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Abstract

We estimate the growth of the Lebesgue constant of any Leja sequence for the unit disk. The main
application is the construction of new multivariate interpolation points in a polydisk (and in the Cartesian
product of many plane compact sets) whose Lebesgue constant grows (at most) like a polynomial.
© 2011 Elsevier Inc. All rights reserved.

Keywords: Lagrange interpolation; Lebesgue constants; Leja sequences

1. Introduction

Let A be a set of d + 1 pairwise distinct points in a compact set K in the complex plane. Given
a function f defined on A, the unique polynomial of degree at most d which coincides with f
on A is the Lagrange interpolation polynomial of f and is denoted by L[A; f]. We have

LIA; f1=) f@)t(A, a3 ), M
acA

where £(A, a; -) is the fundamental Lagrange interpolation polynomial (FLIP) corresponding to
a, that is, the unique polynomial of degree at most d such that £(A, a;a) = 1 and £(A,a;-) =0
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on A\ {a},

L(A,a;z7) = l_[ i=b = wa®) where w4 (z) = H(z —a), zeC. (2

bedbra @ P wy (a)(z — a) acA

The Lebesgue constant A(A) is the norm of the continuous operator L[A] : f € C(K) +—
L[A; f] € C(K). As is well known, A(A) is the uniform norm on K of the Lebesgue function
S(A, ) =73 ,ca l€(A, a; )], that is,

D le(A, a; )l

acA

A(A) = 3

K

In the multivariate case (A ¢ C"), Lagrange interpolation polynomials and Lebesgue constants
are defined in a similar way, see Section 6, with the (fundamental) differences that not every set
A (with a good cardinality) can be taken as an interpolation set and, even when interpolation
is possible, in general, the FLIPs no longer have a simple expression—a fact which makes
theoretical studies of multivariate Lebesgue constants difficult.

The Lebesgue constant is a basic object of interpolation theory because it controls the stability
of interpolation at A as well as the approximation capabilities of the interpolation polynomial via
the Lebesgue inequality

I f —LA; fllx < (1+ A(A)distg (f, Pa),

where d is the degree of interpolation, P; denotes the space of polynomials of degree at most d
and distg (f, Py) the uniform distance on K between f and P;. A large part of classical Lagrange
interpolation theory is devoted to the study of Lebesgue constants of natural interpolation points,
such as, for instance, the roots of standard orthogonal polynomials. Unlike the classical cases,
which, it seems, always deal with arrays of points (when we go from degree d — 1 to degree
d, we take d + 1 new points), in this note we exhibit sequences (e : k € N) in the unit disk
D = {|z| < 1} such that A({ep, ..., ex}) grows at most like k In k. These sequences are Leja
sequences for the unit disk. They are defined by a simple extremal metric property (Section 2).
Using classical works of Alper, we may then construct sequences whose Lebesgue constant
grows polynomially not only for a disk but also for a large class of plane compact sets (Section 5).
The main application (and motivation) of our study is the construction of explicit multivariate
interpolation sets (in the Cartesian products on many plane compact sets) having a Lebesgue
constant that grows polynomially (Section 6). Very few such examples are currently available.
We mention the beautiful Padua points recently discovered in the square of R? and which have
a Lebesgue constant that grows like In? d where d is the degree, but their construction seems to
be hardly generalizable to the higher dimensional cases; see [5]. The other striking properties of
our multivariate interpolation points are that they are nested in the sense that the points used for
the degree d — 1 are still used for the degree d.

Let us finally point out that we may define Leja sequences for every non-empty compact
subset of the plane and, in a recent interesting paper, Taylor and Totik [14] showed that the
Lebesgue constant of Leja sequences for many plane compact sets has a sub-exponential growth.
These sequences took their name from Franciszek Leja which used them in a classical paper on
the approximation of exterior conformal mappings [13] but they were first considered by Albert
Edrei in 1939; see [10].
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2. Leja sequences
2.1. Definition and structure

A k-tuple Ex, = (ep, ..., ek—1) € D¥ withep = lisa k-Leja section for the unit disk D if, for
Jj=1,...,k—1,the (j + Dthentry e; maximizes the product of the distances to the j previous
points, that is

i1 i1
[Tlej—enl=max[[lz—enl. j=1.....k—1
m=0 ZeDm:()

The maximum principle implies that all the e;’s actually lie on the unit circle dD. A sequence
E = (ex : k € N) for which Ey := (ep, ..., ex—1) is a k-Leja section for every k € N is called a
Leja sequence for D.

