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Product Invariant Piecewise Polynomial
Approximations of Signals

Francois Chaplais

Abstract— The Strang and Fix conditions relate the ac-
curacy of a finite element method to its ability to repro-
duce polynomials. A similar condition is proved to exist for
the approximation of the product on these finite elements.
Piecewise polynomial approximations are studied further,
including a constructive description of all related approxi-
mate product operators.

I. INTRODUCTION

Some piecewise polynomial approximation results are pre-
sented as particular examples of finite elements approximations.
Section II recalls the classical results by Strang and Fix [1].
Section III derives a similar result on the approximation of the
product operator when functions are approximated by finite el-
ements. Both results are essentially based of the local repre-
sentation of functions by polynomials. To exploit this, section
IV presents two classes of finite element approximations which
produce piecewise polynomial functions. Section V uses the re-
sult of section II to prove that linear approximation operators
on these piecewise polynomial finite elements should verify the
same conditions as in section II. Finally, section VI uses section
IIT to characterize product operators on these piecewise poly-
nomial finite elements which approximate the natural product.
Such products are defined by Hermite interpolation.

All of these results are used in [2] to build time/scale analysis
of signals which may be used in a nonlinear framework.

II. APPROXIMATION BY FINITE ELEMENTS: THE STRANG AND
FIX CONDITIONS

The approximation conditions of Strang and Fix describe a
large family of finite element methods.

Theorem 1 (Strang & Fix [1]) Let K € L2LOC(R x R) such
that
K(t+1,s+1)=K(ts) ae. (1)

IM st. K(t,s)=01if [t —s| > M (2)
and, for § > 0, define Ps as

Pof) = 5 [ 5 (5.5) s )

Then
o There exists C' > 0 such that, for any f € Lz(R) and 0 <1,

1P g2 < Cllfl 2, ()

o The three following statements are equivalent:
— For any f € HY(R),

s N Psf — g2 — 0 when § —0 (5)
— For any f € HY"(R) and § < 1,

IP5f = flig2 e < O8 5 lp2e,  (©)
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— For any integer p, 0 <p < N,

K(t,s)sPds = t* (7)

A complete proof is availabfli at [3]; a paper copy is available by
request to the author.

The localization of Ps yields a local approximation result
which does not require the signal to have a finite energy on
the whole real axis:

Corollary 1: Let K a kernel which satisfies the assumptions
of theorem 1. Additionnaly, it is assumed that

+oo

e sup/ |K(t,s)|ds < +o0. (8)
teR J — oo

Then, for any bounded function f,

[Psf(t)] <+ sup

|s—t|<Mé

£ (s)]- (9)

Moreover, if K satisfies condition (7), then, for any f of class
CN+1

|Psf(t) — f(1)] < CON T sup  [fVTY(s))]
|s—t|<M§

Proof: Condition (9) is a straightforward consequence of
assumptions (2) and (8). Denote by 7 f the Taylor expansion
of f at point ¢ and degree N. Then

k() e - s

—Msé
1 (s)

|PsT f(t) — Psf(t)] =

L(M(;)NH

<
Y s

|s—t|<Ms

By definition of 7 f, T f(t) = f(t). Finally, condition (7) implies
that (PsTf)(t) = Tf(t). Hence |Psf(t) — f(t)| = [Psf(t) —
P57 f(t)| and the result is proved. [ ]
Further additional assuption: the kernel K will be now assumed
to satisfy (8). Then Psf is defined for any locally bounded f.
Observe that condition (8) is actually a localized condition; in-
deed, condition (1) implies that £ = sup,¢o 1 fR |K(t,s)|ds and

condition (2) further implies k£ = sup,¢(o y fttjj\])f |K(t,s)]ds.

III. PRODUCT APPROXIMATION ON FINITE ELEMENTS

Theorem 1 relates the accuracy of the approximation oper-
ator Ps to its ability to reproduce polynomials. Most often,
the image space Is of Pj is not invariant by product. Project-
ing the product on the finite element space does not solve the
problem because the resulting product operator is generally not
associative, (see [2] for a discussion on this topic).

