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OPTIMAL ERROR ESTIMATES
IN JACOBI-WEIGHTED SOBOLEV SPACES
FOR POLYNOMIAL APPROXIMATIONS ON THE TRIANGLE

HUIYUAN LI AND JIE SHEN

ABSTRACT. Spectral approximations on the triangle by orthogonal polynomi-
als are studied in this paper. Optimal error estimates in weighted semi-norms
for both the L?— and H& —orthogonal polynomial projections are established
by using the generalized Koornwinder polynomials and the properties of the
Sturm-Liouville operator on the triangle. These results are then applied to de-
rive error estimates for the spectral-Galerkin method for second- and fourth-
order equations on the triangle. The generalized Koornwinder polynomials
and approximation results developed in this paper will be useful for many
other applications involving spectral and spectral-element approximations in
triangular domains.

1. INTRODUCTION

Polynomial approximations on the triangle play an important role for the
spectral-element methods and the hp finite-element methods in complex geometries
[19, [7, 24] 23], [16, [15, [14]. Optimal error estimates for polynomial approximations
were first established for Jacobi polynomials in one dimension [4] O] I8 I1], and
extended to multi-dimensional rectangular domains by a standard tensor product
argument. However, only limited efforts have been devoted to establishing anal-
ogous results on triangular domains. Braess and Schwab [5] derived sharp error
estimates for the orthogonal approximations on a simplex in the norm defined by
a second-order self-adjoint differential operator under barycentric coordinates, but
their results do not imply the standard H*—error estimates (k = 1,2), which are
pivotal to the numerical analysis of spectral methods for PDEs. Schwab [21I] (see
also Canuto et al. [6]) derived error estimates in the usual Sobolev space by padding
the triangle into a rectangle and using the standard approximation results. On the
other hand, Guo and Wang [13] obtained some polynomial approximation results on
the triangle in non-uniformly Jacobi-weighted Sobolev spaces by using the warped
product based on the one-dimensional Jacobi approximations. However, their re-
sults are derived under a rather restrictive condition on the numbers of modes
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1622 H. LT AND J. SHEN

used in each direction. We should add that a fully tensorial spectral method using
rational functions has been developed in [22].

The purpose of this paper is to establish optimal error estimates in weighted
semi-norms for both the L?— and H'—norms for polynomial approximations on
the triangle

(1.1) T={(z,y):0<z,y,x+y < 1}.

These estimates share the same essential characteristics with the one-dimensional
Jacobi approximation results and are directly applicable to spectral methods for
partial differential equations on the triangle.

As in the one-dimensional case, properties of orthogonal polynomials on the tri-
angle play important roles in their analysis and applications. There exist several
families of classical orthogonal polynomials on the triangle T, among which the
monomial basis [25], [10], Appell polynomials [3], 2] and Koornwinder polynomials
[T7] are particularly interesting. The monomial basis and Appell polynomials are
bi-orthogonal to each other [§], while the Koornwinder polynomials are fully or-
thogonal, and its simplest family, the so-called Dubiner polynomials [7] have been
used frequently in spectral-element methods (cf. [16]).

We point out that, similar to the classical Jacobi polynomials, which are defined
for indices a,8 > —1, the classical orthogonal polynomials on the triangle are
defined for a set of triple real numbers aq, a9, 3 > —1. Recently, Guo, Shen
and Wang [I1, 12] introduced generalized Jacobi polynomials for indices o« < —1
and/or 8 < —1. The use of generalized Jacobi polynomials not only simplifies the
numerical analysis for the spectral approximations of differential equations, but also
leads to very efficient numerical algorithms with well-conditioned linear systems.
Therefore, we shall introduce a similar generalization to the orthogonal polynomials
on the triangle.

It is also worthy to note that any families of orthogonal polynomials on the tri-
angle are eigenfunctions of a second-order Sturm-Liouville operator, and it is well
known that for a selfadjoint and positive definite differential operator, the eigen-
functions associated with different eigenvalues are mutually orthogonal. Inspired by
this fact, Owens [20] constructed a Sturm-Liouville operator on T which possesses
distinct eigenvalues, and then derived a family of orthogonal polynomials in [20].
More importantly, the use of the Sturm-Liouville operator usually leads to a direct
and simple way to establish optimal approximation results in the norm induced by
the Sturm-Liouville operator.

Therefore, we shall combine in this paper the two approaches: the Sturm-
Liouville operator and generalized orthogonal polynomials. We shall first extend the
Koornwinder polynomials (extension of the Jacobi polynomials to the triangle T')
to negative integer indices, and then we construct an arbitrarily high-order Sturm-
Liouville differential operator for orthogonal polynomials defined on 7. Using this
operator, we define non-uniformly Jacobi-weighted Sobolev spaces and derive op-
timal error estimates for L?— and H{—orthogonal approximations. These results
can be directly used in numerical analysis and algorithm design of spectral methods
for partial differential equations on the triangle.

The remainder of the paper is organized as follows. In §2] we recall the definition
and basic approximation results for the generalized Jacobi polynomials, and then
we introduce the Koornwinder polynomials and define the generalized Koornwinder
polynomials on the triangle. The main approximation results are proved in §3.11 As
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examples of applications, we provide in §] the error estimates and implementation
details for the spectral-Galerkin approximation to the second-order and the fourth-
order partial differential equations. We present some illustrative numerical results

in g8l
2. KOORNWINDER AND GENERALIZED KOORNWINDER POLYNOMIALS
ON THE TRIANGLE

In this section, we recall the definition of Koornwinder polynomials which are
the extension of the Jacobi polynomials on the triangle and form an orthogonal
basis in weighted Sobolev space. We then extend the definition of Koornwinder
polynomials to indices with negative integers.

2.1. Notation and conventions. We describe below some notation and conven-
tions which will be used throughout the paper.

Let w be a generic positive weight function on a bounded domain €2, which is
not necessary to be L'(Q). Denote by (u,v)w,q = [, uvwd) the inner product of
L2,(€2) whose norm is denoted by || - [|,0. We use HZ'(Q) and H§"_ () to denote
the usual weighted Sobolev spaces, whose norm and semi-norms are denoted by
|e|lm, .0 and |u|m, a0, respectively. In cases where no confusion would arise, w
(if w=1) and Q (if @ = T') may be dropped from the notation.

Let T be the reference triangle defined by ([LI)). For any a = (a1, as, a3) € R3,
we introduce the following multi-index notation:

(2.1) o] = a1 +as+ a3, o = (a1 +as,az + a3, a1 + az),
and denote
(2.2) X = x (@, y) =My (1 —a —y)™.

We define the weighted inner product and the corresponding Lia—norm by

(2.3) (u, V) o :// wox“dedy, ||ullye =1/ (u, u)yo.
T

Let Z*, Ng and Z~ be the collections of the positive integers, the non-negative
integers and the negative integers, respectively. We introduce the index sets

(2.4) Ny =(—1,00), N_=7Z7, N=XN_UR,;.
For any a = (g, ag,a3) € N3, we define
(2.5) & = {;O‘ z 2 i; & = (G, Ga, Gg).
For convenience, we abbreviate the partial differential operators % and 82 to J;
and 9y, respectively. For n = (n1,n2,n3) € N§, we define the differential opyerator

(2.6) D" = a2 (9, — 0,)™.

