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MINIMIZING THE LAPLACIAN OF A FUNCTION SQUARED
WITH PRESCRIBED VALUES ON INTERIOR BOUNDARIES—
THEORY OF POLYSPLINES

OGNYAN IV. KOUNCHEV

ABSTRACT. In this paper we consider the minimization of the integral of the
Laplacian of a real-valued function squared (and more general functionals)
with prescribed values on some interior boundaries I', with the integral taken
over the domain D. We prove that the solution is a biharmonic function in D
except on the interior boundaries I', and satisfies some matching conditions on
I". There is a close analogy with the one-dimensional cubic splines, which is the
reason for calling the solution a polyspline of order 2, or biharmonic polyspline.
Similarly, when the quadratic functional is the integral of (A7f)?2, ¢ a positive
integer, then the solution is a polyharmonic function of order 2q, A29 f(x) = 0,
for z € D\ T, satisfying matching conditions on I', and is called a polyspline
of order 2¢. Uniqueness and existence for polysplines of order 2¢q, provided
that the interior boundaries I' are sufficiently smooth surfaces and 0D C T, is
proved. Three examples of data sets I' possessing symmetry are considered,
in which the computation of polysplines is reduced to computation of one-
dimensional L—splines.

1. INTRODUCTION

In the cases when the values of the function or its derivatives are prescribed on
the boundary of the domain, the problem of minimizing a quadratic functional is
reduced to the integration of a differential equation under appropriate boundary
conditions. That is a fundamental fact for the classical variational calculus [Mikh].

In the present paper we consider the minimization of a quadratic functional when
the values of the function are prescribed on interior boundaries of codimension 1.
We will work in a greater generality than indicated in the title of the paper, but all
important features of the theory presented here occur in the simplest case, when
the quadratic functional is given by the square of the Laplacian of a function. This
is the simplest nontrivial example which illustrates all features.

We will explain the ideas underlying the present paper by analogy with one-
dimensional spline theory.
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The interpolation splines of one variable may be considered as solutions to the
following extremal problem:

b
(1.1) / (7 £ () /dt9]2dt — inf
over the set of functions which satisfy the interpolation conditions:
(1.2) ft) =y G=1,2,... N
(1.2) d*f(t)/dt*|,_, = d" f(t)/dt",_, =0,
fork=1,...,q—1, wherea=1t <... <ty =0

Notice that we do not use the very standard definition of natural splines in [Laur,
p. 156] which requires N > ¢, but rather that in [ANW, p. 109].

The solution to problem (1.1)—(1.2) is a function s(¢) in the interval [a, b] which
satisfies the following conditions:

(i) s(t) is a polynomial of degree < 2¢ — 1 in every open interval (¢;,t;41),7 =
1,2,...,N —1,ie. d?s(t)/dt?>? =0 for all t € (t;,ti41)-

(ii) The following boundary conditions hold: d¥s(a)/dtF = d¥s(b)/dt* = 0, for
every k=1,...,q—1.

(iii) d?9=2s(t)/dt??=2 is continuous everywhere in [a, b], i.e.

dksi (ti—i-l )/dtk = dk Si+1 (ti-i-l )/d/tk
fork=0,1,...,2¢g—2and i =1,... , N—2, where we denote by s;(t) the restriction
of s(t) to the interval (¢;,t;11) .

Conditions (i)—(iii) together with the interpolation property (1.2) may be con-
sidered as an alternative definition of splines which, chronologically, is the original;
cf. [ANW, p. 76], [Laur, p. 162].

In the multivariate case, a natural analog to problem (1.1) is the following one:

(1.3) / (A?f(z))*dz — inf,

D
where the minimization is over a proper class of functions, D is a bounded domain
in R™, and A? is the ¢ times iterated Laplace operator.

The purpose of the present paper is to provide a proper setting for the solubility
of problem (1.3). In other words, we find an analog to the interpolation conditions
(1.2) for which problem (1.3) has a solution.

As a result we obtain a constructive solution to problem (1.3) and an analog to
conditions (i)—(iii).

In fact, the set of N points in [a, b] is replaced by a set of N closed smooth surfaces
in D, namely T}, Ty, ..., Ty, such that T} surrounds T5_; for j =1,2,... , N, and
Tn = 0D; it is convinient to put Ty = (). Condition (1.2) is replaced by

(1.4) f(x) = g(z)

for x € ST = Ujvzl T; , where g(z) is a function defined on all surfaces Tj,j =
1,2,...,N, and (1.2’) is replaced by the following condition:

(1.4) AFf(z) =0, ze€Ty=0D, fork=1,...,q—1;

)

(@/onn)AFf(z) =0, z€Ty=0D, fork=0,...,q—1;

here npy denotes the inner unit normal vector to T .
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The solution s(z) to problem (1.3)—(1.4") will be called a polyspline of order
2q. In case it exists, it satisfies the following analogs to conditions (i)—(iii) (for the
proof see Theorem 4.2 below):

(i") It is a 2¢-harmonic function in the complement of the surfaces T}, i.e.

A?5(z) =0, x€D\ST.
(ii") On the boundary 9D the following condition holds:
AFs(z) =0, z€dD=Ty, fork=1,...,q—1;

(0/onn)AFs(x) =0, z€dD =Ty, for k=0,...,q—1.

(iii") If we denote by s;(x) the restriction of s(z) to the layer lying between T
and Tj_1, then

APs;i(z) = APsj(z), z €T
forp=0,1,...,2¢g—1land j=1,2,... ,N — 1;
(0/0m;) A5 41 (x) = (9/0m,)APs; (@), @ €T,

forp=0,1,...,2¢—2,and j =1,2,... ,N — 1. Here (0/0n;) denotes the inner
normal derivative on the surface T .

Now, conditions (i')—(iii") may be taken as a definition of a polyspline of order
2q.

In the simplest case, ¢ = 1, we have pieces of biharmonic functions which are
matching on the common boundaries Tj of the layers, in the sense that s;11(x) =
sj(x), 0sjq1(x)/On; = 0sj(x)/On; and Asjyi(z) = Asj(x) for all z € T; and
j=1,2,...,N —1; on the boundary 9D = T we have (0/9nn)sn(z) = 0.

The following argument shows the roots of the analogy with one-dimensional
spline theory (see [ANW, p. 109]):

Let us check that the number of degrees of freedom (or “free parameters”) is
equal to the number of matching conditions plus the number of interpolation con-
ditions. According to the theory of higher order elliptic boundary value problems
[ADN], [LiMa], [H], for the function u; polyharmonic of order 2¢, on every surface
T;,7=1,...,N —1, we have 2¢ boundary conditions (playing the role of degrees
of freedom), and similarly 2¢ for uj;1. The number of constraints (ii’) and (iii’) is
4q — 1. One degree of freedom is necessary for the data interpolation (1.4) on Tj
. On the surface Ty we have 2¢ boundary conditions for the function uy. The
number of constraints (ii’) is 2¢ — 1. One degree of freedom is necessary for the
data interpolation (1.4) on Tx. Consequently, the number of degrees of freedom
is equal to the number of matching conditions in (i’)—(iii") plus the number of the
interpolation conditions (1.4).

a) The following are briefly the main results of the paper:

In the Sobolev spaces H?® we prove existence for polysplines of order 2¢q satisfying
the interpolation conditions, Theorem 6.3.1 below. Let us remark that with the
same success one may study the existence in the Holder spaces C**¢ following the
approach in [ADN].