However, it is sometimes possible to retrieve product invari-
ance by using an approximate product instead of the “natural”.
The following theorem gives necessary and sufficient conditions
for a product operator on Is to be an accurate approximation of
the usual product, that is, as accurate as the operator Pj itself.

The study is restricted to the product operators * which sat-
isfy the following assumptions:

o Product invariance:

Vfigel, fxgel, (10)
o Shift invariance: there exists L > 0 such that, for any f, g
in Il,

ft=L)xg(t—L)=(f*g)(t—L) (11)



o Localization and continuity: there exists K and p such that,

|f +gl(t) <K sup [f(s)] l9(s)]

[s—t|<p

sup (12)

[s—t|<p

A product operator is defined on the image I5 of Ps by rescaling:

1) 250 (5) =00 (5)
Theorem 2 (Characterization of approximate products)
A product operators which satisfies conditions (10), (11) and
(12) is assumed to exist. Then the two following conditions are
equivalent:
o There exist K such that, for any functions f and g of class
CN*1 and any 6 < 1,

(13)

|Fg(t) — [(Psf) x5 (Psg)] (1) (14)
N41
<K} SUP < < N 41
0<I<N+1
k+1>N+1
SUP|s—t| < (u+M)6 }f(k)(s)| |g(l>(5)‘
« the following consistency condition is satisfied
st =t if i+ <N (15)

that is, the usual product applies on polynomials when the

multipliers and the result belong to the image space.

Proof:  Necessary condition: observe that, if ¢ and j are
two integers such that ¢4+ j < N, then any pair of integers (k,1)
such that k+1 > N + 1 must verify £ > i+ 1orl > j+ 1.
Substituting f(t) = t* and g(t) =t/ with i+ j < N in (14) and
using condition (7) hence implies (15) since the product of the
derivatives is always zero.
Sufficient condition: let f and g two functions of class CVT!,
Denote by 7x the Taylor expansion of a function z at point
t with degree N, Tz(s) = Zzé\] FO(t)/il(s — t)'. The left
handside of (14) is decomposed as

|£9(t) = [(Psf) *s (Psg)] ()]
|£9(t) = T(f9)(®)] (16)
+|[Psf *s Ps(g —Tg)] (t)] (17)
+I[Ps(f = Tf) *s PsTg](t)| (18)
(19)
(13)

IN

—_

+IT(f9)(t) — [Ps(T f) *s Ps(Tg)] (t)] 9

By definition of 7, (16) is zero. Observe that (12) and (13
imply

I(F*s 9) ()] < K sup [f(s)] sup [g(s)|.  (20)
|s—t|<ps ls—t|<ué
Corollary 1 and (20) imply that (17) is bounded by
2
S w6 s g (s))

(N +1)! |s—t|<(u+M)3 ls—t|< (u+ M)
Since Ps7g = 7Tg, the same arguments prove that (18) is

bounded by

Kr® N+1 N1
—— (MO sup f( (s sup |[Tg(s)
(N+1)!( ) st < (u+ M) @) Is—t\Suél @)
with
(Hd)N-H (N41)
sup |[Tg(s)| < sup |g(s)| + —=+— sup |g s
|sft\sm| ) (stIS;uS' ) (N +1)! |s—t|§u5’ G)
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Finally, condition (7) implies Ps7f = 7 f and Ps7Tg = Tg;
condition (15) implies that the difference 7 (fg) — 7 f x5 7 g has
the expression

3 IROFA0)
k!

(T(fg) ~Tf+ Tl (t) = .

k41> N+1
X ((s —t) %5 (s — t)j) (t)
The product bound (20) implies
(5 =) 55 (s = )1) ()] < K(u)**" < K ()"

Hence there exists an nonnegative real ¢ such that (19) is
bounded by

c(us)™* sup  [FP(0)] 9" (1)
k+1>N+1
Combining the bounds on (17), (18) and (19) yields the bound
(14). ]

IV. FROM FINITE ELEMENTS TO PIECEWISE POLYNOMIAL
APPROXIMATIONS

Theorems 1 and 2 characterize the approximation properties
of linear and product operators by the way they operate on
polynomials. Condition (7) has been studied for a wide class of
kernels, without necessarily using polynomials explicitely. Find-
ing a product operator on finite elements which satisfies (15) is
another matter. This task is considerably simplified is the finite
elements are themeselves polynomials. For this reason, kernels
which produce piecewise polynomial approximations are pre-
sented here.

