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Convergence analysis of corner cutting algorithms refining nets of functions

Costanza Conti®, Nira Dynb, Lucia Romani®*

“Dipartimento di Ingegneria Industriale, Universita di Firenze, Italy
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Abstract

In this paper we propose a corner cutting algorithm for nets of functions and prove its convergence using some
approximation ideas first applied to the case of corner cutting algorithms refining points with weights proposed by
Gregory and Qu. In the net case convergence is proved for the above mentioned weights satisfying an additional
condition. The condition requires a bound on the supremum of the relative sizes of the cuts.

Keywords: Corner cutting for polygonal lines; Coons transfinite interpolation; Corner cutting for nets of functions;
Convergence; Lipschitz continuity

1. Introduction

This paper considers corner cutting algorithms refining nets of functions and proves the convergence of these
algorithms by extending a new approach to the proof of convergence in the case of corner cutting algorithms refining
points.

The first instance of a corner cutting algorithm for points was proposed by de Rham in [21, 22], where curves are
obtained by repeatedly cutting off the corners of a given polygon. Precisely, at each iteration each edge of the current
polygon is divided into three pieces in the ratio w : (1 — 2w) : w, where w is a given parameter. The de Rham process
is convergent to a continuous curve if w € (0, %) and to a differentiable curve if w < % (see [20]). If w = % the de
Rham curve is a quadratic spline and the corresponding iterative algorithm is also known as the Chaikin algorithm
introduced independently in [4]. A natural generalization of the de Rham algorithm is obtained by dividing each
polygon edge into more than three pieces (see [11]) or by dividing each edge of the k-th iteration into three pieces in
the level-dependent ratio o : (8% — af) : 1 — 8¢ where o* and B are given parameters, or even by choosing af and ﬂ’f
depending on the level and the location (see [1, 2, 14, 17, 19]). The latter case is the most relevant to our paper and
its convergence was analyzed in [2].

Corner cutting algorithms are special instances of non-uniform subdivision schemes, and they can be analyzed by
tools for subdivision (see, e.g., [5, 13]). Yet, the applications of these tools to the analysis of corner cutting for nets is
not clear.

In this paper, we provide an alternative proof of convergence, based on approximation arguments, for the general
class of corner cutting algorithms for points with weights as in [17]. The choice of this analysis method is motivated
by the fact that the approximation arguments are naturally extendable to the case of nets. Indeed, the two main
achievements of this paper are the design of a corner cutting algorithm for nets of functions (generalization of [8])
and the proof of its convergence for weights as in [17] but satisfying an additional condition which requires a bound
on the supremum of the relative sizes of the cuts.

The key idea of our corner cutting algorithm for nets of functions is to construct, at each recursion step, a C°-
piecewise Coons interpolant [6] to the coarse net of functions, from which the new refined net is sampled. This
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approach extends to the net case the classical procedure used by corner cutting algorithms refining points where, at
each recursion step, the refined points are sampled from a piecewise linear interpolant to the given points.

Besides the theoretical interest of the convergence result, corner cutting algorithms for nets of functions generate
a variety of C? bivariate functions approximating the initial net, with the corner cutting weights acting as shape pa-
rameters. In a future work we plan to study the smoothness of the limits in the case of nets, and to derive conditions
on the corner cutting weights which guarantee C' limit functions. This was investigated in the case of points in [3]
and in [17].

The structure of the paper is as follows. In Section 2 we give our proof of the convergence of corner cutting algorithms
refining points (polygonal lines) based on a nice approximation argument. In Section 3 we consider the case of
bivariate nets of functions. First, in Subsection 3.1 we give preliminary results on Coons patches (see [6]) and their
approximation properties since they are analogous to linear interpolants in the case of points. Then, in Subsection 3.2
we introduce the notion of bivariate nets of functions and present a corner cutting algorithm for them. The convergence
theorem and its proof are given in Subsection 3.3. Conclusions are drawn in Section 4.

2. Corner cutting algorithms for points in R"

Corner cutting algorithms for points, as subdivision algorithms refining points (see [12]), are iterative methods
that starting from a given sequence of points p'®! = { pEO], i € Z} produce at each iteration denser and denser sequences
of points p*l, k > 0. Whenever convergent, they allow the user to define a continuous curve that approximates the
shape described by the given polyline.

