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1. Introduction

Multivariate splines are often used to interpolate and smooth scattered data [ 1,2]. Amultivariate spline is given as follows.
Let £2 c R? with d € N be a closed and bounded region. Given a set § = {p,-},N:O of scattered points in £2 and a set {zi},f"zo,
the multivariate L-spline is a smooth function u : 2 — R which satisfies

N
argmin Z(u(pi) —z)’ + A/ (Lyw?dx | , (1.1)
uev i—1 2

where V is a Sobolev space, L, is a linear partial differential operator, and A is a positive constant. There are a few choices for
L,. The first choice is to take L,u as the Hessian of the smoother u leading to a thin plate spline [1,3]. Then we need to have V =
H?(£2). There are two drawbacks of this approach. The first drawback is that a finite element approximation of this spline
requires a H2-conforming finite element space. One can use a mixed finite element space to obtain an efficient numerical
technique as in [4] but the numerical scheme is still complicated. The other drawback is that the problem is not well-posed
if the dimension d > 3.1t is often very important to deal with a high-dimensional problem. The second choice is to choose

Lyu as the Laplacian of the smoother u. This choice also has the same two drawbacks as above.
The third choice, which is more practical for a high-dimensional problem, is to choose Lyu as the gradient of the smoother
u.In that case we have V = H'(£2). While we can apply a very efficient finite element scheme to approximate the solution in
this case, the continuous problem is not well-posed with this choice. The obvious reason for this is the point value of a func-
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tion in H!(£2) is not defined when d > 2. This approach is very popular for a high-dimensional problem due to its efficiency
although the ill-posedness of the problem in the continuous setting exhibits in the discrete setting for a fine mesh [5].

We aim at proposing a multivariate spline problem which is suitable for a high-dimensional data problem, and which
allows an efficient finite element approximation. There are some finite element approaches for the smoothing problem [2,4,
6-8]. Some of them [2,4,8] are direct finite element approximations of the continuous problem proposed in [1,3], whereas a
new finite element spline is proposed in [7]. A finite element method [7,9] is more efficient for a high-dimensional problem
with a large data set than a traditional radial basis function approach [10] since the arising linear system is sparse and does
not depend on the number of data points.

In this paper we introduce a very simple multivariate spline using a mixed partial derivative of the smoother. This new
multivariate spline is defined for any dimension d € N, and therefore, very useful for a high-dimensional data smoothing
problem. This multivariate spline also allows an efficient finite element approximation. Therefore, it can be applied to
a problem with a large data set. Since a finite element method can be efficiently used to approximate the solution of a
variational problem, we propose a variational formulation of the multivariate problem.

This paper is organized as follows. We present our multivariate spline in the next section. We show the existence of a
unique solution of the multivariate spline problem. A finite element method is outlined in Section 3. Finally, a conclusion is
drawn in the last section.

2. A new multivariate spline

Let B = {0, 1}*\{0}, where 0 € R is a zero vector. We consider a standard multi-index notation withe = (a1, ..., ag) €
B so that a mixed derivative of a sufficiently smooth function u is denoted by
d
oXiz1 i
D*u =

axyt - axy u,
where we use the usual Cartesian coordinate system withx = (xq, ..., Xq) € RY. We use the standard notation for Sobolev
spaces on §2 [11-13]. The set of all square-integrable functions in 2 is denoted by L?(£2); and

H'(2):={uel®®2): Vue[*(2)]"}., and

Hy(2) = {u e [*(2) : D"u € [*(R2), @ € B},

where these spaces are equipped with norms

ooy = | [ w2 Wl = Iulg, + 190l g, and
2

lullys o) = / lull?, ) + Y ID%ul%, ) respectively.
oEB
Note that semi-norms on H'(£2) and H/!. (£2) are defined as

2
Ul = IVl and [uly o) = /D ID=ull% .
oaeB

respectively. We note that the space H} (£2) is a Hilbert space, and H\,(£2) C C°(2) [14].
Our new multivariate spline is a smooth function u : £2 — R which is the minimum of

N
argmin [Z(u(pi) —z)* + A (Z ||D“u||fz(m)] , (2.1)

uev i=1 acB

where V is the Sobolev space H}! (£2). Since H}, (£2) C C°(£2), the function values {u(p;)}Y_, are well-defined. In the following

we assume that V = H} (£2).
We now show that the multivariate spline problem is well-posed. In order to show this we introduce a bilinear form
a(-, -) defined by

a(u, v) = (Pu)"Pv + A (Z/ D*uD%v dx) ,
2

acB
and a linear form £(-) defined by
£) = (Pv)'z,
where

Pu = (U(po), u(pl)v EEEE) u(pN))T7
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