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FAST EVALUATION OF RADIAL BASIS FUNCTIONS:
METHODS FOR FOUR-DIMENSIONAL POLYHARMONIC SPLINES*

R. K. BEATSONT, J. B. CHERRIE', AND D. L. RAGOZIN#

Abstract. As is now well known for some basic functions ¢, hierarchical and fast multipole-like
methods can greatly reduce the storage and operation counts for fitting and evaluating radial basis
functions. In particular, for spline functions of the form

N
s@) = p(@) + Y dye(le = ax]),
k=1

where p is a low degree polynomial and with certain choices of ¢, the cost of a single extra evaluation
can be reduced from O(N) to O(log N), or even O(1), operations and the cost of a matrix-vector
product (i.e., evaluation at all centers) can be decreased from O(N?) to O(N log N), or even O(N),
operations.

This paper develops the mathematics required by methods of these types for polyharmonic splines
in R%. That is, for splines s built from a basic function from the list ¢(r) = r=2 or ¢(r) = r2” In(r),
n =0,1,.... We give appropriate far and near field expansions, together with corresponding error
estimates, uniqueness theorems, and translation formulae.

A significant new feature of the current work is the use of arguments based on the action of the
group of nonzero quaternions, realized as 2 X 2 complex matrices

Hé:{:{::[i L,U} \z|2+|w|2>0},

—w z

acting on C2 = R%. Use of this perspective allows us to give a relatively efficient development of the
relevant spherical harmonics and their properties.
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1. Introduction. In a large scale comparison of methods for interpolating two-
dimensional scattered data Franke [10] identified radial basis functions as one of the
most promising methods. These are functions of the form

N
(L1) s() = p()+ 3 dis(] - —xl),
k=1

where p is a low degree polynomial, and the basic function ¢ is usually of noncompact
support [17]. Statisticians have also successfully employed radial basis functions fitted
by generalized cross validation to smoothing noisy data, e.g., in modeling rainfall dis-
tribution across Australia [13]. However, widespread adoption of these techniques has
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been delayed by their apparent extreme computational cost. For example, conven-
tional methods for fitting by interpolation require O(N?) storage and O(N?3) arith-
metic operations, where N is the number of data points. This makes computations
when N exceeds 10,000 totally impractical.

These storage and operation counts had led many researchers to incorrectly con-
clude that the computations are all but impossible. Sibson and Stone [20], talking
about problems with 50,000 to 100,000 data sites, state: “We believe such problems
will indefinitely remain beyond the scope of thin-plate splines.” Also Flusser [9], in the
context of warping digital images, comments on the computational complexity of eval-
uation of thin-plate splines, concluding that “their direct use has extreme computing
complezity and is not suitable for practical applications.”

Recent algorithmic advances involving hierarchical and fast multipole-like meth-
ods have invalidated the comments noted above, at least for two- and three-dimensional
data; see [3, 4, 7, 8, 11]. These algorithmic developments employ far field and near
field expansions to reduce the computational cost of evaluating an NV center polyhar-
monic radial basis function at m > N points to O(mlog N) or even O(m) operations,
at least in R? and R3. Furthermore, interpolatory fitters have been developed which
can solve the interpolation problem for such splines in O(N) storage and O(N log N)
arithmetic operations. These iterative fitters use the hierarchical evaluators as fast
matrix-vector multipliers and can fit interpolatory thin-plate splines to 100,000 data
points in a few minutes on relatively inexpensive workstations.

Polyharmonic splines in R* are spline functions of the form (1.1), where the basic
function ¢ is a member of the list

7’_2
(1.2) ¢(r) = { ’

r?*In(r), n=0,1,....

Interpolatory splines of this type minimize suitable energy seminorms, as do their
analogues in lower dimensions. For example, the functional

I(s) = /R > (2)((1)%)(@)2@

loe|=3
is minimized over all suitably smooth functions, satisfying the interpolation conditions
(1.3) s(zg) = f(zg), k=1,...,N,

if and only if s is the triharmonic spline

N

s() =p2()+ Y di| -~z In| -~z

k=1

where py € 75 (the space of quadratics in 4 variables), and the coefficients {dj}, and
those of the polynomial ps, are determined by the interpolation conditions (1.3) along
with the orthogonality conditions

N
Z drq(zr) =0 for all ¢ € 5.
k=1

Thus polyharmonic splines in R* can be expected to be highly successful approxi-
mators and interpolators, as experience has shown the polyharmonic splines in lower
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dimensions to be. However, meaningful data sets in R* can be expected to have
many points. Hence, the development of fast evaluation and fitting methods is al-
most a prerequisite to the use of polyharmonic splines in R*. Motivated by this we
will develop the analytic underpinnings of a fast hierarchical and a fast multipole-like
method for polyharmonic splines in R*. There are many potential applications of
these fast methods. One possible application to data mining is estimating the prob-
ability of some attribute, such as early death due to heart attack or the filing of a
fraudulent tax return, by a regression spline depending on four predictor variables.
An application to environmental engineering is modeling the concentration of some
chemical, or pollutant, as a function of position and time. Turk and O’Brien [21]
suggest using polyharmonic splines in R* for shape transformation, or morphing, of
implicitly defined three-dimensional surfaces.

The core ideas underlying hierarchical, and fast multipole methods, are beautifully
simple. They will be described in the next few paragraphs. First, one needs to accept
that only a certain finite precision is necessary. This allows the use of approximations.
Second, a suitable far field expansion about 0 must be known for the shifted basic
function ¢(| - —z<|). Here, a far field expansion is a series expansion in which the
influence of the source point ., and the evaluation point z, separates. Furthermore,
the series should converge at a geometric rate at all points « with |z| sufficiently large
compared to |z.|. Associate with any region T in R? the part of the RBF due to
sources in 7T,

(1.4) sp= Y did(] - —axl).

k:xpeT

Approximate s by a truncated far field expansion rp, chosen to have appropriate
accuracy at all evaluation points x sufficiently far from the center of T". If the number
of centers xz in T is large compared to the number of terms in the far field series, it
will be quicker to approximately evaluate sp(z) by evaluating the series ry(z) rather
than by evaluating sr(x) directly.

The idea, described above, of using an approximating series when it is faster
to do so, lies at the heart of hierarchical methods. Its application is organized by
using also a hierarchical subdivision of space. This subdivision determines for a given
evaluation point x which parts of s, that is, which sp’s, should be approximated by
the corresponding far field series v and which parts are to be evaluated directly. In
order to be more explicit about the algorithmic organization of the evaluation process,
suppose for the moment that space is subdivided into a binary tree of rectangular
panels. The root panel will be chosen to contain all the centers, and the children of
each parent will be formed by splitting the parent with a hyperplane. Associate with
every panel T', the RBF sp, far field approximation rr, and a distance from the center
of T' at which r¢ gives a sufficiently accurate approximation to sp. Then approximate
evaluation of s(z) can be performed by a recursive descent of the tree. The actions
to be taken when panel T is encountered during this descent are as follows:

e If z is sufficiently far from T, that is, if the distance from z to the center of
T is large enough, then the approximation to s(z) is incremented with the
approximation rr(x) to st(x).

e Else, if T is childless, the approximation to s(x) is incremented by the directly
calculated value of sp(x).

e Otherwise the process descends to the children of T'.

We turn now from algorithmic matters to the analytic underpinnings of a generic
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fast multipole method. Results of the following nature are required for the basic
function ¢ being used:

e The existence of a rapidly converging far field expansion, centered at 0, for
the shifted basic function ¢(] - —x<|), e.g., Lemmas 4.1 and 4.4.

e Error bounds that determine how many terms are required in each expansion
to achieve a specified accuracy, e.g., Theorems 4.2 and 4.10.

e Efficient recurrence relations for computing the coefficients of the expansions,
e.g., Lemmas 3.3 and 3.4.

e Uniqueness results that justify indirect translation of expansions, thus allow-
ing the expansions of parent panels to be calculated quickly from those of
children, e.g., Lemmas 5.1 and 5.2.

e Formulae for efficiently converting a far field expansion to a rapidly convergent
local expansion, e.g., Theorem 6.1.

This paper provides appropriate mathematics for polyharmonic radial basis functions
on R%. That is, for functions of the form (1.1) where ¢ is given by (1.2).

Our discussion above outlines the analytic and algorithmic underpinnings of hier-
archical and fast multipole methods. More detailed discussions may be found in the
original paper of Greengard and Rokhlin [11], or the introductory short course [3].
Previous papers concerning fast multipole and related methods for fast evaluation of
radial basis functions include [4, 5, 6].

A significant technique in our development in this paper is the use of a group
action perspective, in particular, of arguments based on the action of the group of
nonzero quaternions, realized as 2 X 2 complex matrices

acting on C?> = R* We develop almost all the (simple) details needed for these
arguments without relying on other presentations of the possibly unfamiliar group
representation theory. Use of this perspective allows us to give a relatively efficient
development of the relevant spherical harmonics and their properties. See [18, 19]
for related analyses of spherical harmonics and their approximation properties. Our
work has also been influenced by the elegant and concise treatment due to Epton
and Dembart [8] of the analogous expansions for the three-dimensional fast multipole
method.

This paper is organized as follows. Section 2 concerns some of the properties of
polyharmonic functions on R*—including realizations of R* and representations of
H}. It also introduces the inner and outer functions (spherical harmonics) that form
the basis of our far field expansions. Section 3 develops a number of properties of
these functions that can be applied to far field expansions. These include recurrence
formulae, derivative formulae, and symmetries. Section 4 contains the main results on
the far field expansions themselves and the associated error bounds. Section 5 develops
the uniqueness results that allow the far field expansions to be computed indirectly
and economically via the translation theory of section 6. Section 6 also contains the
outer-to-inner and inner-to-inner translation formulae needed to approximate far field
series by local Taylor series.
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2. Polyharmonic functions on R*. We will represent a nonzero x € R* in
three different ways:

Z1
T9 z  w
x = or [z,w] or _
T3 —w Zz
T4
where z = z1 4+ izg, w = x3 + iz4, and x1,... ,x24 € R. The first realization is as an

element of R*, the second is as an element of C2, and the last as an element of the
punctured quaternion (Hamiltonian) space

(2.1) H} = {x = sz ﬂ 2+ |w)? > 0}.

