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Abstract

In the theoretical part of this paper, we introduce a simplified proof
technique for error bounds and convergence of a variation of E. Kansa's
well-known unsymmetric meshless collocation method. For a numerical
implementation of the convergent variation, a previously proposed greedy
technique is coupled with linear optimization. This algorithm allows a
fully adaptive on-the-fly data-dependent meshless selection of test and trial
spaces. The new method satisfies the assumptions of the background theory,
and numerical experiments demonstrate its stability.

Kansa’s method, convergence, error bounds, linear optimization, minimax al-
gorithms

1 Introduction

A general framework for solving PDE problems in strong or weak form by kernel—
based meshless methods was outlined in [13]. It writes the PDE problem as un-
countably many simultaneous scalar equations

AMu) = fr € R, forall A e€A. (1)

We call A the test set, because applying all functionals A from A to a function u
tests whether the function u solves the given problem. If several differential or

*Department of Mathematics, Hong Kong Baptist University, Kowloon Tong, Hong Kong.
(11ing@hkbu. edu.hk)

tInstitut fiir Numerische und Angewandte Mathematik, Georg-August-Universitit Gottingen,
Lotzestrafle 16-18, D-37083 Gottingen, Germany.



boundary operators are involved, we simply put everything into a single set A of
functionals of various types.

Testing can be done in strong and weak form. For testing in strong form, the
set A consists of infinitely many linear real-valued functionals A\ that usually take
the form of point evaluations of functions or their derivatives at points inside a
domain or on some boundary or interface layer.

Testing in weak form uses functionals

Apa(u) == a(u,v)

which evaluate bilinear forms af(., .) after inserting a test function v. These bilinear
forms may contain derivatives, and they always require an integration.

No matter how testing is done, we call (1) a generalized interpolation problem,
and we assume it to be solvable by a function u* that generates the data via
fr = A(u*) for all A € A.

To make generalized interpolation problems numerically accessible, we have
to discretize them. Discretization on the trial side is done by choosing a finite-
dimensional trial space U of functions which can approximate the exact solution
u* well. It will be the space of functions from which the numerical solution u will

be constructed, and we assume it to be spanned by a basis {uq, ..., u,} as
m
ui= Z aju; €U = span{uy, ..., Up}. (2)
j=1

Discretization on the test side just consists in replacing the infinite set A by
some finite unstructured subset A, := {A1,...,\,}. The space spanned by these
functionals can be called the test space.

Then, the discretized problem reads as

Ai(w) =Y aidi(uy) = fr, = ("), 1<i<n, (3)
j=1

when written as an unsymmetric system of linear equations for a function u of the
trial space Y. In most cases, the system will have n > m, but it is always a hard
problem to study the matrix with entries A;(u;), e.g. to assert that it has rank m.
Weak formulations use functionals of the form X;(u) := a;(u,v;) with certain
bilinear forms a; and test functions v, ..., v, such that the discretized problem

takes the familiar form

Ni(u) = a;(u,w;) = Zajai(uj,vi) = fi, = Ni(u"), 1 <i<n,
j=1



of meshless Petrov-Galerkin schemes [1]. If trial functions u; and test functions
v; coincide, and if there is only a single bilinear form involved, this reduces to the
well-known Galerkin method. It has a strong built—in connection of test functionals
to trial functions and yields a linear system with a positive semidefinite symmetric
Gramian matrix. This makes it easy to handle, and it forms the core of the Finite
Element Method and some of its generalizations. However, for unsymnmetric weak
Petrov-Galerkin schemes, the theoretical and numerical analysis is rather hard [15].

To make problems in strong formulation symmetric, the connection between
test functionals and trial functions must be established differently. To get a truly
meshless technique and to allow very general problems, the connection is made via
a symmetric positive definite kernel ® : R? x RY — R if the underlying problem
is posed for functions of d variables on a domain 2 C R?. It takes the discretized
set A, of test functionals and defines the trial functions in (2) as u; := N/ ®(-, y)
for 1 < 5 < m where the superscript of A indicates the variable of ® on which
the functional operates. Then the collocation matrix (3) is symmetric with entries
Ai(uj) = AP @ (2, y) for 1 <4, j < n. This symmetric collocation technique dates
back to [17] and has a solid mathematical basis ([3, 4]). Like in the standard (non-
Petrov) Galerkin scheme, the trial and test functions or functionals are closely
related in order to maintain symmetry.