It is assumed thar the kernel K can be written as

K(t,s) =Y ¢(t—n)¢"(t—n)

neZ

This is the case if, for instance, the approximation is obtained
by projection on a resolution space related to wavelets (see [4],
[6] for a nice presentation of wavelets). This section presents two
methods which derive a piecewise polynomial kernel K with the
structure

K(t,s) =3 (t= k) lprineu(s — k)

keZ 1=0

(21)

from the functions ¢ and ¢*. In both methods, ¢ is a finite
linear combination of some ¢*(t — k), k € Z. It can be thus
extected that the filtering properties of ¢* are preserved in the
new kernel.

The following proposition specializes the Strang and Fix the-
orem 1 to kernels which satisfy (21).

Proposition 1: Let K defined by (21) and assume that ¢ is
compactly supported with a finite energy. Then the approxi-
mation conditions (5) and (6) are satisfied if and only if

I=N
Ztl/spgm(s)dsztp if0<p<N (22)
=0 VR

Proof: K is indeed in L2LOC(R x R); equation (21) shows
that condition (1) is satisfied; condition (2) is also satisfied since
¢ is compactly supported. The proposition is proved if (22)
is proved to be equivalent to (7). It is obviously necessary.
Assume now that it is satisfied. Then (7) is satisfied if (¢ +
kP =3¢ fR(s + k)Ppi(s)ds. This is verified by expanding the
polynomials on both sides. |
" The piecewise polynomial presentations are now presented.
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A. Polynomial identification on the scaling coefficients

This method is based on the following theorem, which proves
that any sequence of g+ 1 real numbers can be interpreted as a
sequence of scaling coefficients [ Q(s)¢"(n — s)ds of a polyno-
mial @ of degree smaller or equal to ¢q. Using this polynomial
identification procedure leads to a piecewise polynomial approx-
imation operator which preserves polynomials.

Lemma 1 (Generalized Lagrange) Let (zo,...,zq) a se-
quence of ¢ + 1 real numbers. Then, for any j € N, there
exists a unique polynomial @) of degree < ¢ such that

=< Q, P > forall 0 <k <gq (23)
This lemma is proved in appendix A.
Let M the matrix which transforms a sequence (zo, ..., zq)

into a polynomial of degree less than ¢. This linear transfor-
mation is extended to sequences of arbitrary length by using a
shift invariant construction.

If f is an integrable signal, a piecewise polynomial represen-
tation of f,

Psf(t) = px
is defined by

(®) if t € [k(g+1)4, (k+1)(g + 1)),

prslt) = 5§i ()
/f —fk(qul)fz)ds

The related kernel is
j=q i=q

- S (k)

keZ j=0 i=0

t « [ S
Lk, k41) (m) ¢ (3

This representation is an approximation: _
Proposition 2: Define K(t,s) = Ki(t,s) and Ps using (3).

Then P satisfies the approximation equations (5) and (6) with

the order ¢, independently of the approximation order related

to ¢.

_ Proof: Using the change of scales §' =

K has the structure (21) with

—k(q—l—l)—z‘)

(g+1)d shows that

i=q

pi(s) = > (a+ 1) muae™ (g +1)s —i)

i=0
The assumptions of proposition 1 are satisfied. Let us verify
(22).

