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Abstract

The paper presents results on the approximation of functions which solve
an elliptic differential equation by operator adapted systems of functions.
Compared with standard polynomials, these operator adapted systems have
superior local approximation properties. First, the case of Laplace’s equa-
tion and harmonic polynomials as operator adapted functions is analyzed and
sharp estimates for the approximation properties of harmonic polynomials (as
measured in error in some Sobolev norm versus number of degrees of freedom)
are given. In this measure harmonic polynomials are seen to be superior to
standard polynomials. Special attention is paid to the approximation of sin-
gular functions that arise typically in corners. These results for harmonic
polynomials are extended to general elliptic equations with analytic coefhi-
cients by means of the theory of Bergman and Vekua; the approximation
results for Laplace’s equation hold true verbatim, if harmonic polynomials
are replaced with generalized harmonic polynomials. The Partition of Unity
Method is used in a numerical example to construct an operator adapted
spectral method for Laplace’s equation that is based on approximating with
harmonic polynomials locally.
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1 Introduction

The Finite Element Method (FEM) is a widely used tool for the numerical approximation
of solutions to partial differential equations. One of the reasons for its success is that, for
second order strongly elliptic equations, the FEM is quasi-optimal, i.e., the FEM essentially
minimizes the error (in the “energy norm”) over the conforming finite element space. In such
a setting, therefore, the performance of the FEM is completely determined by the choice of
the conforming finite element space.

In the standard h, p, and hp versions of the FEM, the approximation properties of the
finite element spaces are determined by the (local) approximation properties of polynomials.
Thus, the classical FEM can be expected to perform well only when the exact solution can be
approximated well locally by polynomials. In essence, this is a condition on the smoothness
of the exact solution, i.e., on bounds on higher derivatives. However, for some parameter
dependent problems such as the Helmholtz equation at high wave numbers or equations with
rough coefficients arising, for example, in the modelling of problems with microstructure, the
approximation properties of polynomials are poor. The poor performance of the standard
FEM manifests itself typically as a “non-robustness” issue: The onset of the asymptotic
behavior of the FEM depends on the smallest length scale of the solution and may not
even be reachable by practicable values of the discretization parameter h or p. Due to this
non-robustness, finite element calculations become more and more expensive when the wave
number is increased or the scale of the microstructure is decreased. Similar situations are
given by problems with boundary layers or singular solution.

For many of these problems the local regularity of the solution is available. The theory
of homogenization for problems with (periodic) microstructure, asymptotic expansions for
boundary layers, and Kondrat’ev’s corner expansions are a few examples of mathematical
techniques yielding knowledge about the local properties of the solution. This knowledge
may be used to construct local approrimation spaces which can capture the behavior of the
solution much more accurately than the standard polynomials for a given number of de-
grees of freedom. Exploiting such information may therefore be much more efficient than
the standard methods; in particular, for the above mentioned parameter dependent prob-
lems, incorporating this additional information into the method can greatly improve the
robustness, [19, 23].

In [15, 24], the Partition of Unity Method (PUM) was proposed which provides a unified
platform for constructing conforming ansatz spaces from user-provided local approximation
spaces in such a way that the space constructed by the PUM inherits the approximation
properties of the local, user-provided spaces. Therefore, the PUM can be used as a tool
to create conforming ansatz spaces from operator adapted local approximation spaces cap-
turing the local behavior of the solution. Let us briefly recall the main ingredients of the
PUM, formulated in an H' setting, typical for second order strongly elliptic problems—other
situations such as H? settings for fourth order problems, however, are completely analogous.

Definition 1.1. Let an open cover ()N, of @ € R?, d € N, be given which satisfies an
overlap condition, i.e., there is M € N such that

card{i|z € ;} <M Vo e Q.

Let a Lipschitz continuous partition of unity (;)Y, subordinate to that cover (i.e., supp @; C



Q) be given which satisfies the following conditions: There are Cg, Cso > 0 such that

i=1,...,N.
(1)

The sets Q; are called patches. Let V; C HY(Q;NQ), i = 1,..., N, be local approximation
spaces. We define the PUM space by

Veum = Z%Vi = {Z o |v; € Vi} C HY(Q). (2)

;%‘ =1 onQ,  |@illiemy < Cor V@il ooty < diam(Q;)’

Theorem 1.2. Let a partition of unity and a collection of local approximation spaces be
given as in Definition 1.1. Assume that the function u € H*(Q2) can be approzimated locally
on the patches, i.e., for each §; there is v; € V; with

[ = vill 2une) < €1(@), IV = vi)ll2@ine) < e2(i).

Then the global approzimant v =Y. p;v; € Vpyu satisfies

1/2
||u—’U||L2(Q) < \/MCOO (Zgl(2)2> ,

diam(

9 1/2
vl i < VI (3 (o) e + chatr)

Proof. See [19, 15]. O

Theorem 1.2 states that the global approximation properties of the space Vpy s are as good as
the approximation properties of the local spaces V; permit. It is therefore sufficient to identify
good local approximation spaces and analyze their approximation properties. In the present
paper, we focus on the properties of a specific type of local approximation spaces, namely,
generalized harmonic polynomials, which are well-suited for the approximation of solutions
to scalar elliptic equations with analytic coefficients and homogeneous (or simple) right
hand side. We analyze the approximation properties of generalized harmonic polynomials
and give rates of convergence as the dimension of these local spaces (the “degree” of the
generalized harmonic polynomials) is increased—in this sense, the methods presented here
may be called “operator adapted spectral element methods”. The results obtained here will
be used in the second and third part of this series of papers in the analysis of operator adapted
spectral element methods for the systems of the two dimensional elasticity equations, [17],
and a more detailed analysis of Helmholtz’s equation, [18]. An application to problems from
homogenization will be given elsewhere.

The prototype of the equations under consideration here is Laplace’s equation in two di-
mensions. It is well-known that harmonic functions, i.e., the solutions of Laplace’s equation,
can be represented as the real parts of holomorphic functions. A direct consequence is that
harmonic functions can be approximated locally by harmonic polynomials of degree p, that
is, span {Re z", Im 2", 0 < n < p} with z = = + iy.



The aim of Section 2 is to analyze the approximation properties of harmonic polynomials for
the approximation of harmonic functions in terms of Sobolev-regularity of the function to be
approximated and in terms of the geometry of the local patches. It is shown that the space of
dimension 2p+ 1 of harmonic polynomials of degree p has essentially the same approximation
properties as the space of full polynomials of degree p, which has dimension O(p?). Special
attention is placed on the approximation of singular functions arising typically in corners.
Section 3 extends the results for Laplace’s equation to general elliptic equations with an-
alytic coefficients. It is shown that the so-called Bergman-Vekua operator, which provides
a bijection between solutions of Laplace’s equation and the solutions of such equations, is
bicontinuous in Sobolev norms. Thus, the approximation results for Laplace’s equation can
be transferred to the general case if harmonic polynomials are replaced with generalized
harmonic polynomials, the images of harmonic polynomials under the Bergman-Vekua oper-
ator. It should be added that in general the Bergman-Vekua operator is not known explicitly.
However, although the Bergman-Vekua operator was originally introduced as a global oper-
ator, it is possible to replace it with local variants thereby making it amenable to efficient
numerical realizations by, e.g., series representations, [3, 22].

Section 4 concludes the paper with an example of an operator adapted spectral element
method for Laplace’s equation. In the framework of the PUM local spaces consisting of
harmonic polynomials are used, and it is shown that this approach is superior to the classical
p version in terms of error versus degrees of freedom. This is due to the fact that, locally, the
space of dimension 2p+ 1 of harmonic polynomials has very similar approximation properties
for the approximation of harmonic functions as the full space of polynomials of dimension

O(p?).

We close our introduction with a brief discussion of related operator adapted techniques.
The PUM can be viewed as a unified approach for using custom-tailored ansatz spaces, and
it is therefore a generalization of a variety of methodologies found in the literature, in par-
ticular, the “singular function method” (also known as “augmented Galerkin”, “enriched
spaces method”) and methods known as “Trefftz method” or “boundary method”. In the
singular function method, [8], a standard finite element space is augmented by a few sin-
gular functions so as to resolve a corner singularity. Since the standard finite element hat
functions form a partition of unity, this singular function method can be understood as a
special case of the PUM with polynomial local approximation spaces away from the corners
and local approximation spaces consisting of polynomials augmented by the appropriate
singular functions in the vicinity of the corners. In the Trefftz and boundary methods the
solution is approximated everywhere by operator adapted systems of functions. For example,
[3, 22] approximate with operator adapted systems (in fact, generalized harmonic polyno-
mials are used) and minimize the residual on the boundary in appropriately chosen points.
In the classical Trefftz method (see [29] for an overview) the L? error on the boundary is
minimized. These classical operator adapted methods are global in that they use operator
adapted systems on the whole domain of interest. In order to localize the use of such sys-
tems, non-conforming methods have been proposed (e.g., [11, 13]). In these non-conforming
methods, approximation with operator adapted systems is performed on subdomains and
the continuity across subdomain boundaries is enforced in a weak sense through either the
use of “mortar elements” or by minimizing the jump (or the jump of derivatives) across
subdomain boundaries. In contrast to these non-conforming methods, using local operator



adapted systems of functions in the framework of the PUM leads naturally to a conforming
method. This is an attractive feature as the resulting discrete problem inherits many of the
properties of the original continuous problem such as, e.g., coercivity and symmetry of co-
ercive, symmetric problems. Nevertheless, the new approximation results obtained here can
also be used independently from the PUM for an analysis of the non-conforming methods
mentioned above.

