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Abstract: In this paper, we outline a method for constructing nonnegative scaling vectors on
the interval. Scaling vectors for the interval have been constructed in [1-3]. The approach
here is different in that the we start with an existing scaling vector ¢ that generates a
multi-resolution analysis for L?(IR) to create a scaling vector for the interval. If desired, the
scaling vector can be constructed so that its components are nonnegative. Our construction
uses ideas from [4,5] and we give results for scaling vectors satisfying certain support and
continuity properties. These results also show that less edge functions are required to build
multi-resolution analyses for L? ([a, b]) than the methods described in [5,6].

Keywords: scaling functions; (compactly supported) scaling vectors

1. Introduction

Let ¢ be a compactly supported orthogonal scaling function generating a multi-resolution analysis,
{Vi.}, for L*(R). In Walter and Shen [7], the authors show how to use this ¢ to construct a new
nonnegative scaling function P that generates the same multi-resolution analysis for L?(R). The
disadvantages of this construction is that orthogonality is lost (although the authors gave a simple
expression for the dual P*), and P is not compactly supported.

The results of [7] were generalized to the scaling vectors ® = (¢!, ... ,gbA)T in [8]. In [9], the
authors show that it is possible to modify the construction of [8] and retain compact support. Since
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many applications require the underlying space to be L?(|[a, b]), rather than L?*(R), it is worthwhile to
investigate extending the construction to the interval.

In this paper, we take a continuous, compactly supported scaling vector ® and illustrate how it can
be used to construct a compactly supported scaling vector P that generates a multi-resolution analysis
for L?([a,b]). The resulting scaling vector for L?([a, b]) is nonnegative if at least one component ¢’
of the original scaling vector ® is nonnegative on its support. Nonnegativity of the scaling vector may
be desirable in applications, such as density estimation (see [10] for density estimation by a single
nonnegative scaling function). The construction is motivated by the work of Meyer [5]. It is a goal of the
construction to produce a nonnegative scaling vector, preserve the polynomial accuracy of the original
scaling vector and to keep the number of edge functions as small as possible. We conclude the paper with
results that show, under certain circumstances, that it is possible to construct compactly scaling vectors
that require only m — 1 edge functions to preserve polynomial accuracy m. This is an improvement over
some methods (for example, [5,6]) that require m edge functions to preserve polynomial accuracy m.

In the next section, we introduce basic definitions, examples and results that are used throughout
the sequel. In the third section, we define the edge functions for our constructions and show that the
resulting scaling vector satisfies a matrix refinement equation and generates a multi-resolution analysis
for L%([a, b]). The final section consists of some constructions illustrating the results of Section 3, as well
as results in special cases that show the number of edge functions needed to attain a desired polynomial

accuracy is smaller than the number needed for similar methods.

2. Notation, Definitions and Preliminary Results

We begin with the concept of a scaling vector or set of multiscaling functions. This idea was first
introduced in [11,12]. We start with A functions, ¢!, .. ., gbA, and consider the nested ladder of subspaces,
e CVyCVoC Vi C Vo Ceeoywhere V, = ({20291 (27 - —k), ..., 272¢A(2" - —k) }iez), n € Z.

It is convenient to store ¢, . .., ¢* as a vector:

T
= (¢'¢% ..., 0"
and define a multi-resolution analysis in much the same manner as in [4]:

M1) U,czV, = L*(R).

(M2) NpezVi, = {0}.

M3) f(-) eV, < f(27™) € Vo, n € Z.
M4) f()eVo— f(-—n) e Vy,neZ.
(MS) @ generates a Reisz basis for V.

In this case, ® satisfies a matrix refinement equation:

Ot) = Cp@(2t—k),  CpeR™A (1)
k

We will make the following two assumptions about ® and its components:

(A1) Each ¢, ¢ =1,..., A, is compactly supported and continuous;



Axioms 2013, 2 373

(A2) There is a vector ¢ = (cy, ..., ca) for which:

A

DD ' (t—k) =1 (2)

(=1 keZ

Condition (A2) tells us that ® forms a partition of unity.
We will say that ® has polynomial accuracy m if there exist constants f‘, such that for

n=0,...,m—1
A
"= fdt—k) = £ Bt —k) 3)
l=1 k€eZ keZ
where
fuk = (Fagor- o Froe)- 4)

Comparison of Equations (2) and (3) shows that
c =y, ke Z.
We have the following result from [13] involving the components of the vectors f,, ;:
Lemma 2.1 ([13]). The components { ffk} of the vectors f,; in Equations (4) satisfy the

recurrence relation '
] .
¢ _ J\ pe
=3 (1)1 ®)

i=0
fort=1,... A,andj=0,....,m— 1.