Different from the standard two-dimensional differential operators, we have intro-
duced the third directional derivative 0y — 0, in the definition of D™ since this
direction is parallel to the hypotenuse and plays as important a role as the other
two directions (z- and y-directions).

We denote by ¢ a generic positive constant independent of any function and of
any discretization parameters. We use the expression A < B to mean that A < ¢B.
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1624 H. LT AND J. SHEN

Let Py (£2) be the collection of all the algebraic polynomials on Q with total
degree no greater than N, i.e.,

(2.7) Py =Pn(T) = {z*y' 1 k,1 € No, k+1 < N} .
Definition 2.1. We shall say that ¢ € Py is an orthogonal polynomial of degree
N with respect to (-, )y if
(¢,p)x> =0, VpePy_y,
and denote it by ¢ € R%;.

2.2. Jacobi and generalized Jacobi polynomials. The classical Jacobi poly-
nomials J;"*?(¢), k > 0 with oy, ap > —1 are mutually orthogonal with respect to
the Jacobi weight function w2 := w2 (() = (1-()**(1+)*2 on I = (—1,1),

1
(2.8) / Jo2 () Jor 2 (w2 (€)d¢ = oV 26 n,  m,n >0,

—1
where 4, ,, is the Kronecker delta, and

(2.9)
RO1O2 = HJSLQQ H2 _ 2a1+a2+1r(n +a+1)T(n+az+1)

w2 L Op b oy +ag+ DI(n+ DI (n+ay +az +1)°

The classical Jacobi polynomials were originally defined for aq,as > —1. Re-
cently Guo, Shen and Wang [I1] extended the definition of Jacobi polynomials
to allow a; and/or as to be negative integers. The generalized Jacobi polynomi-
als with negative indices not only simplify the numerical analysis for the spectral
approximations of differential equations, but also lead to very efficient numerical
algorithms [1T}, 12]. We recall that, given (o, as) € R*\R?2 | the generalized Jacobi

polynomials (still denoted by J1:*2) for n > ng := &1 + Ga can be defined as
follows:
(2.10)
(S5 (S5 ), o N azen,
sproei = | BB (1) ™ 00, o v ap €
M nTae ferr) (5) e (O, a1 eRy az e,
= et (Q) Jat R et )

It can be readily checked that (2.8) still holds for any m,n > ng. We also point
out that the generalized Jacobi polynomials defined by (2I0) satisfy most essential
recurrence relations of the classic Jacobi polynomials (cf. [22] and Appendix [Al).

We now define the orthogonal projection " L2a, oy (I)—Pn(I)NLE ey as (1)
by

(2.11) (PO U — U, V) goroo 1 =0, Yo € Py(I) N L0, 0y (I).

Note that for ay,as > —1, we have Px(I) N L2a, .0, (1) = Pn(I), while for o
and/or ay being negative integers, certain boundary conditions are involved for any
function v € Py (I)NL2a,.a, (I). For instance, Py (I)NL2_, _,(I) = Pn(1)NHg(I).
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We introduce the Jacobi-weighted Sobolev space B2  _(I),

1,02

Qaq,02

o 1
k 2 2
el e, ity = (D2 108Ul s i)
k=0
Then the following theorem is a direct extension of the same result for oy, as €
N, .

Theorem 2.1 (cf. [I1]). Let ay, a2 € X. Then for any u € B, ,,(I) and 0 <1 <
o< N,

(2.12) 782w —ullp 1) S N'7¢|0¢u)

@1,

B2 . (I):= {u : u is measurable on I and ||ul|pg, . (1) < oo},

w1 te,az2+e”

We shall introduce below the generalized orthogonal polynomials on the triangle
and derive corresponding approximation results on the triangle similar to the above
theorem.

2.3. Koornwinder and generalized Koornwinder polynomials. Consider the
following one-to-one transformation from the reference square Q = (—1,1)? onto
the triangle T,

1—-€&1—n 1+¢&1—n
2.13 = _>~>- 7 L e
(2.13) T 55 Y 5 5
with the inverse transform

y—
2.14 = . n=1-2z-2y.
(2.14) ¢ i y

This collapsed transformation maps polynomials in T' to polynomials in Q.
We would like to point out that the transform (ZI3]) can be related to the one
used in [7, [I6] by a rotation

(m,y,l—x—y)—)(y,l—x—y,x).

The transform ([2.13)) collapses the edge: n =1,—1 < £ < 1, of the rectangle @ into
the vertex (0,0) instead of (0,1). Thus, the formulas under the transform (ZI3)
are more symmetric with respect to the variables x and y.

For a € Ni, Koornwinder polynomials are two-variable analogues of Jacobi
polynomials defined through the collapsed transformation (213]),

@ ,000 1- h a1 tao o
T () = T2 (@) (L) et )

l2
(2.15) .
= (y+az)r g <—z - x) Jpitentestles(p 9y —2y), 1€ NZ.
By [213) and (Z3]), we get that

(2.16

)
//TZO‘(x,y)J;?(x,y)Xo‘dxdy = i//@ (1 ;5)0‘1 (1 ;5)"‘2 (1 ;n)l1+k2+a1+a2+1

1+ as o1, 1,0 (o7 « (03 (o7 « (03
X(Tn> %11’ 2(5)‘-71@1’ 2(£)$ill+ 1taz+1, 3(77)-7k22k1+ 1taz+1, S(U)dfdﬂ

:’ylaél,ku lak7e N(2)7
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where
o T+t + DI +aa+ DI+ a3+ DI + 1 + a1 + g +2)
T T+ DT+ DL +on +as - DI+ 1 + || + 2)
1
“Ch o tas+ D@+ a]+2)

These orthogonal polynomials have been used in developing spectral-element meth-
ods for complex geometry; e.g., the basis functions used in [7, [I6] become simply
the basic family \71?:?;0 through another affine transform from 7" to T

Since the generalized Jacobi polynomials J;"*** are well defined for a; and o to
be negative integers, we can still use (ZI3]) to define the generalized Koornwinder
polynomials J*. More precisely, for any a € R*\R? | by using the definition of the
generalized Jacobi polynomials, we define

(2.17)

Ti(x,y) = (y+ ) gpee (y - x) JRitertestlas () 9y o)

y+a)

_ li—G1 —6p Ja1+281,004262 (Y — X 21+ +as+1,a5+24s
=(y+z) T (y+:1: Jia -y (1 -2z —2y)

X C za‘lyéQ(l —z— y)é‘3

. '
=c x“(z, y)jl(fird?,&%b,% (z,y).

Hence, J* is well defined for | € N2 with I} > &; + o and I > a3, and it can be
checked that { 7"}, >4, +aq,1,>a, are mutually orthogonal in L2.(T') and form a
complete basis for L2.(T).