Related to the idea of exploiting knowledge about the structure of the underlying differential
equation is for example the “sparse grid” h version approach of [28]. There, extra regularity of
the solution is exploited to choose judiciously subspaces of the classical piecewise polynomial
spaces which share the approximation properties of the full spaces but have greatly reduced
dimension. The approach discussed in Section 2 may be considered as a p version analog of
this: Not the full space of polynomials of degree p is needed but merely the “sparse” set of
those polynomials which also solve the differential equation is needed.

2 Approximation by Harmonic Polynomials

In this section we analyze the approximation properties of polynomials in the complex domain
for the approximation of holomorphic functions which is closely related to the approximation
of harmonic functions by harmonic polynomials. This question has been addressed in an L™
setting a long time ago. We mention the classical result by Runge,[14], on the density of
polynomials in the set of holomorphic functions on a bounded domain and refer to [27, 20]
for a detailed analysis in a Holder space setting. In contrast to those classical results,
we present approximation theory in a Sobolev space setting suitable in the context of the
FEM. We will be particularly interested in H! estimates although the results generalize
naturally to other Sobolev space settings. The main results are Theorems 2.9 and 2.11.
Theorem 2.9 answers the question of approximability of holomorphic functions f in terms
of the regularity of f (i.e., in which Sobolev space H*(€2) the function f lies) and in terms
of the geometry of 2 (the angle of exterior cones). Theorem 2.11 addresses the question
of approximating singular functions (e.g., of the form z®) by polynomials. It is shown
that for the approximation of such singlar functions on domains with a convex corner at the
singularity, polynomials have even better approximation properties than those guaranteed by
Theorem 2.9. The numerical examples of Section 2.6 indicate that the approximation results
of Theorems 2.9, 2.11 are essentially sharp. In Section 2.5 finally, it is shown that additionally
the approximating polynomials can be chosen to have some super-approximabiltiy properties
on compact subsets.

It should be mentioned that polynomials are not the only choice for the approximation
of holomorphic functions. On bounded domains, the set of rational functions, the set of
functions {€"*|n € Ny}, or {e**|a in some dense subset of the unit circle} are dense (in
Sobolev norms) in the set of holomorphic functions as well. An approximation-theoretical
justification for considering polynomials is that they are optimal in the sense of n—width
([21]) for the approximation of rotationally invariant classes of holomorphic functions on
discs, [24].



2.1 Properties of Conformal maps and Miscellaneous Lemmas

In this section, we consider bounded, simply connected Lipschitz domains 2 C €. We
introduce the following semi norms on the space of holomorphic functions. For £ € Ny,
s € (0,1), and f holomorphic on € we define Sobolev norms of fractional order as follows:

1/2
flea = ( / \f(’“)(z>|2d:cdy) |

% 1/2
— (n) 2
£l (Z / £ (2] d:cdy) ,

_ 2 1/2

1/2
Ifllerse = (IF1Ra+179E0)"",
and we define the Sobolev spaces H*(€2), k > 0, of holomorphic functions

H*(Q) := {f holomorphic on Q| || f|lra < oo}

Definition 2.1. Let Q be a bounded, simply connected Lipschitz domain. Denote by pq
the conformal map @q from the exterior of the unit ball B1(0) onto the exterior of Q which
satisfies pa(00) = 0o and pg(co) > 0. We introduce for h > 0 the level-lines Ly, by

Ly :=A{pa(z) € C||z| =1+ h}.

Since the level-lines are closed, non—selfintersecting, analytic curves, the set € \ Ly, has two
components of connectedness. Int(Ly) denotes the bounded component of connectedness and
Ext(Ly) the unbounded component.

We say that €2 satisfies an exterior cone condition with angle 0 < Am < 27 if for any
z € €\ Q there is a cone C with vertex in z such that C' C € \ Q and C is congruent to a
fized reference cone Co(Aw, p) of the form

Co(Am,p):={z€ C|0<argz < Am,|z| < p}.

Stmilarly, we define an interior cone condition. We call €2 star-shaped with respect to zy, if
for all z € Q the line segment [z, z] is completely contained in Q. We call Q0 star-shaped
with respect to the ball B,(z), if Q is star-shaped with respect to every z € B,.(zp).

Since € is Lipschitz, the map g has a continuous extension to 9€2. Note that Q C Int(Ly,)
for all h > 0. One essential tool for our approximation results are bounds on the distance of
level-lines L;, to the boundary 0f).

Lemma 2.2. Let € be a bounded Lipschitz domain satisfying an exterior cone condition
with angle Aw and an interior cone condition with angle Aw and let pq be the corresponding
conformal map as in Definition 2.1. Then there are constants Cy, Cs, C3 > 0 depending
only on € such that

diSt(Lh, Lh/) > Clh|h — h,|, 0<h<h< 1,
Coh*™A < dist(Ly, 09) < Csh?, 0<h<l,
z
el < whloo) g VRS L



Proof. These are classical estimates. The first may be proved using Koebe’s distortion
Theorem ([14]). The second estimates follow from a comparison of the level-lines of Q with
the level-lines of appropriately chosen polygons, for which the conformal maps are explicitly
known owing to the Schwarz—Christoffel formulae. Finally, the last one follows from the area
formula ([14]). O

Lemma 2.3 (interior estimates). Let Q be a domain. Fore > 0 define Q. := {z € Q| B.(z) C
Q}. Then, for f € H*(Q), 0 <k <1,

Ifllze@) < 72 fllog (3)
1 loe. < €| flra, (4)
||f(m)||0,ﬂe < mm_kE_(m_k)|f|k,Q, m € IN. (5)

Proof. The first estimate can be found in [14]. For the second one, we distinguish the cases
k=0and 0 < k < 1, the case k = 1 being obvious. For k = 0, we have by Cauchy’s integral
formula for every 0 < r < e:

F(z) = 1/ SO g L [T g
9B, (=)

T 2mi (z —1t)? T or 0 re

Taking squares on both sides and integrating in the z variable over €., gives with the change
of variables ( = z + re'

1
1 15,0, < S 1IF1I60-
r

Letting r tend to e finishes the argument for the case £ = 0. Let us now consider the case
0 < k < 1. Cauchy’s integral formula gives for 0 < r < ¢

(@) 21t Jop, () (2 — 1)? "= o oB,( (2 —1) t -

The Cauchy-Schwarz inequality gives
1 ) = )P 1

! 2 < = dt —|dt
|f (Z)| = 42 9B.(2) |z _ t|2+2k ‘ ‘ 0B (2) |z _ t|2—2k‘ ‘
2 t) — 2
4 oB.(z) 17—

Multiplying both sides of this inequality with r'=2¥ integrating over r from 0 to ¢ and then
integrating in z over {2, finishes the proof of the second estimate. The third inequality follows
by applying the second one repeatedly: For § = ¢/m define domains Q. = Q5 C Q(m—1)s C
<+ C Qs C Q and use the second estimate to obtain

£ og, < 87 Do s < o <67 flog, < 7THITE flig
which finishes the proof of the third inequality. O

Lemma 2.4. Let Q) be a bounded simply connected domain, zy € 2, f € H°(QY). Then there
is C' > 0 depending only on the shape of Q0 such that the function F(z) = f;o f(t)dt satisfies

[F o0 < € diam(Q)][ flo.0-



Proof. We will restrict ourselves to the case diam({2) = 1. The general case follows by a
scaling argument. Choose € > 0 such that By.(29) C Q. By a classical Poincaré inequality
there is a constant C' > 0 such that

[Flloo <C (|f|o,sz + ||F||O,Be(zo)) :
The term || F||o,5.(zy) can be bounded by the first estimate of Lemma 2.3. O
We finally need the following Bramble-Hilbert type lemma.

Lemma 2.5. Let Q be a bounded simply connected domain, f € H**(Q), k € Ny, s € [0,1),
and zg € ). Denote T}, the k-th order Taylor polynomial of f about the point zy and set
T 1=0. Then

Clf®,0 if s >0,
ClfPNoe  ifs=0

1f = Tllx.0
|f = Th1llk.0

where C' > 0 depends only on 0, zy, and k, s.

<
<

Proof. Let us first consider the case s > 0. Repeated application of Lemma 2.4 yields
| = Telso0 < (Cdiam(Q) 7| f® — fB(z)lo0  0<j <k
For a fixed K CC 2 there is, by Poincaré, C' > 0 such that
19lo2 < C(|glox + |9ls.0) Vg € H*(Q).
On setting g = f* — f#)(2,), we obtain
1% = fPz)loa < C (™ = FP(20)lox + 1FP]s0)
< C (" Nox +1/P]s0) < C1fYo0

where use made use of Lemmas 2.4, 2.3. Let us now turn to the case s = 0 and assume that
k> 1 (k=0 is trivial). Repeated application of Lemma 2.4 yields for 0 < j <k —1

|/ = Ticalj < (C diam (€))7 |70 — fED ()| g < (C diam ()" [/ P]o0.

As T,ilj)l =0, we get |f — Th_1lpo = |f® oo and therefore obtain the desired bound for
1 = Thallr.0- [

2.2 Exponential Approximability of Harmonic Functions

We first address the question of polynomial approximation of functions which are holomor-
phic on domains properly containing the domain of interest. The rate of approximability in
this case is exponential.

Theorem 2.6 (Szegd). Let Q) be a bounded, simply connected Lipschitz domain satisfying
an interior and exterior cone condition. Let f € L®(Int(Lay)) be holomorphic on Int(Lay,).
Then there are C, o > 0 depending only on Q and a sequence (P,)>2, of polynomials of
degree p such that

1 = Pollsee(ry ) < Ch™ (1 + 1) 7P[| fll oo (L)) -



Proof. See [20] or [16]. We will, however, sketch the proof. The polynomials P, will be
constructed explicitly by interpolating f in p + 1 points.