<.
Il
Q

t! / t*p;(s)ds
R

(g + 1)j“mjn-/ P (g + 1)s — i)ds
R

S
||
[=}

0

&
I
Q

[
[
[l
Q O

(]

tj(q + 1)j_pmj,¢/ sPp* (s —i)ds
R

i,§=0
4,J=4

= > @+ 1) Pmyiai,
i,§=0
4,J=4

= tj(q + 1)j_p§j,p =t’

S
<.
Il
o

|
Observe that the approximating operator, and hence its or-
der of approximation, does not depend on the synthesis finite
element ¢. Moreover, any polynomial sequence (px)rez can be
interpreted as an element of a resolution V; using the matrix
a; ; described in theorem 1 and taking 6 = 27. Hence there is a
one to one correspondence between polynomial sequences and
the elements of a resolution space; and it is also a correspon-
dence between two different approximation operators.

B. Lagrange interpolation on the approximation

The drawback of the previous method is that it multiplies
the shift length 6 by a factor ¢ + 1. This section presents an
approximation method which keeps the shift length unchanged.
To do so, it performs a Lagrange interpolation of degree N on
the elements of the image of Ps, at knots which are equally
spaced with a distance §/N; this interpolation is extended to
the whole real axis using shifts of length . Here N is defined
by the Strang and Fix conditions.

Let p; the Lagrange interpolation of ¢(t — j) at the points
t=+4,for 0<i<N:

i i
(=) =¢(=—j <i<
p’(N) ¢(N ‘7> for0<isN

Only a finite number of p; are non zero. Observe that p; (%)
_5

(24)

is the Lagrange interpolation of ¢ (% - j) at the points t =
If g = ZjeZ cjd(t/6 —7) is an el'ement of I, then its Lagrange
interpolation Lsg at the points %7 0<i< N is Lsg with

Lsg(t) =) eip; (g)

jez
Similarly, the interpolation of g at the pomts S+ k 0<i<N
is L,sg with
t
Lrsg(t) =D cirip; (g - k) :
JEL
If g = Psf, then
S LisPsf(t) ij /f o (5-d—k)ds

keZ

is a piecewise polynomial representation of f. The related kernel

is
0= X (5 H s () (359

k,jEL

The previous representation is an approximation:

Proposition 3: Define K(t,s) = Ki(t,s) and P; using (3).
Then P satisfies the approximation equations (5) and (6) with
the order N related to K by (7).

Proof: Since p; has a degree smaller or equal to N and
since ¢* is compactly supported, there exist a family ¢;, 0 <
[ < N such that

> pi)e

jEZL

I=N
1

(s=5) =Y tals)

1=0

Each ¢; has a finite energy since it is a linear combination of

a finite number of ¢*(s — j). It is also compactly supported.
With these notations, K satisfies the assumptions of proposition



1. Let us check that it satisfies condition (22). Condition (24)
implies that

=N

S (&) [ o

JEZL
S o(-a) [ 70— as
JEL R

‘ pf << N
(N) or0< <

because of condition (7).
Hence, the polynomial Ziév t! fR sPpi(s)ds coincides with t?
at the N + 1 sample points ¢/N; it is necessarily equal to t. W

V. APPROXIMATING LINEAR OPERATORS FOR PIECEWISE
POLYNOMIALS

Multiresolution approximations of signals are obtained by ap-
plying a linear operator to a fine approximation of a signal to get
a cruder approximation described by a smaller number of pa-
rameters. This section characterizes the linear transformations
on piecewise polynomial functions which also generate approx-
imations.