3. POLYNOMIAL APPROXIMATIONS ON THE TRIANGLE

In this section, we study the orthogonal polynomial approximations on the tri-
angle T'. For this purpose, we consider the eigenproblem of a selfadjoint partial
differential equation for both the classic and the generalized orthogonal polyno-
mials. Then we shall give an optimal error estimate in Jacobi-weighted Sobolev
spaces.

3.1. Sturm-Liouville operator for classical orthogonal polynomials.
Lemma 3.1. Let a € Ni and n € N§. Then, the differential operator
(=DM Dy e pr (0 and D" are defined in 1) and (Z8))

is selfadjoint and positive definite with respect to the inner product (-,-)yo. It maps
P, into Py, and RS, into RS,.
Proof. When applying (—1)‘”‘X_QD”X7I*+°‘D” to a polynomial p, the augment of
the degree of p by multiplying by x” T and then y~® is compensated by two
differentiations since |n*| = 2|n|. Thus we deduce that (—1)I"ly=Dny" +opn
maps P, into P,,.

By Leibniz’s rule, we derive that for a sufficiently smooth function g,

D) = 30 30 S (1) (1) (1) ot ().

k3—0 ka—0 k1 =0 2
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Furthermore, it is easy to see that for any a1, as, a3 > —1,
Dan*Jra(O,y) = O, if ]{11 —+ :ZC3 <ni+ ns,
.Dan*Jra(l', O) =0, if ko + k3 < mno + ns,
DEy"He(z 1 —2) =0, if ky + ko < ng +no,
which states that for any a € N?jr and 0 < m; <n; withi=1,2,3,
D™ (X" Fg)(0,y) = 0 and D™ (X" Tg) (1 —y,y) =0, if my <n,
D™ (X"*+°‘g) (x,0) =0 and D™ (x"*“‘ag) (z,1—2) =0, if ma < ng,
D™ (X”*+°‘g) (0,y) = 0 and Dm(xn*+ag) (x,0) =0, if ma < ns.

Therefore no boundary terms occur when performing integration by parts in the
following expression:

a1 ! [ oree g dedy = [[ D) (079) dady,

This implies that the operator (—1)I"ly=*D"x"™ +@D" is positive definite with re-
spect to the inner product (-,-)yo. From the symmetry of (B.I]) we obtain
(32) ()P UDMTRD), g) L = (£, (~)P D (T D)
which clearly states that (—1)I"ly~* D"y +@ D" is selfadjoint with respect to (-, )y
Finally let p € R® and ¢ € P,,_;. Since x~*D*x" teD"q € P,,_; and p €
PL |, we deduce from ([B.2)) that

m—1>

// q- (X—aDan*—i-aan) . Xa da?dy — // p- (X—aDan*—i-aan) ) Xa dxdy = 0.
T T

Hence, we conclude that (—1)I"ly=@Dmy™ +@ D" maps R?, into R%,. O

As an analogue of the multinomial theorem [I], we have the following lemma.

Lemma 3.2. Let ey = (1,0,1), e = (0,1,1) and e3 = (1,1,0). Then for any

o€ R3,
(3.3)
(Q+1)' n.n'+amnn _ Q' n. n +ate n
Z ’I’Ll!’ng!’ng,!D X D 7896( Z ’I’Ll!’ng!ng!D X ‘D )896
|n|=0+1 In|=¢
Q' n. n' +ate n
nl=p
Q‘ n. n'+ate n
n|=e

Now we define the differential operator

_ 0! .
£Q: _19 «@ 7Dn n—i—aDn7
« ( ) X ||Z n1!n2!n3! X
n|=o

which can be regarded as a 2p-th order Sturm-Liouville operator on the triangle.
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1628 H. LT AND J. SHEN

Theorem 3.1. Let a € Ni and o € ZT. The operator LC is selfadjoint and
(3.4) LEp=pl o P forallp € Ry,

where

0 _ D(m41) T(m+o+lal+2)
Pl = T(m — o+ 1) T(m+ o] +2)

Proof. Owing to the linearity of £2 and Lemma BT it suffices to prove that
(3.5) Lea™y' =}, 0y’ (mod Pryio1), k120

Now we prove 1) by induction. Although the proof for |n| = 1 under the
barycentric coordinates is given in [5], for the sake of completeness, we provide a
brief proof below. In fact, we get by a mechanical calculation that

L (a"y') = —x 70 (2(1 = — y)x“0u(2™y")) = X 0y (y(1 — z — y)x*0y ("))
— X8y — 0:) (xyx* (8, — 0,) (z*y"))
= —ka" 'y (a1 + k) — (a1 + as + k+ D)z — (o + k)y)
- lxkylil(OQ +1)— (2 +az+1+1)y— (a2 + 1))
- xkilylfl(l(ag + Da? + k(o + k)y?
— (k(az + 14+ 1) + Uk + o1 + 1))zy)
=(k+D(k+1+2+|a))zfy  (mod Pryy_1).

Now assume (B3] holds for [n| = . Then by a straightforward calculation (mod
Pj11-1), we have

—« (_1)QQ' n R -
X |§| it 8m(x(1 z — y)x" oD, (zhy ))
n|i=e

— (=1)¢o! 4

_ « n n « _ _ _ _

= ky | §| 7n1!n2!n3!D (X (x(l =)0+ (n1+ng+a+1)(1—z—y)
n|l=o

—(n1+n2+as+ 1)x)D"(xk_1yl))

= k- Dy Y T pe (a1 gDy

nl!ng!n3!
In|=0
—a (_1)QQ! n{.n+a n(k—1,1
+ k(n1 +n3 + a1 + 1)x ZWD (X (I-z—y)D"(x y))
ml=e mo'ng!
—a (_I)QQ' n n+a n —
_ k(nl “+ng + a3 + 1)X Z mD (X + xD (‘Ik 1yl))
Inl=e

= k((k - 1)“1€+172,|a\+2 + (i +ng+ o+ 1)“£+171,\a|+1)xkilyl(1 —z—y)
— ]{;(nl + %) + Qa3 + 1)M§+l—l,\a|+1xkyl'
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Similarly,

—a (_l)ggl n n 4o yn k, 1
XY WD (3@/1/(1 —z—y)x" T D"9y(z"y ))
nl=e

=1((- Vi1 a2 T (n2 + 13 + s + 1)”i+171,\a|+1)xk9l_1(1 —r—y)
—1l(n1 +ng+as+ 1)u§+1717‘a‘+1xkyl
and
_1)ep! .
o Y E b (0, - oayy D0, - ) h)

n1!n2!n3
In|=¢

=1((- Dt pi-a jaje2 + (02 + 13 + a2 + 1)”I§+l—1,|a|+1)ﬂvk+lyl_1
k(= D)pf g appe + (M +ng+ar+Duf g o)y
— (2KUR g oy po + (K(n2 + 15+ a2 + 1)

+ l(m +n3 + a1 + 1))'ul€+l—1,|a\+1)xkyl'