But this paper will deal with unsymmetric meshless collocation. Following an
early idea of Kansa [7, 8] used by many authors afterwards (see an overview in
[5]), one takes a set X,, := {z1,...,2n} C R? of m scattered points and uses a
kernel ® to define the trial space U spanned by the trial functions

associated to simple point evaluation functionals As, . Often, but not necessarily,
the points z; are irregularly placed within (2. Since they determine the trial func-
tions in (4), we can call them trial centers. The resulting unsymmetric collocation
matrix has the entries

Ai(ug) = MO(y,z;), 1<i<n, 1<j<m

and can be singular in exceptional cases [6]. Consequently, there are very limited
mathematical results on this technique, though it gives very good results in plenty
of applications in science and engineering.

To overcome these solvability problems, one has to modify the setting. To
get solvability and error bounds, there should at least be a unique solution to the
modified discretized system that converges to the true solution if the discretization
is refined. The first question requires that if n >> m test functionals are fixed
and are linearly independent, the system has rank m, if the trial functions are
chosen properly. This was proven in [11], while the earlier paper [13] contained
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an asymptotic analysis for sufficiently many test functionals and trial functions.
By a rather complicated and abstract machinery, a fairly general theory leading
to error bounds and convergence results for the unsymmetric meshless collocation
method was finally provided in [14].

This paper is independent of the theory in [14] and will prove a much more
elementary convergence result for a variation of meshless unsymmetric collocation.
Furthermore, since [14] does not focus on numerical techniques, we show how
certain algorithms allow to satisfy the requirements needed for convergence, both
in the context of this paper and [14]. In particular, we combine an adaptive greedy
method with linear programming, and some numerical examples show that our new
adaptive on-the-fly algorithm works stably in spite of large condition numbers.

2 Well-Posed Problems

We now go back to the infinite problem (1) and proceed to define a variation of
the unsymmetric collocation technique that will have a convergence proof. To this
end, we have to fix the mathematical background.

The problem (1) is posed in a Hilbert space U via a test set A C U* of contin-
uous linear functionals on U. The functionals can clearly be normalized to satisfy
| Allee+ = 1 for all A € A. The specific solution to our problem is called u* from now
on. This way, we assume solvability within the Hilbert space U, even if the space
U is smaller than the “existence space”, i.e. the space in which minimal assump-
tions guarantee existence of a solution by mathematical analysis. For instance, a
Poisson problem on a domain € C R? can be stated in Sobolev “existence” space
W}(Q) in weak formulation, but we can also take a Hilbert space U of at least twice
differentiable functions and pose the Poisson problem there in strong form, using
the data from a smooth function u* € U. Note that standard regularity theory [10]
allows this, if the data and the domain are smooth. The above general framework
allows both settings, if applied in weak form, since the given data always are of
the form A(u*), A € A for a specific function u* € U. But here we want to stick
to problems posed in strong form, and we assume sufficient additional regularity.

Furthermore, we need that the problem is well-posed, and this is expressed by
the requirement that

Julla = sup |A(w) )

is a norm on Y. This definition will always provide a seminorm without further
assumptions, but we get a norm if we can prove unique solvability by additional
analytic arguments like a maximum principle. Note that this norm will be weaker
than the norm in U because of

ulla < [|ulles for all weld (6)
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following from

[A(w)] < [[A]

wl|ullu = lJully forall ueld, Xe A

and normalization of the test functionals. The well-posedness of the problem is
often alternatively expressed in the form

|ulla < Callul|a < Callu|ly for all uweld, (7)

where U, with norm ||.|| 4 is a data—independent function space like U, but with a
weaker norm. This also means that U/ is continuously imbedded in ¢/4. The upshot
here is that the space U and its norm should not be dependent on the test set A
anymore. We call (7) the basic analytic a—priori inequality for well-posedness of
the problem in the space Us. The condition (7) looks rather abstract, but it can
be explained by

Example 2.1. Let a Poisson problem in 2D be given in strong form as

Au = f in)
u = ¢ ondf2

with f continuous in ) and g continuous on 0. Furthermore, let Q be a bounded
domain in R?. The domain should allow the standard maximum principle and
admit the standard a—priori inequality

|ullw2@) < CallAul| Ly

for all w in WE(Q) (see [10, p. 66, (6.8)]). Since we are in 2D, there is a Sobolev
embedding inequality
[tlloc. < Csllullw2q)
for allu € W2%(Q). We pose a strong problem by taking the test set A to consist of
all functionals
u — (Au)(z), 1€Q
u — u(y), y € 09.

We consider the space U = C*(Q) of functions on Q. For all functions u € U we
define
[ulla = max([|Aulc,0, [[uflcoo0)
= 2. D* a
] e max [ D%ullo o
to get |lulla < ||lully. Let there be a W?(Q)-regular true solution u*, and assume
that we have an approximate solution v € U = C*(Q) with

Av

v

f inQ
@ on Of)

Q
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such that Av is still continuous in Q and v is continuous on 0. Let w be the

solution of
Aw = 0 in €2
w = v—p on .