Note that for elements of H} the classical adjoint or adjugate and the Hermitian
adjoint coincide and
7t = 2%/ det(x).
We are primarily interested in R* with the usual inner product,
(X, <) = 21T + T2y + T3T<s3 + TaTey = |||z | COSH,

where | - | is the 2-norm for R*. In terms of the C? realization of R* this becomes

(r,2<) = R(2Z< + W) = 3(27< + W< + 27 + W)
and, in terms of the matrix realization Hy,

(,xc) = 2 Tr(z*ze) = 2| Tr(z 'ac) = L Tr(zc*a),
where Tr is the trace. Note that this inner product gives the norm

|z|? = 27 + 23 + 23 + 25 = 2Z + ww = det(z).

We also require an inner product for functions on the unit ball B = {z € R* : |z| < 1}.
For f,g € L*(B) we define their inner product by

(2.2) (f.9) = /£<1 Grars

We will also use this pairing for other functions f and g on B with fg € L'(B).
Furthermore, we will also require the subspaces of C'(R*) defined by

H. = {p([21, 22]) : p is a homogeneous polynomial of degree m in 21, 22},

where m € Ny, the set of nonnegative integers.

2.1. Irreducible representations of H3-spherical harmonics. In this sec-
tion we will develop irreducible representations of H{ in H,,. Our purpose for doing
so is that the coefficient functions of these representations will eventually be seen to
form a very computationally convenient basis for the harmonic polynomials in R*. In
fact, when these coefficient functions are multiplied by |z|?,¢ = 0,... ,k, they yield
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a basis for all (k 4 1)-harmonic polynomials in R*. We note in particular the simple
form of the addition formulae (Lemma 2.9), the recurrence relation (Lemma 3.3), and
the dual basis (Lemma 3.10), to come.

Most of the relevant representation theory and mathematical physics literature is
focused on rotations of S2 or S? and therefore considers representations of

SU2) = {z € Hy : det(z) = [z =1} = S°.

However, in the context of far field expansions it is convenient to work instead with
all of H} to take into account both the scaling by |z| and rotation by elements of
SU(2). This leads to some differences, most importantly the character functions now
depend on the norm of x as well as the angle § between x and the north pole [1,0].
Other differences include the formula for the product of two character functions and
the addition formulae.

DEFINITION 2.1. Given a group G, a representation T': G — GL(V) of G on V
is an operator valued map that satisfies T(g-h) = T(g)T(h). A representation T of
G on 'V is irreducible if the only subspaces of V' that are invariant under T(g) for all
g€ G are {0} and V.

We define representations T, (z) of H} in the spaces H,, given by

(2.3) T () p([21, 22]) = p([21, 22))
= p([z12 — 22W, z1w + 22Z)).

Note that since H,, is embedded in the space of functions on H! (or even on HY), this
representation is just the restriction of the right action defined by

(z- f)([21,22]) = f([21, 22]2), @ € H.

If we put a (Hilbert space) norm on these functions via (2.2), i.e.,

HﬂF=ﬁjwa/ F©)[de,

l€1<1

then the rotation invariance of Lebesgue measure implies that ||z f|| = || f||, whenever
|z| = 1, i.e., whenever # € S3. Thus

(Tn(2) f, Tin(2) f) = (f, f)

for all functions f € L?(B), and T,,(z), as an operator, is unitary if |z| = 1. The
reader is cautioned that the matrix realization of T,,,(z) to come is not unitary, but
can be scaled to be so (see Lemma 2.5).

LEMMA 2.2. The representations (2.3) are irreducible.

Proof. Assume there is a subspace V' C H,,, that is invariant under T, (x) for all
x € H}. Then V is invariant under T,, () if we restrict attention to = € SU(2) C H}.
Since the representations T,, of SU(2) are irreducible [16, pp. 208-211], it follows
that either V. = {0} or V = H,, and hence that the representations T, are
irreducible. O

The monomials

ez z)) = 2, 0<k<m,
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form a basis for H,,. The operators T, (z) have a matrix realization once this basis
for H,, is chosen. The elements of these matrices will be denoted #;”; and are given
by

ti () = ti (z,w)

_ . m m
= coefficient of ¢{" in T}, (z)e]

m—i i

= coefficient of 2" 2% in (212 — 20W)™ 7 (21w + 29Z)7.

Equivalently,
m .

(2.4) D (2 w) e e = (212 — 22W) ™ (nw + 227).
=0

For m =0, ¢§ o(z) = 1, while for m = 1, from (2.4)
t(l)’o(z,w) =% to,(z,w) = w,
t10(z,w) = -, t11(z,w) =%,
or in matrix terms
(25) (Ti(2)] = 2.

An immediate consequence of this choice of basis is the following lemma.
LEMMA 2.3. Treated as matrices, T,,(2,0) is a diagonal matriz and T,,(0,w) is
an antidiagonal matriz. Specifically these matrices have entries

m 0, i # J,
ti,j(zvo) = { m—i—i

2", i =1,
and

0, . i
t?}(o,w)z{ I
’ wm Tt (—w)t, i=m —j.

The basis elements ej* for ‘H,, are orthogonal with respect to the inner product
(2.2). In fact the exact norms for the basis elements e} and thus the row and column
scalings to get unitary matrices are easily computed.

LEMMA 2.4. The basis functions e}’ are orthogonal with inner products given by

, _ El(m — k)!
(efrep) = /gg er (Ee (§)dE = 5m,m'5k,k'ﬂzw-

Proof. Introduce polar coordinates (r1,6;) and (re,62) in the z; and 2o planes
(where £ = [21, 22]).

(e o) = /m e ()ep (©)de

1 py/1=1% 27 2m
_ / / / / r?fkel(m—k)el TlgelkOQ
o Jo 0 0
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! ’ . 7 ’ 7 7./
x i K emi(m =k )917“’5 e %02 40,d0 rodrar dry
1 py/1—12
_ (2 )26 F) ! 2(m—k)+1 2k+1d d
= T k,k'Om,m’ 7‘1 7'2 ToaT1
0o Jo
1

_ 1 —r2)ktl
(2760 ) 20m—k)+1 (L —71)"
(27) 0k ks O, /Oﬁ 2 0N

= 7r26k’k/6m,m/B(m —k+1,k+ 2)/(k + 1)
(m—K)(k+1)!
(m+2)(k+1)’
where B is the Beta function B(n,m) = I'(n)T'(m)/T'(n + m). d

Since T}, restricted to 83 acts in a norm preserving way on H.,, we easily obtain
the following matrix representation for Ty, (z~1).

LEMMA 2.5. There exist row and column scalings that make the matrices Ty, (x)
unitary for |x| = 1. Specifically

(i) The inverse of Tpy(x) is given by

or equivalently via

-1
mo(k\ _ m (= rr-rwomeny AL m
ti’j(x )= ti’j(z,—w) = tj,i(sz)<i> ( ) .

(ii) For all x # 0, the inverses of the matrices

=)

are given by U,,(z)~ = |2|72™U,,(z)* and thus these matrices are unitary
when |z| = 1.
Proof. The definition of ¢7; and the orthogonality of {e' : k=0,...,m} implies

= 7r26k,k’6m7m’

(2.6) (e;-",Tm(x)e;”) = (e;”,t;-’fi(x)e}") =tm(z)(el, el).

Since Ty, ((x/|z])~!) preserves the inner product (2.2) and is homogeneous of degree
m7
(¢ Tm(@)ei") = (T ((@/I2)) ) e} Ton((2/2) ) T (@)l

(2.7) = (2" T (™ )ef", 2| ef) = [t (27 1) (e e").
Equating (2.6) to (2.7) and solving, we obtain

(ef",€]")

(e, e)

1) = |e| @)

Taking into account the previous lemma and the fact that =1 = [z, —w]/(2Z + ww),
this gives the desired results. 1]
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Since it is easy to use the definitions to show the first row of each T}, (z) is given
by

to';(x) = tg';(z,w) = 2w = e ([z, w]),

part of Lemma 2.4 shows that {t()’}j} is orthogonal with respect to the inner product
(2.2). In fact much more general (bi-) orthogonality facts are true for ¢]";(x) and
t7(z~1). These are related to the orthogonality properties of the irreducible unitary
matrix representations of any compact group, such as S, as in [12, (27.19)]. But
we prefer to present them in a slightly more general form which is closely related to
the coordinate-free proofs in Chapter 3 of [1], particularly Proposition 3.15, Schur’s
Lemma 3.22, and its corollary, 3.23.

LEMMA 2.6.

(i) (Schur’s lemma) For any (m+ 1) x (m + 1) matriz A

A= / Tz Y AT,, (z)dx = cI,
0<|z|<1

where

_ vol{]z| <1} Tr

w22
N m+1 N

m+1

(A) Tr(A).

(ii) The set

[ () o= Tamena-e o)

is biorthogonally dual to {t];(-),i,j = 0,...,m} with respect to the pair-
ing (2.2). That is,

1
/ e (@)t7 (2™ ) da = 8,06550.
0

2 i’
<Jel<1 /20

(iii) The first two parts are also true when {0 < |z| < 1} is replaced by S* and
“vol” is replaced by “surface area” (so w%/2 is replaced by 272 ).
Proof. For (i), let y € S? be arbitrary. Then

(2.8)

AT (y) = / T (2~ ) ATy () dz: = / T (yo— ) AT () dz = T (y) A,
0<|z|<1 0<|z|<1

since z + xy~! leaves Lebesgue measure invariant. Let ¢ be any eigenvalue for A
with v an associated eigenvector. From (2.8) T,,(y)v is also an eigenvector for the
same eigenvalue c. By the irreducibility of T;,,, span {T m(yv iy € 83} = H,,. Thus
Av = cv for all vectors v and it follows that A = cI.