Finally we deduce from the above arguments and Lemma that

—a Q+1! n. n+ann.n
(=D Y Lo F DL it pry

a1 nylng!ng!
= (k+D[(k+1=1)p3 ) o apre + o+ ol + 3008,y 02"y
= Miizl,\a\xkylv
which completes the proof. O

3.2. Sturm-Liouville operator for generalized orthogonal polynomials.
We first define the space of generalized orthogonal polynomials on the triangle
T for any a € N3,

(36) P;ln =P, ﬂLia(T) = {Jf‘(x,y) > a+ b, o> a3, I1+H s < m}

It is obvious that P%, = P,, if « € 83, and (—1)I"/ D" (™ +*D") maps P, into
P& | noting that any function f € PS, will vanish on the corresponding bound-
ary/boundaries if & € R3\N3. Thus following the same way as in Lemma B} one
can prove that (—1)I" D™ (x™ +*D™) is selfadjoint and positive definite with respect
to x® in P%,. This, in return, shows that (—1)"ID"(x® +*D") maps R, into R,.

Since {J;*(,4)}t,>a1+as, la>as form a basis of L2.(T), we have the following
lemma.

Lemma 3.3. Let a € X3 and n € N3. The differential operator
(_1)\n\X—aDan*+aDn

is selfadjoint and positive definite with respect to the inner product (-,-)ye. It maps
Po into P and RS, into RS,.

By using a similar induction argument as in the proof of Theorem [3.I] but acting
on x!*%(x,y) instead of z!1y'2, we can prove the following result.
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1630 H. LT AND J. SHEN

Theorem 3.2. Let a € 83 and o € Z*. The operator L2 is selfadjoint and
(3.7) LEp=p? o P forallp € RE,
where m > |&| and pg, ., is the same as in Theorem 311

3.3. Polynomial approximations in Jacobi-weighted Sobolev space. For
any M € Ny, define the orthogonal projection Pj; : Lia (T') — P$; such that for
any u € L2a(T),

(Pyru—u,v)ye =0, VovePj,.

The main purpose of this subsection is to obtain an optimal error estimate of
the orthogonal projection. We resort to the space decomposition for our purpose.
Note that

M
i = D R
m=|é&|
We now define the orthogonal projection RS, : L. (T) — R, by
(Rou —u,v)ya =0, YveRy.

For notational simplicity, we denote w,, = R%u. Then we have the following
identities:
u = Z U Pyu = Z Uy -
m>|&| m<M

For integer ¢ € Ny, we define the Jacobi-weight Sobolev space B2(T) and its
corresponding norm and semi-norm,

BE(T) = {u: uis measurable and |Jul/ge < oo},

0
2 2 2 p!
||U||Bg = pZO ‘U|Bg ) |U|Bg = Z m [|D™ |
— n|=p

2
X

We start with the following useful lemma.

Lemma 3.4. Letn € N}, a € X3 and a+n* € X3, Then D™ maps R®, onto Rz:ff;‘
Moreover, the differential operator D™ and the projection operator commute in the
sense that

(3.8) D" Py = Pyt D"

Proof. Tt is easy to see from (A7) that 9,7 can be expressed as a linear combina-
tion of ‘7131,:;1’0‘2"13“ with |k| = |I| — 1, which states that the differential operator

0, maps R% into szjll’az’aﬁl. On the other hand, we get from (A7) that
2l + a1 +az +3 o o
aq;j 1,02,3 .’I/‘7
L4+ 1)([l| + 1 + a1 +ag+3) TThiLE (@,y)
(ll +to1+ o+ 2)(“‘ + ll + |OZ‘ + 4) ja1+1,a27013+1(x y)
(I +ag + D)(JI] + 1 + g + ag +3) Thtliz=t 2 Y).

T ) = =
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ar1+1,az,a3+1 _
Noting that jﬂ@ﬂm e Ojni(ll +ar+ )|+ +ar+az+3)>0
for any I3 > (a1 + 1) + o and 12 > (ag + 1), we further get that
2
%?}ljl’aw‘ﬁl(x,y) = Z cz8x‘7ﬁif‘j1&f (z,y) for certain ¢;’s.
i=(a3+1)
This shows that 8, : R%, — R 122 ig surjective, i.e., 9,RY, = RO Hhez st
Similar arguments lead to d,R%, = R®%> T H and (9, -9, )Re, = RO Hheethes,
Therefore, we deduce that D"RS, = Ra“‘ln‘, i.e., D™ maps R%, onto RaJr’an‘
Now, for any sufficiently smooth function w,
M
D"Pjju= > D"Rpu
m=|d|
On the other hand, for any v € R%‘H‘l E there exists v* € RY such that D"v* = v.
Correspondingly,
(D"Ry,u — D", v) avnr = (D" Ry u — D™"u, D"0%), anr
= (Rgu —u, (1) D™ (T D)) o =

This indicates that D" R u = RO+ Dny, which in return leads to (3:8). O

m—|n]|

The following lemma is an analogue of the results for Fourier series, and it plays
a key role in our error estimates.

Lemma 3.5. Let 0 € Ng and a € X3, Ifu € BS(T), then

n. 12
(3.9) [D"ulpe, = Z Fon—{n Ja-tre|

m2|é|

D™t i, 0< @< 0 —|n|,neNG.

In particular,
2
(3.10) e = 37 12 o llunle, 0<o<o
m>|é|

Proof. Since (BI0) is just a special case of (39) with n = (0,0,0), we only need to
prove [B3). By Theorem B2 and Lemma [3:4], we have

|Dnu}B9 = Z kl'k2|k3 Dt Z Um D”Jrk Z u] X TR e

m>|al izlél

Sy (Db D

m2|&| j=|&| [k|=e

n
E E a+n* um, D uj)xcx+n*

m2|&lj=|é&]

Z Z ,U'fn,|n|)‘a+n*‘ (D"Um,Dnt)Xa+n*

m>|&| j>|&|

— 4 n n

= g Hy ] ot | (D™ Uy D™ Uy, -
m>|é|

This ends the proof. O
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We are now in position to prove one of the main results in this paper.

Theorem 3.3. Let 0 >0 and o € N3, Ifu € BS(T), then

o—In|
W .
D" (P — )| ot < | Lt (Pt — )| o
(311) at+n* ,u/a-—‘n‘ a+n*
M—|n|+1,|a+n*|

< MQ_"|D"u|BP\n|7 0<|n|<o<o,ne Ng.
a+n*
In particular,

4
HFar41,)al

(3.12) ‘P]‘\}u—u|B§ < ’Pj’jju—u‘Ba SMe %ulps, 0<p<o.