Then, by the maximum principle, we have

[wlloo.0 < f[wlloo.00 = [[v = ¢lloc.00,

and we get the error bound
[u" = vl < U = v+ wlwg + [Wlwg < [[u” = v+ W]+ [[v = ¢llc,00-

The function u* — v + w has vanishing boundary values and thus lies in WZ(S2).
With the Sobolew embedding inequality we then get

|u* — v+ w0 Cslu” — v+ wllwe
CsCal|A(u" — v + w)”Lz(Q)
CsCal|A(u* = v)|| Ly

CsCallf — Avl| Ly
CsCar/vol(Q)|| f — Av||o,0

[ IAIA

IA I

and finally

[v = ¢lloc.00 + CsCar/vol(Q)|| f — Av]le.0
(1 + CSCA\/UOZ(Q)) max(||v — ¢loc.00, || f — Av]|c.0)
(1 + CsCar/vol(Q))[|v — u*| -

Under the above assumptions, there is a constant C, independent of u* € W?2(Q)
and v € C*(Q), such that

lu” = vleo 0

A IA

[0 = w0 < Cllv = u™la

holds. This altogether proves (7) for Us = C(Q) with norm ||.||a = ||-]/cc- O

Note that our assumption of well-posedness replaces standard assumptions like
uniform ellipticity of the underlying differential operator. Thus we can handle
much more general situations.

3 Approximation in Trial Spaces
Now let U, be a subspace of U such that for all u € U there is some approximation
Uy,e € U, with

| — vyella < €llully for all weld (8)
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with a small number ¢ > 0. This is satisfied for subspaces that come from a
sequence of subspaces getting dense in U, e.g. for Kansa—type trial spaces with
sufficiently dense trial centers. One will, however, need a little more regularity in
U than the regularity to define ||u||x to get such a bound. Let us explain how to
derive (8) in special cases. Details and proof techniques are in the recent book
[16].

Example 3.1. Take a smooth positive definite radial basis function ¢ and define
a translation-invariant kernel ® on RY via

®(z —y) = ¢(llz —yl2), z,y €R™.

Its smoothness is measured via Fourier transforms and a positive real number 3
satisfying A
d(w) < C(1+ [Jw]l2)"*" for all we R

Then there is a unique “native” Hilbert space U isomorphic to W(@8/2(RY) in
which ® is a reproducing kernel. Now take a large set X of scattered centers in a
bounded domain Q C R? such that the fill distance or mesh norm

h := supmin ||z —
upmip [~
is small. For eachu € U consider the standard interpolant s, x based on translates
O (- — x;) with respect to the data in X. Then there is a pointwise error bound

|(Du) () — (D% x ) ()| < CohP* 1 ully for all weld, z€Q, 0 < |a| < B/2.

where C'is a constant depending only on U and the domain, but not on X, x, h, «,
and u. We apply this for all functionals X € A if they are in strong form, i.e.
evaluations of operators acting on u and evaluated at a point, like p(u) := DSu :=
(D*u)(x). Then it is clear that (8) holds, provided that reqularity of the solution
and smoothness of the kernel are good enough to guarantee 3/2 — |a| > 0 for all
occurring derivative orders || in the strong functionals of the test set A.

Again, our assumptions are much more general than in standard theories, be-
cause we just require a reasonably good approximation of the true solution by the
trial space, no matter how it is defined.

4 Convergence

Now we describe the basic convergence argument, but we start in a rather abstract
setting and do not even specify whether we apply weak or strong testing or how



we do the numerical calculations. Using the subspace U, C U provided by the
previous section, we would like to construct a function v, € U, that solves

= ' —ut|l = i AMv) — AMu* 9
ve = argmin [lv — u”[s arg{}gg}iteuﬂ(v) (u")] (9)

over all v € U.. We do not know whether the minimum is attained and how to
calculate it, but we know that there is a function v} € U, with

[0F = wfla < 2[jvus e — u¥l|la < 2l (10)
which is sufficient for our purpose. Though almost trivial, we state

Theorem 1. Let U be a normed linear space with norm |||y, dual space U* and
dual unit sphere Uf == {A € U* : ||M|u= = 1}. Let a test set A C U] be given
such that ||.||s is defined on U with (5) and (6). Assume further that the general
interpolation problem (1) is well-posed, i.e. that ||.||n is a norm. Let {U.}. be a
scale of subspaces of U for e — 0 such that for all w € U there is a v, € U, with
(8). For all e — 0, take a function v satisfying (10). Then the error bound (10)
holds and there is convergence ||v} — u*||x — 0. If well-posedness holds via (7) for
a space Uy, then convergence and error bound can both be rewritten in terms of
|I.lla- The same results hold for solutions v. of (9). O

Note that convergence rates of the approximation in U, spaces carry over to
convergence rates of the approximate solutions v}, precisely as in the FEM case.
In other words, the rate of convergence of the approximate solutions is exactly the
one of the best approximation in U, with respect to the norm |.||s to functions in
U. Details can be worked out along the lines of the above examples.

