all polynomials of the form (21). O
Lemma 14 If fo # 0, the limiting polynomial interpolation process reproduces constants.

Proof: Consider elements (a,0) € Dx,¢ in (21). O

Lemma 15 If fo, fi # 0, the limiting polynomial interpolation process reproduces all linear functions in the
linear span of the data.

13



Proof: Consider elements (a,1) € Dx ¢ in (21). The restriction is ) , o, = 0, and due to Lemma 14 we
have reproduction of constants. Thus we can reproduce any polynomial of the form

p(z) = llz — 23 = llz — zel3 — llaxll3 + llzel3 = 27 (we — @)

for1<k<{< M. O

Let us generalize this. For all s > 0, define the spaces
D = {oz e R : (a,s) € DX7¢}, Rs := span {pa,s : a« € Ds} (23)
and the maps Ts : Ds — Rs with
Ts() := pa,s for all a € D;,.

We have Ts(Ds) = R, by definition, and we find that ker Ts = Dsy1. Note further that Do = IRM. This
yields a decomposition sequence of IRM into a sequence of spaces isomorphic to R, R1, ... and we have to
see whether this sequence exhausts all of IR™. The decomposition can only fail if Dy = D; for some s and
all t > s, while D, still is nonzero. But this cannot happen, because then there is some nonzero o € IRM
which is in all D; for all s > 0. But then

M
0=">" ajard(|le; — wxll2)

J,k=1

and this cannot hold for positive definite functions ¢. Thus we know that there is a minimal finite
decomposition
Doy ={0} # Dy C...C D1 C Dy = RV (24)

with factor spaces Rs = Ts(Ds) = Ds/Ds41 for 0 < s < o. Unfortunately, the spaces R, R1, ... turn out to
be overlapping, and we only know that
R:=) R,
s=0

is a polynomial space of dimension at most M that is reproduced by our interpolation.

The relation to discrete moments is that the D, spaces are the intersection of kernels of matrices Ao, ..., Ae—1.
This is a different type of discrete moment condition, and in general o < u. See Example 4 below.

If (22) were sufficient to determine the functions bjo completely, one could cancel the factors fs for positive
definite functions and get a construction technique that is even independent of f and ¢. But by looking at
cases like in Example 3 for positive definite functions one can see that the results actually depend on f and
¢. Thus one has to go back to (20). Here, one could write the equations for 1 <k < M and 0 < s < §
for some large positive S > p(X), and then by Lemma 12 one has a solvable system of M (S + 1) equations
for M (S + 1) unknowns. However, it turns out that there is some serious rank loss, while for large S the
particular functions bjo come out uniquely when running a symbolic MAPLE program, leaving many b;, for
larger £ undetermined. An example follows below. It is a challenging open problem to find a good technique
to determine the bj, for all 1 < j < M and small £ > 0 in a finite and stable way.

We finally want to collect more information on the polynomials that are reproduced. Define, by splitting
(20), the polynomials

s—1 M M
2ho (@) 1= folle = anl[3 =Y 0 fo Y bssmel@)lles = anll3’ = £ D bjo(@) ey — a3 (25)
£=0 j=1 j=1
forall 1 <k < M, s> 0. Then 21 s(z;) = fsllz; — 3%, 1 < j,k < M and (20) implies

M

> bio(@)zrs ()

j=1

M

= > bio(@)fllw; -zl
j=1

! s—1 M
= felle—anld =35> (@) ey — w3
=0  j=1

= z;w(:v),

14



proving that all the zj s(x) are reproduced. There are infinitely many of them, but they span a space of
dimension at most M, and thus their degree cannot increase indefinitely with s. So far, all examples indicate
that the limiting polynomial interpolants have degrees not exceeding the maximal discrete moment order p,
but a proof is still missing.