The core of the paper is a basic identity for polysplines which is analogous to
the fundamental identity for one-dimensional splines [ANW, Laur]. By virtue of
this identity we obtain uniqueness for interpolation polysplines, Theorem 4.1, and
the equivalence of the two definitions, Theorem 4.2, the one given through problem
(1.3)-(1.4"), and the other through properties (i’')—(iii’) and (1.4)-(1.4’). That is
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the analog to the well-known extremal property of one-dimensional splines, called
Holladay’s theorem [ANW, Theorems 3.1.1, 5.4.1], [Laur, p. 162].

b) The following should be said about the techniques of the proofs:

In one-dimensional spline theory uniqueness implies existence of splines. Here
due to the basic identity of Theorem 3.1 we obtain the same principle: unique-
ness implies existence of polysplines through the Fredholm alternative proved in
Theorem 6.2.4. Let us remark the exceptional role of the order 2¢q. For solutions
of the equation A%ty = 0 one cannot obtain the key identity of Theorem 3.1,
and so the uniqueness of the interpolation 2¢g 4+ 1-polysplines does not hold in gen-
eral and Corollary 6.2.3 fails. That is rather similar to the one-dimensional case
where the splines of odd order (solutions to d?*u/dt?* = 0) satisfy a basic identity
and uniqueness of interpolation, while the even order splines do not enjoy similar
properties.

We provide the existence theorem for an arbitrary integer ¢ > 1 . The most
technical aspect of this is Proposition 5.1.1, the proof of which is reduced to checking
the condition of Agmon-Douglis-Nirenberg [ADN], [LiMa, Section 2.4.1], [Nec] for
a special system of boundary operators.

¢) The plan of the paper is the following:

In Section 2 we provide some basic notions and notations.

In Section 3 we prove the basic identity for polysplines.

In Section 4 we prove the uniqueness for interpolation polysplines.

A reader who is not experienced in a priori estimates for higher order elliptic
equations, or is interested in the subject mainly from the point of view of spline-
theory, may drop Sections 5, 6. The existence Theorem 6.3.1 will be enough for him.
Still we would encourage the reader to go especially through Section 5.1 to make
sure that modulo some rather standard techniques of frozen coefficients things are
essentially reduced to one-dimensional generalized interpolation splines, or, even
more L—splines (cf. [ANW], [Schum, Chapter 10] for the notions of generalized
and L—splines); see Proposition 5.1.1 below. This point of view is strongly sup-
ported by the examples in Section 7, where in the case of data sets with symmetry
the effective computation of interpolation polysplines is reduced through Fourier
or Mellin transform to finding a one-dimensional interpolation L—spline. In fact,
the main result of Section 5, Theorem 5.2.1, is essentially identical with a detailed
consideration of one of the important special cases of data sets ST possessing sym-
metry. That is the case of parallel hyperplanes outlined in Section 7, 2).

For someone familiar with the a priori estimates for higher order elliptic equa-
tions we have to say that in Sections 5,6 we follow closely the scheme for proving
existence for boundary value problems presented in [LiMa], [H]. Trying to make the
presentation brief but clear, we write the chain of theorems leading to the existence
result, Theorem 6.3.1, but omit the proofs which are similar to those in [LiMa], or
indicate only the novelty which arises.

In Section 5 we consider a more general problem for interpolation polysplines
than is necessary, namely, when the right sides are non-homogeneous. In a forth-
coming paper this more general result will be used for proving existence of “smooth-
ing” and “perfect” polysplines.

In Section 6 we provide a priori estimates in an arbitrary domain with interior
boundary U;\;l T; . The existence is proved in the general form in Section 6.2. The
final existence result for polysplines is Theorem 6.3.1.
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d) Let us remark that biharmonic functions and solutions of other higher order
elliptic equations find wide applications in fitting discrete scattered data. In this
direction the following works are known to the author: solutions of higher order
elliptic equations for interpolating and smoothing purposes are studied in [FJ],
[Du]. An algorithm was given by Briggs in [Bri] (see also the papers [GA], [Smi]).
Polyharmonic functions are used for discrete data fitting in [Ma], [Wal.

e) Some of the results of the present paper were announced in [Kol], [Ko2] in a
more general form. The paper itself is an extended version of the preprint [Ko5].

f) We number the formulas, theorems, propositions, and lemmas within every
subsection.

After having introduced the notion of polyspline by a direct analogy with the
univariate case, it is natural to ask how far does the analogy extend. Let us indicate
some problems that seem to be interesting and unsolved:

1. From the point of view of applications it is natural to have a data set ST
which is a union of intersecting smooth manifolds, i.e., when ST itself is a manifold
with singularities. In R? in the case of such a data set ST polysplines are studied
in [Ko3]. So far, in dimensions greater than 2 there is no complete theory of elliptic
boundary value problems in domains with singularities, and, for that reason, the
results of the paper are not extendable at the present moment.

2. It would be interesting to have polysplines with a compact support, i.e.
analogs to the one-dimensional B-splines. In particular, a B-polyspline in the bi-
harmonic case will satisfy uw = 0, du/On = 0, Au = 0 on 9D. Assuming 0D = Ty
given, the existence and smoothness of the rest of the components T of the mani-
fold ST seems to be an uneasy free boundary value problem. At least one case of
nontrivial B-polyspline is described in [HK] when the set ST consists of ¢ concentric
spheres (it is also a piecewise polyharmonic spline in the sense of [Ma]). There it
arises as a Peano kernel of a mean value property of Bramble-Payne for polyhar-
monic functions, showing a beautiful analogy with the univariate B-splines. The
last arise like Peano kernels of the divided difference operator; cf. [Schum, Chapter
4.3, also p. 182].

2. PRELIMINARIES

a) Let D be a bounded domain in R™ with infinitely smooth boundary I

Suppose that a family of subdomains D1, ..., Dy, Dy = D, is given such that
the closure cl(D;) lies in the domain D; 1, i.e. cl(D;) € Djy1,j=1,2,... ,N—1.

We shall denote by T} the boundary of Dj, T = 8(Dj),j =1,2,...,N, and so
we have Ty = 0D; for convenience we put Ty = (.

By D; we shall denote the layer which lies between the surfaces T and T)j11, i.e.

Dj:Dj\CZ(Dj_l) fOI"jZQ,...,N;
we put Dy = bl.

By n; we shall denote the inner unit normal vector to Tj.
The union of the surfaces

N
ST = U T;
j=1

is considered to be the set of data points (parameter set) for the polysplines.
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We shall suppose throughout the paper that the boundaries T}, j = 1,2,... , N,
are infinitely smooth surfaces of dimension n — 1, which are conditions providing
solubility of the boundary elliptic problems and the validity of Green’s formulas
[Aron], [LiMa]. The proof of the existence theorem based on the techniques of a
priori estimates is the main reason for these severe smoothness requirements on
the boundaries [LiMa, p. 111], [H, Chapter XX], although these conditions may be
essentially relaxed.

The simplest model example to consider, is the one where D is a ball in R™ and
bj,j =1,2,...,N, are N concentric balls. Then D;,j =2,..., N, is the spherical
layer between the spheres T;_; = 8Dj_1 and T = 8Dj; we have D; = Dy .

b) In what follows we shall use the standard notations and results concerning
spaces of functions on domains and their boundaries, which can be found in [LiMa],
[Nec].