The first purpose of this note is to estimate the Lebesgue constant A(Ey). As recalled in (3),
it is given by

A(Ey) = 4

k—1 k—1
D |eEr e D [eEr e); )]
j=0 Jj=0

The second equality is perhaps not obvious. It follows for instance from the maximum principle
applied to the Lebesgue function §(Ey, -) which is subharmonic on C.

It is not difficult to describe the structure of a Leja sequence for D. The following theorem is
proved in [3]. If A is the r-tuple (ao, ..., ar—1) and B is the s-tuple (by, . .., by_1) we denote by
(A, B) the r + s-tuple (aog, ..., ar—1, bo, ..., bs—1).

D aD

Theorem 1. The underlying set of a 2"-Leja section for D is formed of the 2" th roots of unity. If
Eyus1 is a 2" -Leja section then there exist a 2"-root p of —1 and a 2"-Leja section Uy such
that E2n+l = (E2"7 pUZﬂ).

Repeated applications of this theorem shows that if Ej is a k-Leja section with k =
2M 42" .. 42" np > ng > --- > ng > 0, then the underlying set of Ej is formed
of the union of images under certain rotations of the complete sets of roots of unity of order
2%, j=1,...,s. Also, if 2" + 1 < k < 2"*!, we have Ex = (Eon, pUp—_m).

The structure of a Leja sequence suggests that the binary expansion of k plays a role in the
behavior of A(Ey). We also may expect to use a classical result of Gronwall [11,7] showing that
the Lebesgue constant for complete sets of roots of unity grows like the logarithm of the degree.
Indeed, since Ey» is a complete set of roots of unity of degree 2", Gronwall theorem ensures that
A(Ex») = O(n), n — 00; see below.

Most of our results strongly rely on Theorem 1 and are obtained by successive reductions
of the lengths of the Leja sections considered. This will be generally indicated by the use of a
laconic expression like ‘by continuing in this way’. Further specific consequences of Theorem 1
are given in Section 2.3.

2.2. An example

Given a sequence of complex numbers n = (7, : s € N) such that nSZS = —1, we may define a
Leja sequence E = E(n) such that Eyu+1 = (E2n, 0, E2n), n € N. Such a Leja sequence will be
said to be simple. There are 2""+1/2 simple 2"*!-Leja sections. The elements of a simple Leja
sequence are readily expressed in terms of 7.
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Lemma?2. If E(n) = (a, :n € N) and k = 2" + Z'}:O e;j27, &; € {0, 1}, then
En—1_&n-2 1,80
= M, Ty 0,y g s k= L )

Proof. Since

Eypnv1r = (Eon, nyEon) = (ao, ..., axn—1, Nuao, Nnai, - . . Npaan—1),

we have ay = npax—y». Now if i is the biggest index for which &; = 1 then k — 2" = 20 4
Zl]_he j2f and the same reasoning as above gives ax—on = njaz_om_pi so that ax = nun;
ay_on_oi. Continuing in this way, we obtain Eq. (5). 0

2.3. Consequences of Theorem 1

The first lemma uses the structure theorem to compute the polynomial wg, (as defined in (2))
for a Leja section Ej and the second one computes the sup norm of this polynomial on D.