A. Representation of linear operators over piecewise polynomial
approrimations

Let Sy,5(t) the space of piecewise polynomial function with
degree smaller or equal to N over the intervals [k, (k + 1)d),
k € Z, and Q an operator from Sy s(t) into itself. It is assumed
that Q is localized and shift generated. More precisely, it is
assumed that the image Qr of a piecewise polynomial function
r

r(t) = Z Lkrn (£) Z rik(t — k)

keZ =0

is written as

i=q—1j=i+M =N

Q) =Y Tprsn(®) D D> duigmTmrkalt — k)’

keZ i=0 j=i—M 1=0

Q commutes with shifts of length gq. Observe that Q defines
a unique linear operator @ on the space Sy|[t] of polynomial
sequences (7x)pez of degree smaller than N, with

i=q—1j=i+M =N

Qe = D" D> quigmrmrkqlt — k)’

i=0 j=i—M 1=0

(25)

Consider now a kernel K which has the structure (21), and
its related approwimation operators Ps. Then the composition
QP; defines a new kernel H with

i=q—1j=i+M =N

H(t,s) = Z Z Z ZQl,i,j,mpm(S*j*kQ)

kEZ =0 j=i—M 1=0
(t = k) Lppprn) (B)

Using (3), this kernel defines a new family of scaled operators.
The following proposition gives a decomposition of such opera-
tors.

Proposition 4: Let Ps the operator defined by

1 t s

Psf(t) = E/RH (3»5) f(s)ds
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Let Fs the one to one operator between Sxy[t] and Sn,s(t)
defined by

(Fsr) ) =D e (5= 8) Ty (5)

k€EZ

Then
Ps = FsQFs ' Ps
This proposition is proved in appendix B.

B. Approzimation condition

The following theorem characterizes which scale independent
operators Q generate piecewise polynomial approximation op-
erators Ps.

Theorem 3 (Approximation and polynomials) Let Ps a fam-
ily of piecewise polynomial approximation operators defined by
(3) with an order N, and @ an localized shift invariant linear
operator from Sy [t] into Sy|t], defined by (25). Define the op-
erator Ps by

Ps = FsQF5 ! p;

Then P;s satisfies the approximation property (6) of theorem 1
if and only if

Q((t+k))pez] = (L+E)")ez for 0<p< N (26)

Proof: Proposition 4 proves that Ps is obtained by using

the rescaled kernel H. Hence it satisfies (6) if and only if P1¢P =

t? for p < N. From the definition of Fj, this amounts precisely

to (26). ]

Corollary 2 (Images of polynomials) Assume that Ps satis-
fies (6). Then the image of @ includes the sequences

(¢ +K)")pez

for0<p<N.

Building a system of successive approximations similar to mul-
tiresolution analysis thus implies that each approximation space
includes the polynomials ((t 4 k)”), cz. This is used in [2] to
study successive approximation in product invariant spaces.

VI. PIECEWISE POLYNOMIAL PRODUCT APPROXIMATIONS

As mentioned in section III, the image space I5 of Ps is gen-
erally not invariant by product. If there exists an underlying
succesive approximation scheme, as in multiresolution analysis,
then its structure is broken by the product. Using an approxi-
mate product operator which satisfies the conditions of theorem
2 is a possibilty for retrieving product invariance on an approx-
imation space. This section characterizes all approximate prod-
uct operator on piecewise polynomial approximations; these
products are determined by a Hermite interpolation.

A. Characterization of approximate product operators for piece-
wise polynomial functions

Theorem 2 is specialized to piecewise polynomial representa-
tions of signals.

Lemma 2 (Characterization of approximate products)
Assume that X is a product operator over Ry[t], and define
the operator %5 over Sn,s(t) by

-1 -1
(f %5 9)(t) = Fs (F5 e x (F5 k) ey (27)
Then *s approximates the product on the image of P;s like in
condition (14) of theorem 2 if and only if x satisfies (15):

t'xt/ =t e Sy[t]ifi+j <N (28)
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Proof: the result is proved by proving that the assumptions
of theorem 2 are verified by s and that (15) holds if and only
if t* x ¢/ =t when i+ j < N.

Let us first prove that %; is obtained by rescaling. Indeed,

1(5)=0(G) = = (51 (5) << (579 (5)))
= Fs(Ff x xFig)
= fl(flf X ><.7:1g) (%)

= U0 ()

where * denotes the operator *j.