Let ¢ be the conformal map of Definition 2.1. Define polynomials w,(z) of degree p by
wy(2) = [T°Z} (2 — @(exp (2min/p))). We claim that there is C' > 0 such that for h sufficiently
small

P (0)[P(1 + h)P < |wp(2)] < hC|@ (00)IP(L +h)P V2 € L. (6)

We observe that In |w,(2)|'/? can be interpreted as a Riemann sum of the integral (27)~1/2 fo% In|z—
©(e'0)|df. On setting w = ¢~1(z) for z € Ly, this integral can be evaluated:
1 1 o(w) —(t) dt 1 dt

n _—m

1 [ .
— In|z —@(?)|dd = Re— — +Re — In(w —t)—
2T /0 t ‘Z Sp(e )} ¢ 2 t|=1 w—t it +he 2 |t|]=1 n(w ) it

= Relny/'(00) +Relnw = In |y’ (c0)p ™ (2)]

The difference between the Riemann sum and the integral can be bounded by 1/p times the
variation of integrand which, for h sufficiently small, can be estimated by

1 1 C
—/ ——ds < —|Inh]
P Jieon |z — 1] p

where for the last estimate we used the fact that 0€) is Lipschitz and that z € Lj. This
proves (7).

Let P, now be the polynomial which interpolates f in the p + 1 points ¢(exp (2min/p)),
n=20,...,p— 1. Hermite’s formula for the remainder (see [6]) gives

f(2) = Py(z) = 1/L wp(2) 1) 4 Vz € Int(Ly,)»),

2w Jp,, wy(t) 2 —t
and the claim of Theorem 2.6 follows from Lemma 2.2 and (6). O

The classical formulation of Theorem 2.6 is concerned with L estimates. However, by
Cauchy’s integral theorem, estimates on higher derivatives are straightforward. We record
this observation for further reference in

Corollary 2.7. With the hypotheses of Theorem 2.6 and f € H°(Int(Lyy)) there is a sequence
(Pp)so of polynomials of degree p such that

1(f = Pp) 9|10y < Cjh7% (1 + B) 7P| fllo.me(Lan) J € Ny,
where Cj, B; > 0 depend only on 2, k, s, and j.

Proof. By Cauchy’s formula for (f — P,)¥), j € Ny, and with the estimate Ch~?=» <
dist(Lp/2,0€) (Lemma 2.2), Theorem 2.6 implies that the polynomials P, of Theorem 2.6
actually satisfy

I(f = P) |y < Ch77E VAL 4 h) 7P| fll e (tut(2an) (7)

where the constants C; depend only on j and €2. Finally, the estimate on the distance of
level-lines (Lemma 2.2) and the interior estimate (3) allow us to bound || f{|zee(mt(Ly,)) DY
| f1lo,mt(La,) at the expense of some negative powers of h. O



2.3 Approximation in Sobolev Spaces

Let us first prove the density of polynomials in Sobolev spaces of holomorphic functions.

Proposition 2.8. Let Q) be a bounded simply connected Lipschitz domain. Then polynomaials
are dense in H°(Q) and H'(Q).

Proof. The density in H°(2) is proved in [14]. For the density in H'(Q2), let f € H'(Q),
29 € , and € > 0 be given. By the density of polynomials in H°(Q2) there is a polynomial Q
such that || f' — Q||o.o < e. By Lemma 2.4 the polynomial P(z) = f(z0) + f;o Q(t)dt satisfies

If = Plloa <CJlff = Qlloa < Ce.
This finishes the proof. O

The main theorem of this section is

Theorem 2.9. Let 2 be a bounded Lipschitz domain, star-shaped with respect to a ball.
Assume that Q satisfies an exterior cone condition with angle A\w. Let f € H*5(Q), k € Ny,
s € [0,1). Then there is a sequence (P,) of polynomials of degree p > k + s — 1 such that

. s ln D + 2 )\(kf-‘,—s—j) ]
u—amgscmmmmf+j(fizl) Pla G=0, .k

where the constant C' > 0 depends only on k, s, and the shape of §2.

The proof of Theorem 2.9 proceeds in two steps. In the first step, an approximation T} is
constructed which is holomorphic on a domain ¢ properly containing ). In the second step,
T}, is approximated by polynomials using Corollary 2.7. The following lemma formulates the
procedure of the first step.

Lemma 2.10. Assume the hypotheses of Theorem 2.9 and assume that € is star-shaped with
respect to the ball B,(0), p > 0. For 0 < e < 5 define

O = (1-67l0, (8)
k
Ti(z) = 3 /(- e (9)

Then Ty, is holomorphic on Q¢ and

Cie < dist(09°, Q) < Cqe, (10)
f = Tiljo < Cs™|fWq,  5=0,....k (11)
Telooc < Callfllr,0 (12)

where C, Cy, C3, and Cy depend only on 2, k, and s.



Proof. By a simple geometrical consideration, we have

€

e < dist(092°, ) < diam(f2) .

— € — €

(13)

and therefore (10) follows. Estimate (12) follows by the change of variables ( = (1 — ¢)z.
Since T}, is the k-th order Taylor polynomial of f, the integral form of the remainder gives

PO =T = g [ e
= k“/ FED (1 = er)z) 2Mrdr. (14)

Let us first consider the case j = 0. If 0 = j = k + s, then estimate (11) follows directly
from the change of variables ( = (1 — €)z. Let therefore 0 = j < k +s. Choose 0 < § < 1/2
such that 2(k+s+0 —1) > —1. (14) yields

62(k+1)/
(K1) 2e
(diam(2))**+ +1/ / U1 2 _2(k+9)
<
S TUR(1 = 25) ol —er)2)| T drdxdy

< CettY / 72+0) / |F50(2)| drdady.
7=0 z€(l—eT)2

2

1
/ FED (1 = er)z) 2R dr| dady

f=Tiliq <

Reasoning analogously to (13), we see that dist((1 — e7)$2,0Q) > per. Hence, we can apply
estimate (4) of Lemma 2.3 to obtain

IN

1
C€Q(k+1) / T2(k+5) (67_)72(175) ‘f(k) ‘iQdT
7=0

< 062(k+s) ‘f(k) E 0

|f = Tel3 o

where we used the fact that 2(k + s+ d — 1) > —1. This concludes the proof of the case
J = 0. Let us now consider the case 0 < j < k. For s = 0 the claim follows directly from
the Definition (9) by taking the jth derivative and then applying estimate (5) of Lemma 2.3
to each of the terms. For the remaining case s > 0, we see that by differentiating under
the integral sign in the remainder formula (14) we have to estimate terms which are very
similar to the ones in the case j = 0 above except that instead of f*+1) higher derivatives
fUHI4 0 < 4/ < 4, are involved. Mutatis mutandis, the arguments of our analysis of the
case j = 0 apply if we use (5) instead of (4) of Lemma 2.3 and choose ¢ € (0,1/2) such that
2k+s+0—-1—j") > —1. O

We are now in position to prove Theorem 2.9.

Proof of Theorem 2.9: Without loss of generality, we may assume that € is star shaped
with respect to a ball B,(0), p > 0. The factor (diam(2))*"*7J is obtained by the usual
scaling argument. We may therefore restrict ourselves to the case diam(2) = 1.

For € > 0 to be chosen appropriately below, let T} be defined as in Lemma 2.10. We have

|f = Tilj0 < O f 0. (15)

10



Let us now approximate T} by polynomials P, of degree p > k + s — 1. To that end, we
note that by (10) of Lemma 2.10 and Lemma 2.2 there is C' > 0 such that the inclusion
Int(Lygp) C Q€ holds for

h = Ce/?,

An application of Corollary 2.7 to the function T}, € H°(Int(Lys)) gives the existence of
polynomials P, of degree p such that

Tx — Pylio < Cih7% (1 + 1) | Tillomszan).  J € No.
Estimate (12) and the restriction j < k imply
Tx = Bplio <CR 2L+ 0) P flleo, 5 <k,
for some C, B > 0. Thus, the total error is (recalling h = C'e'/?)

|f = Polja < |f —Tljo+1Th — Plje
< Cldt i+ e PIM1 + Cel/’\)_p} | f Il e+s, j=0,... k.

. (Kw) (16)

p+2

Choosing

for sufficiently large K leads to the bound
In D + 9 Ak+s—j) ‘
|f_Pp|ij = C(ﬁ) ||f||k+s,ﬂa J :Oa"'ak' (17)

Replacing the full || - ||x4+s0 by the appropriate semi norm on the right hand side follows
now by a standard argument with the aid of Lemma 2.5: Let py be the smallest integer such
that po > k+ s — 1. Applying estimate (17) to the function f — Tpo where T, o 1s the Taylor
polynomial of order py of f about the origin 0 € 2, we get the existence of polynomials ﬁp,

p > po such that
1n(p + 2) )\(]C-FS—j) ~
c 12 [ N [

ln + 9 Ak+s—3) -
C(—@——» 1f®0,  5=0,... k

|f - pp|j7ﬂ

IN

p+2

2.4 Approximation of Singular Functions 2z, 2% 1n z

In the preceding section, we analyzed the approximation properties of polynomials for the
approximation of functions f € H***(Q). No assumptions on a possible continuation of
f across (parts of) 092 were made. Singular functions of the form 2%, z®In z, which are of
practical importance as they arise typically as the solutions of Laplace’s equation in domains
with corners, permit analytic continuation across parts of 9€). This observation motivates
the analysis of the approximation of functions f € H**5(Q) which can be extended across
0f) except at a singularity zg € 0€2. The following theorem shows that for the approximation
of such functions, the results of Theorem 2.9 can be improved provided that the singularity
zp is located at a convex corner of the domain 2.