/1‘(17\-/[+1,oc
Proof. Tt suffices to prove B.I1]). We deduce from (B.10) in Lemma [B.5 that

2 _ o—|n|
‘Dn( %u_u)‘Bil‘;‘ - Z Mmf\n\,|a+n*|
m>M

2
n
D™ tn| o

o—|n|

< MM-jnlt1fatr] St
= o —nl Fon—|n,a+n*|

AL —|n|+1,|atns | m>M

2
n
D umHXQM*

o—|n|
- MM—\n|+1,\o¢+n*\
o—|n|
AL —n|+1,|atnt|

‘D”(Pﬁu — U)‘;ZL\;\,

which gives the first inequality in ([8I2). The second inequality is an immediate
consequence of the following two estimates:

o—|n|
Pu—pnittjotn]  T(M -0+ 2)T(M +o+lal+3) ) 2520
o—|n| (M - o+ 2)T(M 3) ™~
F AL —n|+1, ot | ( e+ 2T(M +0+lal +3)
and
o—|n| n 2 o—|n| n 2
Z Fo— |, Jatne | D um|‘xo‘+"* = Z Fon—|n],at+n| D umHXQ+"*
m>M m>|é&|
o 12
= D ufpg
This ends the proof. O

Remark 3.1. Braess and Schwab [5] proved an elegant result for the d-dimensional
simplex for a € Ni by using the properties of the Sturm-Liouville operator. Conse-
quently, their results are expressed in the norms associated with the Sturm-Liouville
operator. Our results here, while restricted to a two-dimensional triangle, are valid
for all & € N3 and are expressed in semi-norms expressed directly by the derivatives.

3.4. Error estimates for the H{-orthogonal projection. We now consider
the Hj-orthogonal projection which is essential for the analysis of the Galerkin
approximation of elliptic equations.

Denote X9, = H(T) NPy and define the Hi-orthogonal projection Iy :
Hg(T) — X3, by
(3.13) (V(I u —u), V) =0, Ve e X3,

Another main result of this paper is the following:
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Theorem 3.4. For any u € HY(T)NH"(T) with r > 1,
(3.14) HH}\;IOu - uHS < Ms_7"|u|];.(,;,0’07 s=0,1,
where |u|2~1 = ||Vul|?, and for r > 2,
|8mu|2355}0 + |8yu| o1t |00 u\Br 2

2
+ |6y( Yy x)u|363?0 + |6ﬂc( Yy 630)“‘3;5%'

|u IB
(3.15) 000

Proof. We first prove (B14)) with s = 1. By the projection theorem,

(3.16) VI u—w)| < |[V(e =), Ve Xy
Taking ¢ = 0, we get that
(3.17) VI —w)|| < [Val,

which leads to (814) with s =r = 1.
Now let r > 2. For any u € H}(T) N H"(T), one obtains by using the Hardy
inequality (cf. for instance A.14 in [6]) that w € BL; | ;(T). So we write

226 - DI =1) - 11
u = Z Ul\7l ’ ’ .
DR TSV E A=Y

Then by (AI4), we have
(3.18)

11— 2260 - DI ~1) - 11
Op(u— Py ) = Y W0 T,
u G =D+ 1)

X 0,0,0 0,0,0 0,0,0
= Z i (I — DIte—o— L =17, 7y, 0 — (U +1 —2)7, 75,
ll|>M+1
0,0,0 0,0,0 0,0,0
(U +W)Tn = =0T, + e+ 1D)J, 12+1)
=Y (24 V) tyr2 — (21 + Vg, 110,401 — (1 + 1+ 2)du, 420,
[1]>M
— (U + b+ Dy g1 = (2 + Dl 1,1, + bty +2,,-1) )
+ D0 (U Dy e — 0+ Dy g — (1 4+ 0+ 20 420,) 7
ll|=M-1
On the other hand, one gets from (AJ5]) that
@, " @) = (D" (0.5 (g @),
Thus we obtain from (BI]) that
(3.19)
0, (=P )
= Y (2 + Vi, gyy2 + (20 + Dy 411,410 — (U + 1+ 2)iu, 12,
lt|>M
— (1| + I+ D)ty pg1 + 21+ 1), 41,0, + b2l 420,-1) )

+ > (2 + D)y gpp2 + (20 + V)it 1,541 — (U + 11+ 2)i,120,) T
=M —1

0,0

0,0,0
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1,-1,—1

Note that for M = 2, we have u — Py, u = u and all the terms within

Z\“:M_l in BI8)-BI9) vanish.

Next, a direct calculation leads to

|V (u— P71’71’71u)||2 = [[(8pu — P&(ﬁgaxu)uz + || (Oyu — P&(ﬁgayu)uz

+ Y (24 V)i, g2 — (20 + Vi, 11501
[I|=M—1

— (U + 1+ 2V 420,) | T

+ Z 12 + 1 ull,12+2 + (211 + 1)u11+1 lo+1
=M —1

— (|1 + b+ 2)d, 20) | T
= [ (Do = P25 0:0)||” + [|(@yu = PY2S0,0)|

211—1—1A2
+ Z I+ 1 Upy41,05+1

|l|=M—-1
(3.20) + ; XM: 2ll+1—|l\+1)((l2 1)y gy — (1] + 1+ 2)i, 120,)°
=[1(@su — P25 00w)||” + |0y — PR250,u)||”
: |z_ZM: (1?2—;—11—1(|1[)|(‘|:|l_1k-;)2) (0,152 = 0, 42,1,)°
+ Z 7] |4l—‘ :1_ IL 2 A121+2 Iy 2“11:11 A121+1 lot1l — |l;|j_11 A121712+2)
|[l|=M—-1

=@~ Ey0u)||” + (|0 — Pr0u)|

4ll+2A2
+ Z |+ 1 Uiy +1,15+1
[I|=M—1

l2+1 |l|+ll+2) R 2
+ a0 u )
1] zJ\/; 1 (2l +1 |l| +1) ( k2 ll+27l2)

We now bound the second and the third terms in the last equation.
By using (A10) and (2.18]), we derive that

(3.21)
1020y = 22)(w = o ) |20 + 000y — 02— Py )2
:(u _ Pﬂ}l’fl’flu, (D1,0,1X1,0,0D1,0,1 n D0,1,1X0,1,0D0,1,1)(u _ Pfl,fl,flu))

Lz h(ll_l)lQ“'Hl_l)xH(l@ill;(?z)(iuzl_—ll)) |

[[1>M+1 xoheh
A Al +2
= > 4@+ DI+ 3)EF gy = 2MRM +1) > i TRy
[[|>M-1 [l|l=M—1
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Furthermore, we derive from (AI3) and (ZI6]) that
—1,—1,—1 2
Haﬂ?ay(u_PM u)HXo,o,l

2
=| > =D+ mait, - @+ u -270%,)

1> M+1 o
2
. . 0,0,1

- ‘ D QU3+ L +2) (a2 — Uy y20) T ||
(3.22) [U>M—1 X

(L+DEI+3)(+h+2), X 2

= Z 2, + 1 (ul1,12+2 - ul1+27l2)
>M-1

o+ 1)(I| + 1, +2) . A )
L+ D[+ 1) (s o2 = W)

>MQERM+1) Y
lll=M-1

Combining (320)-[322) and using Theorem B3] we deduce that
C1—1—1 (|2 2 2
V= Pl < - P + 1 - P00
_ Cl—1—1 (2 C1-1-1 (|2
+ M 2 (Hﬁﬂiﬁy(u - PML b 1u)HX0,0,1 + Haﬂv(a?/ - 81)(“’ - PM17 b lu)Hxl,o,o
+110,(8, = 00)(u = P ) 20,0 )
2-2r 2 2-2r 2 2-2r 2
+ M?7210,(8y — O )ul%r s + M?727|0,(0y — Oz)u
0,1,0

_ 2212
=M \u|36‘0)0.