The first condition on * states that it must be shift invariant.
Denote by o the shift operator on Sy [t] defined by (o7)r = ri—1,
35 the shift operator on Sy s(t) defined by (35 f)(t) = f(t — )
and X x the product operator on Sy|t] defined by (r X xs)i =
rr X Sk. Then

Y5 Fs = Fso (29)

Condition (27) implies

(SsfxXsg) = Fs ((F5 'Ssf) x x(F5 'Ssg))

Fs ((0F5 ' f) x x(0F5 'g))
= Foo (F5 ') x (F5'9)
= S5 ((F51) x (F5'g)
= %5(fx*g)

which proves that the product is shift invariant.

The second condition is a condition of local continuity. Any
product operator x over a finte dimensional algebra is contin-
uous with ||a x b]] < C||a||||b]|. Hence * is continuous over each
finite dimensional algebra defined as the space of polynomial
functions over the integer interval [k, k + 1). Since all norms
are equivalent in finite dimensional spaces, * is continuous for
the sup norm. Finally, the definition of % implies that, if the
minimum integer intervals which includes the supports of two
functions do not overlap, then their product is zero. Hence
condition (12) is satisfied.

Therefore the assumptions of theorem 2 are satisfied. Hence
the product approximation condition (14) is verified if and
only if (15) is satisfied in Sn,1(t). Observe that F; 't? =
((t — k)P)pez. Applying F;! to condition (15) and using (27)
proves that (15) is verified if and only if (t —k)* x (t — k)7 = ¢*7
if i+ 7 < N in Ry[t]. This is verified for any k € Z if and only
if it is true for k = 0; this proves that (14) is equivalent to (28).

|

B. Constructive description of approximate product operators
for piecewise polynomial functions

The following lemma characterizes the product operators on
Ry[t] which satisfy (15).

Lemma 3 (Hermite interpolation product) Let x an associa-
tive, commutative product over Ry [¢] which satisfies (15), and
define Tn41 € Ry [t] by Tv41 = tV x t. Then, for any p and ¢ in
Rnt], p X ¢ is the Hermite interpolation of pg at the (possibly
multiple) zeros of t*7' — Tivy1(t) in C. Conversely, any such
product is associative, commutative, and satisfies (15) in Ry [¢].
This lemma is proved in appendix C.

Assembling lemmas 2 and 3 proves the main theorem of this
paper:

Theorem 4 (Product approximation using finite elements)
Assume that X is a product operator over Ry[t], and define

the operator %5 over Sy s(t) by equation (27). Then *s approx-
imates the product on the image of Ps like in condition (14)
of theorem 2 if and only if X is a Hermite interpolation of the
product like in lemma 3.

C. Interpretation of the product

It is convenient to think of X as a sequence of simpler
products at the interpolation points. Specifically, denote
by (z1,...,2zm) the set of interpolation points which defines
x and (wi,...,wn) the corresponding orders of interpola-
tion, and denote by 7,p the Taylor expansion of a poly-
nomial p at order w. Then, for any pair of polynomials
(p,q) with expansions (p1,...,p~n) and (qi,...,qn) at points
(21,...,2Mm), the corresponding product p X ¢ has the expan-
sions (7o, (p1q1), - - -, oy (Prgar)) at the same points. Figure 1
shows how cubic polynomials can be parameterized as couples
of linear expansions.

0.02 TR
10> 2=
83302 N 53352
0.015
0.01
pa(t=t3 Pa=(>-0°
0.005
0 L1(H)=0 Ro(t)=0
0 0.1 0.2 (’) 0.3 0.4 0.5
Fig. 1. A sequence (p1(t) = t3,p2(t) = (§ — t)3) of two cubic

polynomials can be viewed as a sequence ((L1(t) = 0, Ri1(t) =
8% 4+ 36%t), (La2(t) = 6% — 36%t, Ra(t) = (6 — t)3))) of couples of
polynomials with degree 1. L; polynomials are Taylor expansions
at the left point; R; are expansions at the right point.

VII. CONCLUSION

A general product approximation theorem on finite elements
has been proved in section III. To build such approximate prod-
uct operators, section IV derives piecewise polynomial approx-
imations from general finite element approximations. In this
framework, all approximate product operators are defined by a
Hermite interpolation on the usual product.