11



Theorem 2.11. Let Q C Qqy be bounded Lipschitz domains with piecewise C' boundaries.
Assume that Q2 satisfies an exterior cone condition with angle \m > w at zg € 0N, and
assume that there is v > 0 such that

dist(z,0Q%) > 7|z — 20 Vz € 0. (18)
Let f € HETS(Q), k € Ny, s € [0,1). Then there is C > 0 depending only v and the shapes
of 2, Qo, and a sequence (P,) of polynomials of degree p > k 4+ s — 1 such that

. o (In(p+2 A(k+5—7) .
f = Pyl < C (diam(Q))"+~ (ﬁ) FPla  G=0,.. k.

The geometric interpretation of condition (18) is that 02 and 0€2 can only meet in the point
2o and they can only meet in a “non—tangential” way (cf. Fig. 1).

Im z

Ly

Re z

(2—N)m

Figure 1: Setting of Theorem 2.11

Before proving Theorem 2.11, let us note

Corollary 2.12. Let f be of the form z* or z*1n” z with o, B > 0. Let Q be a bounded
Lipschitz domain with exterior angle A at 0 € 0Q. Then there is a sequence (P,)52, of
polynomaals of degree p such that for all e > 0

[f = Polia < Clp+)7Nr0%e 0 5=0,1,
where C, depends only on ¢, €, and f.

Proof. The corollary follows immediately from Theorem 2.11 for the case A7 > 7 and from
Theorem 2.9 for the case A\ < 7 if we observe that f € H*™1¢(Q) for all € > 0. O

Remark 2.13 This corollary shows more clearly the difference between Theorem 2.11 and
Theorem 2.9. Whereas, in order to apply Theorem 2.9 one has to assume A < 1, Theorem 2.11

12



allows us to infer improved rates of convergence if the singularity of the function is located
in a convex corner of the domain. For the approximation of functions 2% in the H' norm,
Corollary 2.12 yields — for the approximation in the H! norm — the rate (p + 1)~**"¢ where
A > 1 for a convex corner; Theorem 2.9 only yields (p+ 1)~*"¢ for the approximation in the
H*' norm. This result for the approximation of singular functions is similar to the “doubling
of the rate of convergence” in the standard p version: In [25] the approximation of functions
of the form g(r,0) = r*®(0), (P smooth) by spaces of full polynomials on triangles T is
considered. It is assumed that one vertex of T is located in the origin and that the angle at
that vertex is less than 7/2. Then there are polynomials @), of degree p and C' > 0 such that

g — Qullma) < Clp+1)7* ~CN™®

where NV stands for the number of degrees of freedom. On the other hand, approximating a
harmonic function of the form u = Im z® on such a triangle T" gives by Theorem 2.11 with
A = 3/2 the existence of harmonic polynomials u, such that |[u—u,| g7y < C(p+1)72*T€ ~
CN—3/2a+e.

Proof of Theorem 2.11: The proof of Theorem 2.11 is very similar to the proof of Theo-
rem 2.9. Again, we will restrict ourselves to the case diam(€y) = 1 and obtain the general
case by a scaling argument. As in the proof of Theorem 2.9, we construct a function 7T} with
f — T}, small and T}, being holomorphic on a domain properly containing ). Approximating
T} by polynomials then concludes the argument.

Without loss of generality let us assume that zy = 0 and that the exterior cone condition
satisfied by €2 at the point zy is such that (for some p > 0)

{z € B,(0)||argz| > (2—MN7/2} C C \ Q (19)

The approximation 7T} is then defined by

Tlz) = 32 e+ (=", (20)

n=0

which is holomorphic on {2—e. In order to imitate the proofs of Lemma 2.10 and Theorem 2.9
we need the following two properties:

1. There is C' > 0 such that
Ch* +Int(Ly) C Q. (21)

2. There are Kk > 0, ¢g > 0 such that

UseqBre(z +€) C Q V0 < €< e. (22)

Let us postpone the proof of these two properties. Since T} is the Taylor polynomial of f
about the point z + € evaluated at z = (z + €) — € we have again the integral remainder
formula:
1 z
f2) =Ti(2) = 4 FEV@) (2 — 1) dt
*Jzte

1 1
= E(—e)”““/ fE (2 4+ er)rhdr.

=0

13



Similar arguments as in the proof of Lemma 2.10 (here we need (22)) produce
|f_Tk|_7,Q §C€k+57]|f(k)|s,907 .7:077]{7

Let us now turn to the approximation of T} by polynomials. (21) gives the existence of
C > 0 such that for
h:= Ce/?

the inclusion € + Int(Lyy,) C € holds. Applying Corollary 2.7 to the approximation T}, gives
the existence of polynomials P, of degree p such that

Ty — Pyl < Cih™% (1 + h) | Thlowmt(ran):  J € No.

Observing that € 4+ Int(Lyy,) C o, the change of variables ( = z + € on the right hand side
gives
Te = Poljo < Ch (L4 0) 7P| flleoe,  5=0,.. k.

Just as in the proof of Theorem 2.9 setting € = K {In(p + 2)/(p + 2)}* for sufficiently large
K produces the estimate

In D + 9 Ak+s—3) ‘
|f_Pp|ij SC(%) Hf”k-f—&ﬂv J :Oa"'ak'

Again, an application of Lemma 2.5 allows us to replace the full || - ||gz1s.o norm on the right
hand side by the desired semi norm.
Let us now check the validity of assertions (21), (22). (22) follows from simple geometrical
considerations: 0y approaches 2 only in zy = 0 and zy = 0 is a convex corner of ).
Because the boundaries of Q2 and € are piecewise smooth, there are p’, § > 0 such that (cf.
Fig. 1)

{z € B,(0)]||argz| < (2—N)7/24 0} C Q. (23)

Define
K :={z¢€ By(0)||argz| > (2 — A\)7/2 + §}.

Then it follows from the properties of conformal maps and the fact that €2 satisfies an exterior
cone condition with angle A\r that there is C' > 0 such that

dist(z,0) < Ch* Vze L,NK. (24)

(21) follows now because for z € L, N K (24) and (23) give z + Ch* € Qq for C sufficiently
large, and for z € L, \ K either |z| > p/, in which case (21) follows for h sufficiently small
by (18), or |z| < g/, in which case z € Qg and thus z + Ch* € Q.

Remark 2.14 Theorem 2.11 can be extended to the case of curvilinear polygons, star
shaped with respect to a ball B,(z). Letting z1,..., 2y be the corners of {2 and assuming
that €2 satisfies a cone condition with angle A7 at each corner and that

N
dist(z, 0€) < 7H |z — 2], z € 09,

J=1

14



the assertion of Theorem 2.11 still holds true. To see this, it is enough to set

k

T(z) = 32 2 FO(1 )z — 20))(elz — 20))"

n=0

and reasoning as in the proof of Theorem 2.11 yields the desired result.

2.5 Super-Approximability on Compact Subsets

In this subsection we will briefly discuss the question whether it is possible to construct
approximating polynomials which have good approximation properties on the whole domain
of interest and at the same time approximate the given function even better on compact
subsets. In view of the fact that both the function to be approximated and the approximating
functions are holomorphic, such a result may be expected from the maximum principle. We
will discuss here the approach that makes use of “Fourier expansions” (i.e., expansions in
terms of an orthonormal basis) of the given function. We demonstrate this tool for two
simple cases only, viz., the case of a domain with an analytic boundary and the case of a
rectangle. Further, we will outline how the proof of Theorem 2.11 can be modified to obtain
super-approximability on compact subsets for singular functions.

Proposition 2.15. Let 2 be a bounded, simply connected domain with analytic boundary.
Assume that f € H*(Q), k € Ng, s € [0,1). Then there is a sequence (P,) of polynomials
of degree p > k + s — 1 such that

Ve>0  |f— Byljo < CdtsIpttemilemmeld g Bl o j=0,...k,

where
d=diam(2), Q.={z€ Q|dist(z,00) >¢€}, 0<e/d <,

and the constants C, v, vo > 0 depend only on the shape of 0, k, and s.

Remark 2.16 Note that the polynomials P, are independent of e. Setting ¢ = 0 (i.e.,
considering the whole domain 2), we obtain an estimate which is essentially the same as an
application of Theorem 2.9 with A = 1 yields. However, the In(p+ 2) term could be removed
due to the assumption of analyticity of 0f2.

Proof. Without loss of generality we may assume that diam({2) = 1. The general case is
proved by a scaling argument. Let 1) be a conformal map from €2 onto B;(0). Let us first
see that 1) can be extended to a neighborhood Q of Q U dQ and that [¢| > 0 on QU 9.
The reflection principle (02, 0B;(0) are analytic) allows us to extend v to a neighborhood
of QU 0. Similarly, we can extend 9~! to a holomorphic function on a ball B »(0), p> 1.
Hence ® is invertible on a neighborhood Q of Q U 99 and therefore || > 0 on Q.

An L? orthonormal basis of H°(Q) is given by {1/ (n + 1) /m¢™'} as can be easily ascertained

from the change of variables w = 1 (z) (see, e.g., [14]). In fact, we can write

=D an/(n+ 1)/ ()¢ (2) (25)

15



where the coefficients a,\/(n + 1) are the Taylor coefficients of the function

f (W~ (w))

k+s
71/}/ (W1 (w)) € H"*(B1(0)).