In this section we investigate the convergence of univariate corner cutting schemes under the assumption that the
corner cutting weights are as in Gregory and Qu [17]. Convergence of corner cutting algorithms is equivalent to the
uniform convergence of any sequence of continuous piecewise interpolants to the points generated through the iterative
process. Our proof of convergence is based on the simple but crucial observation that the piecewise linear interpolant
L1 pl+11y to the points p!**!1 at the corresponding parameter values u**!! is a piecewise linear interpolant to
L, pkly at (ul*11, plk*+11) where the parameter values ul*! are generated by the same corner cutting procedure as
p'¥l. Using an elementary error formula, we show that the sequence of piecewise linear interpolants {£(u®!, p1)};50
is a Cauchy sequence.

Definition 2.1 (Corner cutting weights). Let €(Z) be the set of scalar valued sequences indexed by Z. We denote by
W a subset of €(Z)) X €(Z) of the form

W= {(a,,B) UDXUT) : inflar, 1~ fi i — i) > o}. 2.1
Moreover, fory = (a,8) € W we define
,u()/) = su%) {Bi -, 1 _ﬂi—l + a/,-}. (22)

Now let £7(Z) denote the set of vector valued sequences indexed by Z and let P = {P; ¢ R", i € Z} € {*(Z). In the
following we define the corner cutting operator for an arbitrary sequence P of points in R”.

Definition 2.2 (Corner cutting operator). The corner cutting operator with corner cutting weights y := (a,B) € W,
denoted by CCy, maps {"(Z) into {"(Z). For P € {"(Z)

2.3
(CCy®), = (1 —a)Pi+ P (CCy(P)), = (1 ~BOPi+BiPu. @3
Remark 2.3. The corner cutting operator given in Definition 2.2 is the same as the one studied in [17]. A more
general corner cutting operator is considered in [2]. The condition required in (2.1) on the corner cutting weights is
related to the observation that
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where Qn; = (CCy(P)),, Ois1 = (CCy(P)),. .

Figure 1: One application of the CCy-operator on a sequence of points in £%(Z). Here Q»; = (C Cy(P)) i and Q41 = (C Cy(P))zl_+ .

Denoting by P! € ¢*(Z) a sequence of points in R" and assuming that, for each k > 0, a pair of scalar valued
sequences ¥ := (a!¥, B*) € W is assigned, we can formulate the corner cutting algorithm, for short the CCy-
algorithm, as follows.

Algorithm 2.4. Corner cutting algorithm for points:
Input: PV € £1(Z)
Fork=0,1,...,
Input: 1 e W
Compute P11 = CCym (P™) according to (2.3)
In the remainder of this section we want to give a new simple proof of the fact that, for all choices of {y'*l € W, k > 0}
satisfying sup;. u(y™) < 1, and for all sequences of points in R” with bounded L., distance between every two

consecutive points, the corner cutting algorithm always converges. To this end we present two technical lemmas,
where the first one is taken from [9, Lemma 18] and is here recalled for completeness.

Lemma 2.5. Let f be a univariate function defined on [a,b]. If f is Lipschitz continuous with Lipschitz constant L,
then the error in approximating f by the linear interpolating polynomial at the points a, b,

- b—
La.b: f@). fo)) = 7= f(b) + 7— f(@).

is bounded by

b—a)lL
)~ L@ b; f@), foneol < PZE e fabl.

Proof. 1t is well known that

f(x) = La, b; f(a), f(b))(x) = (x — a)(x — b)la, b, x] f 24
with [a, b, x]f the divided difference of order 2 of f at the points a, b, x. By definition of divided differences we get

100 = Lla b f(@, FBYE) = (= a)x = Dla b, xlf = T (f ®) - /) -] (“)) L Qs
—-a b—x xX—a
Since W < b;—“, and f is Lipschitz continuous, then (2.5) yields
b — Llb— Llx — b—a)L
1) - L. sy < 32 (B2, emel) _CZo
|b — x| |x —al 2
O

The next lemma is about piecewise Lipschitz continuous functions. It is a well-known result but we provide the proof
for convenience of the reader.