5 Abstract Greedy Adaptive Algorithm

Now we want to set Theorem 1 to work. For € fixed, we want to show how (10) can
be solved. The space U, will be a standard finite-dimensional Kansa trial space
along the lines of Section 3. Following the previous section, we have to solve the
semi—infinite linear optimization problem P, defined by

-+

Minimize 7 s.
A(v) = A(u)
—A(v) + A(u*)
v

n

forall A€ A
forall A e A (11)

m M ININ
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to obtain the solution v, in (9) or at least a suboptimal function v} satisfying (10).
But we want to discretize the test side of this optimization problem, replacing A
above by a finite subset A, := {A1,...,\,} to get a standard finite-dimensional
linear optimization problem Py, .

To this end, we define the following abstract greedy adaptive algorithm:
e For n := 0 define vy := 0 and Ay := 0.
e 1. If [[v, — u*||]a = 0 holds, stop.
2. Else take A\, 41 € A with

2 * E3 *
g”vn —u*|a < [ Apgr(vn —u")| < lvp — u*|a (12)
and set A1 = Ay U {11}

3. Solve the finite-dimensional linear optimization problem P,
function v, € U..

by a

n+1

4. Set n <= n + 1 and repeat.

We now show how close this algorithm comes to solving (9) or (11) with the optimal
value

* = min [ — u*[|s = minsup |A(v) — A(u")].
n" = min v = wla = minsup [A(v) = A(w?)]

Theorem 2. If the algorithm is finite, then u* € U, holds and the true solution of
the problem is reached in a finite number of steps. Otherwise

1" < lon — s < 2o — wlla, = 20 < 207
holds for infinitely many n. After a finite number of steps, the sufficient criterion
lvn — w*lla < 201, (13)
for v, being a solution of (10) is satisfied.

Proof. The first statement is trivial. If the algorithm generates an infinite se-
quence with ||v,, —u*||a > 0, we renormalize and get convergence of a subsequence
to

*
Up — U

T — w € UL

lon = w*la

with |Jw||x = 1, because U, and u* span a finite-dimensional space. By our selection

rule,

2
lon = ulla 2 flvn = ulla, 2 [Anea(vn —u)] 2 Sllvn —u7lla
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and

¥ YL
||w||/\n+1 2 } ”U?::L_Ji”/\ A - H'UJ — _||1)1:Ln—u1i||1\ Air
2 — *
N ==
1
=
for sufficiently large n from our subsequence. Similarly,
R e
[on = w*{|a [0 — uw*|[a
v, — u*
> wlly, = |jw = T——
[on = w{[a||n,
Uy —u”
> oy, - o 2

lon = wllafla

implies that we have
Tin

1
I L——
lon —w*lla — 2

and 1
llon = wlla < < v — ¥l
for infinitely many sufficiently large n from our subsequence. Since

0<m<...<n, < limn;=7n<n":=inf [|[v—u'fr <o0
j—o0 vEUe

we can conclude that
n" < v — u||la < 2m, < 27 < 29

holds for sufficiently large n of a subsequence. If (13) holds, the above inequality
is satisfied. Then we have (10) due to

[on —w™[[a < 27% < 2fvye e — u¥lla < 2€[u o

Note that the criterion (13) is rather close to being numerically available.

Theorem 2 shows that the selection of useful finite subsets A,, can be done by an
adaptive greedy method, taking sequences of finite linear programs and checking
their solutions on the remaining test functionals, taking in those functionals where
large errors occur. The next sections will address the implementation of the above
abstract algorithm.
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6 Linear Optimization

With the theoretical background of the previous section, we now proceed towards
the implementation of a greedy adaptive on-the-fly variant of a linear optimization
algorithm, but we have to postpone adaptivity to the next section. Assume that
we have a selection A,, := {\,..., A\, } of test functionals and a selection U, :=
span {uq,...,u,} of a space of trial functions, such that the linear optimization
problem, i.e., the discretized version of (11), reads as

Minimize 7 s.t.
doai(w) = Aw) < o 1<j<n,
k;l

=D adi(w) + M) < n 1<j<n,

k=1
a € R, 1<kE<m,

n € R
This is a linear discrete Chebyshev approximation problem of the form
Minimize 7 s.t.
Ar—b < n-1
—Ax+b < n-1

written out componentwise with a matrix A € R™™ m < n and vectors b €
R”, 1 € R”. We explicitly reformulate the standard reduction to a dual problem
in canonical form [2] because we want to add adaptivity later. First, we rewrite

the constraints as
A -1 NEaws b
—-A -1 n) — \—b

and the objective function as
x
—n=(0,-1)-
0= 0.0 (1)

to be mazimized. The standard dual of such a problem is

Minimize (u?,v7) - A

—b
AT AT fu B 0
17 17 v N -1
u,v > 0
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or, equivalently