Zan (n+1)/mw" =

Thus, we have

o0

Y lanffn+ 1) < Cm, Q)| fllne,  0<m<k+s. (26)

n=0

Let us further remark that, by the properties of conformal maps, there is x > 0 such that
{w=1Y(2)]z € Q} C Bi_.e(0). (27)

Let us split the sum in (25) in two parts

N-1
= Zan\/(nJrl)/mp"(z )+ Zan\/ (n+1)/my" (2 =Tn + Ry
n=0

where the number N € IN will be chosen below depending on the polynomial degree p. Let
h > 0 be so small that Int(Ly,) C €. By Corollary 2.7 applied to T there are polynomials
P, such that

Ty = Pl < CHP Q4+ D) NI @ [0 ey | flloes =0,k

where we used estimate (26) with m = 0. Let us now turn to estimating Ry. The change of
variables w = 1(z) (together with (27)) provides us with the bound

Byloa, < 1D an/(n+ 1)/ 55, 0= D laal*(1 = re)*™*?
n=N n=N
< ONTEI(1 = w02 fli 400
where we used estimate (26). Note that C' > 0 is independent of e. Similarly, we obtain for

0<j<k |
|Rn[3o, < ONT2EF0)(1 — ke)® N2 712,

where C' > 0 depends on [[¢)[|yys+1.0() and on |W|Z<>1<>(Q)' We conclude that
=Pl <C (W20 4+ D) PN )N + N~ D0 = k¥ [ fllisn, 5 =0,k
Choosing N = vp with v so small that q := (1 + h)~ 1H1/1H”°O < 1 results in

[f =Pl < C (07" 4 pg") | fllisso:  5=0,... k.

The term pgP can be absorbed in the first term. Finally, the full || - ||4450 norm can be
replaced by the desired semi norm by the application of Lemma 2.5. O
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The essential tool of Proposition 2.15 is the availability of an orthonormal basis of H°(£2).
For rectangular domains similar ideas can be used. We illustrate this in the next proposition
for harmonic functions.

Proposition 2.17. Let Q be a rectangle, u : Q — R be harmonic, u € H**(Q), k € N,
s € [0,1). Then there is a sequence (u,) of harmonic polynomials of degree p > k + s —1
such that

Ve >0 lu — up|| i) < Cdktsip=kts=ile=mwe/d|y |, o, j=0,...,k, (28)

with
d=diam(2), Q.={z€ Q|dist(z,00) >¢€}, 0<e/d <,

where the constants C, v, v > 0 depend only on the shape of 2 and k, s.

Proof. The proof is based on very similar ideas as the proof of Proposition 2.15. We will
therefore merely sketch the main steps. For convenience’s sake, let us assume that €2 =
(0,7) x (0,a) and that s # 0. After subtracting an appropriate harmonic polynomial, we
may assume that all derivatives of u up to order k — 1 vanish in the four vertices. Hence, we
can write u = u; + - - - + uy, where the u; are harmonic and vanish on three edges and are
equal to u on the fourth edge. We may therefore approximate each of these four functions
separately. Consider u;, whose restriction to the boundary 052 is supported by (0, 7) x {0}.
Expanding u;(z,0) in a Fourier series gives

o
uy(z,0) = Z ¢y Sinnz,
n=1

[e9)
Y e < CllullR 0
n=1

Thus, the function u; is given by

- ) sinhn(a —y
ui(x,y) = ch 5111an.
n=1

Noting that the functions {sin nzsinhn(a — y)} are orthogonal on 2 and that the functions
sinhn(a—1vy)/sinh na decay very fast away from y = 0 we may infer the claim (28) by similar
reasoning as in the proof of Proposition 2.15, viz., splitting the sum into two parts. U

If the function u to be approximated satisfies certain boundary conditions, it may be of
interest to approximate with polynomials which also satisfy these boundary conditions.

Proposition 2.18. Assume the same hypotheses of Proposition 2.17. Let I'y be one of
the four edges of Q. Assume additionally that u satisfies ulr, = 0 (Ou|r, = 0). Then the
harmonic polynomials w, in Proposition 2.17 may be chosen to be antisymmetric (symmetric)
with respect to T'y and assertion (28) holds with ). defined as

Q. ={z € Q|dist(z,00\ T'1) > €}.

17



Proof. We will only consider the case of u vanishing on I'y, the case of the d,u vanishing on
I’y being similar. Without loss of generality we may assume that I'y = (0, 7) x {0} and that
Q0 = (0,7) x (0,a). By the reflection principle, the antisymmetric extension of u across I';

is harmonic on Q = (0,7) X (—a,a) and is in H*"5(Q). Hence Proposition 2.17 is applicable
with the rectangle Q. Let u, be the harmonic polynomials given by Proposition 2.17. Now,
the harmonic polynomials @,(x,y) = —u,(x, —y) satisfy the same error estimates as the
functions u, due to the antisymmetry of u. Hence, the average (u, + @,)/2 also satisfies the

same error estimates and, additionally, is antisymmetric with respect to I';. O

Let us now analyze the case of singular functions as they arise in corner singularities, that is,
the case considered in Theorem 2.11. Since the function f is assumed to be holomorphic on
o which approaches ) only in the point zy (the singularity), we may expect to get improved
rates on compact subsets as soon as we stay away from zy. This is formalized in the following
theorem.

Theorem 2.19. Assume the same hypotheses as Theorem 2.11. Assume additionally that
there is a line g passing through zy such that 0Q N g = {z} (i.e., Q is completely contained
in one of the half planes determined by g). Then for each K > 0 there are polynomials (P,)
of degree p > k + s — 1 such that for all 6 >0

AMk+s—j
_pl. < Ot | (P T sy ||
|f = Boliossc) < Ok p e +p 0| s

for j=0,...,k and d = diam(Qy). The constants Ck, vk > 0 depend only on K, k, s, and
the shapes of 2, Q.

Remark 2.20 If we set 6 = 0 in Theorem 2.19 we get the result of Theorem 2.11.

Proof. We may assume that d = 1. The general case follows from a scaling argument. The
proof follows along the lines of the proof of Theorem 2.11. We will therefore merely delineate
the main steps. Without loss of generality we may assume that g = {iy|y € R}, z0 = 0
and 2 C {z € € |Re z > 0}. The essential idea of the proof of Theorem 2.11 is to produce
an approximation 7Tj of f by an appropriate “shift” by e. In order to get approximations

which are better on compact subsets, we have to replace this “uniform” shift by a highly
non—uniform one. In fact, we consider

Ti(z) = 3 f O+ () ()"

g(z) — e—nz/s’
where the parameter x > 0 is chosen so small that the following two properties are satisfied:

1. There is C' > 0 such that for ¢ := Ch*

{z+¢€((2) |z € Int(Lgp)} C Q.
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2. There are €y, K > 0, such that for all 0 < € < ¢

U.coBre (2 + €((2)) C Qo.

A careful analysis based on distinguishing the cases |z| > € and |z| < e shows that these two
conditions can be meet for sufficiently small x > 0.
Taylor’s formula for the remainder gives

1 1
F6) = Tul) = 5 (@) [ 4G (27
: 7=0
Observe now that
ICV(2)] < CjeTe e W2eQ\ Bs(0),  j€ N,
for some v > 0. This estimate together with the treatment of Taylor’s remainder formula

analogous to the proof of Theorem 2.11 yields

k4s—j ‘

‘f - Tk‘j,Q\B(g(O) S C (66775/6) f(k)‘s,ﬂoa .7 = 07 R k.

On the other hand, according to Corollary 2.7 the function 7T} can be approximated by
polynomials such that

Te = Poljo < Ch 2L+ 1) P Tillomscrwy, 7= 0,0 k.

Combining these two estimates and observing that ¢ = Ch*, we arrive at
k+s—j
|f_Pp‘j’Q =C [(hA675/hA) _'_hiﬁ(l—i_h)ip Hf”kstﬂo J :07"'7k' (29)

Choosing for K > 0 the parameter h := K(Ilnp)/p, inserting this choice in (29), and using
the fact that A > 1 allows us to conclude the argument. An application of Lemma 2.5
replaces the full norm on the right hand side by the desired semi norm. O

Remark 2.21 In the proof of Theorem 2.19 we ultimately made the choice h = K(Inp)/p.
This leads to the term p~%, algebraic of any desired order. Other choices may lead to
sharper estimates. For example, choosing h = Kp~(1=#) Inp for some p € [0, 1) allows us to
get sharper estimates on the second term at the expense of the first one.