Lemma 2.6. Let f be a continuous function, Lipschitz continuous on each interval of a partition - -+ < x; < Xjy1 < -+
of the real line R = Uz [x;, xi11), with a bound L on the Lipschitz constants. Then f is Lipschitz continuous in R with
Lipschitz constant L.

Proof. Letty, t, € R, ) < 1. If 11, 1, belong to the same interval of the partition, say #;, t, € [x;, xi+1), the inequality
|f(t2) = f(t1)| £ Lt — t;] holds by assumption. Otherwise, assuming #; € [X;, Xj+1), 12 € [Xj, Xj+1), j 2 i + 1, using the
continuity of f and writing

j-1
f() = f(t) = f(t2) — f(x)) + Z (f ) = fx) + f(xivn) = f(11) (2.6)

I=i+1
we easily arrive at

-1
|f(©2) = f@D)I < Lt — xj| + L Z |X1e1 = x| + Lxie1 — 11l = L2 — 14,

I=i+1
which concludes the proof. O

Theorem 2.7. For {y™}oo € W such that

sup u(y™) < 1, Q2.7)
k>0

the corner cutting algorithm (Algorithm 2.4) converges uniformly for all initial sequences PI¥) = {Pll.ol eR" ieZ}e
{"(Z) satisfying
1P

i+1

PO <L, VieZz,
with L > 0.

Proof. We prove convergence of the CCy-algorithm working component-wise. First we introduce a parametrization
at each refinement level. Without loss of generality, we assume ul® = 7 and, for all k > 0, we denote by u'¥ the scalar
sequence obtained from ul”’ by applying & steps of the CCy-algorithm (Algorithm 2.4). Precisely, from the (k — 1)-th
level parameters, the k-th level parameters are obtained by the rules

[k] _ (1 _ al[k—l])ul[k—l]

k=11 [k-1 k k=114 [k—1 k=11 [k-1
! = (k=11 [k=1] [£] _(1_'3[{ ])ul[ ]+ﬁ,[» 1, =11

o Uy Wiy i+l

[k]

Denoting by pE. one component of P[ | we construct the piecewise linear interpolant to the data (", p!.k]) and denote

it by L(u'®!, p!*1). In other words
L(u[k],p[k])(u) L(u[k] [k] . :[k]’pz[/i]l) ue [u[k] [k] 1.

yUi s P Uiy

By the assumption on P!, we know that | p[O] [0]| < Lforalli € Z and L(u!”, p!%) is Lipschitz continuous with

constant L on [u[o] [O] 1] = [i,i + 1]. We show by induction that, for k > 0, L1 plerlly jg Lipschitz continuous

with constant L on [u””1I ul*111. Indeed, all points of p’*!! lie on L(u'*!, p!*!) and therefore by the choice of u*+l

we know that Ip[k”] [k+l]| <L |u[k+” U””l. Hence, by Lemma 2.6, we can conclude that £(u*!, p¥1) is Lipschitz
continuous in R with constant L for all k > 0. Since L% plk+11) is by construction, a piecewise linear interpolant
to L™, p*hy at (u*+1 pl-+11) we can regard L(u**!1, p**11) as an approximation of L(u*l, p!*1). In particular,

for u € [u[k+1] u[zlfﬁ]] we have | L 1 p*+1)@) — L@, p¥l)w)| = 0 (see Figure 2). On the other hand, for

ue [ulkt]), ulz'lj”'] since L(ul*, p/*1) is Lipschitz continuous with constant L, we obtain by Lemma 2.5 that

1
|.£(ll[k+1],p[k+1])(u) _ L(u[k],p[k])(u)l <= L|M[k+1] [k+1]| <= 5 Ld[k+1], (2.8)

where d¥ = sup, |u[k] - ul[k]|. Now, we proceed by comparing d**!1 with d'¥1. To this purpose we have to distinguish

the following two cases (see Figure 2):



. Lk [k+1] _ [k [k]y, [k] [k] [kly, [kl _ (plk] [kly(,,[k] [k]y.
o Case It uyy —uy = (o =f i + (B —ai uyy = (B — o )y —u;);

. [k+1] [k+1] _ [k] [k] [k] [k, [k] [k]
o Case2: uy, —uy o = =B —u_)+a; (., —u).