Lemma 3. Let E be a Leja sequence for D. If k = 2" +---4+2" withn; > ny > -+ > ng > 0,
then, for every z € C, we have

]ﬁ(z — ) = C[ZZ”I _ ] [(Zp_1)22 _ ] [(ZP] —1)2 3 1]
m=0

oo - 1], (©6)
where |c| = 1 and pjz.n'/ =—1foreveryl <j<s—1.
Proof. Theorem 1 tells us that E; = (Eony, p1Ug_on ) with ,012"1 = —1land Uy_pn a (k —2")-
Leja section, say Uy_on1 = (ug = 1, uy, ..., ux_pm _1). Since the 2"! first elements of E form a

complete set of roots of unity of degree 2"!, we have

k=1 21— k=1

[[c—em =[] G—ew)- [] G—em) (7)
m=0 m=0 m=2"1

—2M 1

=¥ - H (z = pittm) ®)
k—2"1—1
=pi 1 =10 ] Gor ' = um). ©)
m=0

Now, since Uj_,n is itself a Leja section and k — 2" = 2"2 + ... 4 2 we may factorize the

third factor in the same fashion and continuing in this way we arrive at the required expression

_Any_nn .
w1thc—,0k 21;015 2 22"'P§T1. 0

Lemma 4. Under the same assumptions as in Lemma 3, we have

k—1
[]lex —eml =2 (10)

m=0
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Proof. Eq. (9) in the proof of the previous lemma yields

k—1 k—=2"1—1

2!11 _1
[Tlex—eml=1leg" =11 [ loy ex — uml.
m=0 m=0

However, as above, in view of Theorem 1, ey = pjuj_on . Hence, since uy_on; is a 2"!th root of
. n
unity and p?"' = —1, we have

k—1 k—=2"1—1
[Tlex—eml=2- [] lux—2n —uml.

Likewise, using the fact that U;_p» is a Leja section and k — 2" = 2"2 + ... 4 2" we may

ly th idea to [[* 22"~ to obtai
apply the same idea to [ [, |ug_on1 — up| to obtain
k—2"1—1 k—=2"1-2"2—1
[T lwe—on —uml=2  J]  lok—2i—om = vml.
m=0 m=0

where the v,, are the points of a certain Leja section. Continuing in this way we arrive to
(10). O
We now give another consequence of Theorem 1 regarding the form of the FLIPs for Leja

points.

Lemma 5. Let 2" + 1 < k < 2" — 1 and let E;, = (Eyn, pUx_on) be a k-Leja section for D.
M IfFO<j<2"—1then
k—1
U(Eg,ej;2) =L(Ew,ej;2) - l_[ (z—em)/(ej —en), ze€C.

m=2"

Q) If2" < j <k —1then
U(Ex, ej;2) = L(Ug—on,uj—on; p_2) - (1= 2%)/2, zeC.

Proof. We easily check that the polynomials on the right-hand sides are polynomials of degree
k — 1 that vanish at e; for s # j but take the value 1 at ¢;. In the second case, we need again to
use that, when 2" < j <k — 1(=< on+l 2), e?" = —1 or, equivalently, pzn =—1. 0O

3. The estimates on the Lebesgue constants
3.1. Upper bound

Here is the key estimate from which the more general statements presented in the last two
sections are derived.

Theorem 6. Let 2" +1 < k < 2"+l — 1. If Ex = (Exn, pUg_pn) is a k-Leja section for D then
A(Ey) < 2" A(Ep) + A(Ug—on). (11)

The proof of this result is given in Section 4. Our result on the asymptotic behavior of the
Lebesgue constant of a Leja sequence is an immediate consequence of Theorem 6.

Corollary 7. Let E be a Leja sequence for D. As k — 0o, A(Ex) = O (kInk).

The constant involved in the notation O does not depend on E.
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Proof. First recall that since Ey» is a complete set of 2"-roots of unity, the theorem of Gronwall
cited above gives A(E) = O(In(2")) = O (n). Hence, in view of inequality (11), we have
A(Ep) = 0 (n2") + A(Up—p), 2"+ 1<k=<2"t1—1.

Since Uy_on itself is a Leja section, we may bound its Lebesgue constant in the same fashion.
Continuing in this way, if k = 2" + Z’;;(]) €2/, ¢; € {0, 1}, we arrive at

n—1
A(Ey) =0 (nz" + ijfs.,) = O(klnk). O (12)

j=0

3.2. Lower bound

As shown by the next result, the Lebesgue constant of any Leja sequence cannot grow slower
than k. We conjecture that A(Ey) < k for every k.

