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Abstract: In this paper, we present some important approximation properties of Chebyshev poly-
nomials in the Legendre norm. We mainly discuss the Chebyshev interpolation operator at the
Chebyshev—Gauss-Lobatto points. The cases of single domain and multidomain for both one di-
mension and multi-dimensions are considered, respectively. The approximation results in Legendre
norm rather than in the Chebyshev weighted norm are given, which play a fundamental role in
numerical analysis of the Legendre—Chebyshev spectral method. These results are also useful in
Clenshaw—Curtis quadrature which is based on sampling the integrand at Chebyshev points.

Keywords: Chebyshev polynomials; Chebyshev interpolation operator; the Legendre norm; Legendre—
Chebyshev spectral method; Clenshaw—Curtis quadrature; multidomain; multi-dimensions

1. Introduction

Orthogonal polynomials are useful in many areas of numerical analysis and are
powerful for function approximation, numerical integration and numerical solution of
differential and integral equations [1,2]. The core idea of spectral methods is that any nice
enough function can be expanded in a series of orthogonal polynomials so that orthogonal
polynomials play a fundamental role in spectral methods [3—6]. Particularly, Chebyshev
polynomials and Legendre polynomials are frequently used in spectral methods and are
two important sequences in numerical analysis.

The related approximation results of typical Chebyshev and Legendre spectral approx-
imation are discussed in many literatures [3,4,7-10]. These results of Chebyshev spectral
approximation are usually in the weighted norm forms. The Legendre—Chebyshev spectral
method is a popular numerical method, which enjoys advantages of better stability of the
Legendre method and easy implementation of the Chebyshev method. Therefore, it is
necessary to develop the approximation properties of Chebyshev polynomials in the Leg-
endre norm. In [11,12], the approximation result of the Chebyshev interpolation operator
without the Chebyshev weighted norm was first given. Some other valuable results related
to Chebyshev polynomials can be referred to [2,13-19] and references therein.

In addition, Chebyshev polynomials have a special connection with Clenshaw—Curtis
quadrature, which uses Chebyshev points instead of optimal nodes. Clenshaw-Curtis
quadrature can be implemented in O(N log N) operations using the fast Fourier transform
(FFT) and is used in numerical integration and numerical analysis [20-25]. As we known,
Gauss quadrature is a beautiful and powerful idea. Zeros of orthogonal polynomials are
chosen as the nodes of Gauss-type quadratures and used to generate computational grids
for spectral methods. Yet, the Clenshaw—Curtis formula has essentially the same perfor-
mance for most integrands and can be implemented effortlessly by the FFT [26]. Thus,
the Clenshaw-Curtis and Gauss formulas are employed in the numerical solution of Ordi-
nary differential equations and Partial differential equations by spectral methods [5,26-28].
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And, Chebyshev polynomials also have an important connection with the mock—Chebyshev
subset interpolation exploited to cutdown the Runge phenomenon [29,30], which takes
advantages of the optimality of the interpolation processes on Chebyshev-Lobatto nodes.

The purpose of this paper is to present some essential approximation results related
to Chebyshev polynomials in the Legendre norm. The first fundamental result of or-
thogonal polynomials is the Weierstrass Theorem, which is an important element of the
classical polynomial approximation theory [31,32]. In numerical analysis of the Legendre—
Chebyshev spectral method, we need to consider the stability and approximation proper-
ties of the Chebyshev interpolation operator in the L?-norm rather than in the Chebyshev
weighted norm [13]. In the paper, we consider the Chebyshev interpolation operator at the
Chebyshev-Gauss-Lobatto (CGL) points. The cases of single domain and multidomain for
both one dimension and multi-dimensions are discussed. Some approximation results in
the Legendre norm rather than in the Chebyshev weighted norm are given. These results
serve as preparations for polynomial-based spectral methods.

The rest of the paper is organized as follows. In Section 2, Chebyshev polynomials are
described, and some related notations are introduced. In Section 3, some approximation
properties of Chebyshev interpolation operators in one dimension are given. The cases of
single domain and multidomain are discussed, respectively. In Section 4, some approxima-
tion properties in multi-dimensions are given. The conclusion is given in Section 5.

2. Preliminaries and Notations

In this section, we give a brief description of Chebyshev polynomials and define the
Chebyshev interpolation operators. Some notations are also given, which will be used in
the following sections.

We consider orthogonal polynomials—Chebyshev polynomials, which are proportional

_1_1
to Jacobi polynomials {], 2" 2} and are orthogonal with respect to the weight function
wx)=1-22)"2, xe[-1,1]
The three-term recurrence relation for the Chebyshev polynomials is as follows [6]:

{TQ(X) 1,
Ti(x) =x,
Tn-‘rl(x) =

2xTy(x) — T 1(x), n>1,

which satisfies

1 ,
[ @00 - ddx = Ja,
) 2
where cp = 2, ¢; = 1(i > 1). As we known, there have been many useful properties of
Chebyshev polynomials [4,6,28].