To get the formula for ¢, take the trace of all terms. Then move the linear
functional Tr inside the integral and use Tr(T,,(z~!) AT, (z)) = Tr(A) to obtain

Tr(cl) = (m+1)c= /0< - Tr(A)dzx = vol{0 < |z| < 1} Tr(A).
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For (ii) substitute A = E; ;» = [6; j6;7,i/] into (i), i.e., use the matrix A with 1 at
row %, column i’ and zero elsewhere and then use j,j’ to index the matrix. Then

T (27 1) By it T () = [t775(27 )50 ()]
Since Tr(E; ;) = 6;4, (1) yields

72 /2
tmz 1"71 ’ZH/’LI X dx = 761 o 6 4.
[/0<|m|<1 gal@ )t (@) m4+1 [65,5]

For (iii) repeat the proofs with the ball replaced by the sphere. Or, more simply,
just note that if d) denotes the standard “surface” measure on S2, then integra-
tion in spherical coordinates is with respect to |z|3dQ(x/|z|)d|z|. Then, due to the
homogeneity of T}, (i) becomes

|z|= 1
/ / o (@ 2]) ") AT (2] P dl ]2 )
83 J|z|=0

2 /2
m+1

= 1 [, Tnl@/la) ™) AT, (o e/ o) = T (),

Clearing the denominator of 4 leads to the desired formula for (i) on 83. Now (ii) on
S? follows by exactly the same reasoning. Since |z|72™ = 1 on 83, the orthogonality
of {t%:} on 83 follows, as does their independence since none of these functions are
zZero (or have norm zero) on S3. 0

Lemma 2.6(iii) implies that the coefficient functions are linearly independent in
both L?(S83) and C(R*). Indeed, they form a basis for homogeneous harmonic poly-
nomials on R* and for the spherical harmonics of degree m on S* (see (3.14)). Hence,
for any p € N, {t]; : 0 <i,j <m,0 < m < p} is linearly independent both on S3
and on R*.

Given the north pole [1,0] and some general vector x = [z,w], we can find a
rotation that leaves the north pole fixed and rotates x to a vector in the direction
[€1,0], where cos @ = R(z)/|x|. Note that 6 is just the angle between z and the north
pole. We could equivalently rotate to a vector in the direction [e~i?,0]. Hence any
function independent of rotation about the north pole must be a function of |z| and
f and furthermore must be even in 0, i.e., is a function of cos#. It is known that all
rotations leaving the north pole fixed can be achieved by conjugation, z — vav ™!,
with elements of SU(2). See [14, pp. 277-279] or [2, pp. 214-217] for a geometric
proof.

The same result may be obtained algebraically by considering the diagonalizability
of x (see, e.g., [16, pp. 209-210]). Therefore there is a v € SU(2) such that

T = vvv_l,

where
v = || diag(e, e 7).

Note that conjugation with —v achieves the same rotation as conjugation with v,
but this is the only nonuniqueness in identifying conjugations with rotations of the
equatorial S2.
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These conjugation facts lead to explicit formulae for the traces of these represen-
tations. Specifically,

Tr (Tm(aj)) =Tr (Tm(vvvil)) =Tr (Tm(v)Tm (V)Tn

{..
—
<
|
—
~—
—_ —

Using Lemma 2.3,

Hence

_ | ‘m _ efi(m+1)9
= olf _ o—i0
sin(m + 1)0

sin 6

if 0+ 0,

= [a[™ ;

and interpreting sin(m+1)6/sin 6 in the conventional fashion (as m+1) at § = 0, the
expression is also valid there. As usual the character of the representation is defined
to be the function x,, : Hy — R given by the trace

o | msin(m +1)0

(2.9) Xm(z) :=Tr (Tm(m)) = || e

In particular xo(z) = 1 and x1(z) = Tr(z) = 2|z|cosf. Since the entries in T,,(z)
are homogeneous polynomials of degree m in z, w, w, and Z, the x,, are also. We
extend the definition of y,, to * = 0 by continuity and define y_; = 0. Note that
these x., are multiples of the Chebyshev polynomials of the second kind as functions
of t = cosf.

LEMMA 2.7. For x € H' and m € N,

(2.10) X1(2)Xm () = X1 (@) + 2P Xm—1 (2).
Proof. The result is trivially true when m =0 or z = 0. For m > 0 and = # 0

_ .
X1 () Xm (z) % g { sin(26) sin ((m + 1)9)}
m—+1

_ =

nZd 2sin(6) cos(d sm((m—i—l)@)}

{
mm“{

g sin ((m +2)8) + sm(mﬁ)}

= Xm+1(2) + 2P Xm-1(2). o
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2.2. Inner and outer functions. We will refer to the functions ¢"; of the
previous subsection as the inner functions as they will be shown to be homogeneous
of nonnegative degree and harmonic in R*. The purpose of this subsection is to
introduce the outer functions o}"; which will be shown to be homogeneous of negative
degree and harmonic in R*\{0}. The subsection also contains the addition formula
connecting the inner and outer functions with the character functions.

The representations 7}, may be used to construct antirepresentations, O,, of Hj,

defined by

(2.11) O () := || 2T (1)

or, in terms of the coefficient functions,

o (2,w) = [l 24 (271 = (2% + w) " (2/laf?, —w/Jo]?)

1,3
(2.12) - |x‘*(2m+2)t?}j(z’ —w)

—1
— 20+ 0 o () (T .
i () ()

Thus the coefficient functions for O,, are homogeneous of degree —(m +2). Together,
(2.4) and (2.12) give the equivalent definition of the outer functions

(2.13) || 2(m+D) Z 07(2, )22k = (212 4 200) " (21 (—w) + zgz)j.
=0

See the appendix for tables of low degree inner and outer functions. These O, are
antirepresentations as

Om(z-y) = Om(y) - Om(2).

Remark 2.8. When we prove harmonicity of the inner functions, or of the outer
functions, the harmonicity of the other set will follow. Indeed, definition (2.12) cor-
responds to an inversion of the functions ¢"; in the unit sphere followed by scaling by
|| =2, along with reflection in the R(z) axis. This reflection (z,w) — (%, —w) corre-
sponds to quaternionic conjugation. Both this scaled inversion, sometimes called the
Kelvin transformation, and the reflection preserve harmonicity.

Associated with the spherical harmonics in S~! for any integer d > 2 is an
addition formula [15, pp. 3-10]. These addition formulae express the character func-
tion (sometimes called the Gengenbauer polynomial or the Legendre function) at
the inner product of two points u and v on S?~! as a sum of products, in each of
which the influence of u and v is separated. Perhaps the best known example of this
phenomena is the addition formula for the ordinary Legendre polynomial, P, (cos~),
which is exploited in the multipole expansion of the three-dimensional potential (see,
e.g., [3, 7, 8]). With our definition of the inner and outer functions, the addition
formula for R* takes the following forms.

LEMMA 2.9 (Addition formulae for x,,).

() If v,z € HY, 2 # 0, then

(2.14)  xm(z™'wo) = [2* Tr (O (2) T (22)) = [2* D t75(22) oy ().
i,j=0
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(i) If x,x< € H, then
(2.15) Xm(x*x) =Tr (Tm(z<*)Tm(x)) = Z t;f‘i(a:<*) t;"j(:c)

Proof. From the definition of the character functions x,,

Xm (27 w) = Tr (T (2 2 <)) = Tr (T (2™ ) T (2 <))

Z t —1 tm )

%,7=0
= |af? Z TG A €
%,7=0
m
= |z[> ) o (@)t (<),
i,j=0

which proves part (i). For part (ii), notice that by (2.9),

Xm (27) = X (2)-
Therefore
Xm (2" <) = Xm(z<"2) = Tr (Tm(x< m( Z t] (<) ( )- a
i,5=0
The addition formula (2.14) essentially displays the fact that

m+1 1
g Xm(T <)

is a reproducing kernel for span{¢? %] =0,... ,m}, the space of homogeneous har-
monic polynomials of degree m. In fact the blorthogonality in Lemma 2.6(ii) imme-
diately shows that for any

m
— L 4m
Jfm = E az,gti,j
%,j=0

in this span,
m+1 1
m(T)——xXm(xT x)dr = fr(z<).
S @ o 2 ) = )

3. Properties of the inner and outer functions. Some fundamental proper-
ties of the inner and outer functions will be developed in this section. These properties
are needed for the development of a fast multipole-like method, but are also of in-
terest in their own right. Properties which are considered below include symmetries,
recurrence relations, derivative formulae, and harmonicity.
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3.1. Symmetries. In this subsection we will develop some symmetry properties
of the inner and outer functions. We have already seen an example of a symmetry
relation in Lemma 2.5. One application of these symmetry properties is an approxi-
mate halving of the costs of forming and evaluating the truncated far field expansions
to be developed in section 4.

We will use the symbols i, j, and k for the fundamental quaternionic units and i for
the imaginary number /—1. It will be convenient to use the 2 x 2 matrix realization
of the quaternions. In this realization the quaternion 1 is the 2 x 2 identity matrix

and
[ioo . [o 1 L [0
"“lo —i|° T |-1 op =i ool

Now consider conjugation of an element in H' by i.
i 0 z w||-i 0 |z —w
0 —i||-w z||0 i| |w '

Tm(i’ O)Tm(za w)Tm(*iv 0) =Tn (Za 711)).

Wl

Applying T},

By Lemma 2.3 T;,,(i,0) and T),(—i,0) are diagonal with
67 (1,0) = (147", 75(=1,0) = (=)
We conclude that
(—l)iimt?:‘j(z, w)(=1)"Iim = tZLj(z, —w)
for 0 < 4,5 < m. That is,
(3.1) t;’fj(z,w) = (—1)i_jt;7fj(z, —w)

for 0 <i,j <m.

Similar results can be obtained in the same way by conjugation with j and k.
These results are summarized in the following lemma.

LEMMA 3.1. The inner functions t}"; defined by (2.4) satisfy

(3-2a) tiy(z w) = (=1)"77t5(z, —w),
(3.2b) tig(z,w) = (=1t e (7,),
(3.2c) (2, w) = 0 i (Z,—T0)

for all x = [z,w] € C2.
Because each " (z,w) is a polynomial with real coefficients in z, w, z, and w,

Tm(za w) = Tm(zv w)
Hence (3.2b) may be written

(3.3) i (zw) = (1) (zw).