We shall denote by H*(€2) the Sobolev space for a domain @ C R"™, and by
H?(T") the Sobolev space for the boundary I" = 9.

For a compact domain 2, we shall denote by C°°(£2) the space of infinitely dif-
ferentiable functions on §2. We denote by D(£2) the space of infinitely differentiable
functions with supports in 2.

c) We shall denote by A the Laplace operator in R™ given by

> 0%/0a2,
j=1

and by A* the polyharmonic operator, which is defined inductively for all integers
E>0by A =1,A' = A and A* = AAFL,

The space H*(D \ ST) should be understood as the space of functions f for
which f € H*(D;) for every connected component D; of D\ ST.

It is important to introduce a proper space of functions which arises naturally in
Theorems 3.1 and 4.2 below. Namely, we will denote by H L, the space of functions
f € H?4(D\ ST) such that the traces of the functions A¥f and (9/0n;)AF f, for
every k=0,1,...,¢— 1, coincide on T; when taken from D; and from D; ;.

3. INTERPOLATION POLYSPLINES - DEFINITION AND BASIC IDENTITY

For a function u(x) defined in the domain D we shall denote by u;(z) its restric-
tions to the subdomains D;, j =1,2,...,N.

Definition. Let ¢ > 0 be a given integer. The function v € H*(D \ ST) is called
an (interpolation) polyspline of order 2q (for the given subdivision by the
domains Dj) if and only if the following conditions hold:

(3.1) A%y;(z) =0, x€D;, for j=1,2,...,N;
(3.2) AkuN(x):O, r€Tny=0D, fork=1,...,q—1;
(0/onn)AFun(x) =0, zeTy=0D, for k=0,...,q—1;

(3.3) APuj(x) = APujq(z), €T}
forj=1,2,... , N—land p=0,1,...,2¢9 — 1;
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(3.4) (0/0m,) AP u;(2) = (0/0n;) A1 (2), @ €T,
forj=1,2,... , N—land p=0,1,...,2q — 2.

Equalities (3.2)—(3.4) should be considered as equalities between traces of func-
tions.

The space of all such polysplines will be denoted by PSa,(D), or simply by PS.

The following is a basic identity for polysplines:

Theorem 3.1. For every h € HLy(D) and u € PS24(D) the following equality is
true:

(3.6)
/ ATu(z)ATh(z)dz = / ((8/m) A2 u(2)}yumph () dos(x)
D ST\&D

qg—1
=3 {ATu(2)(9/nN) AT h(x)
1=0 /TN

— (8/OnN) A (2) AT () Ydwy (2),

where {(0/0n)A*7 u(x)}jump denotes the jump of the mormal derivative at the
point x € T}, which is equal to

(8/0m)) A%y (@) — (8/0m;) A%y ()

forj=1,... ,N —1. (For j = N we have only one term, (0/0nyn)A% " tuy(x).)
Here w(x) denotes the intrinsic measure on all Tj, j=1,... ,N.

Proof. By the Green’s formula in [Aron, p. 10, (2.9)], for every j we have

qg—1
Tu(x)ATh(x)dx Hay(x v)AT I (2
/D]A (2)ATh(z)d +§ADj{A (2)(8/0w;) AT h ()

—(8/0v;) AT u(z) AT " h(2) Yo () = 0,
where doj(z) denotes the element of the intrinsic measure on 0D;, and v; is the
inner unit normal vector to Dj;.
Taking into account that v; = n; on T and v; = —nj_; on T;_1, after summing
over j =1,..., N, we obtain formula (3.6). Q.E.D
4. UNIQUENESS OF INTERPOLATION POLYSPLINES AND EXTREMAL PROPERTY

The immediate profit of Theorem 3.1 is the uniqueness of polysplines.

Theorem 4.1. Let u(x) be an interpolation polyspline of order 2q. If u(x) =0 on
the set ST, then u = 0 in the whole domain D.

Proof. Let us put h(xz) = u(x) in formula (3.6) of Theorem 3.1. We obtain

/_ (ATy(z))2dz = 0.

D
This implies that A%u;(x) = 0, for every z € D;,5=1,...,N.
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From Lemma 4.1 below it follows that u(z) is a g-harmonic function everywhere
in D. Now the boundary conditions (3.2) imply that u =0 in D. Q.E.D

The following is in fact a continuation through the boundary result:

Lemma 4.1. Let the functionu € H*™(D\ST) have the property that A™u(z) = 0
for every Dj, 5 =1,... N, and also satisfy the following boundary conditions:

(1) APuj(x) = Alujpa(z),

(i) (9/0n;)APuj(x) = (0/0n;)APujyi(x)

for every x € T;, wherep=0,1,... m—1landj=1,... ,N—1. Then A™u(z) =0
for every x € D.

Proof. Let us apply the second Green’s formula [Aron, p. 10, (2.11)] to every
subdomain D;. We obtain

(4.1) 0.3 [ (A0 — )
= Job,
—(0/0u) Al (@i (& — )}y ()

—Qn/ A"u(z)rm (z —y)dy = u(y), for y € D;
D;

and is equal to 0 elsewhere. Here €, is a suitable constant and r;(z) is a normalized
fundamental solution of the equation Alw(x) = 0 [Aron, pp. 8-10].

Since v; = —v;41 on Tj, after summing over j in (4.1), we obtain the second
Green’s formula for u(y) in D, which proves that it is a polyharmonic function of
order m in the whole of D. Q.E.D

Now we may prove that the solution to problem (3.1)— (3.4) satisfying the inter-
polation conditions (1.4) is in fact a solution to the variational problem (1.3)—(1.4).

Theorem 4.2. The solution v(zx) to problem (3.1)—(3.4) satisfying (1.4) is also a
solution to the following extremal problem:

/ [A?f(x)]?dx — inf,
D

where the infimum is taken over the set of functions f(x) € H?4(D) satisfying
conditions (1.4)—(1.4")

Proof. For an arbitrary f consider the difference
/ [AYf(z) — Alv(x)]?da
D
- / (A f(2)2da — 2 / IAYf(z) — ATy(2)] ATy(z)dz — / [AYy(2)]2da.
D D D

Applying Theorem 3.1 to the second term by putting h = v — f and u = v, we
obtain the equality
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/ [AYf(z) — Av(x)].A%(z)dx
D

= / [f () = v(@)].{(8/0n) A*T~ v (2) hduw(x)
ST\&D

- . {A70(2)(9/0nn) AT (f(2) — v(2))
=0 N

—(9/0nN) A0 (2) AT (f(2) — (@) }dw ().

All terms on the right side are zero, since v and f satisfy (1.4)—(1.4’). Thus we
obtain

[ s = [ (817@Pds - [ 817 - Ao,
D D D
which proves our statement. Q.E.D

5. A PRIORI ESTIMATES FOR INTERPOLATION POLYSPLINES
IN THE HALF-SPACE

We will call the function g(x) defined on the set ST interpolation data for the
(interpolation) polyspline u(z) € PSy, if and only if

(5.1) u=g onST

for the trace of the function u(x) on the set ST.
Our goal is a priori estimates for interpolation polysplines of the type

(5.2) | w | gs+1aprs7)< C{ll g Il grovaa—12(s7) + || 0 [ Hrs+aa-1(D\5T) }-

They are proved for the case of non-homogeneous interior boundary conditions
in Theorem 5.2.1 below.