It will be convenient to reformulate Equation (5) in the following way:

Proposition 2.2. For the row vectors f,, ;. given in Equation (4), define the column vectors

T
Ei = (fg,hfle,mfg,ka T :;1—2,16) . (6)

Then
Ei+1 =P LEi (7)

where Py is the (m — 1) x (m — 1) lower triangular Pascal matrix, whose elements are defined by

0, k>
(PL)j,k:{ (j)7 kg? )

k

forj,k=0,...,m—2.
Proof. Computing the inner product of row j, j = 0, ..., m — 2, with E{, gives:

o, B = (1) 50

1=0

This is exactly f;, ,, by Equation (5). O

The following corollary is immediate:
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Corollary 2.3. For j € Z, we have:
EL, = P E;j )
Note: We have defined the vectors Ej without including the term f}_, . While Proposition 2.2
certainly holds if this term is included in the definition of E£, our results in Section 4 use E{, as defined
by Equation (6).
With regards to (A1), we will further assume that for M, e N,/ =1,... A,

supp (¢) = [0, M. (10)
We will denote by M the maximum value of M,:
M =Max{M,..., M4} (11)

As stated in Section 1, our construction of scaling vector @, for L*[a, b] uses an existing scaling
vector ® for L?(R). It is possible to perform our construction, so that the components of O,y are
nonnegative. If the components of ® are nonnegative, then the components of ®, 3 will be nonnegative,
as well. In the case where not all the components of ® are nonnegative, it still may be possible to
construct a nonnegative ®(,;. Theorem 2.5 from [9] illustrates that in order to do so, we must first
modify ®. To this end, ® must be bounded and compactly supported, possess polynomial accuracy,
p > 1, and satisfy Condition B below.

Definition 2.4 (Condition B). Let ¢ = (9251, ceey (;SA)T. We say ® satisfies Condition B if for some
j € {l,..., A}, ¢'(t) > 0 fort € R and there exist finite index sets \; and constants cy, for i # j,
such that:

(BI) ¢'(t) :== ¢'(t) + 3 caud’(t — k) >0, Vt € R,

keA;
(B2) dj =C5; — Z Z cici > 0,
1#j keA;
(B3) ¢; > O0fori #
Here, the c; are the coefficients from (A2).

Theorem 2.5 ([9]). Suppose a scaling vector ® = (gbl, e QSA)T, is bounded, compactly supported, has

accuracy, p > 1, and satisfies Condition B. Then the nonnegative vector
- - - . -0\ T
¢:<¢17"’7¢]_17¢]7¢]+17"'7¢)
where ¢' is given by (Bl) and is a bounded, compactly supported scaling vector with accuracy p > 1
that generates the same space, V.
We now give two examples of multiscaling functions that we will use in the sequel.
Example 2.6 (Donovan,Geronimo,Hardin,Massopust). In [14], the authors constructed a scaling vector

3
with A = 2 that satisfies the four-term matrix refinement equation, ®(t) = > Cp®(2t — k), where
k=0

[ 3 a2 [ 3 ¢
C(0: ?/5 53 ) CY1: 9\5/5
L% 10 2% L
0 0 0 0
C2=1 4 _1]’ G=|_u»n ]
L 20 10 L 20
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The scaling functions ¢*, ¢* (shown in Figure 1), satisfy (¢ (t — n),¢*(t — m)) = dpndje, m,n € Z,
J,¢ = 1,2. They also have polynomial accuracy two are continuous, symmetric and compactly supported
with supp (¢') = [0, 2] and supp (¢*) = [0, 1]. @ also satisfies the partition of unity condition (A2) with

c:%ﬁ:(1+¢®](L¢®, keZ. (12)

We can satisfy Theorem 2.5 by choosing ¢* = ¢2, since ¢*(t) > 0, t € R. We create ¢' by taking
A = {0, 1} with ¢1o = 11 = 3, so that PL(t) = (1) + 2(¢*(t)+¢*(t—1)) > 0fort € R. The partition
of unity coefficients for CI)(t) are dy = ¢y and dy = ¢y — c1(c10 + ¢11) = co — ¢ > 0. The new scaling

vector, ®(t), is shown in Figure 1.

Figure 1. The scaling vector ® (left) and the new scaling vector ® from Example 2.6 (right).

Our next example uses a scaling vector constructed by Plonka and Strela in [15].