J m—i,m—j
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Using the expression (2.12) for the outer functions in terms of the inner functions, each
symmetry of T,,, implies a symmetry of O,,. In particular, symmetry (3.3) implies
oy (z,w) = |z 7CFE (2, —w)
= [a| "M (1) (2, )

(3.4) = (=1)"om (z,w).

m—i,m—j

From symmetries (3.3) and (3.4)

OZLj (x)tznz($<) = Oﬁfi,mfj(x)tmfj,mfi(xd

for 0 < 4,7 < m. Hence the terms in the addition formula expression (2.14) for
Xm(z 712 .) are conjugate symmetric with respect to reflection in the middle index
(m/2,m/2). Thus the addition formula can be rewritten to involve a real part and
approximately half the number of terms. For example, one such recasting is

(3.5)
Xnlala) = fal? 35 o)t (ae)
1,]=
Homtn?-1) |
= |z|*R > (2 = bmy2,i(k) Om /2,505y k) O k) iy (<) | 5

k=0

where i(k) = k mod (m + 1) and j(k) = |k/(m + 1)]. This observation can and
should be used to halve the storage requirements and flop counts of fast evaluators
built upon the analysis of this paper. For example, the recast expression (3.5) can
be substituted almost directly into the truncated far field expansion, g,, for a sum
of shifts of the potential of Theorem 4.2. This will then approximately halve the
marginal operation count for evaluating g,(x) at a single extra x.

A further symmetry will be useful to recast products of powers of |x| with outer
functions as inner functions.

LEMMA 3.2. Form eN and 0<1i,5<m

(?) [* oy (@) = (=1 (m) 7 mei(®):

7

Proof. Substitution of (3.3) into (2.12) gives the result. |

3.2. Recurrence relationships. In this subsection we develop recurrence re-
lations which provide efficient methods for calculating the inner and outer func-
tions. For a given x they allow calculation of {t?fj, 0<4,7<m,0<m< p}
or {offj, 0<i,j<m,0<m< p} in O(p*) operations, which is the same magnitude
as the number of terms to be calculated.

It is convenient to extend the definitions of ¢7"; and 07" by defining ¢{"; = 0 = o}";
for i or j & [0, m)].

LEMMA 3.3. The inner functions " defined by (2.4) satisfy the overlapping
recurrence relations

(3.6) mLC, ) 2 tl5(zw) — W (2 w), 0<j<m,
. " (z,w) =
) ’

m
w ti,j—l i

(Z’w>+2t"il,j—1(z?w)a 1§J§m+1
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for 0 <i<m+1 and also satisfy the backward recurrence relations

2P (2, w) = 2 €75 (2, w) + 7 €751 (2 w)

11
(3.7) !
= —w t;’_ﬁlj( ,w) + 2z tﬁ-—;l]-%l( Jw)

for0<i,5 <m.
Proof. From (2.4), for 1 < j < m+ 1, we obtain

m+1

m+1 m+1 )
> 4

= (221 — Wao)™" T 7 (w2 + Z2p)’

(221 — W)™ 0=V (wzy + 222)1‘—1} (w21 +Z22)

(
{
{ (4 (zyw) 27 %}(wzﬁm)

i=
m

m—+1—i i —1 i+1
g ij— 1zw{wz 2y + 22" 2 }

3

Zt T (zw)we T —&—Zt” 1(z,w) zz(m+1)_(i+1)z;+1

i=0
m m+1
o m m—+1—1 1 m—+1—i i
= E w it (2, w)z] 5+ E zt0 (2, w)2 25
i=0
m—+1
— m m+1—i i
= g {wtl (z,w) + 2t 1 (z,w)} 2 25,
i=0

Equating coefficients of zm‘"1 122 gives the second part of (3.6). The first part may

be obtained in a similar manner, or more directly by application of the symmetry
relation (3.2b) to both sides of the part just proved.

The backward recursion may be obtained directly from the forward recursion.
Multiplying the first right-hand side of (3.6) by Z and the second right-hand side
(with j replaced by j + 1) by w and summing gives the first right-hand side of (3.7).
The second right-hand side is obtained similarly. a

These formulae are analogous to the addition formulae which express cos(m 4 1)6
and sin(m % 1)@ in terms of cos, sin 6, sinmf, and cos mb.

LEMMA 3.4. The outer functwns o}"; defined by (2.12) satisfy the overlapping
recurrence relations

w .
2045 (Z ’UJ) 7207,”117]'(2711})3 0< Jj<m,
68 o) =] =
’ J ’ —w m < m .
Woi,j—l(sz)—i_Woi—l,j—l(sz)a 1<j<m+1

for 0 <i<m+1 and also satisfy the backward recurrence relations

Tz, w) = 2 omj'l(z, w) —w 02’3‘3_11 (z,w)

m—+1

(3.9) % N
z‘+1,j(sz) +z Oi+1,j+1(27 w)

=w o
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for0<i,j<m.
Proof. This follows easily by substituting the expression (2.12) for o;"; into the
relations (3.6) and (3.7) for the inner functions ¢}";. |

3.3. Derivatives and harmonicity. In this subsection we develop derivative
formulae for the inner and outer functions. Applications include proofs of harmonicity,
a dual basis for the inner functions, and an expression for the outer functions as
appropriate derivatives of 1/|z|?. Analogous formulae in the three-dimensional case
are given in Epton and Dembart [8].

We start by recalling the definitions for the complex derivative operators:

8_1 o 0 o 1[99 .0
0_1 o .0 o 1(0d .0
SEd) EeEed)

By considering z, Z, w, and w as functions of x1, x2, x3, and x4, these operators
may be applied to functions defined on C? in the natural way. Indeed, immediate
consequences of these definitions are the relations

0 0

—z=0 and —z=1,

0z 0z
their conjugates and the similar relations with w, w. More generally, if f(z) =
h(z,Z,w, W) is complex analytic in z, i.e., independent of Z in the sense that Oh/0z =
0, then 0f/0z is given by all the usual rules for differentiation. Furthermore, armed
with these operators the ordinary Laplacian may be expressed as

0?2 0?
(8:11) A:4(8zaz+8w8w>'

LEMMA 3.5. Any of the first partial derivatives map the inner functions of degree
m to (multiples of ) inner functions of degree m — 1. Specifically, for 0 <i,j <m-+1,

0

(3.12a) gtmﬂ(z,w) (m 41— )t (z,w),
(3.12b) D w) = —(m 41— (2 w),
(3.120) Dyt w) = 51 (2, w),

(3.124) O b ew) = 1 a2 ).

Proof. Differentiating (2.4) with respect to z gives

m+1
Z % th (z,w)2" 28 = (m 41— §)z1(212 — 220)™ I (21w + 227)7

m
:(erlfj)let j(Z w)Z?L 12;
i=0

m
=(m+1—7 (2, w) 2T
( 9D (2 w)z] 2
i=0
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Equating coefficients gives (3.12a). In a similar manner, by differentiating (2.4)
with respect to W, w, and Z we may obtain (3.12b), (3.12¢), and (3.12d),
respectively. 1]

LEMMA 3.6. Any of the first partial derivatives map the outer functions of degree
—m — 2 to (multiples of) outer functions of degree —m — 3. Specifically, for m > 0
and 0 < j <m,

(3.13a) %o Tz, w) = —(m+1 1) 0?7]*1(2,11}), 0<i<m+1,
(3.13b) prid ii(z,w) = (m+1—1) oztljtll(zm}), 0<i<m+1,
(3.13¢) 0 iz, w) = —(i+1) oﬁt}j(z,w), —1<i<m,
(3.13d) 887 o (z,w) = —(i +1) :’_f[lj“(z w), -1 <i<m.

Proof of (3.13a). The proof is by induction on m.
Induction basis. Since

0h (%, w) = (27 + ww)

an application of (3.8) shows

O E
It follows that (3.13a) is true for m = 0.
Induction step. Assume that (3.13a) is true for 0 < m < M. By the first part of
(3.8),

0} (2, w) =

oM
i (z,w) +

| |2 Zj (Z,’LU)

w

for 0 <i < M+1and 0 < j < M. Using the inductive hypothesis to differentiate
the outer functions,

0 M4t Z2(=2) m zZ 0 Ny W(=%) um w 9 oM
820’] (IL‘) |1_|4 O,j( ) |l‘|2 azoi,j(m)+ |CC‘4 Oifl,j( ) | |23 05— 1,]( )

__Z z M z M4+1
_W (| |2 7,,]( )+| ‘2 i— l,g(x)) (M—'—l—Z)WOZJ (Jj)

w
_(M+2_ )| |20f\/[i;(x>

Two applications of the first part of (3.8) give the result.
However, if j = M + 1, the above does not hold. By the second part of (3.8),

—w z
M (2, w) = WO%—l(sz) + W()%l,j—l(sz)

for0<i<M+1and 1< j < M+ 1. Once again the inductive hypothesis will be
used to differentiate this expression. This gives

QOM.“ - :(_w)(_z)oM_ (—w) QOM_ r
82 2,7 ( ) ‘$|4 Z,j*l( )+ |J3‘2 82 17]71( )

z(—%) z 0 1
+WO%1,J>1( r) + MQa* 5\/11,] 1(w )"’WO%LJ‘A(@")
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(_w)(_z) M (:L’)—(M-I—l—i)(_w) M+1( )

T e Cwit 22 i1

2(=%) N
+ EE Oi]\{l’%l(x) —(M+2- ”W"%i?ﬂ(m)

ZZ +ww
Woilv—fl,j—l(x)

L (—w) N
=—(M+1-1) FE o%fll(m) - (M+2- Z)Wof\fﬁ_l(x)

(-w) (Z oM
TR Woi,jflcn)"i_woifl,jfl(x) .