2
r—2
B{‘o,o

Since Py, " u € X9, taking ¢ = Py, 7" w in (3I0), we obtain
[V (u—IGu)|| < ||[V(u— Pﬂ}l’_l’_lu)H < Ml_r‘uhég’o’ov

which is BI4]) with s = 1.
The case with s = 0 can be proved by using a duality argument. Let ep; =
1,0 . .

IT,; v — v and consider the auxiliary problem:

(3.23) find w € Hy(T) such that (Vo, Vw) = (¢,enr), Vo € Hy(T),
which admits a unique solution w € Hg(T) with the regularity
lwlle < llearl-
Taking ¢ = epr in 323), we have from BI3) and BI4) with s =1 that
lear||? = (Vear, Vw) = (Venr, V(w — T3 w))

< Ve[|V (w — Iyfw)|

S IVer | M~ wl

< M7 Venlllleal,

which implies |leas|| < M1 ||Vens||. By using (B14) with s = 1, we finally get the
estimate (B.14) with s = 0. O
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4. APPLICATION TO SECOND AND FOURTH ORDER EQUATIONS

4.1. Modified Helmholtz equation. Consider the modified Helmholtz equation:

(4.1) —Aut~yu=f, inT; ulpr=0, ~>0.
Given f € HY(T), the weak formulation for ([I)) is: find u € HZ(T) such that
(42) a(u,0) = (Vu, Vo) +7(u,0) = (f,0), Vo€ HA(T).

It is clear that X9, = IP’X/[l’_l’

X]%:span{qﬁl: h>21>1 11+l <M}

—1
. Hence,

with
220 - -1) —1-1,-1
4.3 T,y) = T (2, y).
( ) ¢l( y) (11—1)(|l‘+l1—1) l ( y)
The spectral-Galerkin approximation for ([2) is: find up, € X9, such that

(4.4) a(unr, ) = (f,9), Vo€ X3,

Thanks to the Lax-Milgram lemma, (£2) (resp. ([@4])) admits a unique solution
satisfying

(4.5) [Vul +vllull Sfll-1 (resp. [[Vunrll +ylluarll S N £ll=1)-
Setting
ape = (¢17¢k)7 bl;k = (ax(blvam(bk) + (8y¢lvay¢k)7
M—1M-1ly
Upnr = Z Z ’&ld)l; fl = (f7¢l)7
1,=2 ly=1
and
Ay = (allal2?klvk2)l1+lﬁ\l|§M, k1 4+1<|k[ <M’ A= (Alhkl)zgh,klszw—l’
By e, = (bll’lQ?khk?)l1+1§|l\§M7 k1 +1<|k|<M’ B = (Blhkl)zszl,klsM—l’
~ ~ ~ N ~ N ~ ~M—1\t
Ull - (Ull,laull,Qa T aull,M—ll); u = (u2,u3,- o auM 1) rv
2 2 2 2 2 20 2 AM—1\t
fll = (fll,l,fll,%"‘ )fll,M*ll)? f = (fzvfg,‘” an 1) ra
the linear system associated with (£4) becomes
(4.6) (B+~A)i=f.

It is easy to see from (A T4), (AI5) and (A5) that

arx =0, if 11—k &{0,£2} or [k|—|I| & {0,+1,+2,£3},

b =0,  if p — ki ¢ {0,+2} or |k| - || € {0,£1}.
So (B +~A4) is a block penta-diagonal matrix, whose entries are all hepta-diagonal
submatrices (cf. Figure ). Moreover, the system can be split into two block
tri-diagonal linear systems with respect to even/odd I;,k;. The non-zero entries

of the matrices A and B can be determined exactly by using the properties of
jfl’*l’*l(a:, y) in the Appendix.
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. Tan
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nz=>518

FIGURE 4.1. Structure of the mass matrix A (left) and the stiff
matrix B (right) with M = 14: nz is the number of non-zero
elements.

Theorem 4.1. Let u and up; be the solutions of (X2) and @D, respectively. If
u€ H'(T), r > 1, then we have

(4.7) llunr — ulls

0<s<1.

~

Proof. One derives from [@2) and [@4]) that
lupg —ully S inf o —wulf; .
veXy,
Then, applying Theorem B.4] to the above, we obtain ([@.T) immediately with p = 1.

The result for g = 0 can then be derived by using a standard duality argument as
in the proof of Theorem 3.4 O

4.2. Biharmonic equation. Consider the following biharmonic equation:
ou B

PINE/

Given f € H™2(T), the weak formulation for (AJ): find u € H2(T) such that
(4.9) (Au, Av) = (f,v), Yove H3(T).

The coercivity of the above bilinear form can be directly obtained from the equiv-
alence norm/semi-norm in HZ(T) and the formula

// (Aw) da:dy—/ [(@20)” + 22,0, + (u)” | dady.

Thus for any f € H~2(T), problem ([@J) has a unique solution in HZ(T'), which
satisfies

(4.10) [ull2 S [If]]-2-
Define the approximation space Y, := HZ(T) NPy;. Then, we have
(4.11) Vi =Py 2 =span{yy: I; >4, 1, >2, [ + 1o < M}

(4.8) A*u=f, inT; ulgr =0,
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nz = 1369

FIGURE 4.2. Structure of the matrix D (with M = 18): nz is the
number of non-zero elements.

with

B 27,27 (a,y)
(4.12) Yi(z,y) = U —2)(h — 3;(|l| +U4 =3I+l —4)

The spectral-Galerkin approximation to (&) is: to find up € Y} such that

Ii 24,13 > 2.

which has a unique solution satisfying (@I0) with us in place of w.
Setting

M—2 M—1, A
di. = (A, Ay), Uy = Z Z Wy, fi=(f, 1),
li=4 l5—2

and
Dy ju = (dl%k)z;gllgll\—z4§k1§\k|72> D= (D\l|v\k|>6§\l|,\k|glv[’
Ny N . N N NN A Mt
’U,‘ | = (u4,|l\—4,u5,\l|—5a' e au|l\—2,2), U= (u YUy, U ) )
; ? ? ? ; /6 7 AM T
f‘ll = (f4,\l|74)f5,|l\75)"' af\l|72,2)a f: <f67f7a"' af ) )

the linear system associated with (LI3]) becomes

(4.14) Dii= f.

It is easy to see from (A6]) that
i =0, it b —ky & {0,42, 44} or [k — [I| ¢ {0, +1,+2}.