5.1. Basic Proposition for the Matching in the Half-spaces. We will first
prove the main technical result of the paper, Proposition 5.1.1, necessary for study-
ing the a priori estimates for operators with constant coefficients in the half-space.

For this purpose we recall the standard notations and notions from [LiMa].

We will use the notation x = (y, t) for a point € R™, wherey = (y1,... ,yn—1) €
R" !t € R . The variable dual to = will be ¢ = (n,t'), where n = (1,... ,7,_1) €
R" ! and ¢ € R.

We denote by R’ the half-space of the points z € R™ with ¢ > 0; by R we
denote the other half-space, where ¢ < 0.

Let us put m = 2q, and consider the operators

(5.1.1) A(D)u = A(Dy, Dy)u = A™u,
(5.1.2) Bj(D)u = Bj(Dy, Dy)u = Au, j=0,...,m~—1,
(5.1.3) S;(D)u = S;j(D,, Di)u = DiNwu, j=0,...,m—1,

where D, denotes the multivariate differentiation in y and D; = 9/0¢.
We will put m; = 2j = ord(B;). Hence the order of the operator S; is m; + 1,
for j=0,... ,m—1.
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Let us denote by 7;" (1) (respectively by 7, (1)) the roots of A(n, 7) with positive
(resp. mnegative) imaginary part. Since A(D) has real coefficients, we may write

that 7. (n) = Tj+(77), j=1,...,m, where the bar means a complex conjugate.

We denote by S(R4), as usual (cf. [Schw]), the space of functions which are infin-
itely differentiable for ¢+ > 0 and are rapidly decreasing for t — oo (i.e. t*¢U)(t) — 0
as t — oo, for every k and every j).

We denote by S(R_) the similar space for ¢t <0, i.e. ¢(¢) € S(R_) if and only
if p(—t) € S(Ry) .

For every n € R" 1,5 # 0, let us consider the system of ordinary differential
equations

(5.1.4) A(n, i~ d/dt)p(n, t) =0, >0,
(5.1.5) A(n,i~td/dt)y(n, t) =0, <0,
with boundary conditions

(5.1.6)

Bj(n, i~ d/dt)p(n,t)j=0 = Bj(n,i~d/dt)i(n,1);1=0 + ¢,
for j=0,...,m—1, and
(5.1.7)

Sj(n,i=td/dt)e(n,t)ji=o = Sj(n, i~ d/dt)(n, t) =0 + dj,
for j=0,...,m—2;

(5.1.8) Bo(n,i~'d/dt)p(n,t)j1—0 =7,

where ¢(n,t) € S(R4),%(n,t) € S(R-), and ¢;,d;,y are given complex numbers.
The following statement is an analog to Proposition 4.2, Ch. 2 in [LiMa)].

Proposition 5.1.1. Let the operators Asq and B, j=0,...,2¢—1, and S, j =
0,...,2q—2, be given by (5.1.1)~(5.1.3). Then problem (5.1.4)—(5.1.8) has a unique
solution for every set of constants cj, j =0,...,m—1, andd;, j=0,...,m—2,
and .

Proof. a) Let us find the dimension of the space of solutions to the system (5.1.4)-
(5.1.5).

Let us recall the simple fact from the theory of ordinary differential equations
that the solutions to the equation (5.1.4) (or to (5.1.5)) are exponential polynomials.
An exponential polynomial in Ry is in S(R4) if and only if the exponents have
positive imaginary parts. Similarly, an exponential polynomial in R_ is in S(R_)
if and only if the exponents have negative imaginary parts. So if we denote by

(5.1.9) T =i|n| and 7" = —i|n|

the zeroes of the polynomial equation A,,(n,7) = (n* 4+ 72)™ = 0 (which clearly
have multiplicity m = 2¢), we obtain that the exponential polynomials in S(R)
ittt

contain exponents of the kind e”” | and exponential polynomials in S(R_) con-

tain exponents of the kind e®” . Since the multiplicity of 71 is m, the space of
solutions to equation (5.1.4) has complex dimension m. For the same reasons, the
dimension of the space of solutions to equation (5.1.5) also has complex dimension
m. Consequently, the space of solutions to the system (5.1.4)—(5.1.5) has complex
dimension 2m.
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b) An important observation for the further considerations is that if an exponen-
tial polynomial ¢(n,t) € S(R4) is a solution to equation (5.1.4), then the function
o(n, —t) € S(R-) is a solution to equation (5.1.5), i.e.

(5.1.10) A (i d/dt)ab(n, —t) = 0.

The last is due to the fact that the polynomial A,,(n, ) depends on 72 solely.

¢) As proved above, the dimension of the space of solutions to equations (5.1.4)—
(5.1.5) is exactly 2m, which is equal to the number of free parameters on the
right-hand side of the boundary conditions (5.1.6)—(5.1.8), namely the constants
¢, j=0,..., m—1;d;, 7=0,... ,m— 2, and .

Thus to every couple (¢,v¢) € S(R4+) x S(R-) which is a solution to the sys-
tem (5.1.4)—(5.1.5), we map an element of the space C?™, given by the following
sequence of 2m numbers:

Bj(na Z_ld/dtW(?% t)|t:0 - Bj (777 Z_ld/dt)w(nv t)|t:05
for j7=0,...,m—1;

(5.1.11) Si(n,i7'd/dt)p(n,t) =0 — S;(n, i~ d/dt)(n, t)i=o,
for 7=0,...,m—2;

Bo(n,i~'d/dt)p(n, )10

This is in fact a map from a 2m-dimensional linear space into C>™. Consequently,
the system (5.1.4)—(5.1.8) is solvable if and only if for a zero right-hand side,

(5.1.12) ¢;=0,7=0,.... m—1;d;=0,7=0,..., m—2; v=0,

we have that ¢ = 0,9 = 0.

Suppose that (5.1.12) holds true.

Since the operators B, j =0, ... ,m—1, depend on 72 solely, it follows that the
solution to equation (5.1.5) satisfies

(5.1.13) Bj(n,i~'d/dt)yp(n, —t) =0 = Bj(n,i~'d/dt)d(n,t) =0,

for j=0,... ,m—1.

In view of (5.1.10) the functions ¢ (n, —t) and ¢(n,t) are solutions to the same
boundary value problem. Now we may apply Proposition 4.2, Ch.2 in [LiMa] to
the operators A,, and B;, j =0,... ,m—1 (since they satisfy hypothesis II there),
which gives uniqueness of the solution (we provide this result in Lemma 5.1.2,i)
below).

Hence, we obtain that

(5.1.14) p(n,t) = P(n, —t).

On the other hand, notice that the operators S;(n,i~'d/dt) are given by
S;(n,itd/dt) =i~ 'd/dt{B;(n,i"*d/dt)}, j=0,...,m—2.

Consequently,

(5.1.15) Sj(n, i~ d/dtyy(n, —t)j1=0 = —Sj(n, i~ d/dt)(n, t)ji=0,

for j=0,...,m—2.
By virtue of (5.1.7) and (5.1.14) we obtain the following equalities:

(5.1.16) Si(m, it d/dt) (0, t) =0 =0, j=0,...,m—2.
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The boundary condition (5.1.8) is
(5117) BO(W? Z_ld/dtW(% t)|t:0 = 0.

d) The last step is to see that ¢ = = 0.