Denote (,+)g and || - || be the inner product and the norm of the space L*(Q) ,
respectively. We will drop the subscript Q whenever Q = I = (—1,1). Let Py(I) be the
space of polynomials with the degree at most N on an interval I. And let H?(Q)(c > 0) be

the classical Sobolev space with norm || - || o (@)
Define the Chebyshev interpolation operator at the CGL points by IS : C(I) —
PN () satisfying
IGe(x;) = @(x;), 0<j<N, 1)
where x; = cos %

3. Approximation Properties of Chebyshev Interpolation Operator in One Dimension

In this section, some approximation properties of the Chebyshev interpolation operator
in one dimension are derived. The cases of both single domain and multidomain are
considered respectively.
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3.1. Case of Single Domain in One Dimension

Similar to the approximation results presented in [11] for the Chebyshev interpolation
operator I, we give the following lemma.

Lemma 1 ([11,15]). Ifu € H'(I), then
N||I§u — ul| + [[9x Ijul| < Cllaxul]. @)
In addition, if u € H’(I) and o > 1/2, then
IS0 — ulloy < CN' gy, 011, ®

We note that the norm in the approximation results (2) and (3) is already without
the Chebyshev weighted function and is in Legendre norm. The lemma is important in
numerical analysis of Legendre-Chebyshev spectral method.

Next, the applications of the result of interpolation (3) to connect with the Clenshaw-
Curtis quadrature are presented as follows. Given

1 N
I(u) = / u(x)dx, In(u) = kZ: win(x),
=0

-1

where the nodes x; depend on N. Since the weights w, are defined uniquely by the property
that Iy is equal to the integral of the degree < N polynomial interpolation through the
data points. Then we have

N 1
In(u) = wiu(xy) = 1S u(x)dx.
vl = Yl = [ 1§u(x)

For the Clenshaw-Curtis numerical integration in [26], the unique best approximation
to u on [—1,1] of degree < N with respect to the L*-norm.

The following lemma shows that we simply use the L?-norm estimation result (3) to
get the desired error estimate.

Lemma 2. Ifu € H7(I) and o > 1/2, then
|In(u) — I(u)] < CN™7luf|go(p).- 4)

3.2. Case of Multidomain in One Dimension
Forl <k <K,wedenote -1 =gy < a1 < --- <ag =1, and set

Iy = (ak—1,ax], I=Ug oI, h = ar — ax_q, o = ol
Let Py, (Ix) be the space of polynomials with the degree at most N on the interval Ij.
Denote N = (N, - - -, Ng).
Define the following space

PN(I) = {u : M|[k S ]P)Nk(lk>/ 1<k< K}

Set the relationship between I and I as follows:
. L .
v(x) =0(%), x= E(hkx +agq+ay), xel,tel

Define the operator I§; : C(I) — P/ such that

—k

(IGu) =Iga%(%), 1<k<K, (5)
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where Ifjk : C(I) — Py, (I) is the CGL interpolation operator defined as (1).
Lemma 3. Ifv € H7(I;) (0 > 0), then
N -3
101151y < Chy *llollge(r,), (6)
1o
[0l o) < Chg 119 o1y @)
Denote /i = maxj<x<k {I}\l]—’; }. We arrive at the following approximation result.

Theorem 1. Ifu € H7(I)(c > 1), then

15— el oy < CHT Mfull oy, 0<T<T1, 8)

Proof. Applying Lemma 1 and Lemma 3, we get

1S ulyy= X 1050 — k2,

1<k<K
<C Z hllg_ZIHIZ(\:Ikﬁk_ﬁkH%{I(I)
1<k<K

ol nr2(1=0) | A
<C Z hllc 21Nk( J)H”kniwu)
1<k<K

_ 2(1— _
<C ¥ n NI b e
1<k<K

<Rl
Thus, the theorem is proved. O

4. Approximation Properties of Chebyshev Interpolation Operator
in Multi-Dimensions

SetI' = (—~1,1)(i=1,---,d), Qg =I"xPx---xI“1fd =2 weuse Q = [* x I
instead of O, = I x I2.
Define the following space

Py (Qy) =Py (1N @ Py (12) @ - - - @ Py (I9).

Denote x = (x1,- -+ ,x4) € Q. With each function v in C(Q);), we associate the
d-function v; defined by

() (X1, X1, Xy, %) = 0(x1,0 0 xg), 1< j<d.
Define the operator II% by
If =110 oIy )
where II(\:l,i is the CGL interpolation operator II(\:l,i : C(I) — Pn(I') defined as (1).