Theorem 8. For every Leja sequence E and every n € N* we have A(Eypn_1) = 2" — 1.

Proof. We know that Ej«_ is formed of the 2"th roots of unity with only one missing. The
property is therefore a consequence of Theorem 9. [

Theorem 9. Let ay = expQ2ikm/n), R = {ax : k = 0,....n — 1} and RI = R\ {a;} with
0 < j <n— 1. Then we have A(R’) =n — 1.

Lemma 10. Let a be an nth root of unity, n > 3, a # 1. We have

-1 1 1
da =1 | ——+ <2n, |zl=1 (13)

z—1 |z —al |z—a

Proof. We call F(z, a) the left-hand side of (13). Since F is invariant by conjugation, we may
assume that arg(z) € [0, 7] and arg(a) €]0, ]. Setting z = exp(if) and a = exp(i¢), a simple
calculation shows that

F(z,a) 1 1 1 H
la —1||z" — 1]~ 4 | |sin(6/2) sin((0 — ¢)/2) sin(0/2) sin((@ + ¢)/2) ||
(A) We assume 0 < ¢ < 0 < m. In that case, sin(6/2), sin((8 — ¢)/2) and sin((6 + ¢)/2) are
nonnegative, hence
F(z,a) 1 1 1
la — 1]z — 1] 4 | sin(6/2) sin((6 — ¢)/2) + sin(6/2) sin((6 + ¢)/2)] '
Returning to z and a, using |1 — a| = |1 — a| and an easily checked expansion, we find
"1 7" =1
a + —
z—D@E—-a) (@—-DE-a)
(a—DE"-1)  (A-a)Z" -1
(z—D@E—-a) (z—D@E—-a

n-2 n—2
@ =@ = Y C2sin(+ D@ <20 — 1) <20 (14)
=0 =0

+

F(z,a) = la—1|
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(B) We now assume 0 < 6 < ¢ < m. In that case, sin(d/2), sin((8 + ¢)/2) and — sin

(0@ — ¢)/2) are nonnegative. Thus
Fea 1 ~1 !
la—1]|z0 —1] 4 [sin(9/2) sin((60 — ¢)/2) + sin(0/2) sin((6 + ¢)/2)i|

and working as in the previous case, we get

" =1 . 7" =1
(z=D@E—-a) (z—-D(E—-a)
d1-a)Z" -1 n d1-aE" -1
(z—=1D(z—a) z—D@E-a)

F(z,a) = |la—1] ‘—a

= ;i:Zk (2 — gk E”_k_1> = gzk (2 - 2cos((k + 1)¢))‘
< :zz(z 2cos((k + 1)¢)) g@ - 2cos(k¢))

n—1

=2mn—1)—2) costk¢) =2n. O
k=1

Proof of Theorem 9. Since Lebesgue constants are invariant under rotation, we may assume that
J = 0 so that the missing point a; equals 1.

We first prove A(RY) > n — 1. In view of (2), with wzo(z) = w(z) = (z" — 1)/(z — 1), the
FLIPs for R are given by

w(z) _(@a-1 " =1
w' @@ —a) na" ! (z—-1D@z—a)
We have w(1) = n and it follows that
AR = > R a:Dl= Y l=n-1

a"=1,a#1 a"=1,a#1

R a;7) =

This shows that A(R%) > n — 1.
To prove the converse, we first assume that n is odd so that the interpolation points can be
written as

R ={1}u | Jla. @),

aeB
with B = (n — 1)/2. Then
D R a0 =) (I6R, a; )| + [E(R, @ 2)]) (15)
a"=1,a#1 aeB
1 1
B
ey lz—al |z—al
n—12n
< T =n—-1, |zl=1, (16)
n

-2
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where we used the estimate given in Lemma 10. This shows that A(RY) < n — 1. (Recall that,
according to (4), it suffices to bound the Lebesgue function on the unit circle.) When 7 is even,
the proof is similar with the sole difference that @ = —1 must be treated separately. [

4. Proof of Theorem 6

The starting point is Eq. (4) which gives

2"—1 k—1
AE) < | Y |6Ereji ||+ | D0 [eErej: ]|
Jj=0 D j=2" D
Ml <k<2"tl_1. (17)

The estimate of the first sum is the difficult part. Our bound is based on the following lemma.