Hence, (B + vA) is a block penta-diagonal matrix, whose entries are all ennea-

diagonal submatrices (cf. Figure 2)). Moreover, the system can be split into

two block penta-diagonal linear systems with respect to even/odd Iy, k1. The non-

zero entries of the matrices D can be exactly determined from the properties of
—2,-2,-2 . .

N/ ""“(z,y) in the Appendix.
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We now present the error analysis for the scheme (ZI3)).

Theorem 4.2. Let u and uys be the solutions of (A9) and @I, respectively. If
D2u € BS;QQ)O(T) and d2u € BS?(LO(T) with r > 2, then we have

ary 2
(4.15) s — ulls < M (‘8Iu|33;22’0 +05ul s )
Furthermore, if u € Bg:g,lo (T), then
(4.16) lunr — ulls S MS”’HuHBSEO, 0<s<2.

Proof. One derives immediately from (£9) and ({I3) that

lluar — ulle < inf |v — uls.
veYY

Then applying (BI1) of Theorem B3 with o = (=2, -2, —-2), o = 2 to the above,
we obtain that

June — ull2 S [Py~ 20—l
—2,—-2,-2 —2,-2,-2
< 02(Py, u—u)| +[|02(Py; u—u)l

< Mw( [02ul g2, , + 10yulgra )

Now, for u € BS;S}O(T), we have

[05ul 5y, oy + 105l 552 )
SED DR R A R N
ny+ngtnz=r—2
+ Z Hagl 652+2(8y - aﬂv)nsuHx"1+"3*2*”2+"3’"1+n2

ny+ng+nz=r—2
,S ‘u|36‘o,o + ||8;UJHX0‘—2Y0 + Ha;uHX—fz,o,o
(by the Hardy inequality (cf. for instance A.14 in [6])
S lulag , + 50yl + 0.0l % s

0,0,0
This implies ([{I0) for s = 2. The result for s = 0 can then be derived by using
a standard duality argument, and the general case 0 < s < 2 can be concluded by
space interpolation. ([l

Remark 4.1. We note that the above results are derived using only Theorem
While the estimate in (ZI5) has optimal convergence rate, it requires that 92u and
agu satisfy certain additional boundary conditions due to the weight functions with
negative index in the norm; on the other hand, this requirement is removed in the
estimate ([I6]) but the convergence rate becomes suboptimal.

To derive optimal estimates as in Theorem ] for the scheme ([@I3]), one needs
to study the projection operator PA}2’_2’_2, as we did in Theorem [B.4] for Pﬂ}l’_l’_l.
However, this process becomes extremely tedious and technical, so we decided not
to perform it.
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5. NUMERICAL RESULTS AND CONCLUDING REMARKS

To illustrate the convergence behaviors of the spectral-Galerkin method on the
triangle, we report below some numerical results. An important purpose of these
simple tests is to check the correctness of various properties derived in the Appen-
dix which are used in determining the non-zero entries of the stiffness and mass
matrices.

Example 1. We consider the L2-orthogonal projection to the following two func-
tions:

u(z,y) = exp(x + y) and u(z,y) = cos(x — y).

Since the functions are analytic on T, Theorem [3.3] indicates that the errors will
decay faster than any algebraic order. In Figure 5.1l the maximum errors and L2-
error of the L? projection are shown. The computation is performed in Maple with
an accuracy of 50 decimal digits.

FIGURE 5.1. Maximum pointwise errors (marked by ‘o’) and
L?—errors (marked by ‘o) of the L? projection (with a = (0,0, 0))
against various degrees M. Left: function y = cos(z — y); Right:
function y = exp(z + y).

Example 2. We consider the modified Helmholtz equation (&I]) with the exact
solution

u(z,y) = wy(e” —e).
Example 3. We consider the biharmonic equation ([£8]) with the exact solution
u(z,y) = sin®(7z) sin? (7y) sin®(7(1 — x — y)).

Computations for Examples 2 and 3 are performed in Matlab and the results
are shown in Figures and [5.3] respectively. For all three examples, we observe
super-geometric convergence rates, which are typical for spectral approximations
to analytic functions.
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FIGURE 5.2. Maximum pointwise errors (marked by ‘’) and
L2?—errors (marked by ‘0’) against various degrees M for Example
2. Left: function v = 0; Right: function v = 1.

FIGURE 5.3. Maximum pointwise errors (marked by ‘’) and

L2?—errors (marked by ‘0’) against various degrees M for Example
3.

Concluding remarks. We studied in this paper the spectral approximation by or-
thogonal polynomials on the triangle. By introducing the generalized Koornwinder
polynomials and using the properties of the Sturm-Liouville operator on the tri-
angle, we derived optimal error estimates for both the L?— and Hg—orthogonal
polynomial projections on the triangle. We then applied these results to derive
error estimates for the spectral-Galerkin method for second-order and fourth-order
equations on the triangle.

Furthermore, the generalized Koornwinder polynomials with suitable parameters
serve as natural basis functions for the spectral-Galerkin method and lead to sparse
linear systems that can be efficiently solved.

While we only studied the polynomial approximations on the triangle, it is clear
that the method used here can be generalized to the approximations on the tetra-
hedron. Therefore, the techniques and results developed in this paper will be very
useful for studying spectral and spectral-element approximations of PDEs in trian-
gular domains.
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APPENDIX A. PROPERTIES OF THE GENERALIZED KOORNWINDER POLYNOMIALS

Since the generalized Koornwinder polynomials are defined in terms of the gen-
eralized Jacobi polynomials, we will first present some properties of the generalized
Jacobi polynomials.

Lemma A.1. Let ay,a9 € X. Then for any m,n > &1 + Qs,

(A1) 2 (Q) = (=1)" > (=C),
(A2) (J%17a27 Jghaz)w"l'“?,f = hzl’(w(sm,ny

w0 () () ()

k=

) e = () (TR e (S0

k=0
where h&1*2 4s defined as in (29).

Proof. (A is obvious from the definition, while (A.2)) is an immediate consequence

of (Z8), Z39) and (ZI0).

We now assume a1 € R_, ap € N_. Noting that (A3) is valid for a; € Ry, ap €
N4, we derive that

-1 1
o () ()
2
T
P n+ o+ ag — k 2
_n§2 n+ oo n+ar\ (- ¢+1\"*
B n+ag—k/\k+ o 2 2
k=—0t1
zn: n+a)/n+a ¢—1 b ¢+1 ok
k n—k 2 2 '
k=0
Similarly, one can prove (A3) for ay € Ny, ap € N_ and for a; € R_, ap € V.
Using the Chu-Vandermonde sum, one can show that

=28 () )T ()
S L)

—Q1,— Q2

n+a1 “+as (C)

_ - n+ oy n—l—j+a1—|—a2 ¢—1 J
N n—j 2
This concludes the proof. ([
We now derive some properties of the generalized Koornwinder polynomials.