Example 2.7 (Plonka,Strela). Using a two-scale similarity transform in the frequency domain, Plonka
and Strela constructed the following scaling vector ® in [15]. It satisfies a three-term matrix

refinement equation
2

O(t) = Crpd(2t — k)

k=0

1| -7 15 1110 0 1| -7 —15
Co= — C, = — Cy = — .
0790 [-—4 10 ]’ 17 90 [ 0 20 ]’ 2790 [ 4 10 ]

This scaling vector (shown in Figure 2) is not orthogonal, but it is compactly supported on [0, 2] with

where

polynomial accuracy three. ¢ is nonnegative on its support and symmetric about t = 1, while ¢' is
antisymmetric about t = 1. ® satisfies (A2) with ¢ = fy, = (0, 1), k € Z. The authors also show that

1
fio= (—5,1) . (13)

We can satisfy Theorem 2.5 by choosing ¢* = ¢* since ¢*(t) > 0, t € R. We create ¢' by taking
¢ro = 1.6, so that ¢'(t) = ¢*(t) + 1.6¢2(t) > 0 for t € R. The partition of unity coefficients for ® are

di=ci=0anddy = cg — 1Y ¢, = ca — 0 > 0. The new scaling vector ® is shown in Figure 2.
k
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Figure 2. The scaling vector ® (left) and the the new scaling vector d from
Example 2.7 (right).

N =

[SRE

3. Nonnegative Scaling Vectors on the Interval

The construction of scaling vectors on the interval has been addressed in [1-3]. In these cases,
the authors constructed scaling vectors on the interval from scratch. It is our intent to show how to
modify a given scaling vector that generates a multi-resolution analysis for L?(R), so that it generates
a (nonorthogonal) multi-resolution analysis for L?([0, 1]). Moreover, the components of the new vector
will be nonnegative. In particular cases, our procedure requires fewer edge functions than in the single
scaling function constructions of [5,6].

Our task then is to modify an existing scaling vector and create a nonnegative scaling vector that
generates a multi-resolution analysis for L?(]0, 1]) that preserves the polynomial accuracy of the original
scaling vector and avoids the creation of “too many” edge functions.

We begin with a multi-resolution analysis for L?(IR) generated by scaling vector ® and we also assume
our scaling vector has polynomial accuracy m with f,,;, given by Equation (4).

Finally, assume that the set S = {gEi,E = 1,...,A k € Z} of non-zero functions defined by
PoL(t) = o't — k>‘[0,oo) are linearly independent, and let n(S) denote the number of functions in S.
Note that, due to the support restriction of ® in Equation (10), ¢(t) = ¢‘(¢).

Note that S consists of all the original scaling functions ¢‘, ¢ = 1,..., A, plus those left shifts, ¢°
(- + k), k > 0, whose support overlaps [0, 1]. Since each scaling function ¢* is supported on [0, M,], we
can compute

n(S) =M+ -+ M. (14)

We work only on the left edge [0, 00) in constructing V5[0, co). We begin with ¢*(- — k), k < 0 and
then add left edge functions to preserve polynomial accuracy.
Define the left edge functions, ¢, ,,, by

A
Ora®) =3 Do Suad (=Rl

A
=Z Frx®i(®) (15)
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forn = 0,...,m — 1. Observe that since the ¢’ are compactly supported, so is ¢;, ,, and also note that
by Equation (3), ¢1,,(t) = " on [0, 1]. Right edge functions can be defined similarly.
Our next proposition shows that the left edge functions (and, in an analogous manner, the right edge

functions) satisfy a matrix refinement equation.

Proposition 3.1. Suppose that ® is a scaling vector satisfying (Al )—(A2) with polynomial accuracy m
with fﬁk, given in Equation (3). Further assume that the set S defined above is linearly independent.

Then the set of edge functions ¢, ,, n = 0,...,m — 1, satisfies a matrix refinement equation.

Proof. ® satisfies a matrix refinement Equation (1), and since ® is supported on [0, M], the number of

refinement terms is finite. So there is a minimal positive integer N such that

O(t) =Y C;0(2 — )

with C; = 0 for j < Oor j > N. Now for k € Z we have

N 2k+N
Ot —k) =Y _ Cio2(t—k)—j)= i Cj_ax®(2t — §).
3=0 j=2k

Note that foreachn =0,...,m — land ¢t € [0, 00):

Gra(t) = 27" Prn(20)
0 0
= > £adt—k) -2 Y £,.8(2t— k)

k=1-M k=1-M
0 2k+N 0
= Y fux > Ciau®2t—j) =27 Y £,0(2 k)
k=1-M j=2k k=1-M
N 0 0
= Y > ECiu®2t—j) =2 Y £0(2t — k)
J=2—2M k=1-M k=1-M