4.1. Case of Single Domain in Multi-Dimensions

According to the one dimensional approximation results, we give some approximation
results of the Chebyshev interpolation operators for the case of single domain in multi-
dimensions (d > 2).
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Theorem 2. Ifu € H7(Qy) and o > %, then
1151 = ulla, < CN"llull o (q,)- (10)
Proof. Applying (3) in Lemma 1 and noting L?(Q) = L?(I/; L>(Q4_1)), we have
C C C
[ = Il g, =l = I 0 - 0 Iy a1,
C C C
<lu— IN,1”||L2(11;L2(Qd,1)) +|u—Iyz0--0 IN,dM|}L2(11;L2(Qd71))
C C C
+ H (I—INqp)(u—1Iys0---0 IN,d”)HLZ(ﬂ;LZ(Qd,l))

<CN™||ul go(rr200, ) F 14— I§p0---o Ir%,d“||L2(11;L2(Qd,l))

+ CNi% Hu — II(\:T,Z o0---0 II(\jl,duHH% (IL12(0 1))

Repeating the above discussion d times for ||u — I, 0o I§ d”HL2(11~L2(Qd ) and

| =g 0o I 4ul| , and by the following imbedding relationship

H (I512(04 1))
H(Qq) C H{(H T (Qa0)), 52k,

the desired result is obtained. [

Theorem 3. Ifu € H7(Qy) and o > %, then

|| I§u — ullgra,) < CN"ull o (- (11)

Proof. For1 < j <d, we have

d
C, 112 C|2
[Ju— IN”HHl(Qd) = Z{ = INHHI(UFLZ(Q,;IA))'
j=

By (3) in Lemma 1 and Theorem 2, we get

H” - IguHHl(U;LZ(Qd,l))

< flu - II(\:I,juHHl(H;LZ(Qd,l))

c c c c c
[N —Iyg o oIy g oIy o o Iy g iz, )

< CNl_UH”HH“(I]';Lz(Qdfl))

c c c c
+Cllu—Iygo--oly;qo Iyjqo oIyl i,

< CNTufl o + CNTul|

Ij;Lz(Qd,l)) Ij;HV_l (Qdfl))

< N u]

H7(Qq)"
Thus, the theorem is proved. O

4.2. Case of Multidomain in Multi-Dimensions

In this subsection, we give some approximation properties of the CGL interpolation
operator for the case of multidomain in multi-dimensions (d > 2).

For simplicity, we make the same subdivision in each direction of space. Similar to the
case of multidomain in one dimension, for1 < k < K,denote —1 =gy < a1 < --- <ag =1,
and set

IL=(ax 1,a), I'=Ul L, i=1,--,d

Let Py, (I1) be the space of polynomials with the degree at most N on the interval I\.
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We introduce the space Py (Qy) = Py (I') @ - - - @ Ppr(I%). Define the Chebyshev-
Gauss-Lobatto interpolation operator I/C\/ by

Iy =g 0l§p0 o I/(if,d' (12)

where If/,i : C(I') — Ppr(I') is the CGL interpolation operator defined as (5).
By the assumption of the same subdivision in each direction of space, we set i =
maxj<k<g {k,—’;} and give the following approximation results.

Theorem 4. Assume thatd = 2. Ifu € H?(Q) and o > 1, then
11571 — ulla < Ch7 ||| yo(q)- (13)
Proof. By Theorem 1 and Lemma 1, we get
e = Xeu | =l = Iy © I
<[lu- IACf,1“||L2(1x;L2(1y)) +ju— I.E/,ZuHLZ(IX;LZ(Iy))
+ ([ (T= I ) (u = If/,z”)HLZ(zx;LZ(w))
<CH[|u] o 2wy + Ml = IJ?/,ZuHLZ(IX;LZ(Iy))
+ Ch[u — IE/,ZuHHl(I";LZ(Iy))

SChUHuHHV(IX;LZ(IV)) + ChUHuHLZ(I";HU(Iy)) + ChUHuHHl(IA‘;H‘Fl(Iy))
<Ch7[|ul| go(qy)-

Thus, the proof is completed. [
Theorem 5. Assume thatd = 2. Ifu € H7(Q) and o > dzil = 3, then
Hu_IﬁquHl(Q) < Ch7Hull e - (14)
Proof. By Theorem 1 and Lemma 1, we have

Ju— I/C\quHl(IX;LZ(Iy))SHM - I/g/,luHHl(I’f;LZ(IJ/)) + Hlﬁf,l(” - I/%/’,ZM)HHl(I";LZ(Iy))
SChU_lHuHH"(IX;LZ(Iy)) (= L) (u = I pu) ||H1(I";L2(IV))

+ = o]

HY(I%L2(1Y))
SCF!071||”HH”(IX;L2(N)) +Clfu— I/(if,2”HH1(I";L2(W))
<R[l o gz anyy + CH 1l oy