Lemma A.2. Let a € X3, Then for anyl € Ng with [y > &1 + &g and Iy > as,
(A'B) tjla (337 y) = (_1)l1\7la2’a1’a3 (yv :L‘),
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(A.6) Tay) =Y D kg (me -y,

(L+a)(ll+h+ar+a+1) _a41.00.05+1
aa: « , - _ 1 22,3 ,
(A7) i) 200+ a1 +as+1 Ji -1tz (@,9)
' (h4+ar+as+1)(JI|+1 + o+ 2)ja1+1,a2,a3+1
- 2 +ar+az+1 fla—1 (@),
(L+a)(ll+h+ar4+a2+1) o) astl,as+1
a « — 1,062 3
(A8) y'jl (‘T7y) 211+a1+a2+1 ‘-7l1 1,02 ( 7y)

h+ar+ay+ )|+ +|a|+2) a0, 00t1.as
e 2112+ Oll)'(i‘| |a2 +11 = )‘711712—1“’ T),
(A9) (9 =) T (wy) = (L + o+ ag + DI (a,y),
X “0y(0y — Ox) (Xa1+1’a2+2’a3+18y(ay - am)jla(x,y))
+ Xﬁaaw(ay - 69:) (Xm+2)a2+17a3+181(6y - 89;)%&(33, y))
=l(li+ a1+ az + 1) (la(lz + 211 + o] + 2)
+(az + 1)l = 1)) T (2, y),

where cla(k,) — (llllt(zf) (llJrlikrlalJr(m) (12+2l1l42ri¥i;r(12+1) (l2+k2+211+1§21+a2+a3+1) )

Proof. One can readily derive (AF) from ([2I7) and (AJ).
Also from ([2I7) and (A, we have

T (w,y) = (—y —x)1 I (%) Jphtetaetlos(q gy — 9y),

Then (A.6) is an immediate consequence of (A4). By a direct calculation,
(htaz)(ll+htartaz +1) atiasas+1

Iy — oy 4 Eep )00 (ke -
(1 1+ 2)011 12 ( ) 2ll—|—a1+a2+1 -1l ( 1, 2)
(h+ar+ax+ )|+l + o] +2) ayitas.0541
S ki,ko —1).
20+ a1 +ag + 1 Clyla—1 ( 1, ~2 )

Thus we derive (A7) from ([(A.6) by comparing coefficients of y*1 (—x —y)l1—k1—k2—1
for both the left-hand and right-hand sides. Similar arguments lead to (A.8) and

(A.9).
Under the collapsed transform (ZI3]),
4
Oy — 0 = mag.
Thus by the definition ([ZTI7) of the generalized Koornwinder polynomials and the
Sturm-Liouville eigenequation for the generalized Jacobi polynomials (cf. A.6 in

[22]), we have
(A.11)
—aT My 7020y = 0;) (¢ Y (9, — 0:) T ()

—Q],—Q (o5} [e %) 1,000 1_ l 1+a+as o
=~ TR ()0 (WL QD (€)) x () e )

1— !
= L(h + a1 + ag + 1)1 (€) x (—2 7’) LpAhrertantles )
=Ll 4 a1+ as + 1) T (2, ).
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Subtracting (A1) from [B.7) with o = 1, we get

— X720, (x*er bty T (@) — X0, (x0T 0,0 (2, )

(A.12)
= (L(ll+h +|af+2) + Loz + 1)) T (2, y).

Thus by (A9),
X0y (0y — 0z) (M Theat2at1, (0, — 0,) T (2, y))
+ X_aaw(ay - aw) (Xal+2’a2+17a3+18w(8y - aw)%a(mv y))
= (It an +as )y (8, = 80 (8, (x Ther R g, g e )
_|_ aac (XOél+1,a2+2,a3+1ax%?l_*fi}l,za2+1,a3 (1'7 y)))
= —(ll —+ (6751 —+ (6%) —+ 1)(l2(12 + 211 —+ |Ol| + 2) —+ (O[3 —+ 1)(l1 — ].))
X X0y — ) (T Thes gt beathas (g )

=h(li+ar+az+1)(la(lg + 2l + o] +2) + (a3 + 1) (1 — 1)) T (2, ).

This concludes the proof. O

We now derive some useful properties for the two specific families of the gener-
alized Koornwinder polynomials with o = (—1,—1,—1) and a = (-2, -2, —2).

Lemma A.3. For any admissible | € N2, the following identities hold:
2(2; — 1)

(A.13) (=D +h—1)

= (U +W)TE0 s y) = (i + 0 = 270%,, (2, y),

220 — Dl - 1)

(=Dl +h—1)
(A.14) = (Ul + )T (@) = (20 = DI, (@)
(2 DT ) + (2 = DI ()

=2 = DT, (@y) = (1 + 1 - 2)70%), (@),

0.0, 1" (x,y)

1,02

—1,-1,—-1
690«711,12 (z,y)

(A.15)
(20 — D2l - 1)
(=D +h 1)

WAL D) oo,
- (201 + 1) T (@)
(7] + ) (|I] = 31 = 1) 00,

S DTy (@)

lo — )(I| + 31
_ (2 )(| | 1)‘71(3,7?2,072(1:7y) +

T @)

(lo+1)(l2+2) 000

W‘Zlﬂ,lﬁz(%y)

(1 +3h —4) (2 +1)
@l + D= 1)

(It + 1 = 2)(J1] = 311 +3)

0,0,0
"711—27524-1 ({E, y)

0,0,0
\71172,12 (z,9)

1112l - 3) 121 = 3)
(lo=1)(l2=2) o0, (U + 14 =3+ 1 —2) oo,
(2]1] —3)(|l|_1)~7z?,?223(x,y)— IEBED T (@),
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and
(= 2)( = 3)(]I +211 S h = Tes @)
::z@hfyh;észgﬂgﬂj?;xﬁ|_2)J£%“2uaa
- BTG BEn B =D
20 - 1)((é71_—3?2)(ﬁl|_—2)2)(2|l| —5) T ial@y)
2 _ 2
(A.16) @hfgxﬁﬁfjgmjgﬂﬁ_Qfﬁf&J%w

1212 — 3611 + 30 — 16|1| + 4[1)?
(2l =5)2l = 3)(2l = 5)(2l — 1)
312 -9, —5— 1) + 6]l 0,00
@l — 1) — 5)(1] - )l —5) -2a2(0Y)
(la+1)(2+12) 0,0,0
(@l = 3)(2h — 5)(I] - 2)(2l] — 3) e btar2lY)
2(la + )(JI] + 11 = 5) 0,0,0
Gl — )20 = 3)(20: — 3)(20; — ) a1 (PY)
(I +4 =5l +h —6)
2(2l1 = 3)(20 = 5)(|1] = 2)(2[!| = 5)
Proof. The identities (AI3)-(A16) can be verified by using the expansion (AL6)
and then comparing the coefficients of y** (—x— y)’“2 for both the left-hand and the
right-hand sides. We leave the details to the interested reader. O

0,0,0
k71172,[271 (l‘7 y)

T3

0,0,0
T, (%,Y)-
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