We are able to leave the summation limits on the inner sum in the above line unchanged, since C';_o; = 0
for j — 2k < Oorj — 2k > N. Thus we have

N
¢L,n(t) - 27n¢L,n(2t) = Z qn,jq><2t - ])

j=2—-2M
with .
Z fnkoj—2k: — 27nfnj, j € {1 - M,..., 0}

k=1-M

Anj = 0
Z fnij_gk, j6{Q—QM,...,—M}U{L...,N}.
k=1-M

Recall that ¢p,(t) = 27"¢.,(2t) = ¢" on [0, 3] and that the functions ¢‘(2t — j) are linearly

independent, so q,,; = 0 for j =2 —2M, ..., 0. Thus

N
Grn(t) =2 "0Ln(2t) + ) an;®(2t — j) (16)

j=1

on [0, 00). This is the desired dilation equation for the n'* edge function, ¢r, ,,. [
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Refinement equations for the right edge functions are derived in a similar manner.

Example 3.2. We return to the scaling vector of Strela and Plonka [15] introduced in Example 2.7. This
scaling vector has polynomial accuracy three with £,y = (0,1) and £, o = (—%, 1).
Both ¢ and ¢* are supported on [0,2]. The refinement equation matrices, Cy, Cy and Cs, are given

in Example 2.7. We calculate 1 and qq  as:

0
Qo1 = Z foxCroar = (0,1) - C1 = (0,1)

k=1-2

and

0
11
Qo2 = Z f0,kCo—or, = (0,1) - Cy = (57 5) :

k=1-2

The dilation equation for ¢y, is

6ralt) = 010f20) + 0,1) - 020~ ) + (5.5 ) @2e -2

= ¢ro(2t) + d*(2t — 1) + %qﬁl(% —2) + %ng(Zt —2).

In a similar manner, we can use Equations (13) and (16) to find that

1
qi,1 = 100 ( Bk >

31 5
q1,2 1,002 (120’ 8)

We thus compute the dilation equation for ¢y, ;:

Gra(t) =2 00 1(2t) + qua®(2t — 1) + q12®P(2t — 2)
=2"1¢p1(2t) — %gbl(% —1)+¢*(2t - 1)

31 5 4
130" (2 = 2) + 26X (2t~ 2)

In order to construct a scaling vector for ([0, 00)), we need for our edge functions not only to satisfy
a matrix refinement equation, but also to join with {®(- — k) }1>( and form a Riesz basis for V4 ([0, 00)).
We will next show that the set of edge functions we constructed above does indeed preserve the Riesz
basis property. We need the following result.

Lemma 3.3. Suppose H is a separable Hilbert space with closed subspaces, V,V,W and W, such that
VAW =VAW = {0}. Assume further that V and V are topologically isomorphic with Riesz
bases, {v;}, {v;}, respectively, and W and W are topologically isomorphic with Riesz bases, {w;},
{w;}, respectively. Then, VAW and V @ W are topologically isomorphic with Riesz bases, {v;, w;},

{v;,w;}, respectively.

Proof. First we present a useful fact to simplify the proof. As stated in [4] (page xix), every Riesz basis

i1s a homeomorphic image of an orthonormal basis. Since V' and V are homeomorphic images of each
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other, we can assume without loss of generality, that the bases {v;} and {;} are orthonormal bases of V'
and V, respectively. Similarly we may assume that the bases {w);} and {w@);} are orthonormal bases of
W and W, respectively.

Now, to show that {v;, w;} is a Riesz basis of V € IV, we need to verify the stability condition:

2
A (z o+ 3 w) <[5+ 5| < (z o+ 3 w) an
for some A, B > 0 and for all sequences, {c;} € (2, where, for convenience, we partition {c;} as

{ai7bj}'

Use the orthonormality of the sets {v;} and {w,} to obtain

2
doawi =Y Bl =Dl =2) Y i (v, wy) + )16

0<

SO
23 ) i (viwy) < Y il + > 167 (18)

Now we use Equation (18) to see that

2
‘ Yoawit Y Byl =D lail* + QZZ%’@ {0, w;) + Z 13,1°

<2(Sir+ Tl
J
which proves the upper bound on the stability condition of Equation (17) with B = 2.

i
We use Bessel’s inequality with each orthonormal set {v;} and {w;} to obtain

9 2
doawi+ ) Bl =D |’ and ‘Z%Uﬁzﬁjwa‘ > 16"
i j i i J J

Adding these inequalities, we find the lower stability bound for Equation (17) with A = 1/2:

% (Z o+ |5j\2> <D v+ Bw,

This completes the proof that {v;, w;} is a Riesz basis of V ) W and an identical argument shows that
{#;,10;} is a Riesz basis of V@ W.