Both cases yield that %11 < u¥ g% with u*! := (™). Thus, in view of (2.8), we get that | L(p**1, ul*+ 1)) —
L@®, py@)| < Lra* < 11419 ([T} _, u"). Taking into account also that [Tj_o u" < p**! with 1 := sup,. pul¥),
for any arbitrary m € Z, we can write

|.£(ll[k+m], p[k+m])(u) _ .L(ll[k], p[k])(u)l < Z;’n;()l |‘£(u[k+[+1], p[k+€+l])(u) _ L(u[k+{’]’ p[k+€])(u)|

1 [0, ,k+1 m-1 ¢ LdY g+l
SZLd H (2520#)S2(1_ﬂ)/1 ,

from which we conclude that { L(u*!, p/¥)},.( is a Cauchy sequence and therefore convergent. O

i I I i

T

k) k+1 [k k+1] k+1] k
Ui—y Uz ’U.u—l] “E 1 “[_’/ ! “E/H] ”'[r+1

Figure 2: L(u**11 plk+11) (dashed red) versus £(u'*!, p/¥1) (solid black).

Remark 2.8. Some important observations:

(i) The condition that the initial sequence of points PO € £7(Z) is such that IIPES]l - PZ[O]IIOo < Lforallie€Z, is
equivalent to requiring the piecewise linear interpolant to the data (i, PEO]), i € Z to be Lipschitz continuous
with Lipschitz constant L.

(ii) Convergence of the corner cutting algorithm can be obtained under weaker assumptions on a/l[.k] and ﬁl[k] than
the ones required in Theorem 2.7, namely by requiring that limy_, 22":_01 ];;'6 u™ =0 forallmeZ,.

3. Corner cutting algorithms for nets of functions

The aim of this section is first to define a corner cutting algorithm refining nets of functions and then to show its
convergence by suitably extending the results introduced in the previous section. For the first goal we need to recall
the definition of Coons patch and to prove some of its properties.

3.1. Preliminary results on the Coons patch

Since our proof of convergence of corner cutting schemes refining nets of univariate functions (u-functions for
short) is based on error estimates for Coons interpolation, we need to recall first the definition of bilinear patches and
Coons patch (see [15], [16]). Then we point out some important properties of Coons patches that are relevant to our
discussion.

Definition 3.1 (The bilinear patch). The bilinear patch interpolating the four points P = {P;j, i, j € {0, 1}} is
BLP:h)(s, 1) = (1= (1 = 35)Poo + 55 Por) + 7-((1 = )P0 + 75 P1),

where h = (hy, hy) and (s,t) € [0, hi] X [0, hy].



It is easy to verify that
BLP; h)(ihy, jho) = Pij, i, j€{0,1}.

Definition 3.2 (The Coons patch). Let ¢o(s), d1(s), s € [0,h1] and o),y (t), t € [0, hy] be four continuous u-
functions in R3 such that P i = ¢i(jh1) = ¥ ;(ihy) for i, j € {0,1}). The Coons patch interpolating the four u-functions
G0, 1, Yo, Y1 is

Clgo, 1, 0. Y1) (s, 1) = (1= 5500 + 7910 + (1 = 3-)¢o(s) + 5-¢1(s) — BLEP; h)(s, 1), (3.1
where h = (hy, hy) and (s, 1) € [0, hy] X [0, hy].
In the following, to simplify the notation we write C(¢, ¥; h) in place of C(¢o, @1, %o, ¥1;h).

Remark 3.3. It is easy to verify the transfinite interpolation properties of the Coons patch interpolant, i.e.

C(@. ¢ h)(0,1) = o),  C(p, ¥ M)(hy, 1) = ¢, (1),
C(@.¢:h)(s5,0) = ¢o(s),  C(e, ¥ h)(s, M) = Pi1(5).

Next, the notion of mixed second divided difference of a bivariate function F' is introduced.

Definition 3.4. The mixed second divided difference (MSDD) of a bivariate function F at the points (o, 7,) € R?,
i, j € {1,2} is defined as
[o1, 02,71, T2]F = 1 (F(o1,71) + F(02,72) = F(02,71) = F(01,72)).
(01— 0o2)(T1 — T2)
The following result expresses the error between a bivariate function F' and the Coons patch interpolating its
boundary u-functions.