-1
<CH"[ul| o -
Therefore, the desired result is obtained. O

5. Numerical Experiments

In this section, we give some numerical experiments to confirm the theoretical results.
The cases of continuous and discontinuous functions are considered, respectively.
The discrete L2-error used in the following experiments is defined as

=

n—1n—1

Err(u) = ( ) Z(:) ’u(xi,yj) — I%/u(xi,yj)|2AxAy) ’ (15)
i—0 j=

where x; = iAx, y; = jAy, Ax = Ay = 1 and n = 100.

n
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Example 1. We consider the following continuous function in Q = [0, 1%
ky : 2 12\%
u(x,y) = - cos(kymx)sin(kymy), w = (ky +ky)2, (16)

which is approximated by the multidomain Chebyshev-Gauss-Lobatto interpolation I/C\/u.
We make the same subdivision in x and y directions as follows:

O = {[0,05]U[05,1]} x {[0, 0.5] U [0.5,1]}.

Figure 1 displays the shape of u(x,y) with low frequency k; = k, = 1 and high
frequency kx = k, = 5, respectively. Table 1 gives the discrete L2-errors of the Chebyshev-
Gauss-Lobatto interpolation for function u. The results show the spectral accuracy of the
multidomain interpolation.

0.6

i \“ i

, \\‘ ‘| *l\\\\ )'“‘\\\\\

y /u\ \\\l\\\\\ ‘\““\\\\\yp ‘||‘\‘“““\\\‘
I

W
‘\3}.}1\\\\\\“\“

\ \u\m\‘““v
m w\l

A ‘ﬂ m“hm ““\‘\

it

X

(@) kx =k, =1 (b) kx =k, =5
Figure 1. The shapes of u(x,y) with low frequency ky = k;, = 1 and high frequency k, =k, = 5.

Table 1. L-errors of Chebyshev-Gauss-Lobatto interpolation for u(x, ).

N =N, Err(u) Order N =N, Err(u) Order
(7,7) 2.15x 1078 - (14,14) 1.76 x 1078 -
(10,10) 1.28 x 10712 2728 (18,18) 2.93 x 10712 p3462
(13,13) 1.61 x 10716 3423 (22,22) 6.31 x 10716 n4207

Example 2. We consider the following discontinuous functions in Q = [0,1]%:

k
up(x,y) = é cos(ky7tx) sin (kymry), (17)
k
up(x,y) = —é sin(ky7tx) cos (kymy), (18)

K+k 2
where w = <x€y . The functions are approximated by the multidomain Chebyshev-Gauss—

Lobatto interpolation Iﬁfu
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Suppose that the parameters € and ky are piecewise constants:

L 0sxs<o50<y<1 [4 0<x<050<y<1,
14, 05<x<1,0<y<1, 16, 05<x<1,0<y<]1,

and ky = 8. The functions are discontinuous at x = 0.5. The domain is decomposed as follows:
Q= {[0,05]uU][0.5,1]} x {[0, 1]}.

Figure 2 displays the shape of u1(x,y) and up(x,y). It is clear that uy(x,y) is discontinuous
and uy(x,y) is weak discontinuous at x = 0.5. Table 2 gives the discrete L2-errors of the Chebyshev-
Gauss—Lobatto interpolation for functions uy,up. The results show the spectral accuracy of the
multidomain interpolation for the discontinuous functions.

o Y T
«m - RN 'i'iu il dr' ., u’ 'i « W’
~,~>.,\:.5';, O ) ""“llls lllll Ml | 'll'
W e A

‘l \\\wm Hm \ 'lo
\ I
i

l||l|ll{l|; il

(@) w (b) uy

Figure 2. The shapes of 11 (x,y) and uy(x, y).

Table 2. L2-errors of Chebyshev-Gauss-Lobatto interpolation for u1(x,y) and uy(x,v).

Ny N, Err(uq) Order Err(u2) Order
(12,26) 26 8.30 x 1078 - 4.87 x 10~8 -
(16,32) 32 8.32 x 1012 320 499 x 1012 3193
(20,38) 38 7.52 x 10716 ;5418 7.74 x 1016 po104

6. Conclusions

In the paper, we have given some important approximation results of Chebyshev
interpolation operators in Legendre norm. The Chebyshev interpolation operators at
the Chebyshev-Gauss—Lobatto points is discussed mainly. Moreover, we considered the
cases of single domain and multidomain for both one dimension and multi-dimensions,
respectively. The approximation results in the Legendre norm are derived. These results
play an important role in numerical integration and numerical analysis of the Legendre—
Chebyshev spectral method and the Clenshaw—Curtis quadrature.
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editing, C.N., HM., H.L. and H.W. All authors have read and agreed to the published version of the
manuscript.
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