-+

Minimize b7 (u —v) s.
)

AT(u—v) = 0
1T(u+v) = 1 (14)
u,v > 0

or, with w :=u — v € R", also

Minimize bTw s.t.
ATw = 0
Jwl, = 1

Since the original problem is solvable, the weak and strong duality theorems hold.
In addition, the complementary slackness conditions at the optimal primal and
dual solutions, denoted by z*,n*, u*, v* will be satisfied. They are

ui - (Ar*—b—n*-1); = 0
vi - (At +b—n"-1); = 0

while the factors are nonnegative. The upshot is that there are active indices j
which can be grouped into two sets

jeJ* if wi>0and (Az* —b); =7
jeJ= it wi>0and (Ar* —b); = —n.

If n > 0, these index sets are disjoint. This implies that the index sets are related
to the signs of the nonzero components of w*, if there are no degenerations.

We work with the revised simplex method based on (14). This means that
(except for the startup phase, which is postponed here) we always keep the inverse
C of a (m+ 2) x (m + 2) matrix

AT 0
Cl'=B=1[11T 0
|

with a sign vector s € {—1,+1}™%! such that B contains a nonsingular selection
of m + 1 columns of

AT AT 0
B:=[1" 17 1
o T -1

with the appropriate signs. In addition, one must store the numbers of the selected
columns of B, or, equivalently, the numbers of the selected test functionals. We
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call the selection of m + 1 signs and functionals occurring in B the dual basis.
The current dual vertex is a vector w, € R™*! such that

ATw, = 0
17w, = 1. (15)
This means that
AT 0 w 0 w 0
170 .(szZ): 1| and (bT;):C- 1
bl —1 s 0 s 8 0

hold. Thus the dual vertex and the value of the dual objective function can be
read off the penultimate column of the matrix C'. The corresponding primal vertex
is described by

A, 1 b, s 0 s 0
(60 ) =) =) e () =c-() 0o
-1 -1

and can be read off the last column of C7 which is the last row of C.

The revised simplex method based on (14) already is an on—the-fly technique,
provided that new columns of the constraint matrix are successively added, while
the rows are fixed [2]. For the original problem, this means that new test function-
als are introduced, while the trial space is fixed. So there are no problems when
adding new test functionals to a solver running as a revised simplex method for
the dual problem (14). We shall explain this in detail in the following section. The
actual calculation matrix C' (i.e. the inverse of a square part B of the full data
matrix B) will be of constant size for a fixed trial space.

For completeness and later use, let us describe the on—the—fly recipe. In theory,
the standard full simplex tableau is the matrix C'- B which is of the form

S+ S_ Wg
2L 2T blw,

due to the factorization

AT 0 § s AT —AT
170 -(; o ): 17 1T 1. (17)
1) VA= b oI T 0

Note that this tableau is never stored. The crucial row for the simplex method is
the final one, containing the vectors

I3

2L =08, —b", 2L =05+
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It is representable as el ,C'B, but we know that €., ,C contains the primal data
(T, —n, —1). This means that

AT —AT 0

z o,z bows) = (x,,—n,—1)- | 1 1 1

( Ia Tabg ) ( Za 7, ) T T
bt T

holds, i.e.
Arys—b—nl = =z,
—Azs+b—n1 = 2 (18)
—n = blw,.

The tableau is optimal iff all components of the z vectors are nonpositive. This
means ||Azs — bl < 7, as expected.

7 Adaptive Linear Optimization

We now know that we have to look for a test functional A € A with a large positive
value of

ANUR)" - 25— fal =

with (A(w1), ..., Mum)) =: A(U,,)T. This can be done without storing any matrix
data, and the search for a good test functional can be made on an extremely
large set of test functionals. Going for the largest possible value can be called
a “greedy” strategy. This is the common choice in linear optimization, and it
has been used favourably [11] also in meshless adaptive PDE solvers based on
unsymmetric collocation. But note that (12) is satisfied if we only make sure that
our new functional A has the property

2
AU)" - s = fil = 5D [1(Un)" - 25 = ful,
HEA

i.e. it suffices to find a reasonably good suboptimal functional to make our error
bounds and convergence results valid.