Lemma 11. Let E; = (eq, ..., ex—1) be a k-Leja section with 0 < k < 2" — 1. If a is a 2"-root
of —1 then ]_[];1;10 lex — em| < 2" an;]o la — ep|.

To prove this lemma we need the following classical inequalities that we state as a lemma.

Lemma 12. (1) If 0 < o < 7 /2 then sina > 2a/m.
) If m e N*and a € R then 2™ |sina| > 2™|sina cos «| > |sin 2" «|.

Proof. The second inequality follows at once from repeated applications of

|sina| > |sina cosa| = |sin2«x|/2. [

Proof of Lemma 11. We assume that

k=2"4...42"% withn—1>ny>--->ng; >0, (18)
and use the same notation as in Lemma 3. In particular ,ojznj = —1 so that for some t; € N,
0 = arg(p/fl) =Qtj+Dr/2%, 1<j<s—1 (19)

Eq. (6) yields

k—1 s—1
[Tla—ent =2 [T1sin2 17 @+ + 6L,
m=0 j=0

where arga = 6y = (2t9 + 1)7r/2". Thus, in view of (10), the lemma will be proved if we show
that

s—1
I1 ’sin2"f+‘_1(90+~-~+6j)‘ > 1/2". (20)
j=0
We first treat the case s = 1, that is, k = 2"'1. Here we just need to prove that
)sinZ”l_leo‘ > 1/2".

Since

2}’11—190 — 7_[/2/1—"]-‘1-1 + 2t0ﬂ/2n_n1+l,
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we have
[sin(2"17160) | = sin(/2" ) = @/mym/2 T 2 172,

where we use Lemma 12(1).
We now assume s > 2 in (18). We first look at the factor corresponding to j = s — 1 in (20).
Applying Lemma 12(2) withm = ng_; — ng and o = 2”5_1(6‘0 + .-+ 4+ 65_1), we obtain

‘sin =Gy 4 - + 95,1)‘ > Qs s ‘sin2”5*]_1(90 fo40, | 1)
But, in view of (19),

2is17lg =21 Qp + D2 = )2 + e
which gives

[sin 21710+ 0, )| = Joos 21 B+ +6,2)] 22)
Hence, (21) becomes

‘Sil’l 2"571(90 4+ .4 9s—1)’ > Qs M-

cos2 17y + - + es—z)‘ . (23)

We now concentrate on the last two factors of (20), those corresponding to j = s — 1 and
j = s — 2. Thanks to (23), we have

s—1
I ‘sinZ”/H*] o+ -+ 9]-)(
j=s-2
> 2"l sin 2717 (B 4 -+ B5) - cos 2" G+ - + 9x—2)‘ . (24)

Another use of Lemma 12(2) with m = ny_y — ns_1 yields
‘Sin 2171 By + -+ 6-2) - cos 21 (B + -+ es_2>(

> 2":‘71 —Ns—2

sin 2271l 4 - - - + 6,_2) 25)

and, again, since

22710 =22 Qg + D /22 = /2 + ty o,
the absolute value of the sine on the right-hand side of (25) actually equals | cos 2ms-2=1 (g +
-+ 4 65_3)|. Thus, at this point, taking into account (24) and (25), we have

s—1
[T [sin2 i@+
j=5-3

> 2”,? —ng—2

sin2"s-271 @y + -+ 4+ 0,_3) - cos 25271 (g + - - + 95_3)‘ . (26)

Continuing in this fashion, we finally arrive at

—

s

‘sinznf“_l(éo 4+t 9].)‘ > Qns

sin 21716, - cos 2”‘_190)
Jj=0
= 2% ~m=lgin 2™ gy
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Now, working as in the case s = 1 above, we obtain
2 sin2Mg| > 2T Q) /2 = 2T > 270
This completes the proof of the lemma. [J