Example 4 Let us continue our previous case in Example 3 of 4 points in 2D in view of the above
terminology. Looking at o instead of p, we find that Dy = {0}, Dy = MCi, Dy = IR* = MCy, and
thus 4 = 2 > o0 = 1. We now look at (20) and (22) to determine the polynomials bjo(z), 1 < j < 4.
Here, we assume all f; to be nonzero. The system (22) leads to no more than 3 equations, and we can use
(a',0), (@?,1), (a® 1) € Dx,4 as pairs (a, s) there. The result consists of the three equations that describe
reproduction of linear polynomials:

bio(z,y) + beo(z,y) + bso(z,y) + bao(z,y) = 1
bao(z, y) + baw(z,y)/2 = = (26)
bso(x,y) + bao(w,y) = v

We thus turn to (20) in general, and discuss the cases s = 0,1,2,... one after the other. To start with, the
case s = 0 yields the first equation of (26). Assuming that this condition is already satisfied, we consider
s = 1 of (20) for « € MC: and find the two other equations of (26). Taking these for granted also, we
consider a general o there and get a new equation

4 4
Al )= £ bjol@ a3+ fo ¥ bj(w,y)

j=1 j=1

that contains the new polynomial b (z,y) := 24 bj1(z,y) and has the explicit form

j=1

$ue? +9%) = (o) + bao(9) + Tbao(ay) ) + foba(2,).

We now have a new equation, but also a new variable. Thus the cases s = 0 and s = 1 do not yet lead to a
unique determination of the bjo. We have to turn to s = 2 in (20), but we do not want to introduce more
variables than absolutely necessary. We find

4 4 4
Y al@y) —zls = £ bo(y) > axllz; — okl
k=1 j=1 k=1
4 4
Y bi(e,y) Y ey — wll3
j=1 k=1

4 4
+ foy bp(a,y) ) a
j=1 k=1

and we would like to find a nonzero vector o € IR* such that

—+

4 4
Zak =0, Zakﬂxj —zgll3 =cforallj, 1<j<4
k=1 k=1

with a constant ¢, because then we would have no new variable. Fortunately, the vector a* = (1, -1, —2,2)7
spanning M C> does the job with ¢ = —1/2, and with our new equation

4 4
F2) bjo(w,y) Y aillws — wall3
j=1 k=1

~ fighi(ey)

4
f2 > aill(@,y) — wall3
k=1

we now have five equations for five variables. This is the point where the solution of (20) leads to unique
determination of the bjo and the sum over the b;;. Note that we are still far from determining all the bj,,
but we are interested in the bjo only and succeeded to get away with small s in (20). This principle worked
in all cases that we tested with MAPLE, and it directly yielded the Lagrange polynomial bases via symbolic
computation.
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7 The method of de Boor and Ron revisited

The goal of this section is to prove Theorem 2. For this we require at least a scaled version of the de Boor/Ron
technique, and we take the opportunity to rephrase with slightly increased generality.

For all o € Z§ let w, be a positive real number, and consider the inner product

(h.a)wi= Y ——(D"P)(0)(D"9)(0)

«@
aezg

on the space IPL of all d-variate polynomials. The de Boor/Ron interpolant arises in the special case
wa = a!. Now we want to link the theory to radial basis function techniques. If we assume

We
—F < OO

aezg

and define the kernel

Ky(z,y) = Z w 2y (27)

S STINE
al o
aezg

all polynomials p € IP% are reproduced on [—1,1]¢ via
p(z) = (P, Ku(2,"))w (28)

and this identity carries over to the Hilbert space completion

Hui= Qg € C™(RY) : o) = 3 (D°)OZ 3 - (0°9(0) < o0

aEZ(‘)i aezg

of the polynomials under the above inner product. The kernel K, is positive definite on [—1, 1}d, and larger
domains can be treated by scaling. Since polynomials separate points, it is clear that for all finite sets
X ={x1,...,2zm} C [-1,1]¢ we have linear independence of the functions K., (-, z;), and interpolation in
X by the span of these functions is uniquely possible.

So far, we used standard arguments of radial basis function theory. In the papers of de Boor and Ron,
transition to a polynomial interpolation process is done via truncation, not via passing to the limit of a
scaling. For all functions g from H,, the notation

o

M= Y (DO
ae Zg
o] = &

is introduced, while g] stands for the nonzero function g[k] with minimal k. For a finite set X =
{z1,...,2:m} C [=1,1]% the spaces

Ey x := span {Ky(z,) : * € X}, Pu,x := span {g| : g € Ew,x}

are introduced, and P, x is a space of polynomials.
Theorem 9 Interpolation on X by functions in Py, x is uniquely possible.