Once we have such a functional, we generate the corresponding column of B,
multiply it by C and get the corresponding column of the full tableau. We have
to make sure that the coresponding entry of z_ or z, is positive. In view of (18)
we go for the left-hand part of B, if

)‘(Um)T *Tg — f)\ —-n

is positive. This sign information must be stored together with the identification
or index for A. Up to here, we have found the column of the pivot for the next step
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of the simplex algorithm. The pivot row is now generated in the standard way,
comparing entries of the pivot column to the final column of the tableau, which is
the penultimate column of C. Such a pivot row must exist, because otherwise our
discrete linear optimization would be unsolvable. This determines a Gauss—Jordan
transformation, which is carried out on C' and not on the tableau. In fact, since
the standard Gauss—Jordan transformation can be written as multiplication of the
tableau from the left by an (m+2) x (m+2) matrix J, we can use (17) to see that
we only need to multiply C~! with J~! from the right. This means that we can
update C' by forming J - C'. This finishes the step of the revised simplex method.
The above algorithm runs on a fixed trial space and can handle extremely
large amounts of test functionals. It does not need to arrive at a full minimum,
in particular if the current value of n = —bTw, is too large to be tolerated for the
given problem. Note that for any intermediate situation we have the inequality

n < inf sup [A(u) — fil. (19)
ueUm \eA

This follows from the weak duality theorem in linear optimization. In fact, if u
is any function from the trial space with coefficient vector x € R™ in the basis
Up, ... U, We have (A,x — by)Tw, = —bTw, = n and find

N < fJwsl[1]| A = bslloo = [|Ast — bsloo < iulz |A(u) — fil
€

because Asx — b, is a signed collection of values A(u) — f\ with those functionals
A which constitute the actual rows of Aj.

In (19) one would finally get equality if the revised simplex algorithm is carried
out indefinitely with U,, fixed. But if n) is at some stage already rather large to be
tolerated, it does not make sense to work all the way towards a full optimization
with respect to all test functionals, because 1 will increase all the time. It is more
advisable to enlarge the trial space to make smaller values of n possible at all.
This is to be investigated in the next section.

8 Adaptivity of Trial Spaces

We focus now on a situation where there are no new test functionals to be intro-
duced while the error level n is still too large. This calls for an enlargement of
the trial space. Adding a new trial function means adding a column to A, and at
this point we do not assume anything about that choice. One can use radial basis
functions of any shape or scale, finite elements, or singular functions to cope with
boundary singularities. However, adding a column to A means adding a row to
AT and consequently the actual vertex solution of the dual problem (14) cannot
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be used any more. A complete restart should be avoided. We thus look for an
on-the-fly technique that makes use of the current optimal vertex of (14) while
adding a new row to AT, and which continues effectively.

We first comment on the selection of a new row a’ of AT. The current dual
vector w, has the property A,w, = 0, and a’ would be useless if a’w, = 0. This
quantity has the form

n
alw, = Z w;sjA;(u)
=1

if a comes out of a new trial function u, and where A\; and s; are the functionals
and signs of the current dual basis. In this way, one can ask for an “optimal” new
trial function u that maximizes this quantity under some normalization of u, e.g.
||| := supyep [AM(w)| = 1. In the following, we only assume a’ws # 0 and denote
our new trial function by 1.

At this point, one could restart the whole process, using the above test func-
tionals first before introducing others. This would mean a new startup of the whole
algorithm.

To avoid a restart, we have to produce a new enlarged version of the square
matrices B and C'. But then we also need an additional column. This means
that we have to add another test functional, too. But since we already have a
good mechanism for finding good test functionals, we add the zero functional as a

dummy that will be eliminated in the next simplex step. The enlarged B matrix
will be

AT 0 0

T
;a0 0
B = 171 0

vio0 -1

which is nonsingular because a’w, # 0 and ATw, = 0 ensure that o’ is not a
linear combination of the rows of AZ. The inverse C' of B has the form

C, W 0
vIey brw, —1

with
AC, = 1
17c, = 0oT.
Then the inverse of B’ is
¢t arws 000
2T —Q 1 0

et a-b'w, 0 -1



with

1
(0% =
aTw,
I = —aad”C,

C' = C,+ w2,

This is an easy O(m?) recipe to upgrade C'.

Inspection of the new matrix C” via (16) shows that the new value of n will be
zero and that the old primal coefficients are the same, the new coefficient being
ablw,. If u and v« are the old and new primal solutions written as trial functions,
then

AMu') = Mu) + abl wA(upms1)

can be used as a simplified technique for evaluating new test functionals on the
new solution, if the A(u) were stored.
Looking at the system (15) and using Cramer’s rule, we see that

AT AT
det <a5}) det <1§1)

This gives a hint to stabilize the full process. One can keep track of the determinant
of B and select a (or, equivalently, the new trial function) such that |det B'| is as
close to 1 as possible. This strategy was quite successful in the adaptive greedy
method of [11].

We also suggest the method of [11] for startup. It will make a selection of n test
functionals A1, ..., A, and n trial functions u4, ..., u, to provide exact generalized
interpolation for a function u from the trial space. The inverse C of the n x n
matrix A = (\;(u;)) will be available when the algorithm of [11] stops.