Conclusion of the proof of Theorem 6. We assume that Eynt1 = (Eon, pUsn) and 2" + 1 <
k < 2"+l _ 1. As indicated above, starting from (17), we want to estimate

2n—1 k—1
D l(Eeji )l and | > [E(Ex, ;)]
Jj=0 D j=2" D
(A) Thanks to Lemma 5(2), we have
k—1 = Z2"| k—1 |
Yo leEel| = |m5—| |2 (Ui ™|] = AW,
j=2n D D lj=2" D
(B) On the other hand, in view of Lemma 5(1), for every z in D,
2"—1 2"—1 k—1
> lUE el = Y {[6En 2] TT 1z enl/le; - enl)
Jj=0 j=0 m=2"
k—1
< AEy) _max ] 1z = enl/lej = enl.
m=2"
Hence, to prove the theorem, it suffices to show that
k—1
M 52’1, ijfzn—l-
m=2n |ej —en| D
To see this, we observe that for 0 < j < 2" — 1 and z € D, we have
k—1 k—1-2" k—1-2"
l_[ |z —em| = l—[ |:0_1Z_”m|§ 1_[ [t —on — Up|
m=2" m=0 m=0
k—1-2" k—1
<2" ] lo7'ej—uml=2" [ lej —eml, @7)
m=0 m=2"
where the equalities come from the relation E,u+1 = (Eon, pUan); the first inequality follows
from the fact that U,» is a Leja section and the second inequality is given by Lemma 11. The
use of this lemma is permitted since (p~ e j)zn = —1. Indeed p?" = —1 and, since 0 < j <

n o
2 —l,ej =1 0O

5. Alper-smooth Jordan curves

Using classical works of Alper [1,2] as in [3], we now show that if K is a compact set whose
boundary is an Alper-smooth Jordan curve (see below) and ¢ denotes the exterior conformal
mapping from C \ D onto C \ K then the image under ¢ of every Leja sequence for the disk
(which lies in 0 K) still has a Lebesgue constant (with respect to K) that grows (at most) like a
polynomial.

Let I" be a smooth Jordan curve. The angle between the tangent at I'(s) and the positive real
axis is denoted by 6(s) where s is the arc-length parameter. Following a terminology used by
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Kovari and Pommerenke [12], we say that I" is Alper-smooth if the modulus of continuity w of
0 satisfies

h
/ w(x)|lnx|dx < 00.
0 X

Twice continuously differentiable Jordan curves are Alper-smooth.
An important property of the exterior conformal mapping ¢ is the following (see [1, Sections
1 and 2] or [2, Eq. (3) p. 45]). There exist positive constants M| < M> such that

d(2) — p(w)

Z—w

0<M; =< <M; <00, z,we€dD, z#w. (28)

Theorem 13. Assume that K is a compact set whose boundary is an Alper-smooth Jordan curve.
We denote by ¢ the conformal mapping of the exterior to the unit disk onto the exterior of K. If
E = (ex : k € N) is a Leja sequence for D then the Lebesgue constant A(¢p (Ey)) grows at most
like a polynomial in k as k — oo. Here ¢ (Ey) := (¢ (ep), ..., P (ex—1)).

We need the following lemma.

Lemma 14. Under the same assumptions as in the theorem, for any w on the unit circle,
w#ei, i =0,...,k—1, we have

9(w) — g (e
H

< CHK)ex, (29)
|lw — ¢

ck(K)

where C(K) is the logarithmic capacity of K,
s S .
cx = exp (AZe,-) . k=) €20, €5 €{0,1},
j=0 j=0
and A is a positive constant depending only on K.
Proof. The proof can be found in [3, Lemma 3]. It is an adaptation of a method due to Alper. [J
Proof of Theorem 13. As in (4), we have

A(¢(Ex)) =

k—1
D U@ (EL. dle))i )|
j=0

0K
Thus, since 0K = ¢ (9 D), we just need to consider terms of the form [£(¢ (Ex), ¢ (e;); ¢ (w))]
with |w| = 1.