Proof: Assume that there is some nonzero p € P, x such that p = g,| and p;, = 0. Then (28) yields
orthogonality (p,g)w = 0 for all g € E,, x, and we have the contradiction

0= (p, gp)w = (gpl, gp)w = (gpls gpl)w-

So far, we have followed the proof of de Boor and Ron, but now we want to use a discrete moment basis

at,...,aM to link the process with what we have done in previous sections. We define functions
M o M 2o
y :
U'r(y) = Za;Kw(xj’y): Z waa Za;j, gr = UTL ]_STSM (29)
j=1 la|>t, i=1
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Due to the property of a discrete moment basis we see that not all of the quantities

M TJ,‘?‘
Ca,r ‘= E ijg
i=1

for |a| =t can vanish, because otherwise a” € M C%, +1. Thus we have the homogeneous representation

gry) = vl = Y wacar s (30)

la|=tr

and (gr, gs)w = 0 for ¢, # ts. The matrix formed by the (gr, gs)w is a positive semidefinite block—diagonal
Gramian. To prove its definiteness, we can focus on a single diagonal block with ¢ = ¢, = t5. Collecting
the indices r with ¢, = t into a set I, we assert linear independence of the functions g, for r € I;. For a
vanishing linear combination

0 = Y 7oy

rely
a

- Y Y et

relt |e|=t

S DL S

|a|=t rel
o M o
_ Yy rLy
= D e 2 2y
lal=t  rel; j=1 ’
o M a
_ y r ) Zj
= D v o |
lal=t j=1 \rel; ’

we conclude that ZT el vra” is a vector in M Ct41, and this can hold only if the coefficients are zero. Thus

the space P,,x contains the M linearly independent homogeneous polynomials gi,...,gm of increasing
degrees 0 = t1 < --- <ty = p, and the theorem is proven. Due to Theorem 5, the degree is “least”, as
known from the de Boor/Ron papers. a

We now proceed towards proving that the limit of interpolants by Gaussians is equal to the de Boor/Ron
polynomial interpolant. We need something that links kernels of the form (27) to radial kernels.

Lemma 16 If ¢ is a positive definite analytic radial basis function that can be written via an analytic
function f satisfying (1) and (12), then

la|
f(xTy): Z f Oé!(o)xaya: Z f|o¢\xaya (31)
aezg aEZg

for all z,y € IR?.

Proof: We use the Bernstein—Widder representation

1= [ et vz

to get
(17590 = (173455 = [ Pautt) € 0.50) forail 2 0
0
and similarly, factoring the exponential in the integral,
D27 = [0
0

and

DY f(@"y),my =y f17(0) = yalfia
where DF takes derivatives of order o with respect to x. The assertion follows from putting the result into
the power series expansion at zero. O

At first sight, the above result is disappointing, because one cannot easily use (31) in (27), since the
coefficients in (31) are alternating. However, a closer look reveals that the major part of the de Boor/Ron
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theory does not rely on the signs of the coefficients. It is the link to radial basis functions as reproducing
kernels that does not work without further arguments. This has a positive consequence: the generalized
de Boor/Ron approach as given at the start of the section will yield many new cases of positive definite
non-radial interpolants with polynomial truncations that furnish least polynomial interpolants. On the
downside, we cannot expect to find a direct link between interpolation by general positive definite radial
basis functions and the generalized de Boor/Ron method.

But for Gaussians, we can add some more work, factoring
exp(—c|lz; — zx3) = exp(—cllz;[3) - exp(2ca] wr) - exp(—c|lzk]f3).

We then rewrite the Lagrange system
M
> (@) exp(—cllw; — will3) = exp(—cllz — will3), 1 <k <M
j=1

in the form
M M
Zz;(x) exp(2cz) wy) = Zu?(m) exp(—c(||lz;]1* — |=]|*)) exp(2cz] x1) = exp(2cz’ zy), 1 <k <M
j=1 j=1

with 2§ (z) = u§(z) exp(—c(||lz; ]| —||lz||*)), 1 < j < M. Now we can use the technique of the previous lemma
directly, putting in the expansions for the exponential and working with the kernel K.(z,y) := exp(2cz'y)
in our presentation of the de Boor/Ron technique, with a slight abuse of notation. This implies that the
functions z§(z) are Lagrangian interpolants in the span of the Kc(z;,x) = exp(2cz’z). Any interpolation
by scaled Gaussians can be converted by the above transformation to and from an interpolation using the
kernel K..