It is now easy to see that the map 7' : V@ W — V @ W, which maps each v; to #; and each w; to
wj, 1s a homeomorphism. 0

2

We are now ready to state and prove our next result.

Theorem 34. Let & = (gbl, e ,gbA)T be a scaling vector that satisfies (Al) and generates a
multi-resolution analysis for L*(R). For some index set B, let {L;}icp be a finite set of edge functions
with supp (L;) = [0,0;] and assume that {L;,¢"'(- — k)}iex>o is a linearly independent set. Then
{Li(27:),¢°(27 - —k)}iox>0 is a Riesz basis of V;, where L*([0, 00)) = U, V.
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Proof. Without loss of generality, set j = 0, and let C' be the set of integer indices for which supp (L;) N
supp (¢*(- — k)) # O forall i € B,{, k > 0. For ease of notation, denote by { f, }»cc those {¢‘(- — k)}
corresponding to C, and for integer index set D, let {g,, },mep denote the other {¢‘(- — k)}. For ease of
presentation, assume that B,C' and D are mutually disjoint and note that Z = B U C' U D. Now, since
{Li, f»} is a linearly independent and a finite set, it must be a Riesz basis of its span. We then use the
Gram-Schmidt process to orthogonalize it and thus obtain {E,-, fn} In the process, we begin with the L;
and then move on to the { f,,}. This ensures that supp (sz) C [0, max(é;)], whence [ L;(t)g,(t)dt = 0
for all 7, n.

If we set V = <{fn}> and W = {gm}), we have V N

W = {0}, so by Lemma 3.3, VW = <{fn,gm}> has Riesz basis {f,,gn}. Hence there
exist Ay, By > 0, such that

Aol [{axly <|| D dufu®) + 3 dmgm@)HZ < Bo{di}ll;  Vidi} € £(2)
neC meD

Assuming without loss of generality that Ay < 1, we use the line above, L- H = 1, the orthogonality of

the {Ei, fn} and the disjoint support of the L; and g, to see that

A+ d+ den]

i€EB neC meD

DI DTS LA |
:/Z<diii(t))2 dt+/z<dnfn(t))2 dt+/ Z (dmgm(t))2 at
RieB R e oy
w2 [ 3 ddufuliandt

neC,meD

:/< > diﬂi(t)—l—dnfn(t)—l—dmgm(t)) dt

‘
2

|| > diLit) + Y dufa)) + Y dmg®)

1€EB neC meD

Ao|[{dr}][; = Ao

A similar proof shows that
- . 2 2
| S dLt) + Y duful®)+ 3 dgn(®)], < Bof| ],
1€B neC meD

SO {ii, o, gm} is a Riesz basis of its span. Finally, to see that {ii, o, gm} is a Riesz basis for V;, set
V = ({Li, f,}) and V = <{l~}z, fn}> and W = W = ({g,n}). Since V = V has finite dimension and
V NW = {0}, Lemma 3.3 holds so that {L;, f,, g} is a Riesz basis for VARW = V@R W =V,. O

4. Edge Function Construction

We begin this section by constructing the left edge function needed to build the interval scaling vector
®g,1) from the scaling vector of Example 2.6.
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Example 4.1. We return to the scaling vector of Example 2.6. Note that m = 2, M, = 2, My = 1 and

fo0=(c1,c0) = (1 + \/§>1 (1, \/§> :

It is known (see for example [16]) that ® can be restricted to any interval, [a,b], where a,b € 7 and
the set

S = {supp(qbg(-—k:)) N [a, b] %@‘kGZ,Ezl,Q}

constitutes an orthogonal set of functions on [a,b] and reproduces constant functions on [a,b]. We
nevertheless construct the edge function ¢, to illustrate the computation and provide motivation for
Theorem 4.2.

We use Equation (15) to construct ¢r,:

0
Pro(t) = Z fox® (t — k) + f500°(t)

= fol,o (Q_sl(t +1) + ﬁgl(t)) + f§,0¢2(t)
- (1 + \/§)_1 ((El(t F1) 4+ 6Mt) + \/§¢>2(t)> .

If we want a nonnegative edge function, then we need to use ®(t) = (¢'(t), $(t))” from Example 2.6.
In this case

%0,0 = (dhdg) = (61,02 — Cl) = (1 —+ \/§>_1 (17 \/5— 1) .
Using Equation (15), we see that
bro(t) = dy (6'(1) + ' (L 4+ 1)) + dag?(1)

The edge functions are plotted in Figure 3.