For proving it we will use an idea of spline theory where the uniqueness (and
existence) of the splines is proved through a suitable identity (cf. [ANW, p. 154])
(which we have already exploited in Section 4).

For the function w(n,t) which coincides with ¢ on Ry and with ¢ on R_ we
have the following identity:

(5.1.18) /Oo Ag(n,i~td/dt)w(n, t) Ay (n,i~td/dt) f(t)dt
= {S2¢-1w(0)} f(0)

for every f € H?¢(R); here we use the notation for the jump:

{S2g—1w(0)} = Saq—1(n, i~ d/dt)p(n, ) j1=0 — S2q—1(n, i~ d/dt)i(1,1)}1=o-
The proof of (5.1.18), like that of Theorem 3.1, consists of simple integration by
parts, and makes use of the boundary conditions (5.1.13) and (5.1.15), and the fact
that

Agy(n,i~td/dt)w(n,t) = 0 for every t # 0.

Let us put f = w in (5.1.18). Since Bo¢|i—¢ = Botbjt—o = w(0) = 0, we obtain

| i ayaut o= o

and, consequently,
(5.1.19) Ay(n,i~td/dt)w(n,t) = 0,

for every t € R.
Further we use (5.1.19) and also (5.1.15)-(5.1.16) to obtain the following bound-
ary value problem:

(5.1.20) Ay, d/d)s(n,t) =0, >0,

Si(m,i~'d/dt)¢(n,t) =0 =0, j=0,1,...,¢—1.
This problem has only the trivial solution, since the operators A, and S;,j =
0,1,...,q— 1, satisfy hypothesis IT of Ch. 2 in [LiMa], (and we may apply Propo-
sition 4.2, Ch. 2, same ref.); see also Lemma 5.1.2,ii) below.
The last implies that ¢ = 0.
The proof of the proposition is finished. Q.E.D

For completeness we provide the following (cf. [Nec]; B.V.P. means “boundary
value problem”):

Lemma 5.1.2. i) The boundary value problem (5.1.4) with
Bj(n,i~'d/dt)¢(n,t)4—0 =0, j=0,...,m—1,
has only the trivial solution;

it) The B.V.P. (5.1.20) has only the trivial solution.
iii) The B.V.P. (5.1.4) with boundary conditions

Bj(n, i 'd/dt)¢(n,t)j—0 =0, j=0,...,q—1,
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Si(m,itd/dt)p(n,t)j1=0 =0, j=0,...,q—1,
has only the trivial solution.

The proof follows by induction.

5.2. A Priori Estimates in the Half-spaces. To proceed further with the
scheme of frozen coefficients developed in detail in [LiMa, Ch. 2] we have to consider

1) a priori estimates of one-dimensional B.V.P.,

2) a priori estimates for operators with constant coefficients in the union of the
two half-spaces, and

3) a priori estimates for operators with variable coefficients in the union of the
two half-spaces.

This may be done by using the results of Section 5.1, Proposition 5.1.1, Lemma
5.1.2, and applying the techniques of the above-mentioned book.

Here we provide the formulation of the final a priori estimate, in the third case
only. This is enough to understand the mechanism of the a priori estimates obtained
in the present paper.

Next we will consider operators A and Bj, j = 0,...,m — 1, such that their
principal homogeneous parts are given by (5.1.1)—(5.1.3), i.e. Ag(0,D) = A%,
Bj@(O,D) = Aj, j = 0, cee M — 17 Sjﬁ(O,D) = DtBj70(O,D), j = O, e ,2q —1.

Let w = (u,v) € H*™(R}) x H*™(R™) . Let us denote by P the operator given
by

P:w=(u,v) - Pw={A(x; D)u, A(z; D)v;
Bj(x; D)uji=o — Bj(x; D)vji=0, 5 =0,... ,m —1;
Sj(x; D)ujp—o — Sj(z; D)vjt=0, j = 0,...,m — 2;
Bo(#; D)ujo}-

Let us introduce the spaces

m—1 m—2
ULT = H H2m+r—mj—1/2(Rn—l) ~ H H2m+r—m]~—3/2(Rn—1)
Jj=0 j=0

XH2m+T_1/2(Rn_1),

and
m—1 m—2
Us, = H H—2m+r+m]~+1/2(Rn—l) ~ H H—2m+r+mj+3/2(Rn_1)
J=0 j=0

><I{—2m+r+l/2 (Rn—l)

where we have put m; = 2j = ord(B;).
Thanks to the theorem about traces [LiMa, Chapter 1.8], the operator P is linear
and continuous from

H?™(RY) x H*™(R™) into L*(R") x L*(R™) x Uy 0.

Let us denote by P* the operator adjoint to P which maps L?(R%) x L*(R™) x Uz o
into [H2™(R™) x H2™(R™)]".
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Theorem 5.2.1. Assume that the operators with constant coefficients Ay(0, D),
B;o(0,D),j =0,...,m—1,8;0(0,D),j =0,...,m— 1, are given by (5.1.1)-
(5.1.3).

Then for every given integer r > 0 there exists a positive py such that for p < po
the following statements hold:

i) If w=(u,v) € H*™R"?) x H*™(R™) is a couple of functions each of which
is equal to zero outside the ball B(0;p) and Pw € S; = H"(R})x H"(R™)x Uy,
then w € S = H*™ " (R'L) x H*™"(R™) and the following inequality holds:

| w ||s2 < Crp{ll Pw Hsl + [l w ||H2m+r—1(R1)XH2m+r—1(Rg)}a

where C.. , depends on r and p.

“) If F = {f17f2§g(1)7"' 79%—1;937-'- 791271—2;9} € L2(R7—il-) X L2(R71) x Uz 18
equal to zero outside the ball B(0;p), i.e. fi,f2 =0 outside B(0;p); gj(y) = 0 for
ly|>p,7=0,...,m—1, gf(y) =0for|y|>p j=0,...,m—2, and P*F €
Ty, = H-2™"(R") x H-2"+7(R"), then F € Ty, = H"(R™) x H"(R™) X Us,..

For integers r > 0 we have the inequality

I E g, < Crpll PE gy 4 1 E e gy i1 (2 ) x s,
and for r =0, the inequality
1 E gy, < Copl | PPE NIz +I (f1s f2) l-1mmy -1 me) b

m—1 m—2
+ Z ” gjl' ”H*zm*mj*l/Q(Rnfl) + Z ” gj2' HH*2m+mj+1/2(Rnfl)
j=0 j=0

+ H g HH72m71/2(Rn71)}.

Here fi (resp. fa) is the continuation of fi (resp. fa) as zero for t < 0 (resp.
t>0).

The proof uses the same techniques as the proof of [LiMa, Ch. 2, Theorem 4.3]
and is based on Proposition 5.1.1 and Lemma 5.1.2.
6. A PRIORI ESTIMATES AND EXISTENCE IN A BOUNDED DOMAIN

Here we provide a priori estimates for a bounded domain with interior boundaries
in order to use them for proving a Fredholm alternative.

6.1. A Priori Estimates in a Bounded Domain with Interior Boundaries.
Let us go back to the interior B.V.P. (3.1)-(3.4).

We put m = 2¢ and assume all notations of Sections 2, 3.