By the first part of (3.8), the term in the brackets is equal to 05\4;11 (z,w) and thus

the second part of (3.8) gives the required result. This proves (3.13a) by induction
on m. The other three relations in (3.13) may be proven in a similar way. a

Given the above expressions for the derivatives of the inner and outer functions
it is easy to show that they are harmonic functions. Since (3.11) may be used for the
Laplacian, it follows that

(3.14)
1 . . m . . m
ZAog’fj = (f(erlfz))(f(erl))ol._i_4{,2]._~_1+(m+1fz)(f(erl))oH_J{’Qj_s_1 =0

and
1, m . . . o
(3.15) ZAti,jﬁ =jm+2—-t" ;o1 —jm+2—-4)t", ;1 =0.

Each of (3.14) and (3.15) can be inferred from the other as indicated in Remark 2.8.
From the product rule for the Laplacian,

A(fg) = (Af)g+2(VS) - (Vg) + f(Ag),
and the Euler relation for a function f that is homogeneous of degree m,
z- (Vf)(z) =mf(z),

we easily obtain the following.
LEMMA 3.7. Let | -| be the 2-norm on RY, d being even. If f : R\ {0} — R is a
nontrivial harmonic function that is homogeneous of degree m, then

d
A(l-1Pf) =4 (2 +l4+m— 1) | 2Dy,
Hence | - |**f is polyharmonic of exact order

{41 for£>0andm>—d/2 orm<1—4£—d/2,
L+m+d/2 fort<0andm>1—{—d/2.
COROLLARY 3.8.
A(-[2oys) = 46(¢ —m = 1)|- 2D,

A(]-PA7) = 400+ m+ 1) - PEDem.
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All of the outer functions of";(x) may be written as (multiples of) derivatives of

1/]xz|? as in the following.
LEMMA 3.9. Define

(_]_)m—j-l-i om ]
i(m — i) ow/—t9m—igzt’ ~ —
(3.16) R = il(m —14)! ow’ *0zm~iPz
5] (_1)m am i> )
iNm — )| dwi—igzm—igz’ =P
0<4,j5 <m, méeNy. Then for x € R*\{0},
(3.17) Oi,j(w) = i,jW'
Furthermore, for harmonic functions f,
(3.18) RPSRY, f = e(m,m’ i)y o RIS f,
where
: -/ (sl
(319) €(m7m/,i)i/7i/ = (1—’TZ ) <m+m (.Z+Z )>
i m—i

Proof. The definition of the outer functions in terms of the inner functions, (2.12),
and the fact that 3 , = 1, imply

1
08,0(1’) = W

Then (3.17) follows by repeated use of Lemma 3.6.

Consider now (3.18). If i < j and i’ < j’ or i > j and i’ > j’, then (3.18) follows
easily from (3.16). Turning to the slightly more difficult mized case, assume, without
loss of generality, ¢ < j and ¢’ > j'. Using definition (3.16),

(71)m7j+i+m’ am+m'

(200 RGRY G T = o — itmd — )1 gw— gwi—7 g =7 gz
Let g be harmonic. Then from the form (3.11) for the Laplacian

52 02
92027 owow’

Hence, if ' — 5’ > j — i, then

ai’fj’+j7i o ai'fj’Jrjfi
—— = (=1)"7" — —
e M W S R O, BT

Substituting this into (3.20) gives

1.

(_1)m+m’ 8m+m/

T m — )l (m’ — )] Guiti— Gt ggmrm —(i+i) gzi H

f

’
m m
Rig Ry

. !
= e(m,m’, Z)i’vi’RﬁmH/ﬂ
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since i — j' > j — i implies i + 4’ > j + j'. The case when ¢/ — j' < j — i is
similar. O
Motivated by the operators R;"; we are led to define operators

1 gm .

— - i<,

(3 21) L — J'(m - j)' Owi—t9ztOzm—J J
. A IR o

— ), > 7.
i(m—j) oz Iz 9m—" "=’

Repeated use of Lemma 3.5 then shows the following.
LEMMA 3.10 (Dual basis for the inner functions). The operators L satisfy

mgm __ 40
Li,jti,j - t0,0a

and also have the more general property
m’oam <]> ( m=j )t» —-m'
VARSIV j/ m! — j/ Y ]
Thus the functionals

(3.22) AT (f) = (L756)(0),
0<4,j<m,0<m<p, form a dual basis for {t], 0 <i,j <m, 0<m <p}.

4. Expansions of polyharmonic basic functions. In this section we develop
far field expansions of the functions |- —z-|~2 and |- —2z-|*" In(|- —z<|), n = 0,1,....
These functions lead to polyharmonic splines of order 1 and n + 2, respectively. We
also find bounds on the error in approximating the associated polyharmonic radial
basis functions by truncating these far field expansions. We will truncate by dropping
all terms of sufficiently negative homogeneity.

We will find it useful in this section to make use of the cosine formula in the form

|z — 2] = |2’ + o< — 2z, 2)
= |z + |2 |* — o Tr(z " 2o
(4.1a) o2+ foo? — Jolxa (<)
= |z + Jz<* - xa(a"z<)
(4.1b) = |z + |z > = x1(z<*2).
4.1. Expansion of the potential. We start with a far field expansion of the
potential function |x — x| ~2. This is an expansion in the character functions, which
are products of powers of |x|/|z| and the appropriate Gengenbauer polynomials—the

Chebyshev polynomials of the second kind.
LEMMA 4.1. For z,z. € R* with |v-| < |z,

1 1

oo
4.2 _ = — -1 .
w2 o = g 3 i

Proof. The result is trivially true when x~ = 0. Hence in what follows we assume
that 0 < |z<| < |z|. Then from the definition of the character function, (2.9),

) — <|x<|>m sin(m + 1)0

Xm(@™ < || sin 0
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where 6 is the angle between = and z.. As is well known,

sin(m + 1)0

- ‘§m+1 for all 6 € R.
sin @

Therefore the series on the right of (4.2) converges absolutely.
We will prove the lemma by showing the product of the right-hand side of (4.2)
with | —2-]? is 1. Let y = 27 'x, then

&~z i| > o) = {lf” + o< - |x|2xl<y>}# S )
m= m=0
= {141’ -} D xm®)
m=0

= Z {xm ) + WP xm () — x1(0)xm () }

—Z{xm )+ 191X (1) = Xoms1 () = |91 * X1 (y) }

= xO(y) — [yPPx-1(y)
=1,

where we have used Lemma 2.7 to expand the product x1(y)xm(y), a telescoping
argument which is valid since x,,(y) — 0 as m — oo and because of the fact that
X—-1= 0. 1]

We will now obtain a bound on the error in approximating ®,_(-) = 1/|- —z|?
by the truncated series

|(E|2 Z X’m T l‘<

From the explicit formula for the character function, (2.9), |xm(y)| < (m+1)|y|™ for
all y € H' and therefore the error in approximating ®,, _(+) by gp is bounded by

[e )

1
’(b$<(x)_gp(x)’ Sig Z |Xm($71.73<)|
||
m=p+1
1 o0
SW Z (m+1D)ly|™
m=p+1
p+l X
S @0+ )
m=0
Iylp m m
FE (p+1) Z\yl +Z (m+1)y[™ ¢,
m=0

where y = z7 'z If |[z-| < |z|, then |y| < 1 and the well-known identities

m=0
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for |h| < 1, may be applied. This gives

z) — gp(x It [ p+1 !
(4.3) @ (2) — gp(2)] < EE {1—|y * (1—y|)2}'

Denote the bound on the right of (4.3) by e,(|y|). For |z| fixed, since each term on
the right in (4.3) is obviously strictly increasing in |y| for 0 < |y| < 1, so is e, (]y]).
Considering now the sum

@=L
k=1

we apply the bound above to each term and sum. The monotonicity of the bound
enables us to estimate e, (|zx|/|z|) by ep(d), where

_ |2k
= max —.
1<k<N |z

In combination with Lemma 4.1 and (2.14), this gives the following.
THEOREM 4.2. Suppose xj, € R, |x| <7, and d € R for each 1 <k < N. Let

dy,
s(x) = _—
and let Cy, be the (m + 1) x (m + 1) matriz
N
(7] = dk(Tim ().
k=1
For p € Ny, set
p m p
(4.4) gplr) =Y CTs o7 (x) = > Tr (CrOm(2)),
m=01,7=0 m=0

x € RN{0}. Then for all x with |z| > r

v =2 (i) (O

where M = 21]:[:1 |di| and ¢ = |x|/r.

4.2. Expansion of a polyharmonic function. In this subsection our aim

is to develop far field expansions for the functions | - —z.|*"In| - —x|, which are
polyharmonic of order n+2. This will be done by induction on n with the biharmonic
case In| - —z .| being used as the induction basis.

The polyharmonic functions f of order n 4+ 2 that occur will be written in the
form

f=fo+ 1Pt 41 P fag,
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where fo,..., fat1 are harmonic. In this sum, |- |[% f; is actually a (j + 1)-harmonic
term. As a consequence the terms of a specified homogeneous order k in our ex-
pansions will no longer involve a single x,, as in the harmonic case of Lemma 4.1.
Rather, they will be a weighted sum of X, (¥), |Y[*Xm—2(¥), -, |¥[*" 2 Xm—20—2(¥),
consistent with the polyharmonicity orders of Lemma 3.7. For this reason we need to
know how pairs of character functions combine.

LEMMA 4.3. Form € N, m > 2, and |zr<| < |z|,

|z |™
||™

2
— z —
(45) Xm(m 1.’E<) - $<|l Xm72(x 1(L'<) =2

cos(mb),

where 0 is the angle between x and x~.
Proof. The lemma is trivially true when z. = 0. For 0 < |z<| < ||, the explicit
formula for the character function implies

o |? T|™ (sin(m+1)0 sin(m —1)0
Xon (27 ) :U<|l Xm—2(2” <) = ac<|7|” ( (Sin; 2 (Sin0 ! >
_x]™ (sin(m +1)0 — sin(m — 1)0
 zm ( sin 0 )
|z sin(@) cos(mo)
T g™ sin 0
=2 o< [™ cos(mb). 0
|z|™
Our next goal is a far field expansion for the biharmonic function In| - —z|.
While this expansion is useful in and of itself, we will also use it as the induction
basis for the expansion of the more general function |- —z-|*"In|- —z.|, which is

polyharmonic of order n + 2.
LEMMA 4.4. For z,x- € RY, and |z-| < |z,

o0 2
(4.6) In|z —zc* =n|z® - mz;l % {Xm(x_lfk) - :cx<|l Xm2(95—1$<)} :

Proof. The case z< = 0 is trivially true. Hence we assume 0 < |z<| < |z].