We then find another functional A,i; such that \,i1(u) # fi,,, and define
the (n 4+ 1) x n matrix A = (\;(ug)) of the standard form of this paper. Then
AT = (AT %) is known, where z is the vector with components A, (u;). With
v:= CTz we have ATv—z = 0 and w := (v”, —1)7 is in the nullspace of A”. From
this vector, we derive a sign vector s by taking the signs of its components, and we
renormalize the vector to generate a vector w, of nonnegative components such that
|ws|ly = 1 and ATw, = 0. This means that the signs of the components of w now
occur as signs associated to columns of AT and that we can write AT = (A7 2)- D,
with a diagonal matrix D, carrying the signs in its diagonal. This way we get the
system (15). Using the sign vector, we can form b; and have the matrix B that
we need.

To get C' = B~ cheaply, it suffices to get the inverse of

()-(%5)-»
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cheaply. This can be done at O(n?) cost from the inverse C' of the n x n matrix
A in the standard rank—one update way.

9 Numerical Demonstrations

In this section, we show some numerical examples that demonstrate the efficiency of
our proposed algorithm. In all presented examples, we have used the multiquadric
kernel

x—y||?
(I)c(x7y>: 1_'_%

)

where x,y € R? and ¢ > 0 is the scaling parameter. As a test equation, we solve
the Poisson problem with Dirichlet boundary conditions on Q = [—1, 1% i.e.

Au(z) = f(z) forx € QCRY,

u(z) = g(x) for z € 9. (20)
The functions f and g in (20) are generated by the exact solution
. 1
u*(z,y) = 3 log ((z —2)* + (z — 2)*).
First, the test problem is run on € = [—1,1]? with different shape parameters

¢ in order to demonstrate the performance of the adaptive greedy scheme in [11]
and the proposed adaptive greedy linear optimization scheme of this paper. The
number of trial functions and test functionals offered to the algorithms for selection
are M = 8822 and N = 2129, respectively, but note that the algorithms select
much smaller subsets adaptively. In Figure 1(a), the RMS errors of both schemes
are given. Most of the tested ¢ values are unusual for the original RBF collocation
method, since in the standard set-up the shape parameters are usually chosen to
have roughly the same order as the mesh-norm of the test functionals in order to
circumvent the problem of ill-conditioning [9].

It turns out that the new linear optimization scheme is more stable in com-
parison to the adaptive greedy scheme. In particular, when ¢ = 4.75, the adaptive
greedy scheme fails to provide an acceptable solution, whereas the new linear op-
timization scheme performs reasonably well. We observe, from Figure 1(a), that
there is an optimal shape parameter value of ¢ = 0.75 for this particular example,

Furthermore, we show the number m of selected trial centers in Figure 1(b).
Recall that the new adaptive linear optimization scheme uses the selected m trial
centers and finally performs an ¢ fit to all N >> m available test functionals.
In contrast, the original adaptive greedy scheme of [11] calculates an exact in-
terpolation using the selected m trial functions and m = n << N selected test
functionals.
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When the shape parameter ¢ increases, the number of trial centers decreases.
Moreover, the distributions of the selected trial centers change. As shown in
Figure 2, in which we show the trial center distributions of two cases when ¢ =1
and ¢ = 5, the adaptive algorithm tends to select trial centers away from the
domain when the shape parameter is large.

Our next test demonstrates the effect of increasing the number of offered test
functionals. This test is run on an L-shaped domain

Q={(x,y): =1 <ux,y <1, sign(r)+sign(y) < 0}.

For all runs, the trial space is adaptively selected from a fixed set of M = 34692
trial functions. Four shape parameters ¢ = 0.5, ¢ = 1, ¢ = 5, and ¢ = 10 are
tested.

Figure 3 shows the corresponding RMS errors versus different numbers of test
functionals. In all cases, large numbers of test functionals have no significant
influence on the error. This is in line with our theory, since the error is dominated
by the approximation properties of the trial space alone. Enlarging the set of test
functionals will stabilize the algorithm. In fact, the error profiles for all tested c
values remain stable even though the non-square background matrix increases in
size, which usually causes ill-conditioning in the original formulation.

Lastly, Figure 4(a) and Figure 4(b) show typical error functions of the adaptive
greedy method and the proposed linear optimization method, respectively. Since
the adaptive greedy method solves the selected small square submatrix system in
the sense of exact interpolation, its error function shows clear peaks. In contrast,
the linear optimization method handles the overdetermined system with the se-
lected trial functions and all test functionals in such a way that the maximal error
in the differential equation and the boundary values is minimized on very many
points. Thus the error profile usually is smaller in magnitude and more oscillatory
with less obvious peaks.