Figure 3. The edge function using ¢y, (left) and the nonnegative edge function using ) L0
(right) from Example 4.1.

0=
N =

| \/ 2
1 2

Although m = 2 for the scaling vector in Example 4.1, we only computed ¢, . There is a good

reason for this: it turns out that ¢, ; can be written as a linear combination of ® and ¢y, o. Indeed, we
can use Equation (3) and the supports of ¢! and ¢? to write

= fll,O(bl(t) + ff,flqu(t + 1) + f12,0¢2(t)7 te [07 1]7
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and then ask if there exists constants «;, ¢ = 0, 1, 2, such that
aodro(t) + a1¢' (t) + ad?(t) = flgd' () + fi 1 0°(t + 1) + f1,0°(1). (19)
Expanding this system and equating coefficients for ¢'(t), ¢*(¢) and ¢!(t + 1) gives
Ofof&,o + o = f11,0
aOf(},o +ay = f12,0
aof&,o = f11,—1-

To motivate further results we write the above system as the matrix equation

Qg f11,o
ap [ = f12,0
Qo f11,—1

Note that the uniqueness of a solution to this system is completely determined by the fact that fol,o =
a=(1+V2) #0

Thus for the scaling vector of Example 4.1, we need only one left (right) edge function to form a
multi-resolution analysis for L? ([0, 1]). This is one fewer left (right) edge functions than required by the
constructions of multi-resolution analyses described in [5,6].

The preceding discussion provides motivation for the following result.
Theorem 4.2. Suppose ® = (gbl, cee (;SA)T forms a multi-resolution analysis for L*(R) with polynomial
accuracy m > 2. Suppose that each ¢ is continuous on R, i = 1,..., A, supp (¢') = [0,m] and
supp (¢°) = [0,1] fori = 2,..., A. Then fort € [0,1], ™! can be written as a linear combination of
¢r;,j=0,....,m—2and ¢", { =1,..., A. Thatis, only the ¢r0, . .., dr.m_2 left (right) edge functions
defined by Equation (15) are needed in conjunction with ® to construct a multi-resolution analyses of
L?[0,1].

Proof. 1t suffices to show that there exists 040, .., Qn_24 4, such that

Z a;dr;(t) + Z Qpym—20’(t (20)

fort € [0, 1].
From Equation (15) and the support properties of ®, we know that t™~1, ¢ € [0, 1] can be expressed as

Z Fo s (t =k +Zf,i 100 (1) (1)

k=1-m

Expanding the right-hand side of Equation (20) gives

m—2 A
= Z a;dr;(t) + Z Qpym—2¢ (1)
7=0 /=1
m—2 -1 ~ A A
= Z Q; < Z fjl,k:¢1(t - k) + Z ff,ogbg(t)) + Z a€+m—2¢g(t)
j=0 k=1-m (=1 (=1
1 2

— m— A m—2
— (Z ; fj{k> Pt —k)+ ) <Z a;fro+ aHmQ) o (t). (22)
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Equating coefficients for ¢'(t — k), k = 1 —m,...,—1, and ¢‘(t), £ = 1,..., A, in Equations (21)
and (22) gives rise to the following system of (m — 1 + A) x (m — 1 + A) linear equations
m—2
Fire = fo_i g k=1-—m,...,—1
=0
m—2
Y aiflot ma=fl 10 L=1... A (23)
=0

We can reformulate Equation (23) as a matrix equation, Pa = b, where
T
o = (Oé(), Qp, - 7aA+m—2]

T
b= ( Tln—170’f72n—1,07“' 7f£—170’f71n—1,1—m7 7”1/1—1,2—m7“' vfrln—L—l)
F| 14
pP—
[Q Zm—l,A:|
with 74 the A x A identity matrix, Z,,_1 4 the (m — 1) x A zero matrix, F' the A x (m — 1) matrix

defined component-wise by Fy; = ff,, and Q the (m — 1) x (m — 1) matrix given by

 rl 1 1 1 T
fo,—l fl,—l fz,—l T m—2,—1
fol,—2 f11,—2 f21,—2 T 51—2,—2
1 1 1 1
Q = f0,73 f1,73 f2,73 T m—2,—3 . (24)
| f(]l,l—m fll,l—m f21,1—m e Tln—2,1—m i

The proof is complete if we can show () is a nonsingular matrix.
Using Equation (6) and Corollary 2.3, we see that