Proposition 3.5. Let F be a bivariate continuous function defined on a rectangular domain R = [a, b] X [c,d], and
denote by C(F\sr) the Coons patch interpolating F\sg. Then

(s—a)s—=b)t—c)t—d)
b-a)d-c)

Proof. Let (Ly(F))(s,1) = 3=4F(b, 1) + =2 F(a, 1) and (L(F))(s,1) = =S F(s,d) + L F(s, ¢). In view of (2.4) we get
(s — a)(s — b) (F(b, n-F(s.t)  F(s.0)— Fa, t))

F(s,t) = C(Fipr)(s, 1) = ([b, s;d,t|F — [s,a;d,t]F + [s,a;t,c]F — [b, s;t,c]F), (s,t) €R.

(I = LHF)(s, 1) =

b-a b-s s—a

and

(I = LYF))s.1) = (t—;)(t—d) (F(s,d)—F(s,t) B F(s,t)—F(s,c)).
-c d-t t—c

Moreover, since C(Fipr) = L(F) + L(F) — L(L(F)), we can also write
F(s,t) = C(Flar)(s, 1) = ((I = LU — L)F))(s, 1)

— (I _ -Lt) ((s—z)_(;;—h) (F(h,t)—F(s,t) _ F(s.n-F(at) )) )

b—s s—a

Therefore,

Fls,) = CFpe)(s.1) = U=t U=l (ILFCdaalf ) _ b tslf

_ [b.sIFCn—[s.alF (.0 + lb,SIF(',C)—IS,alF(',C))
t—c t—c

— (=ol=d) (s—a)(s-b) ([b,X](F(',d)*F(',l)) _ [sal(FC.-F(.0)
d—c b—a d—t d—t

_ bSIFCH=FC0) | [A‘,a](F(-J)—F(-,C)))

1—c 1—c

= LD DD (1p, 57d, 11F — [s,a;d, 11F + [s,a;t,c]F — [b, s;1,c]F).
6



O
We introduce an important property of bivariate functions, which plays a key role in the convergence analysis of
corner cutting schemes refining nets of functions.

Definition 3.6. A bivariate function F defined on Q c R? has the bounded MSDD property (BMSDD property) with
constant L in Q if for any o(,02; 71,72 € R such that (o, 7;) € Q, 1, j € {1, 2}, satisfies

[[o1, 02511, T2]F| < L.

Remark 3.7. (i) Since the MSDD (mixed second divided difference) of a C? function is equal to its second mixed
derivative at an intermediate point, as can be easily proved by Taylor expansion up to first order, a bivariate
function with a bounded second mixed derivative has bounded MSDDs.

(ii) A simple example of a class of bivariate functions that satisfy Definition 3.6 is F(s,t) = f(s) + g(t). For such a
bivariate function L = 0.

Combining Definition 3.6 with Proposition 3.5 we get

Corollary 3.8. Let F be a bivariate continuous function defined on a rectangular domain R = [a,b] X [c,d], and
denote by C(F\sr) the Coons patch interpolating F\sg. If F has the BMSDD property with constant L in R, then

b-a)d-oc)
4

I1F(s,1) = C(Flar)(s, Dlleo < L . (s, €R.

Note that Corollary 3.8 is a generalization of Lemma 2.5 to bivariate transfinite interpolation. Note also that, in
light of Remark 3.7, the set of functions to which Corollary 3.8 is applicable is rather wide.

3.2. Corner cutting of nets of u-functions

In this section we discuss a generalization of the Chaikin type corner-cutting algorithm for nets of u-functions,
that was presented in [7] and [8]. To this purpose we start by introducing the notion of net of u-functions.

Definition 3.9 (Net of u-functions). A net N is a bivariate function defined on a grid of lines
T =T((h", W), 0) = {s; xR, i€ Z} U {Rx1t,, j € Z}, (3.2)

with ) h"! bi-infinite sequences of positive numbers, O = (so, 1), Sis1 = S; + h,[ﬂa i € Z, and similarly for {t}} ez,

with h\'! replacing h¥). In other words, N consists of the u-functions N(s,t;) and N(s;,1), j € Z defined on R. The
point O is termed the origin of T and the intervals [sj, Sj+1, [tj,tj+1], j € Z are termed grid intervals.