We now look at what happens if the de Boor/Ron truncation process is carried out on interpolants defined
via K. The functions in (30) come out as

c c Y
gr(y) = Z wacﬂé,TJ

[a|=tr

- ¥ (20)*1 gy
- th s
a! Tal

la|=tr

@

Ly
j— tT‘
= 09" ) Gy

|e|=ts
= (20" g7 (y)

i.e. they are just scalar multiples of the functions g¢B% of the de Boor/Ron process. Thus the polynomial

space spanned by truncation of the K. is independent of ¢ and coincides with the de Boor/Ron polynomial
interpolation space.

We have successfully moved from interpolation by Gaussian radial basis functions to interpolation by scaled
exponentials, and we have seen that the truncation of the latter is the de Boor/Ron polynomial space. But
we now have to investigate the limit of the interpolants spanned by the scaled exponentials K.(z;,-) for
¢ — 0 to see whether they converge towards the de Boor/Ron truncation.

We go back to (29) to define functions vy as
M
vily) = Y afKe(w;,y)
j=1

-y
a al ol T

la|>tr
s 1 y®
= D 207 ) —ircar
s>ty |a|=s

such that

. v(y) dBR
1 = 1<r<M.
limy oy = 9r (y),1<r<

This means that the space spanned by the K.(x;,-) contains a basis that converges towards a basis of the
de Boor/Ron polynomial space for ¢ — oco. If the Lagrange basis for interpolation in the span of the K.(z;, )
is written in terms of this basis, it converges towards a polynomial limit. This ends the proof of Theorem 2.
O
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8 Preconditioning

The transition from the Gaussian system to the scaled basis (U;C(ﬁz should be useful as a preconditioning
technique. In general, we show in this section how to use a discrete moment basis for preconditioning badly

conditioned matrices arising from interpolation by smooth radial basis functions.

We go back to the beginning of the paper and precondition the matrix A¢ x,x arising in (2) by a scaled
discrete moment basis

2t Tt 2 M (32)
in the following way. If we put the discrete moment basis into an M x M matrix B, and form the positive
definite symmetric matrix Z(c) := BCAQX,XBCT, the matrix entries will be

M

Zo(e) =Y afe " Page oo (|xs — o) 1<rs<M
J,k=1

oo M
I e W A R
n=0

J,k=1

oo M

Yoo SRS afad e — a3
n=0 Ph=1

2n >ty + s

with well-defined limits

oy = b et Sl agaillzs — zklly Tt 4t even
2rs(0) = 7 0 else

for ¢ — 0. The matrix Z(0) is positive semidefinite by construction, and we assert

Theorem 10 The matriz Z(0) is positive definite.

Proof: We use the proof technique of Theorem 6. The product of all eigenvalues of A. x ,x decays with
exponent ko(X) as in (18), while the maximum eigenvalue stays bounded above independent of ¢. But our

. . . qe . —k, M

matrix transformation performs a multiplication of the spectral range by ¢~ *0(*) | because ko(X) = ijl (2]
is just another way to write (18). Thus the smallest eigenvalue of the product must stay away from zero
when ¢ — 0. But since the matrix Z(0) is well-defined, the maximal eigenvalue of the product Z(c) must
be bounded, and Z(0) altogether has a strictly positive spectrum. O

Example 5 If we go back to the four points in IR? of Examples 3 and 4 and scale the discrete moment
basis as in (32) via

1 0 0 0
Z % 0 0
Be=1 2 g _L o
Ve Ve
1 _1 _2 2
MAPLE produces a limit matrix
100 %
0 2 0 O
2(0) := 0 0 2 O
Loo b
for Gaussians and
1 0 o0 -3
0 -1 0
2(0) := 0 0 -1 0
9
10 o -1
for (negative definite) inverse multiquadrics with 3 = —1. If we take four equidistant points on the line
[0,1] x {0}, we find
1 0 _% 0 1 0 0 0
0 2 0o -4 % —% 0 0
20):=| % 5 4 F|forBe:= R G 0
9 27 c c c
0 -4 0 X & _ 5 5 _ 1
27 243 cy/e cve cve cve

in case of Gaussians. The discrete moment basis now contains divided differences, and the zero structure is
different from the previous case, because we have t; = j — 1, 1 < j <4 here.

Acknowledgements: There were some very helpful e-mail exchanges with Bengt Fornberg.
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