Q"=|E, B, - Ei, Bl |
— | P} BB} - PETE) PITE)
~p By PUB) - PEUE) PEUE)]

where P, is the lower-triangular Pascal matrix given by Equation (8). Thus

v
—1
v

Q= | vP’ |- F (25)

2—m
| VP

where we have introduced the row vector v = (Eé)T for ease of notation, and Fy; is the upper-triangular
Pascal matrix defined by Py = PL.
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We can perform the following row operations on the right-hand side of Equation (25), and the result
has the same determinant as ()

v
[ v i VP(jl—V
ngl VPLT2 — QVPJ1 + v

VPJQ ~ VPJ?’ — 3VPJ2 + BVPJ1 —

I (””(—1)3‘ (") P?)

i i=0 ]
- i} i
v (Pt = 1)
~ | V(P =) (26)

v (Pt = 1a)"

An identity given in [17] leads to P, ' = DPyD~', where D = D! is the diagonal matrix, whose
diagonal entries are d; ; = (—1)77', 7 =1,...,m — 1, so that

(P;' = I )" = D (Py — I, 1) D. 27)

The matrix (Py — Im_l)k is strictly upper triangular with zeros in every diagonal until the kth upper
diagonal. Denote by p; the first element in this diagonal, and note that p; > 0, since every element in
the kth diagonal and above in (Py — I,,—1) is positive. Pre- and post-multiplication by D only serves
to change signs of various elements of (P — Im_l)k. In particular, the first element in the kth upper
diagonal of Equation (27) is (—1)*p;, # 0. Thus the matrix on the right-hand side of Equation (26) is
upper triangular with with diagonal elements, \; = (—1)7"'p;_yv1 = (=1)"'p;_1 fgp. 5 = 1,...,m—1.
Hence () is non-singular if fol,o # 0. However ®(t) is a continuous scaling vector that forms a partition of
unity. Since sup (¢'(t)) = [0, 1] fori = 2,..., A, the only way to satisfy the partition of unity condition
at the nonzero integers is if f;, # 0.

]

We return to Example 2.7 to motivate our next result.

Example 4.3. The scaling vector ® from Example 2.7 has polynomial accuracy m = 3 and
supp (¢") = [0,2]. We construct the edge functions ¢ o and ¢ 1. Noting that foo = (0,1) and
fio=(—%,1), we have

N

0

dro(t :Z Okcﬁft—

(=1 k=
= 010051( + 1)+ foo@' (t) + 300 (t + 1) + f300* (1)
¢*(t+1) 4 ¢*(t)

and
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ora(t) = Z Z ff,k@zv(t — k)

(=1 k=—1
= [0 (t+ 1)+ flod (1) + fL 1 0*(E+1) + frod (1)
= (Fflo = Joo) 6" (t+ 1)+ fio@' () + (Fio — f50) 6°(t+ 1) + fLo0 (1)
= 2P+ 1)~ ')+ $0)
where we have used Lemma 2.1 to compute fllﬁ1 and f12,71- The edge functions are plotted in Figure 4.

Figure 4. The edge functions, ¢, ¢ and ¢y, 1, from Example 4.3.

01—
=

1 2 1 2

We did not construct ¢, » because it can be constructed as a linear combination of ¢, ¢, ¢r, 1, ¢! and
$*. We know ¢, »(t) = t* for ¢t € [0,1]. For ¢t € [0, 1], we have

A 0
= gra(t) => Y fo,'(t—k)

{=1 k=-1

= fo 10" (t+ 1)+ fr00' (1) + f2_10°(t +1) + f3007 (D). (28)
We seek ay, . . . , a3, so that
t* = aopro(t) + ondra(t) + az¢'(t) + asd™(t)
=ap (P*(t+ 1)+ *(t) + o (—%qﬁl(t +1) + <b2(t)) + g (t) + sz () (29)
for ¢ € [0, 1]. We can regroup the terms in Equation (29) as follows:
t? = —éalgﬁl(t + 1) + agg' (t) + apd®(t + 1) + (o + a1 + az) ¢*(t).

Comparing this Equation to (28) leads to the following system of equations

1
Q2 = fz,o
(7)) + + a3 = f2270
1
- aal = f21,—1

Qo = f22,71~
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This system is easily seen to have a unique solution.
We can generalize the preceding discussion with the following proposition:

Theorem 4.4. Suppose & = (gbl, ceey ngA)T forms a multi-resolution analysis for L*(R) with polynomial
accuracy A + 1. Suppose that each ¢' is continuous on R and supp (¢*) = [0,2], i = 1,..., A. Assume
further that {£0,f10,...,fa_10} is a linearly independent set of vectors. Then for t € [0,1], t* can
be written as a linear combination of ¢, j = 0,...,A — 1, and ¢, t = 1,..., A Thatis, only the
OrLos---,0r a-1 left (right) edge functions defined by Equation (15) are needed in conjunction with ® to

construct a multi-resolution analyses of L*|0, 1].