We will use In(-) for the real logarithm and log(-) for the principal branch of
the complex logarithm. Thus R(log z) = In|z| away from the branch cut. We will
represent z = (x1, 72,23, 74)7 € R* by x = [21 + ixg, 13 + iz4] € C? and similarly for
<. There exists a rotation R; such that

Ryz = [|z|,0].

By the argument that precedes the introduction of the character function x., in (2.9),
there is a rotation Ry that fixes the north pole [1, 0] and rotates Ryz< to the direction
[€!, 0], where @ is the angle between Rz~ and the north pole. Since rotations preserve
angles 6 is also the angle between x and ., R = RyR; is a rotation such that

Rz = [|z],0], Rx. = [|x<|ei9,0].

Thus
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|z —2<| = |R(z — 2<)| = |Rz — Ra<|

1_ |‘r<| 10

[t = ocle®,0]] = o [ - 25

|$| |1 - |y|619|7

where y = 7'z, and

In o — <] = R {log (ja] (1 - 1))}
= R {log(|z]) +log (1 — [yle"’) } = In|z| + R {log (1~ [y]¢) } .

Now
i0 — 1 i0\™ — 1 m_im0
log (1= [yle'’) = = >~ — (lyle”)™ == D> —y|"™e™”".
m=1 m=1

Taking the real part of this expression,
o (1= sl ) } = - 32 SE oo
|| m |z|

1o 1 -1 lz<[? 1
:_5 Z E XWL(‘T l‘<) | |2 Xm— Q(x I<)

where we have used Lemma 4.3 to express (|z<|"™/|z|™)cos(mf) in terms of the
character functions y,. a
We now wish to obtain an expansion for the polyharmonic function

|z — x> In|z — z|?.
To simplify this procedure, we observe that

(4.7)
|t =z Infr -2 =z -z " e + |z — 27 e [P In|] — 27 e,
where I is the 2 x 2 identity in H{ or the element [1,0] in C2. This splits the function

into a term containing the logarithmic singularity and a term amenable to “Laurent”
expansion. We shall handle the two parts of the right-hand side of (4.7) separately.

The coefficient of In || in the expansion. We first consider the polynomial
that multiplies the In |z| term in (4.7). We will give an expression for this polynomial
in terms of the inner functions and discuss some symmetry properties.

LEMMA 4.5. For z,z. € R*,

n n—m

(4.8) o —ac =Y 2P Y 0 e X m—e(2< )

m=0 £=0

n—mmn—m-—~

— Z |£L’|2m Z Z Dml tn m— Z({E),

(=0 1,7=0

where the coefficients b)), , are given recursively by

(4.92) ij,el =bp 10+ b o1 = bime — 1,021
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along with the initial conditions

1 =(=0
(4.9b) =1 T
’ 0 otherwise,
(4.9¢) by =0 ifm+£>norm,l¢][0,n],
and the coefficients Dfi’é(x<) are given by

7é s n—m-— *
(4.10) D (x<) = bm,é|$<|2€t foe™).

Proof. Simple application of (4.1b), along with the product rule (2.10) for char-
acter functions x,,, gives this first equality by induction on n. The second equality
then follows by substituting (2.15) for xp—m—e(r<*2). a

Remark 4.6. Since b}, ¢ Is real and

£ e = (-) (e<7)

n—m—~—0—jn—m—~—0—1i

by symmetry (3.3) we see that

D} (wc) = ()™ DY, (z<)

7 n—m—~L—jn—m—~_L—1i

foral0<m<n, 0<l<n—m,0<14,j<n-—m—~{ Provided the weights dj are
real, this symmetry is inherited by the coefficients of polynomials

n—mmn—m—~

N
(4.11) q(x) = dilw — 2" = Z | Z S Bt t()
k=0

=0 14,j=0

occurring as the coefficient of the In |x|? in the truncated far field expansion of Theo-
rem 4.10 to come.

One use of this property would be to recast the polynomial ¢(z) as the weighted
sum of approximately half as many tz;mfe(x)’s, thereby reducing the operation count
for approximate evaluation.

The nonlogarithmic part in the expansion. We now consider the infinite or
far field part of (4.7). We find an explicit form for the expansion and give bounds on
the error in approximation by truncation for this series.

LEMMA 4.7. Forn € Ny and y € R*, |y| < 1,

n+1

(4.12) I—y" [l —y> =" Z e o[y Xim—2e(y),

£=0 m=max{1,2¢}

where the series (4.12) converges absolutely. The coefficients Cp o are given by the
formulae

—1/m, =0, m>1,
(4.13a) = 1/m, £=1,m—20>0,

0 otherwise
and the recurrence

n+1 _ n n
(4.13b) Comt = Cmyt — Cm—140— Cm—1,0-1F Cm_2,0-1-
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Proof. The proof is by induction on n.

Induction basis: The case n = 0 of formulae (4.12) and (4.13a) is contained in
Lemma 4.4.

Induction step: Assume (4.12) has been established for n = K. Then using the
cosine formula (4.1a) and the product formula (2.10) we find

[ =y I |l -y
K+1

YD et ol X —20(5)—Xom 4120 (9) 1y Pm 120 ()Xo 20(3) .

£=0 m=max{1,2¢}

Rearranging by collecting terms of the same homogeneity we find a series

K+2

T =y Il —y> =) Z K P Xm—20(y)
£=0 m=max{1,2¢}

converging absolutely for |y| < 1 and with coefficients given by (4.13b). Thus (4.12)
holds for n = K + 1. The result follows by induction. ]

LEMMA 4.8. Form > 2n >0 and 0 < £ < n+ 1, the coefficients CZM defined
recursively in Lemma 4.7 have the explicit form

m—~4+1

(4.14) = (—1)" (”Z 1) I *

=m—~{—n
k;ém 2041

Proof. The proof is by induction on n.

Induction basis: The formula for n = 0 is formula (4.13a) of Lemma 4.7.

Induction step: Assume that the formula holds for n = K and m > 2K. Then
forn=K+1

KA K K K K
Cmt = Cme = Cm-16" Cm-16-1TCn_20-1-

Assume now that m > 2(K +1) and 1 < /¢ < K + 1. Using the induction hypothesis,

521 —(- 1)K+1+5K!{(K21>{(m_5_(K+1))(m—2€+1)

—(m— (- 1)(m 20} + <I;_+11){(m€K1)(m2€+2)

— (m—€+1)(m _25+1 }/ mm k

k=m— Z (K+1)
e KUK £ 1)
(K +2—0)!

—(m—@—1)(m—2€)}+€{(m—€—K—1)(m—2€+2)
—(m—L+1)(m —2€+1 }/ mm k

k=m— e (K+1)

{(K+2€){(m£K1)(m2€+1)

KK +1)! mtH
:(—1)K+2+e£'(K(+2)£)'(K+2)(K+1)(m—2€+1)/ H k,
’ ’ k=m—0—(K+1)
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agreeing with (4.14). The proof of the induction step when £ = 0 or £ = K + 2 is
similar. Hence the result follows by induction. 0
LEMMA 4.9. Letn € Ng andy € R*, |y| < 1. Forp € N let

p min{|m/2],n+1}
(4.15) W= Dyl xmo2ew).
m=1 {=0
If p > 2n, then

2"t inl(p+2)?  Jylrtt
(p+1-n)---(p—2n)1—|yl’

17—y )T =y~ Gy (0)| <

Proof. By Lemma 4.7,

o] n+1

Z chm,dy‘%)(m—%(y) .

m=p+1 £=0

(4.16) 17 =y w1 =y = Go()| <

Then using Lemma 4.8 the magnitude of all the terms of order |y|™ can be estimated
by

n+1
> e iyl Xm—2e(y)
£=0
n+1
m—{¢—n—1)! + m
<Z((m_£+1)')(m 2€+1)n!< )( —20+1)Jy|
=0
jasy (m — 20+ 1)2 n+1
< nlly|™
iyl ;(m £+1)---(m—€—n)< ¢ >
n+1
<t Y- (")
£=0
= n!2n+1|y|m%b(m)v
where
12
(4.17) an(m) = D)

(m=n)(m—(n+1) - (m—(2n+1))

The function g,(m) is positive and decreasing in m for m > 2n + 1. Hence the
right-hand side of (4.16) can be estimated as

e’} n+1 o0 n+1
Z Zc Xm—2(y Z Zcme|y| Xm—2¢(Y)
m=p+1 ¢=0 m=p+1 | £=0
[eS)
< S ni2mHymg,(m)
m=p+1

|y[P+!

—lyl’

<2"nlg,(p + 1)
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The full expansion and error bound. Combining the results from (4.7),
Lemma 4.5, and Lemma 4.7, the function

o, _(2) = |z -z " In|z — z|?

may be approximated by the truncated series

=In |z Z > Z O ele <P Xn—m—e(*2<) + |2y (a2 s),

where g, is defined in (4.15). Then from Lemma 4.9 we obtain the error bound

27 inl(p + 2)2 |z~ to [PHL
(p+1-—mn)--(p—2n) 1|z~ z |
for |z| > |x<|. Since p > 2n this bound is increasing in |y| = |z<|/|z|. We can apply
the bound to each center zj in turn and sum. This gives the following.