Now, since, forw #¢;, [ =0,...,k—1,

T oW — g =’ﬁ pw) —plenl _ |w— el

X , 0<m<k-1.
lw — e lw — e | (w) — ¢ (em)l

1=0,1#m
Egs. (28) and (29) give

ChK) _ s el _ CHK)a

Myc, — lw — ¢ - M

1=0,1%m
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By continuity, this inequality remains true for w = e,,. Next, dividing the estimates for w and
for e,,, we obtain for w # ¢;, | # m,

M.
[(@ED, $em). )| = 3k [0(Ep em, w)]

Again by continuity, the above inequality holds for every w on the unit circle. Now applying the
inequality for every point e,, we get

M
A(p(Ep) < fc,%A(Ek),
1

from which the conclusion readily follows since, in view of Lemma 14, ¢, = O (k4/"?). O

As shown by the proof A(¢(Ey)) grows (at most) like A(Ey) apart from the factor c,% =
O (k*A/m@)) A precise definition of A is given in [3, Proof of Lemma 3, Eq. (44)]. The way this
number depends on the geometry of K does not seem to be simple. It would be interesting to
have estimates on A using as little information as possible on the Jordan curve that defines K .

6. Multivariate interpolation sets
6.1. Intertwining of block-unisolvent arrays

The dimension of the space P,(C") of complex polynomials of (total) degree at most 7 in
N complex variables is (":N ) A finite set A formed of ("J;N ) distinct points is said to be

unisolvent of degree n if Lagrange interpolation at the points of A by polynomials of degree
at most n is well defined. The condition is satisfied if and only if A is not included in an
algebraic hypersurface of degree < n. In that case, the Lagrange interpolation polynomial of
a function f, still denoted by L[A; f], is given by (1) but the FLIPs £(A, a; -) no longer have a
simple expression. If K is a compact subset in CV containing A, the Lebesgue constant A(A)
or A(A | K) is still defined as the operator norm on C(K) of the interpolation operator and is
given by the multivariate form of (3). For basic definitions and facts on multivariate Lagrange
interpolation from the complex analysis point of view, the reader may consult [4].

It is useful to label the elements of a unisolvent set with multi-indexes. The length ZzN=1 a; of
an N-index o = («1, ..., ay) is denoted by |«|. The indexes are ordered according to the graded
lexicographic order <. Recall that « < B if |¢| < |B]| or |¢| = |B| and the leftmost non-zero
entry of @ — B is negative.

n+N
n

We say that an ( )-tuple A = (xg = (Xgy, ..., Xay) © la| < n) is block-unisolvent of

degree n if for every i, i € {0, 1, ..., n}, (the underlying set of) the ith block 5;(A) = (x4 :
|| < i) is unisolvent of degree i. Note that when A is a tuple of unidimensional interpolation
points, B; (A) is simply formed of the first i + 1 entries of A.

Given two block-unisolvent families of degree n,

— — il : N
A—(xal—(xa},...,xa;]l)ﬁa|§n) in C" and
B=U,=0,,....,y2):la?| <n) inCM

o 0‘1’ ’ aNz — )
the intertwining of A and B is

A® B = ((xa1,yaz) : ‘((xl,az)’ gn).
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It is known [8, Theorem 3.1] that A @ B is itself block-unisolvent of degree n with blocks
Bi(A®B)=Bi(A)®Bi(B), 0<ic=<n. (30)

Note that, by repeating the process, we may construct the intertwining of any finite number of
block-unisolvent families of same degree. In particular, iterations of (30) give

Bi(A1® A2 @ - & An) = Bi(A) @ Bi(A2) @ --- @ Bi(An). €19}

6.2. The Lebesgue constant of the intertwining of two block-unisolvent family
Our main tool is the following result.

Theorem 15. Let K be a compact set in CNMTN2 containing A @ B. We denote by K (resp., K»)
the projection of K on CN (resp., CN2). We have

+ N1 + N
A(A@B|K>s4<" . 2) Y ABIA)IKD - A(Bj(B)IK).
i+j<n
Proof. See [8, Theorem 4.4]. [

In the notation for the Lebesgue constant, we indicate the compact set (containing the
interpolation points) with respect to which the Lebesgue constant is computed. In order to
estimate the Lebesgue constant of A @& B, we must therefore use a bound for all the blocks
of A and B. The above theorem certainly greatly overestimates the Lebesgue constant but it is
sufficient to prove our main application in the following subsection.