Proof. We seek constants, oy, . . ., a4, such that for ¢ € [0, 1], we have
A-1 A
= b )+ ajad(t). (30)
7=0 /=1
Substituting the edge functions
A A ) A
dr(t) =Y Z Fad (t—k) =Y fi 18" t+ 1)+ f16 (1)
(=1 k=—1 =1 =1

j=0,...,A—1into Equation (30) gives, for ¢t € [0, 1]

A-1 A
=S (S0 0+ et
=0 (=1
JA A A-1
Z (Z a;fi_ 1) (t+1)+) (Z a;fio+ ozA+g_1> oL (t). (31)
=1 (=1 \j=0
However for ¢ € [0, 1] we have

A 0
= dralt :Z Z Fand(t k)

fa10't+1)+ Z Faod'(t). 32)
/=1

I
M:> I

~

=1

Setting Equations (31) and (32) equal to each other gives rise to the following system of equations

T

fje,oaj +aap1 = ffm, (=1,...A

N,
Il
- o

fﬁ—laj = fﬁ,_l, {= 1,...A. (33)

=0

.

We can reformulate Equation (33) as a matrix equation, Pa = b, where

o = (Oé(), e, ia 1,00, 0 7a2A—1>
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A A
b = (f}{,Oa"' 7fA,0>f}{,—1a"' 7fA,—1)

[F|14
P‘{@Z,J

with 4 and Z 4 the A x A identity and zero matrices, respectively, F' the A x A matrix defined component-

and

wise by Fy; = f1, and Q the A x A matrix given by

foor for for 0 faoia
0= fg,zl f12,71 f.22,.1 e ffx—:L—l . (34)
foor S Sl o fAl
The proof is complete if we can show () is a nonsingular matrix.
Using Equation (6) and Corollary 2.3, we see that

:[E1_1 E?, - Eﬁll}
_ [ P'E} P'ER ... PUEQ }
~P'| B} B} o B
foo [ fio
_ p-1 f11,0 f1270 T ff}o
=1 ) . )
| ffll—l,(] ffx—l,o fﬁ‘—l,o
fo0
_ppr|
| fa1p
Since it is assumed that {fy o, f10,...,f4_10} is a linearly independent set of vectors, Q7 is nonsingular
and the proof is complete. ]

Propositions 4.2 and 4.4 in some sense represent the extreme cases for the supports of scaling
functions in ®. In the general case, supp (qﬁ‘z) = [0, M|, and in order to consider a square system,
like Equations (23) or (33), we need the number of functions in S = {¢*(- — k)} contributing to ¢™
for ¢ € [0, 1], which should be the sum of m — 1 (the number of edge functions) and A (the number of
scaling functions). From Equation (14), we have

A
ZMg:n(S):m—l—I—A

so that n(S) — A = m — 1. Using an argument similar to those used in the proofs of Propositions 4.2
and 4.4, we would arrive at the n(S) x n(S) system Pa = b, where

o = (Oé(), S 7an(S)—1)T
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b= (fm—1,07g17 g27 T 7gA)T

with gf = ( glfljlfnm ffnfl,ZfWN e 7fr€171771) and
F| Ix
P =
|:Q Zm—l,A:|

where /4 is the A x A identity matrix, Z,,,_1 4 is the m — 1 x A zero matrix, F is the A x (m — 1) matrix
defined component-wise by Fj ;, = f,f’o, (=1,...,A4k=0,...,m—2and Qisthe (m—1) x (m—1)
matrix given in block form by

Q! (Ef;); Pyt
Q= E with Q= (Bo)" P
o (Bf)” i

fort=1,... A

It remains an open problem to determine the conditions necessary to ensure () is nonsingular. A
reasonable assumption is that {fy, . . ., f,,_2,0} (or equivalently, the set {E{, ..., Ej' }) is a set of linearly
independent vectors, but the proof has not been established. For those instances when M, > 2, it must
be true that E§ # (0,0,...,1)7T, since this vector is an eigenvector of ;.

It is also unclear whether or not nonnegative scaling vectors can be created that possess certain (anti-
)symmetry properties. If the underlying scaling vector possesses (anti-)symmetry properties, then the
only modifications needed would be for the edge functions. We have yet to consider the problem of

creating (anti-)symmetric edge functions.
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