We will consider the more general boundary value problem

(6.1.1) Au(x) = f(x), =€ D\ ST,
(6.1.2) Byun(z) = hp(z), z€Ty=0D, forp=1,...,¢—1;
Spun () = hgqp(x), z€TNn=08D, forp=0,...,q—1;

(6.1.3) Bpuj(x) = Byuji(z) +¢g'(x), €Ty,
forp=0,.... m—1,5=1,... ,N —1;
(6.1.4) Syus () = Spujia (2) + 2(@), @ €Ty,
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forp=0,.... m—2,j=1,... ,N —1;
(6.1.5) Bouj(z) = g(z), =eT;
forj=1,... ,N;

Here A = A% in the whole of the domain D \ ST. The operators B, are given
by Bpu; = APuj, v € T; UT;_y, for p =0,...,m — 1, for every domain D;,j =
1,..., N, and function u; defined there. The operators S, are given by the equality

Spuj = (a/anj)Bpuj (1’), x e Tj,

Spuj = (0/0nj—1)Bpu;(x), « € Tju,
for p = 0,...,m — 1, and for every domain D;,j = 1,...,N, and function u;
defined there.

We assume that the domain D is bounded with boundary 0D = Tx which is
C*°, and locally D is on one side of 0D. Each surface T3, j =1,... ,N — 1, is an
infinitely smooth manifold of dimension n — 1, such that the domain surrounded by
T} is on one side of Tj.

Let us put STy = U;V:_ll T;, mj = ord(B;j) = 2j for j = 0,...q — 1, and
mj =ord(Sj_q) =2(j —¢q)+1for j=gq,...,2q.

To simplify the writing let us put

m—1 m—1
Ul,r _ H H2m+r—m]~—l/2(aD) > H H2m+r—mj—1/2(STl)
j=1 Jj=0
m—2
> H H2m+r—mj—3/2(STl) % H2m+r_l/2(ST),
§=0
m—1 m—1
UQ,r — H H—2m+r+mj+1/2(aD) > H H—2m+r+m]~+1/2(ST1)
j=1 Jj=0
m—2
« H H—2m+r+mj+3/2(STl) % H_2m+T+1/2(ST).
j=0

We consider the data vector of problem (6.1.1)-(6.1.5) given by
F={f,h;90s- s 9m-1590+- - +9m—2:9} € L*(D\ ST) x Usyp.

The corresponding operator given by

(6.1.6) P:u—F

is linear and continuous from H?™(D \ ST) into L*(D \ ST) x U1 .

Let us denote by P* the operator adjoint to P mapping L?*(D \ ST) x Us o into
[H?™(D\ ST)]’, which is defined by the equality
(6.1.7) (u, P*F) = (Pu, F),

true for every F € L?*(D\ ST) x Uz o and every u € H*™(D\ ST); here the brackets
(,) denote the pairing between the corresponding dual spaces.
We now give the main a priori estimate:
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Theorem 6.1.1. Under the above assumptions, for every given integer r > 0 the
following statements are true:

19) If u e H*"(D\ ST) and Pu € H"(D\ ST) x Uy, then uw € H*"*"(D\ ST)
and

| w | g2m+r(p\sT)S Cefll Pu || (p\sT)xU, » + | @ [[HH2M47—1(D\ST) }

where C;. depends on r.

20) IfF = {f;h§g(1)7 s 7grln—1;g(2)7 s 791271—259} € L2(D\ST) x Uz and P*F €
[H?m="(D\ ST)] , then F € H"(D\ ST) x Ua.

For integers r > 0

| F | e (o\sT)x 0., < CoAll P*F ||{gg2m—rp\sT)) + || F 571 (D\ST)xUs., }»

and for r =0

I F lz2(o\sTyxva,o < Col | P*F ||(rzm pysTyy + L -1 ey
m—1
+ Z | 9;1; HH*2m+mp*1/2(ST)
p=0
m—2
+ Z | gz [ gr—2mtmpt1/2s7) + 11 9 |H-2m-1/2(57)}
p=0
where by f we denote the set of N functions fj,j =1,...,N, such that fj s a
continuation like zero of the function f; = fip, outside the domain Dj.

The proof uses a partition of unity, and

1) the a priori estimate of [LiMa, Theorem 2.5.1, Ch.2] at interior points of
D\ ST;

2) the a priori estimate of [LiMa, Theorem 3.1, Ch.2] at boundary points of 9D.
This is possible since the system of boundary operators S;,B;, 7 =0,...,q — 1,
satisfy the Agmon-Douglis-Nirenberg condition with respect to the operator A =
A2 see Lemma 5.1.2, iii) above;

3) the a priori estimate near the interior boundary points of STy provided by
Theorem 5.2.1.

6.2. Existence of a Solution in the Spaces H*(D\ ST) for Integers s >
2m. Now we may study the boundary value problem (6.1.1)-(6.1.5) in the spaces
H?™+7(D \ ST) for integers r > 0. We have to prove that the operator given
by (6.1.6) is a Fredholm operator from H?™*+7(D \ ST) into H"(D \ ST) x Uy,
assuming the notations of the previous paragraph.

Recall that the index x(P) of P is given by the formula

Xx(P) = dim(Ker(P)) — codim(Im(P)).

Using the standard argumentation based on Peetre’s lemma, as in [LiMa, The-
orem 5.2, Ch. 2] we have the following:

Theorem 6.2.1. Let the assumptions of Section 6.1 hold. Then the operator P
defined by (6.1.6), considered from H?*™+"(D\ ST) into H"(D \ ST) x Uy, for
r=20,1,2,..., has an index x(P) which does not depend on r. The kernel of P is
the space

(6.2.1) A ={u:up, =u; € D(D;), Pu=0}
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and its image is the set of elements F = {f;h;gd,... , 9% _1:98,--. 9% _2;9} of the
space H"(D\ ST) x Uy, such that

(6.2.2) (F,®) =0

for every element ® = {v; x; 8, ... V1378, s VA _a2i Y} of the space
(6.2.3) A ={® e L: such that P*® = 0},

where we have put

N
(6.2.4) L=]]D®D;) x [D@D)™"
j=1
X [D(ST1)]™ x [D(STy)]|™* x [D(ST)]™,

and P* is the operator adjoint to P, and is defined through the duality relation
(6.1.7) (where r=0).

The following proposition explicitly describes the space A1, and the consistency
conditions (6.2.2) providing solubility of problem (6.1.1)-(6.1.5).