APPENDIX
I. PROOF OF LEMMA 1

Proof: Define the matrix A = (a;,;) with ar,; =<
ti,tpz >=< (t+k)i,§06 >and B = (bi,]’) with b; ; = Z:i

ifi < jandb;; =0if i > j. B isinvertible, and the matrix that
changes the basis (1, (t+k),... (t+k)?), k € Z, into (1,¢,...t9)
is equal to B*. If we denote by M the vector matrix of the g+ 1
first moments of ¢*, then we have:

T
M 0 .- 0 d
.. . : B

A - 0 . . :
: . ", 0 :
0 ... 0 MT B?

Denote by B the matrix which is obtained from B by replacing
each of its element by the outer product of it with the identity
matrix which has the same size as B. Then we have

Id Id
B B -1d
=BT

B (B —1d)?



Observe that (B —Id)* has its first k& columns equal to zero (as
well as its last k rows). On the other hand, the product of the
large M T-diagonal matrix by BT is in fact equal to BT M7, and
hence:

Id
B —-1d dof
A=B"M" : = B"M B
(B —1d)

Observe that the product of M7 with the large matrix B_ on
the right end is upper triangular, with the first (and non zero)
moment of ¢* on the diagonal. Since B is regular, A has full
rank. |

II. PROOF OF PROPOSITION 4
Proof: Psf is equal to

P = S5 (5) 1w (1)

keZ 1=0
1 S
! () s

Hence Fy LPsf is the sequence of polynomials

(t — k)’% /Rpl (% _ k) F(s)ds

and QF; ' Psf is the sequence (pi)pcz with

=N
Tk (t) =

=0

i=q—1j=i+M =N

Z Z ZQZ,'L,]‘,m(t—k)l

i=0 j=i—M I=0

%/Rpm (5 -3 +ha) F(s)ds

pr(t) =

Finally,

i=q—1j=i+M I=N

PID DD DA

k€Z i=0 j=i—M 1=0

t ! t
(5%) twsen (5)

%/Rpm (g—jJrkq) f(s)ds
= Psf(t)

FsQF5 'Psf(t)

III. PROOF OF LEMMA 3

Proof: Let Tn41 =t x t. There exists a unique family

(ag,...,an) such that
i=N
i def
Ty =) ait’ = Q1) (30)
i=0
Let (zo,...,2n) the complex roots of the (usual) polynomial
tV ! — Q(t). Then Ty1 is the Hermite interpolation of ¢tV 1!

at these points. We are going to show that X is obtained by
Hermite interpolation of the usual product at (zo,...,2n5). To
do so, we only have to prove it is true for monomials generated

CENTRE AUTOMATIQUE ET SYSTEMES, ECOLE DES MINES DE PARIS

by X.

The latter are defined recursively by Tn4+p = Tn4p—1xt. We as-
sume that Tn4p—1 is the interpolation of tN+P=1 ot (z0,...,2N).
There also exist a polynomial g(t) of degree < N and a real b
such that Typ—1 = ¢+ bt"Y. Then

Inyp =qt +bIny1
By assumption, q(z;) + b(z)" = Z;V+p_1; hence,

Tnp(2i)

(zfv+p71 — b(zi)N) zZi + bTN+1(Zi)

N N+1 N+1 N
= Z +pszi+ szi+ =z +p

which proves the interpolation result at the order 0. For higher
orders k, the induction becomes:

W, (z) = (a) ™ (z) + bT), (=)
= (Twaport — o) Y () 4+ 07 (20)
= (Tnip1t)™ (2)

k k—1
= T\, i (z)z + T (1)

_ (tN+p71)(k) (2i)2i + (tNerfl)(k*l) (21)
_ (tN+p)<k) (21)

Conversely, one verifies that the Hermite interpolation is indeed
associative and that, by definition, it preserves the polynomials
of degree < N. |
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