THEOREM 4.10. Suppose x, € R, |zx| < 7, and dy, € R for each 1 < k < N.
Let s be the (n + 2)-harmonic spline

2. (@) = gyl < [

N
x) = de|m —ap*" In |z — 2%
k=1

Furthermore, let By, ¢ be the (n —m — {+ 1) X (n —m — £+ 1) matriz

Bue=[B5]0 —bmezdwiz el

and let Cp, o be the (m — 204 1) x (m — 20 + 1) matric

2
Cm {CZZL)],:O —Cmezdk|5€k| Trn—20(zk)),

where the coefficients b, , and c;,, , are given recursively by (4.9) and (4.13), respec-
tively. Let p € N, p > 2n, and set

(4.18)

n n—m

g ln|x| Z Z szm: Bmé |2mtn m— é(x)

m=0 ¢=0 1,j=0
n+1 m—20

+Z Z Z Cjn712|x‘2(n+l Z)Om 22( )

£=0 m=max{1,2¢} i,j=0

=Infz> > [2[*" > Tr (B Tom—e(z))
m=0 =0

n+1

+ Z |20 T (G 1O a0 (1))

£=0 m=max{1,2¢}

x € RN\{0}. Then for all z with |z| > r

(p 4 2)22n+1n! <1>p—2n+1 1
(p+1—n)---(p—2n) 1-1/¢’

where M = Zszl |di| and ¢ = |x|/r.

|s(m) — gp(m)| < Mr?"
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5. Uniqueness. In this section we will prove that the truncated expansions, gy,
appearing in (4.4) and (4.18) are the only functions of these forms achieving the stated
asymptotic accuracy in approximating s as |z| — co. These uniqueness results will
allow us to form far field expansions in an inexpensive indirect manner, knowing that
the expansions so obtained are identical with, and enjoy the same error estimates as,
the computationally expensive directly formed expansions.

LEMMA 5.1. Let p € No. Suppose a function g, defined for x € R*\{0} can be
written in the form

—4

(5.1) Gplx) =Inlz[> ) > B

m=0 ¢=0 1i,j=0

n—mmn—
|2mtn m— Z(

x)

n+1 m—24

SIS SR oFe

£=0 m=max{1,2¢} ,j=0

|2(n+1 Z) m— 22( )

where the various coefficients are complex numbers. Then
(i) The coefficients {B } and { ,e} are uniquely determined by the function

9p-
(ii) If p > 2n and

(@) = o|z[*"77)  as |a| — oo,

then g, 1is identically zero.

Proof. We will need to use the fundamental properties of the inner and outer

functions developed in section 3. Recall that ¢"; is homogeneous of order m and

{t7 + 0<4,j <m, 0 <m < g} is an orthogonal set of nontrivial spherical harmonics
on the unit sphere 3. The definition of the outer functions (2.12)

m

ol (z,w) = |x|~

2 2
¢ e

Z,—w)
then implies that o] is homogeneous of order —(m + 2) and {0 :0<4,5<m, 0L
m < q} is linearly 1ndependent on S3.

Now fix p € Ny and consider a function of the form (5.1). Rearrange the finite
sum g, by grouping together terms of the same growth at infinity, and arranging the
groups in order of decreasing growth at infinity. The order of magnitude of g, as
|z| — oo will be the same as that of the first nonzero group of terms.

Fix an integer k and denote the sum of the group of terms of growth |z|* In|z| by
Lk. Thus

n n—mn—m—~{

:1H|IL’|2 Z Z Z 6k,n+m ZBml|x‘2mtn " [(x)

m=0 ¢=0 1,j=0

Restricting attention to those terms for which the delta function is nonzero, we see
that among these a particular inner function tz, _j» can arise only when K =k—-2m
and thus can arise at most once. Hence by the linear independence of {t 1 0<
i,j <m, 0<m<n}on 83 Li(x) is identically zero for all z # 0 if and only if

om,l
6k,n+m—lBj,i =0
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foralm=0,... ,n; £=0,... , n—m; 4,5 =0,... ,n—m — £. Similarly, the sum of
the group of terms of growth |z|* at infinity is

n+1 P m—24

ACED DD DD DT He/ iy M

£=0 m=max{1,2¢} ¢,5=0

Fix k and restrict attention to those terms for which the delta function is nonzero.
A particular outer function OZL’,V can arise only when m’ = 2n — k — 2¢. Since k and
n are fixed this happens for at most one value of ¢, and hence at most once. Thus
by the linear independence of {0;”/:]», 0<d, 7 <m,0<m <q}on 83 Gi(x) is
identically zero for all = # 0 if and only if

5k,2n7mC;'n,i)e =0
forall £=0,...,n+1; m=max{1,2¢},... ,p; 4,5 =0,...,m.

For (ii) just note that if p > 2n, then o(|z|**~P) — 0 so no terms can appear in
the In |x|? summand, as each of those terms do not decay. Each term in the second
summand is homogeneous of order 2n —m > 2n — p. But the decay rate o(|z|*"~P)
precludes these terms from occurring, i.e., g, = 0. ]

A simpler argument based on the same ideas shows the following.

LEMMA 5.2. Let p € Ny. Suppose a function g, defined for x € R*\{0} can be
written in the form

p m
Gol) =D > Cliofi ().
m=01,7=0
Then _
(i) The coefficients {CJ’"Z} are uniquely determined by the function g.
(ii) I

19p(2)] = o|2|~¥*?)  as |z| — oo,

then gp is identically zero.

6. Translation of expansions. In this section we develop formulae which en-
able us to obtain a truncated expansion about one center indirectly from a truncated
expansion about another. The operation count for this translation operation de-
pends only on the order of the original expansion, not upon the number of centers
xj, underlying it. In contrast, the operation count for direct expansion of a cluster
is O(N(n+1)p3), where N is the number of centers in the cluster. Thus indirect
formation of expansions can be more efficient than direct expansion when the number
of centers in a particular cluster is large and truncated expansions of subclusters are
available.

For any matrix A = (a;s j/), denote by A[["; the (m + 1) x (m + 1) submatrix of
A which begins at the (4, j) position, i.e.,

(Al = aivirgeg, 1,5 =0,... m.
THEOREM 6.1 (outer to outer or inner translation). Let x,z. € H}, be such that

0 <|z<| < |x|. Then

(6.1) ofj(x —xc) = Z Tr (E(m,m’J)Oerm/ (x) fn‘Tm/(:E<)> ,
m’=0
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where E(m,m’,i) is the (m’ + 1) x (m' + 1) diagonal matriz with entries

e(m,m', i)y = i+ (mAm = (4
) s )il i i m—i .

Proof. Using Lemma 4.1, Lemma 2.9, and the relationship (3.17) between the
outer functions and the operators R},

1
o (e —2<) = Ry = R Z Tr( o ( (x<))
m’=0
=Ry Z Z o (@) (1<)
m’=01" _]’ 0
1
= Jz Zt/vI< Z’j/||2
m’=01’,5'=0
o] m’ 1
=Y D thie)Ry me
m’:Oi’,j’:O
m m+m/ 1
= Z Z tJ'ai' z<)e(m,m', i) A g 122
m’/=014',5'=0
_ m-+m’ m’
- Z Z e(m,m'’ )i ’/OH-% J+g (x )tj’,i'(x<)
m’/=014',5'=0
o0 ml
=D Sk CIUNTR e i ) §
o i,
where the differentiation term by term is justified by the real analyticity. 0

This theorem is sufficient to translate a far field expansion of the type in (4.4).
In particular consider an expansion like (4.4) but centered on z. # 0. Then

(6.2) gplz—2)= Z Z Ol ol (r — <)

m=01,5=0
3 m+m’ m’
= Z Z Z Z m m Z i 1'014—1 ,J+7’ ( )tj’,i’($<)
m=01,5=0 m’=01",j'=0
p m
=Y > Djiof(a) + O(la|~#+Y),
m=014,7=0

where the coefficients D7 are defined by the “convolution”

m w - m - m —m’ m— m m’ m’
(6.3) (@-)Dm > (w) > < i >tj (<) (Z/> ',
m’'=0 i/,jIZO

Thus

p m

m m
=2 2 il
m=01,7=0
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approximates g,(z) with error of order O(|z|~(*+3)) as || — co. But by Theorem 4.2
the series formed directly, u,, is of the same form and shares the same order of
approximation. Hence the difference w,(z) — hy(z) is O(|z|~P+3)) as |z| — oo, and
by the uniqueness theorem, Lemma 5.2, u,, and h, are identical.

Furthermore, Theorem 6.1 is sufficient to translate an expansion of the form
(6.2) into a Taylor series about 0 (a Maclaurin series). Since the functions o}"; are
homogenous of degree m,

OTj(‘T —r) = (*1)m0%($< - ).
This simple observation allows the roles of x and z. to be switched in the application

of Theorem 6.1. Starting with g, defined by (6.2) and proceeding in this manner, we
obtain

y4 m
gz —2) = Z Cila(=1)™ ol ju(x< — )
m’:Oz’,_]’:
pm
=D o Z Z e(m’,m,i"); 10} 155 (@ <)t (x)
m/'=04',j'= m=01,j=0
p m
=2 Z FI s (2) + O(af?*Y) as o] — 0,

where the coefficients F;”Z are given by the “correlation”
(6.4)
m\ " " (m4m/ " m +m\ ! m'
; FMm = L o tm - . .
(J) - mz_:o( m )i,;()(Jﬂ’) prarir (7<) (71) (J’) o

Then by the characterization of the Maclaurin polynomial ¢ of degree p for a function
f as the only polynomial of total degree p with

|f(x) —q(z)| = o|z]")  as|z]—0,
it follows that

p m
(6.5) =2 2 F0)
m=0i,j=0
THEOREM 6.2 (inner-to-inner translation formula). For all z,7- € R*, m € Ny,
and 0 <i,5 <m,
i’=min{i,m’}

m j'=min{j,m’} . .
m m—m' [ T —J J m—m/ m’
i —ao) =Y > (1) ( >(3 >tZ )t ().

m'=0 j'=max{0,i—(m—m')} B J
j'=max{0,j—(m—m')}

Proof. Because the functions {t:ﬁllj, :0<d, 7 <m/, 0 <m' < m} form a basis
for harmonic homogenous polynomials of degree at most m, and since tznj( —xz<)is
such a polynomial,

tlnj Z Z aznln;J’tl 3! (;z:)

m’=014,5'=0



FAST EVALUATION OF RADIAL BASIS FUNCTIONS 1305

for some coeflicients azli’,iy;:j, that depend on z.. Applying the functionals )\?‘/:/j,, of

Lemma 3.10 to this expression gives

IN( ™= Y .
. . t’ni ‘Itn/‘_ 2 <_x<) == a’,‘n'7/77/‘ 7
]// m! — ]// 1=, 2,277,757

Since (—1)7”_’”” factors out by the homogeneity of t?:'%— j» the result follows once
we recall that the left-hand side is zero unless 7 < j, 7 — 77" < m —m", " <14, and
i —3" <m-—m". O

This theorem may be used to translate a polynomial expansion such as (6.5). For
example, if

/

p m
(6.6) q(z) = Faoth (e —x),
gl bt
m'=01,j'=0

then by Theorem 6.2 we get

=3 3 w3 S (Y (D o @

m'=014",j'= m=01,j=0 J
P m
— m o gm
=2 2 Ghtl@,
m=01,5=0

where the coefficients G7; are given by the “convolution”

(6.7)

-1 p / m’ N —1 ’
m m m m’ 'y m —m m' —m
(j) 6= 2 (m) 2 (a) Fa (CD™ < ‘)ti’i’j’j(m

o
m/=0 ’i/,j/ZO ] .7

It should be noted that this is an exact recentering of the polynomial q.