Proposition 6.2.2. The space A1 defined by (6.2.3) coincides with the set run by
the element

Q= {v; =Sm—1-pUnTy, P=1,... .4 =1
—Bm-1-pNiT8; P=0,...,¢— 1;
—Sm—1Vj411;, J=1,... , N —1;

—Sm-1-pVjT;, P=1,..., m=1,57=1,... N —1;
Bp—1-pvji1;,p=0,... m=2,j=1,... ,N—1;

(=Sm-19; + Sm-1vj11)1,, = 1,... ,N = 1; =S 10nj7y }

where v is such that vp, € D(Dj) and
Av(z) = A*v(x) =0, x € D\ ST;

Byun(z) =0, z€Iy=0D,p=1,...,q—1;

Spun(z) =0, z€Tn=0D,p=0,...,¢—1;
Byvj(xz) — Bpvjyi1(x) =0, z€Tj;,p=0,....,m—1,j=1,... ,N—1;
Spvj(x) — Spvjp1(x) =0, ze€T;, p=0,..., m—2,j=1,... ,N—1;

Bouj(z) =0, z€T;,j=1,...,N.
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The proof is based on the following Green’s formula obtained from [Aron, p. 9]
or [LiMa, Ch.2, Sec. 2]:

m—1
/ {uA?1y — A*yv}dr + Z / (BpuSag—1—pv — SpuBag—1—_pv) = 0.
j p=0 Y 9D;

It also relies upon the fact that the system of boundary operators { By, . .. , By—1,
S0+ .. ,Sm—1} forms a Dirichlet system on every boundary T, j = 1,..., N, ie.
the set of their orders exhausts the set of numbers {0,1,...,2m — 1}. The last
permits the application of Lemma 2.2.2 from [LiMa, Chapter 2], which gives that
the vector

m—1
{Bpuj\Tjﬂ ) Bpuj\Tj ) Spulej—l ) SpuﬂTj }p:o

runs through the space [D(T; U T;_1)]*™.
Here we give more information about the consistency conditions (6.2.2)-(6.2.3).

Corollary 6.2.3. The boundary value problem (6.1.1)-(6.1.5) is self-adjoint, and
for the space defined by (6.2.3) we have Ay = {0}.

Proof. Proposition 6.2.2 in fact provides a description of the B.V.P. adjoint to
(6.1.1)-(6.1.5), which evidently coincides with it. On the other hand, according to
Theorem 4.1 we have unique solubility to B.V.P. (6.1.1)-(6.1.5). Consequently, the
adjoint problem is uniquely solvable as well, and representation (6.2.3) implies that
Ay ={0}. Q.E.D

Here is the existence result:

Theorem 6.2.4. Let the assumptions of Section 6.1 hold. Then for the opera-
tor P, given by (6.1.6), considered as an operator from H?*™+7(D \ ST) into
H"(D\ST)x Uy, , forr=0,1,2,..., we have Ker(P) = {0} and codim(Im(P))
=0, i.e. P is a Fredholm operator and has an index x(P) = 0 . Hence, B.V.P.
(6.1.1)-(6.1.5) is solvable for all right sides from the indicated spaces.

The proof follows immediately from Corollary 6.2.3 and Theorem 6.2.1.

6.3. Existence of Polysplines. Let us go back to our original problem, the exis-
tence of interpolation polysplines, given by (3.1)-(3.4), and satisfying (5.1). As an
immediate corollary of Theorem 6.2.4 we obtain

Theorem 6.3.1. Let us assume that in the domain D C R™ we have a family of
monotonely imbedded closed surfaces Ty, =1,... , N, withTn = 0D, which are de-
fined in Section 2. Assume that the surfaces T; have the smoothness properties pro-
vided in Section 6.1. Then for every integerr > 0 and data g; € H4q+’”_1/2(Tj), j=
1,..., N, there exists a unique interpolation polyspline u(x), a solution to problem
(3.1)-(3.4), (5.1), such that its pieces satisfy u; € H**"(Dy), j = 1,..., N, and thus
u e HLQq_l(D).

7. EXAMPLES AND APPLICATIONS

The main purpose of the examples below is to see that the computation of
the interpolation polysplines in some particular cases of a data set ST possessing
symmetry is reduced to finding one-dimensional interpolation L—splines. That
shows on one hand ways to compute the polysplines numerically; on the other hand
it proves that, in a certain sense, the polysplines are a genuine generalization of the
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one-dimensional concept of spline. We restrict ourselves to the formal side of the
computations, without discussing in detail the convergence of the Fourier series or
integrals that appear.

1. Data set on concentric circles and biharmonic polysplines.

Let us set

Tj:{($1,$2):(r79)€R2:|£L’|:’r‘:’r‘j}’ j:17'~7N7

for the numbers 0 = 19 <71 < ... < ry, and the polar coordinates (r,0) .
Condition (3.1) states that the biharmonic polyspline satisfies

(7.1) A%uj () =0, ri—1 < lz| <rj, j=1,..,N;

for uy the above holds for z = 0 as well.
From (3.3), with p = 0,1, we obtain

(72) Uj (ijo) = Uj+1 (Tjae) =9j (9)7 0 e [0727T]7 ] =1, 7N —1;

AUJ‘ (’I”j,@):A’UJj_,_l (rj,ﬂ), 0 € [0,27'('], jzl,,N—l
From (3.4), with p = 0, we obtain
ou,; Ouj41
a3 (=Y
Since the Laplace operator has the form
0’f 10f 1 0%f
Af=—=+-—"—+4+=5—
/ o T ror TR aer
and if we assume that g; € C? (Tj), it follows from the second equality in (7.2)
that

(rj,0), 0€[0,27n], j=1,..,N—1.

0%u; 0%u; )
W;(”ﬁ): aﬂfl(rj,e), 9el0,2r], j=1,..,N—1

Further we make a Fourier transfrom in 6 and put, for every integer 7,
27 )
vj (r,7) =4a; (r,7) = / uj (r,0)e=7dp.
0

Let g; (7) denote the Fourier transform of the data function g; (¢). For every integer
7 the above equalities become

2 10 2\° _
(W_F;E_r_?) vj (r,7) = 0, ri—1 < 1T <rj, j=1,.,N;
vj (rj,7) = vy (rj,7)=g; (1), Jj=1.,N-1
v, 0vj+1 )
8_;(Tj’T) = 8jr (rj,7), j=1,...,N—1;
0%, 0%v,41 )
W;(Tj,T) = 8;2 (rj,7), j=1,..,N—1.

It follows that in the interval (0,ry) we have an L—spline of order 4 defined by

the operator
2 19 2\ 2
L= 8_ 4+ = — T .
or?2  ror 12
After the change v = 2log(r) we get a well known one-dimensional problem

[Schum, Chapter 10, and references there]. After finding its solution for every
integer 7, we obtain the polyspline u; (r,60) by expanding it in a Fourier series.
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For simplicity we considered only the plane R?, and biharmonic polysplines.
The computations are essentially the same if we expand the polyspline components
u; (x) in spherical harmonics for arbitrary space dimension n and order 2g.

To make things even more comprehensive we shall consider the case of spheri-
cally symmetric biharmonic polysplines in R?, i.e. when the data g; are radially
symmetric: g;(#) = Const = g;, 0 € [0,27], j = 1,..., N. Then the functions u;(r, )
depend only on r.

In [Vek, p. 181, formulas (35.29-32)] one may find the representation formulas
for functions biharmonic in a layer. Using them, we find that u; may be written as

uj(x) = Aj + Byr® + (Cj 4+ Dyr?)log(r), r=|z],

for j =1,2,...,N, where A;, B;,C;, D; are constants, and Cy = Dy = 0.
Besides the above conditions (7.1)-(7.3), we have also a boundary condition in
(3.2) which reduces to

8UN(TN)
7.4 —F——==0.
(7.4) or
The interpolation condition (5.1) becomes
(7.5) u(rj)=g5, j=1,...,N.

Clearly, we have to see that there exist constants A;, Bj, C;, D; such that the
above interpolation and boundary conditions (7.2)-(7.5) are fulfilled.

In order to demonstrate how the main idea of the present paper works in that
simple situation, we shall give a direct proof of the existence Theorem 6.3.1.

For that purpose, introduce the operator

S, f(r) =r2A.f = v~ Y2(d)0r)(rof |or).