2.6 Numerical Example

The aim of the following numerical experiments is to illustrate the results of Theorems 2.9, 2.11
and to show numerically that the rates obtained there are essentially sharp. To that end, we
consider the approximation of the harmonic functions u, = Im 2% (o = 1/2 and o« = 3/2) by
harmonic polynomials of degree p on the sectors S(w) of aperture w at the origin given by

S(w):={z€ C||z|<land |arg z| <w/2}, 0<w <27
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Table 1: Theoretical and Numerical rates for various angles w and values «

w /8 /4 /2 27/3 s 3/2r | 5/3w
N=(2r—w)/n 15/8 | 7/4 | 3/2 | 4/3 1 12 | 1/3

Aa for a = 1/2 0.9375 | 0.875 0.75 0.667 0.5 0.25 | 0.1667

numerical rate; & = 1/2 | 0.9313 | 0.8692 | 0.7450 | 0.6622 | 0.4967 | 0.2454 | 0.1565
Aa; o = 3/2 2.8125 | 2.625 2.25 2 1.5 0.75 0.5

numerical rate; « = 3/2 | 2.7942 | 2.6080 | 2.2355 | 1.9872 | 1.4905 | 0.7428 | 0.4893

In our numerical examples we focus on the effect of w on the following best approximation
problem in the H' semi norm (the “energy norm”):

E(w,a,p) = min{|V(uq — vp)|r2(sw)) | vp harmonic polynomial of degree p}. (30)

For every w, the functions u, are in H*™~¢(S(w)) (¢ > 0 arbitrary). Theorems 2.9, 2.11
therefore yield bounds of the form F(w,a,p) < Cp~*T¢ with A = (27 — w)/7. The com-
putational results are depicted in Figs. 2 and 3 where we plot E?(w,«,p) (the “energy”)
versus the polynomial degree p. As predicted by Theorem 2.9, the rate of the approxima-
tion deteriorates for w — 27, and it improves as the aperture w — 0, the latter being in
agreement with the results of Theorem 2.11. A quantitative analysis of these observations
can be found in Table 1: For our choices of apertures w we compare the bounds Cp~* of
Theorems 2.9, 2.11 with the rates of convergence observed numerically in Figs. 2, 3. We
see that the numerically observed rates of convergence are very close to the rates predicted
by Theorems 2.9, 2.11, which shows that the rates of convergence presented in these two
theorems are essentially the best possible ones.

approx. of Im z**(1/2) by harmonic polyn. on sector with angle w
10 T

101\ |

rel. error in energy

-5 " S S|

10 10’ 10
polynomial degree p

Figure 2: Approximation of Im z'/2 on S(w) for w = 7/8, /4, n/2, 2n/3, w, 3/27, 5/37 (in
ascending order)
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approx. of Im z**(3/2) by harmonic polyn. on sector with angle w
10 T

rel. error in energy

-12 L

10 10’ 10
polynomial degree p

Figure 3: Approximation of Im 232 on S(w) for w = 7/8, /4, n/2, 27/3, w, 3/27, 5/37 (in
ascending order)

3 Generalized Harmonic Polynomials

3.1 Preliminaries

We consider now the general elliptic equation
Lu = —Au+ a(z,y)u, + b(z,y)u, + c(r,y)u=0 on D C R? (31)

where the functions a, b, and ¢ are real analytic on D. We assume that D C R? is a bounded
Lipschitz domain.

S. Bergman and [.N. Vekua derived independently an operator ReV, the so-called Bergman-
Vekua operator, that maps holomorphic functions (normalized to be real in an arbitrary
point) onto solutions of (31), [1, 26]. In fact, this operator is injective and onto. We show
here that this operator is additionally bicontinuous (i.e., it is continuous and its inverse is
also continuous) with respect to Sobolev norms || - || x.

In Section 2, we analyzed the approximation of holomorphic functions f € H* by complex
polynomials. The bicontinuity result of the Bergman-Vekua operator ReV implies that for
each polynomial approximation result of Section 2, an analogous result for solutions v € H*
of (31) can be formulated for generalized harmonic polynomials, i.e., the functions ReV(1),
ReV(z), ReV(iz), ReV(z?)....

Before we embark on the proof the bicontinuity result, let us comment on the difference
between the theories of Bergman and Vekua. Bergman constructed a series representation
of the operator ReV directly from the data a, b, c. His approach therefore leads immediately
to concrete realizations of the operator ReV, [2, 3, 22] (see also the discussion on localized
versions of ReV in Section 3.3). In contrast to Bergman’s definition of the operator ReV,
Vekua introduced ReV in terms of the Riemann function G, which is the solution of an
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appropriate auxiliary problem. This abstract definition of the Bergman-Vekua operator is
more suitable for our analysis, and we will use it in the following exposition. Nevertheless,
the existence proof for G given by Vekua is constructive as it identifies G as the solution
of an appropriate Volterra integral equation which can be solved by Picard iterations. This
procedure may be imitated for constructing good approximations of ReV(2*), ReV (iz*) (see
also Section 3.3).

Remark 3.1 The theory of Bergman and Vekua is restricted to elliptic equations in two
dimensions. However, representation formulas for solutions of elliptic equations in three
variables are available in terms of two holomorphic functions, [4, 5, 9].

Remark 3.2 We concentrate in the present section on the approximation properties of
generalized harmonic polynomials, the images of (complex) polynomials under the Bergman-
Vekua operator. However, it is worth noting that the Bergman-Vekua operator maps any
system of functions which are dense in the set of holomorphic functions (in some Sobolev
norm) onto a dense set of solutions of (31). It should be mentioned in this context that
approaches for the construction of complete systems which are not based on the Bergman-
Vekua operator have been been proposed in the literature. Typically, these approaches rely
on the knowledge of a Green’s function, [10].

We identify R? with the complex plane € via z = x + 4y and introduce the two differential

operators % = % (a_am —i(%) ,% = % (a% +ia%) . Let D C € be such that DUdD C D. We

assume that the real analytic functions a, b, and ¢ permit analytic continuations to D x D
of the form
1 z24+C z—C 2+ C z2—C(
A6 = 7 (e )+ )
(0 = 3 (a )TN ) )

pe0 = (o505 05050,

o = (5 g)

such that the functions A, B, C' are analytic on D x D. By [26], we have

Theorem 3.3 (Vekua). The solution u of (31) can be continued analytically to a solution

U(z,¢) zu(z"gg,z;f), (2,¢) € D x D,

of the equation

0? oU oU
a28C(]+A(,z, OE + B(z, Oa_g +C(z,Q)U = 0.

In order to define the operator ReV which is used for the characterization of the solutions
of (31), we introduce the notion of the Riemann function G associated with the operator L.

LU =

Definition 3.4. The Riemann function

G:DxDxDxD —
(z,¢,t, 1) — G(z,(,t,T)
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solves the problem

G 0AG 9BG
0z0( 0z oC
G(t,7,t,7) = 1, (t,7) € D x D,

LG =

LOG = 0,

0 _
%G(Z,T, t,7) — B(z,7)G(z,1,t,7) = 0, 2eD, t,reD,

a%G(t, (t,7)— A, QG ¢ t,T) = 0, teD, (,T1eD.

The Riemann function GG can be written as the solution of a Volterra integral equation which
may be solved by Picard iterations. It follows that G is continuous on D x D x D x D and
that it is holomorphic in each of the four variables ([26] for the details).

Example 3.5 For Laplace’s equation, i.e., a = b = ¢ = 0, the Riemann function is G = 1.
For Helmholtz’s equation, ie., a = b = 0, ¢ = k% k > 0, the Riemann function is

G(z (¢, t, 1) = Jy (k\/(z —t)(¢ — 7')) where Jy is the Bessel function of the first kind of
order 0. Similarly, in the case a = b = 0, ¢ = —k?, G(2,¢,t,7) = I <k\/(z —t)(¢ — 7')),

where [ is the modified Bessel functions of order 0.

Definition 3.6. For zy € D introduce the integral operator I[p, z| acting on holomorphic
functions ¢ by

Heal:0) = 3(670200() + [ eOHER20) i+

20
¢
Glao, G, CR(2) + | BTV (20,7, 2,C) ).
Z0
Here, the integrals are path-independent and the kernels H, H* are given by
oG

H(t,7,2,() = B(t,T)G(t,T,Z,C)—E(t,T,Z,C),
H*(t,7,2,() = A(t,T)G(t,T,Z,C)—g—f(t,T,z,C).

Restricting ¢ = Z in the function I[p, 20](z,(), we obtain (using the assumption that the
coefficients a, b, ¢ are real)

ReVip, 20|(2) := I]p, 20](2,Z) = Re {G(Z,EO,Z,Z)cp(z) + /Z o(t)H (t,Zo,2,2) dt} . (32)

20

Theorem 3.7 (Vekua). Let D C € be a simply connected, bounded Lipschitz domain. Fix
20 € D and let u be a solution of (31). Then there is a unique holomorphic ¢ with p(zo) real
such that

u(z,y) = ReVlp, 2l(z), z=uwz+iy,
Moreover, the function ¢ can be expressed in terms of U by

QO(Z) = 2U(Z,§0) — U(Zo,go)G(Zo,go, Z,go).
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Theorem 3.7 states essentially that the map [ is a bijection between the holomorphic func-
tions (which are real at the point zy) and the (real) solutions of (31). The next section shows
that this operator (and its inverse) are continuous in Sobolev norms.

3.2 Regularity of u vs. Regularity of ¢

In [7], it was shown that if a solution u of (31) is in a Hoélder space, then the holomorphic
function ¢ corresponding to u by Theorem 3.7 is in the same Holder space and vice versa.
Theorems 3.8, 3.11 show that an analogous result holds true in a Sobolev space setting.

Theorem 3.8. Let D C € be a simply connected, bounded Lipschitz domain. Fix zy € D,
k > 1. Then there is C(L, 2y, D, k) > 0 depending only on 2y, the differential operator L,
the domain D, and k such that the following holds. Let u € H*(D) satisfy (31) and let © be

the holomorphic function corresponding to u by Theorem 3.7. Then
In order to prove Theorem 3.8, we need a few technical lemmas.