10 Conclusion

On the theoretical side, we prove that the unsymmetric meshless collocation method,
if carried out with smooth kernel-based trial functions and sufficiently many test
functionals, converges at the same rate as interpolation of the solution. In par-
ticular, trial spaces formed by multiquadrics and Gaussian basis would result in
exponential convergence [12] if the solution is analytic. However, from the com-
putational point of view, exponential convergence is difficult to be observed under
double precision computation. Our proof techniques are much simpler than those
of [14] because we focus on minimizing the maximum of the residuals via semi-
infinite linear optimization.
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On the practical side, we couple the previously proposed greedy technique of
[11] with linear optimization to provide a fully adaptive on-the-fly data-dependent
method guaranteeing solvability and fitting seamlessly into our theory. Numerical
results show that the proposed coupled method is very stable, even though serious
ill-conditioning of the resultant systems must be expected.

References

[1] S. N. Atluri and S. P. Shen. The Meshless Local Petrov-Galerkin (MLPG)
Method. Tech Science Press, Encino, CA, 2002.

[2] 1. Barrodale and A. Young. Algorithms for best L; and L, linear approxima-
tions on a discrete set. Numer. Math., 8:295-306, 1966.

[3] C. Franke and R. Schaback. Convergence order estimates of meshless colloca-
tion methods using radial basis functions. Adv. Comput. Math., 8(4):381-399,
1998.

[4] C. Franke and R. Schaback. Solving partial differential equations by colloca-
tion using radial basis functions. Appl. Math. Comput., 93(1):73-82, 1998.

[5] M.A. Golberg and C.S. Chen, editors. The dual reciprocity method and radial
basis functions. Elsevier, Amsterdam, 2000. Eng. Anal. Boundary Elements
24 (2000), no. 7-8.

6] Y. C. Hon and R. Schaback. On unsymmetric collocation by radial basis
functions. Appl. Math. Comput., 119(2-3):177-186, 2001.

[7] E. J. Kansa. Multiquadrics—a scattered data approximation scheme with
applications to computational fluid-dynamics. I. Surface approximations and
partial derivative estimates. Comput. Math. Appl., 19(8-9):127-145, 1990.

8] E. J. Kansa. Multiquadrics—a scattered data approximation scheme with
applications to computational fluid-dynamics. II. Solutions to parabolic, hy-
perbolic and elliptic partial differential equations. Comput. Math. Appl., 19(8-
9):147-161, 1990.

9] E. J. Kansa and Y. C. Hon. Circumventing the ill-conditioning problem with
multiquadric radial basis functions: applications to elliptic partial differential
equations. Comput. Math. Appl., 39(7-8):123-137, 2000.

[10] O. A. Ladyzhenskaya. The boundary value problems of mathematical physics,
volume 49 of Applied Mathematical Sciences. Springer-Verlag, New York,
1985. Translated from the Russian by Jack Lohwater [Arthur J. Lohwater].

20



[11]

[12]

[13]

[14]

L. Ling, R. Opfer, and R. Schaback. Results on meshless collocation tech-
niques. Eng. Anal. Boundary Elements, 30(4):247-253, April 2006.

W. R. Madych. Miscellaneous error bounds for multiquadric and related
interpolators. Comput. Math. Appl., 24(12):121-138, 1992.

R. Schaback. On the versatility of meshless kernel methods. In S.N. Atluri,
D.E. Beskos, and D. Polyzos, editors, Advances in Computational € Ezxperi-
mental Engineering & Sciences, number 428, 2003.

R. Schaback. Convergence of unsymmetric kernel-based meshless collocation
methods,. SIAM J. Numer. Anal., 2005. to appear.

R. Schaback.  Unsymmetric meshless methods for operator equations.
Preprint, 2006.

H. Wendland. Scattered Data Approzimation. Cambridge University Press,
2005.

Z. M. Wu. Hermite-Birkhoff interpolation of scattered data by radial basis
functions. Approx. Theory Appl., 8(2):1-10, 1992.

21



RMS error

=O-Greedy algorithm
=0 Linear optimization
10 1 1 1 1 1 1 1 1 1

0 1 2 3 4 5 6 7 8 9 10
Shape parameter, ¢

(a) Error profile.
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Figure 1: Solving a Poisson equation with MQ) kernel on a square domain:
Error profile and degrees of freedom as a function of shape parameter c.
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(a) c=1. (b) c=5.

Figure 2: Solving a Poisson equation with MQ kernel on a square domain:
Selected trial centers for different shape parameters c.
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Figure 3: Solving a Poisson equation with M@ kernel on an L-shaped do-
main: Error profile as a function of numbers of test functionals.
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(b) Linear optimization.

Figure 4: Solving a Poisson equation with M@ kernel on an L-shaped do-
main: Error functions.
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