Lemma 7.1. Let u be the biharmonic polyspline defined above. Then for every
function g € H?(0,7x) the following identity holds:

/0 Syu(r)Sng(r)dr = / P[A2u(r)g(r)dr

N
+ Z e (O3u(ry 4+ 0)/0r3 — B3u(ry, — 0)/0r3)g (1)
k=1
+rn(0/0r)Arun(ry)g(rn) + (8/0r)r(0/0r)un (rn)(0/0r)g(rN),

where the A\, are some appropriate constants.

The proof easily follows through integration by parts.
Let us prove uniqueness for the interpolation problem (7.5).
Ifg;=0,5=1,...,N, then we put g = u in the above identity, and obtain

/TN (Spu(r))?dr = 0.
0

This implies S,u(r;) =0, 5 =1,... ,N, or Ayu(r;) = 0. Since u;(r;) = u;(rj_1) =
0for j =2,...,N, it follows that u; = 0.
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Thus we have proved that for every right side {gj}évzl, there exists a unique
u satisfying (7.1)-(7.5). Since the system (7.1)-(7.5) is linear with respect to the
constants A;, Bj, Cj, D;, the uniqueness implies existence of wu.

2. Data set on parallel hyperplanes and biharmonic polysplines.

Let ST be a set of parallel hyperplanes in R, i.e.

Tj:{((E,t)ERTLxeRn—ljt:tj}7 j::l_7,”7]\/v7

where the numbers ¢; < ... < ty. Here u; (z,t) is defined in the layer between the
hyperplanes T;_; and Tj. As in the first example, conditions (3.2)-(3.4) simplify.
Let us make a Fourier transform in the variable 2 by putting, for every £ € R*71,

BED=TE) = [ ulnbe
Rn—l

and let g; (§) denote the Fourier transfrom of the data g; (x) .
For every ¢ € R™™! the main conditions in (3.1)-(3.4) (without the boundary
ones) become

0> ?
(5~ 1e) vt

0, ti1 <t<ty, j=2,...,.N;

Uj (é.vtj) = Uj+1 (fvtj):@(g)v ]:235N_17
(%j ) - 6’1)j+1 ) - 1.
8t (€7t.7) - 8t (gvtj)ﬂ J _27"'7N 17

0%v,; 0%v; .
8TQJ (Tj7tj) = 8;;1 (gvtj)v J= 27~-~aN_ 1.

Consequently, for every ¢ € R"~1, the function v (£, ¢) is a one-dimensional inter-

2
polation L—spline defined by the operator L = ( 59722 — ¢ |2) , which is computable

by the reference quoted in the previous example. The original polyspline compo-
nents u; (z,t) are obtained by applying the inverse Fourier transform to v; (€,1).
The case of arbitrary order 2q polysplines was studied in [Ko4].

Let us remark that the existence result for polysplines proved in Theorem 6.3.1
does not apply directly to the case of unbounded domains, which is the case of the
above example. Here we may profit from the results in Section 5. Namely, if we
assume as in Theorem 5.2.1 that the data functions g;, j = 1,..., N, have compact
supports and belong to H 33 (T;), the convergence of the inverse Fourier transform
above will follow automatically, and also the smoothness of the polysplines obtained
will be, near the interior boundary ST, that of Theorem 6.3.1.

3. Data set on rays and biharmonic polysplines.

Let ST be a set of rays in R™ coming out of the origin, i.e.

Tj={(z1,32) eR*:0=0;}, j=1,..,N,

where (r,6) are the polar coordinates of (z1,22), and 0 =6y < 6 < ... <fOy_1 <
On = 2m. Let u; be defined for 0,1 < 6 < 6;, j =1,...,N. For simplicity we put
UN+1 = U7.

Now we make the following transform: we put ¢t = —Inr and make the Fourier
transform ¢ — A. The whole transform is the so-called Mellin transform. Let us
denote by v; (A, 0) the image of u; (r,6).
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Then as in the previous cases, for every A € R!, conditions (3.1)-(3.4) become

9> 0? 2
(——)\2) (——()\—2i) >vj (\0) =0, 0,1 <6<

v; (A, 05) = vip1 (N 05) =g ()

a’(}j a’Uj+1

0%v; 0%v;
WQJ (A, 05) = 89j2+1 (A, 05),

all for j=1,...,N.
Consequently, for every A € R!, the function v (), #) is a periodic interpolation
L—spline defined by the operator

0? 9 0? 2

and may be computed by the previous reference to [Schum].

The original polyspline u; (r, ) is obtained by the inverse Mellin transform.

That example may be generalized to the case of ST which is a set of hyperplanes
in R™ which intersect at R" 2.

We have to make a remark similar to that after example 2). In order to obtain
the smoothness rate of Theorem 6.3.1, example 3 needs some additional conditions
on the data related to the singularity of the interior boundary S7T'. Let us mention
that the problem was treated in [Ko3].

Finally, we want to point out the limits of application of Theorem 6.3.1 which
are imposed by the Sobolev imbedding theorem, by considering a particular case.

4. Let us apply Theorem 6.3.1 to the simplest case, that of biharmonic polysplines
in the plane, where T}, j = 1,2, are two circles as in example 1. Accordingly, the
data are two functions g1, ge defined on 11,7, respectively. Let us remark that
the solution may be obtained by following the procedure explained in example 1.
Theorem 6.3.1 states that the condition g; € H 33 (T;) is necessary and sufficient
in order to obtain a solution u € H* (D \ ST) which is smooth up to the interior
boundary ST, ie. u; € H 4 (D_j) Since T}, j = 1,2, are one-dimensional manifolds,
0Dy =Ty, 0Dy = Ty |J Tz, by the Sobolev embedding theorem (cf. [Adams], p. 97,
Theorem 5.4) it follows that g1 € C? (1), g2 € C*(T1), g2 € C? (T2).

This restriction on the data is present also in the Holder space approach modelled
after [ADN]. In that setting smoothness of the solution up to the boundary also
requires sufficient smoothness of the data.

In fact, the result of Theorem 6.3.1 may be easily extended to Sobolev spaces of
arbitrary real exponent s > 4q following the scheme of [LiMa, Chapter 2.5.4], and
for all other real exponents s, including s < 0, by following the scheme in [LiMa,
Chapter 2, Sections 7,8]. Thus we will have a solution for data g; belonging to
arbitrary Sobolev space H s=3 (Tj) . In that case the polyspline u itself will belong
to a Sobolev space (denoted by E in [LiMal) of exponent s. For example, let us
take go =0, g1(z1,22) =0, 1 <0 and ¢1(z1,22) = 1, 1 > 0, i.e. data which are
piecewise smooth with simple jumps. We have that g; € H %‘E(Tj) for every e > 0;
see, e.g., [LiMa, Chapter 2, Theorem 10.2]. By the above remarks the solution will
belong to a Sobolev space of exponent 1 — € in both domains D;, Dy up to the
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boundary! It does not seem to be of much practical use though, due to its low
smoothness near the boundary 77 U T5.

From the point of view of practical smoothing techniques, the reasonable alterna-
tive, in the case of arbitrary data functions g;, is to approximate the last through
smoother data functions, namely g; € H 33 (T;), and find the corresponding in-
terpolation biharmonic polyspline for the data g;. This would at least provide a
sufficiently smooth “approximate” interpolation polyspline u.
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