Lemma 3.9 (Interior estimates). Let Dy be star shaped with respect to z; and denote d =
diam (Dq). Assume that there is o € (0,1/2) such that Boag(21) C D1 C Bg(z1). Then there
is C(a, L) depending only on o and the coefficients of L such that every uw € H'Y(Dy) with
Lu =0 on D, there holds

il Boateon + IVl By € Clas L) +d ) ullmpy, (33)
1Dl ey < Clas DA+ A7) ull ), (34)
1
/0Hu(s<z—z1>+z1)H%2(D1>ds < Clon L) (Pllulmi,e + 1ul2my ) > (35)
1
/ ||Vu(s(z—21)+21>||%2(D1)ds < C’(a,L)(1+d)2||u||§{1(Dl). (36)
s=0

Proof. The first two estimates are standard. Without loss of generality, we may assume that
z1 = 0. For (35), we split the integral into two parts by integrating from 0 to « and from «
to 1. We have

[ 52 o, ds < avea (D)l

For the second part, the change of variables 2’ = sz implies

1 1
ds 1—«
| sy ds = [ ) ann <~ Tl

and (35) follows. For the last estimate, we apply (35) to the components of Vu to arrive at

1
/ V() sy s < C (@1l + V0l )

and (36) follows by (33). O
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Lemma 3.10. Let Dy be star shaped with respect to z;, d = diam (D;) < R for some
R > 0 and a € (0,1/2) such that Bag(21) C Dy C Bg(z). Let M : Dy x Dy x D; —
C be Lipschitz continuous with Lipschitz constant M', i.e., |M(z,t1, 1) — M((, t2, 72)| <
M (J]z = |+ |t1 — t2| + |71 — 72|). Let w € H' (D) satisfy Lu = 0 and let U be the extension
of w as in Theorem 3.7. Upon setting | M ||w1. := ||M|| =~ + dM’ there is C; = Cy(«, L, R)
such that

/z U(t, t)M(z,t,t)dt

21

/ WU (t, )M (z,t,T) dt < Cy|| M| oedl ]l 72 (-
21 1)1)

AF
L2(D1) L3(

If furthermore u € HYW*(Dy), k € (0,1), there is Cy = Cy(cv, L, k, R) such that

< Gol|M{lwree (dlul sy + d' ™ lullmoy) -

/Z U(t, t)M(z,t,t)dt

Z1

H*(D1)

< ColMlwre (dIVulgrepy) + d' 5 lullmpy)) -

/ OU(t, t)M(z,t,t)dt

H*(D1)
In all cases the path of integration is the straight line connecting z; with z.

Proof. The proof is very similar to our procedure in Lemma 2.3. We will therefore merely
sketch the proof of the last estimate. Without loss of generality, we may assume that z; = 0.
We have to estimate

/ |Z o C|7272k
(2,$)€D1x D1

Hence, after using Schwarz’s inequality we have to bound

2

/1 0WU (sz,5%)2M(z, s2,5%) — 01U (¢, sC)CM(C, 8¢, 5C)| .
s=0

1
[1 = / / |Z—<‘7272k|81U<827 Sz) _81U<8C7 SZ)|2‘2M(’Z7 Sz, Sz)‘2d87
s=0 J(z,{)€D1x D1

1
I, = / / (00U (sC, Q)2 — |27 |2M (2, 52, 57) — (M(C, 3¢, Q) ds.
s=0 J(z,{)€D1x D1
Because 01U (#,%) = (uy(Rez,Im z) — iu,(Re z,Im 2)) /2, we obtain for I;:

1 - 2
s=0 J(2,()

|Z _ C|2+2k

We split the integration over s into an integral from 0 to « and from « to 1. We observe for
s € (0, ) that sDy C Bag(21) C Dy and thus [Vu(sz) — Vu(sQ)| < s|z — (||| D*ul| Lo (Boy(er))-
For s € (a, 1) we use the change of variables 2’ = sz, (' = s¢ and the definition of the H*
semi norm to get

I < Cla, )P IM [ [d2 2| D e o) + [Vlit

ad(zl

and thus I; can be bounded in the desired fashion by appealing to Lemma 2.3. For I, we
use the Lipschitz continuity of M to get

|2M(z, 52, 57) — (M(C, 5¢, Q)| < C| M [[wr.e=]2 = ¢J.
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Splitting again the s integration into an integral from 0 to o and from « to 1 allows us to
conclude
)+ ”quLQ(Dl

ad Zl

I < CAB M|}y |Vl
and hence I, can also be bounded in the desired fashion using Lemma 2.3. O

Proof of Theorem 3.8: By [12], the extended function U(z, () satisfies
U(z,¢) = U(C. O)G(C, ¢, 2, O)+
/_ U(t,T) [0:G (.1, 2,¢) — AL, DG (L, 1, 2,¢)] dt + [B(t, ) U(t, ) + 0, U(t,1)] G(t,1, z,¢) dt
¢

where the integral is in fact path independent. Together with the formula for ¢ (cf. Theo-
rem 3.7)
(p(z) = 2U<Z, z0) - U(’Z()u 5())C7Y<ZO7 z07 Z, 50)

we arrive at the representation

QO(Z) = U(ZQ,?Q)G(Zo,go,Z,g())—F (37)

2/ U(t, 1) [0:G(,1, 2,%0) — A(t,1)G(t,,2,%0)] dt +

20

[B(t,))U(t,t) + 01 U(t,1)] G(t,1, 2, %) dt.

Let us first bound ||¢||2(py). As D is assumed to be a bounded Lipschitz domain, there
are finitely many points (2;)¥, C D and corresponding domains (D;)Y., C D star shaped
with respect to the points z; such that UN,D; = D. For each i, we choose a path p; C D
connecting zy with z;. Using the path independence of (37), we write for ¢ on D;:

©(z) = U(z0,%0)G (20, Z0, 2, Zo +2/ +2/

Let us first consider the second integral. It is of the form considered in Lemma 3.10 and
by the assumption D U 0D C D, the assumptions of Lemma 3.10 are satisfied. Hence,
there is C' > 0 with |¢||z2(p,) < C|lu|lg1(p,) where we exploited that U(t,?) = u(Re ¢,Im t),
OU(t,t) = (uz(Ret,Imt)—iu,(Ret,Imt))/2. For the remaining terms, the interior estimates
of Lemma 3.9 yield the existence of C; > 0 such that ||u||re ), [[Vul|rep) < Cillullaip). A
compactness argument concludes the proof of the L? bound of ¢. Let us now outline how the
proof for higher derivatives of ¢ proceeds. Let k = [k] + s, [k] € N, s € [0,1). Differentiating
(37) [k] times, reveals that ¢(*)(2) is of the form

(K]
U(207 gO)a,“g,k;]c\;(z’h) z07 Z, 20) + Z a{zU('% g)Cvn(za 2, 20, 20)+

n=0

2 / U(t,7) [ag’ﬂaga(t,f,z,zo)—A(t,f)ayﬂa(t,f,z,zo) df +

20

Akl

[B(t,D)U(t,7) + & UL, 1)] 9G(1,1, 2, %) dt

for some analytic functions C, which depend only on the analytic functions G, A, B, C
and their derivatives up to order [k]. Hence, similar reasoning as above allows us to bound

HQOHH’“(D) by HuHH’“(D)-
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Theorem 3.11. Let D C € be a bounded, simply connected Lipschitz domain and fix zy € D,
k > 0. Then there is C(zy, L, D, k) such that for all ¢ € H*(D) holomorphic on D,

| ReVie, 20]l|l axpy < C(20, L, D, )|l a2y -

Proof. The proof is very similar to the procedure of the proof of Theorem 3.8. The functions
H, G appearing in the definition of ReV satisfy all the assumptions of Lemma 3.10 and the
necessary interior estimates are provided by Lemma 2.3. U

3.3 Localization of the Bergman-Vekua Operator

In the preceding section, we fixed 2z, and were able to show that the Bergman-Vekua operator
ReV is a bijection between the set of holomorphic functions (normalized to be real at zp)
and the solutions v of Lu = 0. Moreover, this operator is bicontinuous in Sobolev norms
HF k> 1.

For fixed zy, the operator ReV is a non-local operator; it is only a local operator in a
neighborhood of zy. For practical purposes, it is important to have local versions of the
operator ReV as it not known explicitly in general. As mentioned in the introduction to
this section, there are two approaches to approximating ReV. In Bergman’s approach, ReV
admits series expansions about the point zy which can be expected to converge rapidly in
the neighborhood of 2z (cf. [2, 3, 22] for global implementations ReV). Vekua showed the
existence of G be means of Picard iterations of a Volterra integral equation which again can
be expected to converge fast in the neighborhood of zj.

The ensuing corollary shows that local versions of Theorems 3.8, 3.11 hold which eliminate
the explicit dependence of the constants of Theorems 3.8, 3.11 on the point zj.

Corollary 3.12. Let D be a bounded domain, and let Dy C D be star shaped with respect to
20 € Dy, Denote d = diam (Dy) < diam (D) and assume that there is « € (0,1/2) such that
Beaa(20) C Dy C By(2). Let u € H¥(Dy), k > 1 solve Lu = 0 on Dy and let ¢ be such that
u = ReV]yp, 20]. Then there are constants C(«, L, k) depending only on o, L and k such that

HQOHH’“(DO) <CO(a, L, k)”u”Hk(Do)-
Furthermore, for every k > 0, there is C'(a, L, k) > 0 such that
| Rev[%ZO]HHk(Do) <C(a, L, k’)”‘PHHWDo)
for all functions ¢ holomorphic on D,

Proof. Follows immediately by tracking the dependence of the constants on the point 2, in
the proof of Theorem 3.8. O

3.4 Generalized Harmonic Polynomials

Definition 3.13 (Generalized Harmonic Polynomials). The set of generalized harmonic
polynomials of degree p is given by

G(p, z0) := span {ReV[1, zo|, ReV|z, z0], ReV][iz, 2], (38)
ReV([2?, 2], ReV[iz?, 20, . . ., ReV[2?, 2], ReV[iz?, 2]},

and dim G(p, z9) = 2p + 1.