Just as we were able to translate expansions of the form (6.2), we want to be able
to translate expansions like (4.18). One of our tools will be formulae for the products
of z, w, Z, or w with a single inner or single outer function. These multiplication rules
are contained in Lemmas 6.3 and 6.4 below.

LEMMA 6.3. Form >0 and 0 <i,5 <m,

141 —J _
(6.8a) z of(z,w) = — |x|2oﬁ+1}j+1(z,w) + oy oy Yz, w),
m+1—i 2 m-+1 m—=7 m-
(6.8b) w o] (z,w) = R 27071 (2, w) + o 0" (2, w),
= m+1l—1 5 J m—1
(6.8¢) Z 0](z,w) = YR 270" (2, w) + pe—— 0" i_1(zw),
_ 1+1 J _
(6.8d) w 0] (2, w) = o | 20;1+1}j(z,w) ) oz’fj_ll(z,w).

Proof. First assume m > 0. Differentiate (2.13) with respect to Z. For the
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right-hand side we obtain

(m — 21 (21Z + 220) ™ (21 (—w) + 222)

= (m — j)z|x*™ sz 1= Z2'20’” Lz, w)

(6.9) (m — j)|x|*™ Z 27 lz%om Lz, w).

Since |z|? = 2z + ww, for the left-hand side we have

0
(6.10) z(m+1) |z|2msz Zzéom z,w) + |x\2(m+1)sz ‘ 18* 07 (z,w)
1=0 =0
(m+1 |x|2mzzm ZZ%Om |x|2(m+1)zzm i 1 ’L+1) z+13+1(z w)

=0

Where we have used (3.13d) to evaluate 2 5501 By considering the coefficient of 27"~ 2L

n (6.9) and (6.10) we see that
(m =)o} (z,w) = 2(m + 1)of% (z,w) — |2 (i + 1)of} 1] 11 (2, w)

for 0 < 4,j < m, which proves (6.8a)

By differentiating (2.13) with respect to W, z, and w, in a similar manner we
obtain (6.8b), (6.8¢), and (6.8d) respectively, for m > 0. The special case of m = 0
for (6.8) follows directly from of ; = |z|~ and the recurrence relations (3.8). d

Substituting (2.12) into (6. 8) leads to a similar result for the inner functions.
Specifically, we have the following.

LEMMA 6.4. Form >0 and 0 <i,5 < m,

m+1—i ]
(6.11a) z 17 (z,w) = Tﬂ (2, w) + # P47 (2 w),
m+1—
(6.11b) w " (2, w) = E——— t’t‘jtll(z,w) | 24 113( w),
_ 1+ 1 1 m— 1
(6.11c) Z 0z w) = = G (z ) + mr1 le tiy (2 w),
— ,m 7’+ 1 m+1
(6.11d) W 1 (5 w) = = (5w )+7 |47 (2, w).

Since ¢ = 0 and 0}"; = 0 if m < 0, multiple applications of Lemma 6.3 and
Lemma 6.4 may be used to obtain the following.

COROLLARY 6.5. Let p be a given homogenous polynomial of degree m' in z, Z,
w, and w. Then to each inner function t7"; there correspond constants {F, .} and to

each outer function o}"; there correspond constants {G v g1} such that

min{m’, | (m+m')/2]} mm’ —2¢
p(zasz7w) tlnfj(x) = Z ‘Jj|2£ Z F€ ],t;m-]‘rm -2/ ( )’
£'=0 i’,5'=0
min{m’,|(m+m’)/2]} mam/ —20'

p(z, %, w, W) o} () = 3 220N G ot T (w).
2'=0 i',5'=0
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We now demonstrate how these results may be used to translate a truncated far
field series, such as (4.18), due to a polyharmonic spline. Let g, be such a series with
center of expansion at x., i.e.,

n n——f n—L—m
I
(6.12) gp(z) =In|z — 2 |? Z |z — x| Z Z Bt Mg — )
=0 m=0 1i,j=0
n+1 P m—2¢
LA D S ST o T
=0 m=max{1,2¢} ¢,7=0

The translations of objects such as those in the two sets of curly braces has been
discussed already. The terms in the first set may be translated via Theorem 6.2 in
much the same way as (6.6) was translated. The terms in the second set of braces
may be translated using Theorem 6.1 in a similar manner to (6.2). Let {f?flm } and

{éf”im} be the translated coefficients. Then

(6.13)

n——f n—f—m

gp(@) =Inlz —wPY e —ac*{ Y > By ()

=0 m=0 i,j=0

n+1 » m—2¢

+3 | — a0 S S O (@) O] TP,
(=0

m=max{1,2¢} ¢,7=0

Recall that

|z —ac|? = |o]* — 2z, 2<) + o |? = |3]? — (27< + Zzc + 0O + Wwe) + o[

Thus we may use Lemma 6.4 to “translate” any product of the form |z —x« \Qtz’-?jj, (x)

into a sum of at most ten terms of the form |z[2¢" tl,, ", (x), where the coefficients of
those terms depend on x.. An analogous procedure employing Lemma 6.3 translates
a product of the form |z — z<[*0}"; (z) into a sum of at most ten terms of the

|2€//

form |x 0?7,/:]-/, (x). Applying this procedure repeatedly to (6.13) viewed as a nested

product

fo@) +1o = 2<2(fi(2) + |o - 2<[*(fa(a)
ot o= 2P (fule) + o = 2<Phan(@) - )
brings g, to the form

(6.14)

nZan~

gp(@) = Infz — 2’ ZWZ S By, @)

m=0 1¢,j=0
n+1 m— QZNZ

D SFEC D SR SR PR
£=0

m=max{1,2¢} ¢,7=0
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with only the In|z — z-|? term left untranslated. This step in the translation costs
O((n+1)%(p + 1)3) operations. This is acceptable since n is small, typically n < 2,
and the number of terms in the series to be translated is O((n + 1)(p + 1)3).

By Theorem 4.10,

In|z —z.|? = In|z|?

1 m' —20'
+ Z ‘xlz—ze’ Z Z De, n} (z<) 01'7/1 /24( )+O(|x|‘(”,+1)).
=0

m/=max{1,2¢'} 7/,j'=0

Substituting this into (6.14) gives

(6.15)
n—_f n——f— m oy
1H|$‘ZZ|$|2€Z Z B tn £— m( )
m=0 1¢,7=0

n+1 m—240 ~0m

D+ SRR S & o) 4 O(faf 041,
(=0

m=max{1,2¢} ¢,7=0

where F,_(x) is given by the product

n——€ n—~— ™ fm

(6.16) Zm” > Y Byt M)

m=0 14,7=0
/ 22/

1
% Z ‘x|2—2£’ Z Z Dé m’ Oi,7.772é/($)
£'=0

m/=max{1,2¢'} 7/,j'=0
after it has been truncated by removing terms that are O(|z|~®+172")) as |z| — cc.
From Corollary 6.5, (6.16) can be written in the form

n+1 m—240

S0 S S B
£=0

m=max{1,2¢} i,j=0

This completes the translation.

Appendix. A table of inner and outer functions.

TO = [ 1 ] )
z w
Tl = _ _ }
—-w  z
22 Zw w?
Ty = —2zw zz—ww 2wz |,
w? —wz z2
23 22w zw? w3

-32°w 2%z -2waw  2z2wZ —ww? 3w?z
22wz 4+ Ww  2Z2 —2WwzZ  3wz?

53 T2z =2 23
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24 2w 22w? zw3 w?
—42%w 23% — 3wz2w 2 22wz — 2 wzw? 3 zw?z — ww? 4wz
Ty = 622w? —3z2%wz + 320w 2%%% — d2wwz + wrw?  3zwz? — 3ww?z 6 w?Z? s
—4 w8 32wz — Wow —2 2wz 4+ 2wWwz 27z° — 3wwz? 4wz?
w? B TR w2z? —wz> z4
1
Og = { —
2Z + ww
1 z —w
1= )
1| —
|| w z
z2 —zZw w?
1 _
O = — | 2zw z—ww 2wz |,
6
||
w? wz 22
z3 —Z%w zZw —w?
1 372w 27?2 - 2wzw —2Zwz +ww?  3w?z
O3 =173 =2 Ser, a2 =,2 = 2 |’
|| 3zw 2Zwz — ww zZz° — 2wwz —3wz
w3 w32z wz? 23
O4 =
z4 —Z3w Z2w? —zw? w?
473w 27Z3 — 3wzw —227Z%w + 2wzw? 3zw2z — ww? —dwdz
1 o o . _ . . _ _
m 6Z2w? 32z°w — 3zww 2222 —dzZwwz + wiw?  —3zZwz? + 3ww?z  6w?z?
T
47w 3zw2z — Wow 2zwz2 — 2wwz z2z3 — 3wwz? —4wz’
wt w3z w222 wz3 z4

|z)? = 2Z + ww
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