6.3. Intertwining of Leja sections and related families

Fori =1,...,N,let E® = (e,(,i) : n € N) denote a Leja sequence for D and K; a plane
compact set whose boundary is an Alper-smooth Jordan curve (with conformal exterior mapping
¢i : C\ D — C\ K;). For every n € N, we define a family Py , as

Py, =¢1(EL)) @ @ on(ES).

The (”:N) points of Py , liein K := K1 x Kp x -+ x Ky C CV and are given by the relation

P = (Po = ($1(e0)). ... o (el) : ol < ).

The family Py, is block-unisolvent of degree n in CV. It is obtained by induction via the
relations Py, = ¢(E\")|) and

Pisin =Pan ®gari (ESV). 1=d=N-1. (32)

We obtain the following theorem as a consequence of Theorems 13 and 15. The proof relies
on the fact that Py ,, is a sub-family of Py ,,41.

Theorem 16. The Lebesgue constant A(Py ) grows at most like a polynomial in n as n — oo.

Here the Lebesgue constant is computed with respect to K, the Cartesian product of the K;’s.
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Proof. The proof is by induction on N.
The case N = 1 is given by Theorem 13. We assume that the estimate holds true up to N and
prove it for N + 1. In view of (32) and Theorem 15, we have

N +1
AP 110) = 4(” o ) > AB®y)-A(Bi@ENTY). (33)

i+j<n
where we use the previous notation for the blocks of both factors. Now, the important point is
that
N+1 N+1
Bi(Py,)=Py; and B;@E ) =¢ENT),

where we use (31) for the first equality. Eq. (33) thus becomes

N+1
A(PN+1,n>s4(”+ " ) > A@x)- A (eET). (4

n i+j<n

j+1
and the claim now readily follows from (34) and the induction hypothesis.  [J

Now, in view of Theorem 13, for some constant Cy 4 we have A (q&(E(NH))) = O(jOV+)

In the case of an intertwining of Leja sequences, inequality (34) together with Corollary 7

yields the (almost certainly pessimistic) bound
1 2 (N) N24+TN—6)/2 N
A<En+1€BEn+1€B---€BEnH):0(n( )/2(In n) ) n — oo.

The proof also shows that the intertwining of sequences having a Lebesgue constant growing
sub-exponentially also has a Lebesgue constant that grows sub-exponentially. Thus starting from
Leja sequences for compact K; of the kind considered in [14], we obtain sets of interpolation
points whose Lebesgue constant grows at most sub-exponentially.

6.4. Application to the construction of weakly admissible meshes

It will be shown in a forthcoming paper that the projections on the real axis of Leja sequences
for D still have a Lebesgue constant that grows polynomially. Here, we conclude with a few
words on the connection with a topic of recent interest. Let 2 be a compact set in CV and for
n € N a finite subset A, of {2. We say that (A, : n € N) is a weakly admissible mesh for (2 if
the following two conditions are satisfied.

(1) The cardinality of A, grows sub-exponentially (i.e. (4,)!/" — 1 asn — o0).
(2) There exists a sequence M,, growing sub-exponentially such that

Iplle < Mullplla,, p € Pa(CY).

Admissible meshes are good evaluation points for approximation by discrete least squares
polynomials [9]. They also contain good points for Lagrange interpolation that, in principles, can
be numerically retrieved [6]. However, for computational reasons, it is desirable to have both M,,
and the cardinality of the A, as small as possible; see [6]. Both conditions however compete with
each other and such meshes are not easy to produce. An acceptable compromise is obtained with
meshes having both the cardinality of A, and the constant M, growing at most polynomially.
Now, it is readily seen that (new) examples of such meshes are given by finite unions of images
of sets of the form Py ,, under affine mappings (for the union of the corresponding compact sets).
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