27



Example 3.14 For the case of Laplace’s equation, G = 1 by Example 3.5 and therefore
the operator ReV reduces to taking the real part. G(p,zp) is therefore precisely the set of
harmonic polynomials of degree p.

For the case of Helmholtz’s equation, a = b = 0, ¢ = k2, a calculation shows that

ReV[z",0](z,y) = nl(2/k)" cos(nb)J,(kr),
ReV[iz",0)(z,y) = —nl(2/k)"sin(nd)J,(kr),

where we used polar coordinates x = rcosf, y = rsinf. The functions J, are Bessel’s
functions of the first kind of order n.

Similarly, if a = b = 0, ¢ = —k? above expressions for the generalized harmonic polynomials
for Helmholtz’s equation hold true with the Bessel functions J,, replaced with the modified
Bessel functions I,,.

Remark 3.15 We mentioned at the outset of Section 2 that there are many systems of
functions that are dense in the set of all holomorphic functions. Any such system generates
by the continuity of the Bergman-Vekua operator ReV a dense system for the solutions of
(31). For example, in the case of Helmholtz’s equation, systems of plane waves are closely
related to the holomorphic functions {e®**} where k is the wave number and the parameter
a € € is constrained to satisfy |a| = 1.

Theorem 3.16. Let D be star shaped with respect to a ball and let the exterior angle of D
be bounded from below by Amw at each boundary point. Let zy € D be fixed and generalized
harmonic polynomials be defined by (38). Assume that uw € H*(D), k > 1, satisfies (31).

Then there are generalized harmonic polynomials G, € G(p, z9) of degree p > k—1 such that

o Inp A(k—j)
o= Gollasoy < Cim(D) (B2) " ully, G =0.1,
where C' > 0 depends only on the shape of D, the relative position of zy within D, and the
coefficients of the differential operator of (31).

Proof. For the fixed point 2y € D, let ¢ be the holomorphic function corresponding to u
by Theorem 3.7. By Corollary 3.12, |¢||gxpy < C|lu| grp). By Theorem 2.9 there are
polynomials P, of degree p such that

' . (lnp A(k—7) -
I = Pl < Claiam(D) (B2) "l 70,1

By the continuity of the operator ReV[-, z] in Sobolev norms (Corollary 3.12) and the
linearity of ReV[:, 2], we get with u = ReV]yp, 2], G, := ReV|[P,, 2

' B hlp A(k—3) ‘
o= Gollwoy < Claian( ) (B2) " a5 =01

O

Remark 3.17 The bicontinuity of ReV allows us to obtain for each result of Section 2 an
analogous result for the approximation with generalized harmonic polynomials. In particular,
the analog of Theorem 2.11 holds. Furthermore, the results on super-approximability of
Section 2.5 hold for generalized harmonic polynomials.
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4 Numerical Example

In this section, we present an application of our approximation results for “operator-adapted”
shape functions to Laplace’s equation. An application to Helmholtz’s equation will be pre-
sented in [18] (see also [16, 24]). We consider here the problem

—Au = 0 on 2 :=(0,1) x (0,1),

—0,u = g¢g:=Re (a2+z2 + = ZQ) on 0f) where a > 1. (39)

The solution of problem (39) is unique up to a constant. The weak formulation is given by:

find u € H'(Q2) such that
B(u,v) := / Vu-Vudr = F(v) := % gvds Vv € HY(Q). (40)
Q o0

Again, the solution u is unique up to a constant which may be fixed imposing zero mean on
u. Associated with this problem is the notion of an energy given by B(u,u) = ||Vul|? 12(Q)
and an “energy norm” being the square root of the energy, i.e., the H' semi norm. In the
finite element method, a (finite dimensional) space Vpr C H'(Q) is chosen, and the FEM
reads:

find upp € Vrg such that B(upg,v) = F(v) Vv € Vig. (41)
Céa’s Lemma gives that
|V (u— UFE)||L2(Q) = B(u — upg,u — UFE)1/2 = elgf IV (u — U)HL? (42)

The quality of the finite element approximation upg is therefore completely determined by
the approximability of the exact solution u in the space Vg C H(Q).

The approximation theory of Section 2 guarantees that, locally, harmonic polynomials have
very good approximation properties for the approximation of the solution u of (39). The
PUM, as presented in the Introduction allows us to construct a global, conforming ansatz
space Vpyas from local spaces of harmonic polynomials with the aid of a partition of unity.
One important class of examples of partition of unity that satisfy the conditions of Def-
inition 1.1 is given by the classical finite element hat functions on shape-regular meshes
(the shape-regularity implies that the conditions (1) on the partition of unity functions are
satisfied). Our numerical examples are based on partitions of unity of that type.

Example 4.1 The classical bilinear finite element hat functions. Let Q = (0,1)?, n € N
be given. Set h = 1/n and subdivide © into n? squares. Denote (z;,;), ¢, 7 = 0,...,n the
nodes obtained in this way where x; = ih, y; = jh and associate with each node the usual
continuous, piecewise bilinear pyramid function ¢; ;, which takes the value 1 at node (x;,y;)
and vanishes in all other nodes, i.e., is given by ¢; ;(z,y) = ¢((x — 2;)/h, (y — y;)/h) with

o(,y)=(1—-=z)(1-y)  for ( y) € [0,1] x [0, 1]
E —I—xgg ; for (z,y) € [-1,0] x [0,1]
+
for (o.9) € [-1.0] x [1.0] (43)
(1—2)1+vy) for (z,y) € [0,1] x [—1,0]
0 elsewhere.
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The patches, i.e., the supports of the functions ¢;;, are the closure of the sets €);;, =
{(z,y) ||z — | < h,ly —y,| <h},i,5=0,...,n.

The second example of a partition of unity is variation of the previous example where the
partition of unity functions in the interior are kept and only the ones at the boundary are
modified. For notational convenience, we will construct the partition of unity functions by
a tensor product argument.

Example 4.2 First, construct a partition of unity in one dimension for (0, 1) as follows. Let
n € N, h = 1/n, and denote @;(x) the usual piecewise linear hat functions associated with
the nodes x; = ih, i = 0,...,n. Introduce now the partition of unity (gpi)?:_f by p; = @; if
2<i<n—2,01 =00+ @1, Pn1= Pn_1+ Pn. For Q= (0,1)? define the two dimensional
partition of unity ((pzj)fj_:ll by @ii(x,y) = @i(x)e;(y). Note that there are only (n — 1)
partition of unity functions as opposed to the preceding example where there are (n + 1)2.

The ansatz space Vpg in (41) is taken as Vpyjs of Definition 1.1 where the partition of unity is
of the type described in Examples 4.1, 4.2, and the local approximation spaces V; are chosen
as spaces of harmonic polynomials of degree p, i.e., V; := span {Re (z+iy)", Im (z+iy)", |n =
0,...,p}. In the numerical examples, the parameter a of (39) is either a = 1.05 or a = 1.5.
Hence, the approximation results of Section 2 apply. If the partition of unity is fixed and the
size of the local spaces (i.e., the degree p of the harmonic polynomials) is increased, we may
speak of the “p version” of the PUM and Theorem 2.6 together with Theorem 1.2 implies
that

inf ||V(u—2)|l2 < Ce™, p=0,1,... (44)

veEVpuM
where C, ¢ > 0 and independent of p. On the other hand, if the size of the local ap-
proximation spaces is fixed (i.e., the polynomial degree p is fixed) and the support of the
partition of unity functions is varied, we may speak of an “h version” of the PUM. In this
case, Theorem 2.9 together with Theorem 1.2 implies bounds of the form

L (45)

n

inf HV(U - 'U)”LQ(Q) < Chp, h =
veVpum

with C' > 0 independent of h.
Let us first consider the partition of unity of Example 4.1 and a = 1.05. In Fig. 4 the “p
version” of the PUM is compared with two variants of the classical p version of the FEM,
the spaces of tensor product polynomials @, and the trunk spaces (also called serendipity
elements) Q7. The partition of unity is fixed (n = 8) and the polynomial degree p of the
harmonic polynomials in the local spaces V; is increased. The two classical p versions are
based on the same 8 x 8 mesh. We see that the PUM, based on the operator adapted local
approximation spaces, achieves the same accuracy as the two classical p versions with less
degrees of freedom. The discrepancy between the methods increases as the accuracy require-
ment is increased. This is agreement with the approximation properties of polynomials and
harmonic polynomials for this problem: In both cases we get exponential rates of conver-
gence in terms of p; however, the number of degrees of freedom N = O(p?) for the classical
p version and only N = O(p) for the PUM based on harmonic polynomials. We refer to [15]
for a detailed performance study concerning the three parameters p, n, and a.
In Figs. 5-7 the PUM is based on the partition of unity of Example 4.2. The numerical
results of the “p version” of the PUM are presented in Figs. 5, 6. For a = 1.05 and each fixed
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partition of unity (n = 2, 4, 8, 16), the degree p of the harmonic polynomials is increased.
Fig. 6 confirms the exponential rate of convergence (in p) predicted by Theorem 2.6 (cf.
(44)).

For the case a = 1.5, the results of the “h version” of the PUM are shown in Fig. 7. The
local spaces are fixed as spaces of harmonic polynomials of degree p (p ranges from 0 to 4)
and the support of the partition of unity functions is varied by increasing n from 2 to 32. In
terms of degrees of freedom N ~ pn?, the error bounds (45) are of the form O(N~P/2) which
are indeed obtained in Fig. 7.
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