To stress the relation between a net N of u-functions and the corresponding grid of lines we use the notation N = N(T).

Definition 3.10 (C° net). A net N is termed a C° net if all the u-functions ¢i(s) = N(s,t), y;(1) = N(sj,1), j € Z are
o

Definition 3.11 (Piecewise Coons patch). For a C° net N consisting of the u-functions ¢ i» Wi, J € Z, we denote by
C(N) the piecewise Coons patch interpolating it, which is locally defined as

CWN)(s, 1) = C(i, bis 1, ¥ ju W jrts i )(s = sist = t)), (8,0 € [si, sl X [t),tj01), L jEZ
with hij = (BB, B = sy =i, B = 1500 =1 0, j e 2.

We remark that for a C° net N(T), the net obtained by evaluating the piecewise Coons patch C(N) along the grid lines
of any grid T, is also C?, since C(N) is continuous. Hence the following iterative procedure is well defined.



Algorithm 3.12. Corner cutting algorithm for nets of functions:
Input: a C° net NIOU(T1%) with 710 = {5/ x R, 5! =i e Z) U (R x tg.o], tE.O] =jeZ}
For k=0,1,...

Input: y1SHK .= (@K UMY ¢ v and HUHK .= (@liHK1 gIL) ¢

[k+11 _ [sLIkTy J[KT | [SLIK] []
Compute 55, = (1 —a;""")s;" + ;" 's),

[es1] _ [sLIKIy K] plshIK] [K] ;
5 and = =g7"")s" + 87 s for i€ Z

1 $2ir1

1] _ (LK1 K] [ALIK] IK] 1] _ [ALIKI K] olALIK] K] ;
Compute n, =0-—a; )" +a; 701 and i = =B +B; th,for JEZ

Define 111 = s/ x R, i e ZyU (R x 1), je 7

Compute N = (N ey

We denote the mapping from NI to N**11 in the above algorithm by N+ = BCyiam yinin (C(N (K1), In the next
subsection we prove that Algorithm 3.12 is convergent under suitable assumptions on the initial net N'°! and the corner
cutting weights. To state the assumption on the initial net, we introduce the notion of a BMSDD net of functions which
is a direct analogue of Definition 3.6.

Definition 3.13. A net of functions N(T') has the BMSDD property with constant L, if
l[o1,00; 71, 72INI < L, forall (oi,7))eT, i je{l,2}, 3.3)

where
1

- (o1 —o2)(11 — T2)

[o1,00; 71, 2]N (N(o1,71) + N(02,72) — N(02, 1) — N(071,T2)).

3.3. Convergence of the corner cutting algorithm for nets of functions

In this subsection we state and prove the main result of this paper that is convergence of Algorithm 3.12. We
mention that we prove it by showing convergence of the sequence of continuous piecewise Coons interpolants to the
generated nets.

Theorem 3.14. Let N1 be a C° net having the BUSDD property with constant L. Then the corner cutting algorithm
for nets of functions (Algorithm 3.12) is convergent for all {yMK LKy o e W such that

V3

u* = sup maxiu(y ™M), ) < == (3.4)
>

To prove this theorem we need several intermediate results. The first is an important observation about the BMSDD
property of nets of functions.

Lemma 3.15. Let N(T) satisfy the inequality in (3.3) for
(a) tj < 71,72 S tjyy;, 01 = S, 02 = Six1, 1, j € 2,
or
(b) si<01,02 < 81, T1 =1, Ty =gy, I, j € Z.
Then N(T) has the BMSDD property with constant L.
Proof. Given oy < 0, 71 < 72 such that (o, 7;) € T for i, j € {1, 2}, there are two possibilities:

(1) o1 =s;,07 = siy¢, forsome i€ Z,f € Nand 71,7, € R,
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or
(ii) 71 =tj, T2 = tjs¢, forsome j€ Z,{ € Nand 0,05 € R.

We consider case (i); the proof in case (ii) is similar. We prove that the inequality in (3.3) holds for case (i) by
induction. First we prove by induction on ¢ that the inequality in (3.3) holds in the case

(iii) o1 =i, 02=Si4, forsomei€ Z, €N and t; < 11,75 < tjy, forsome je€ Z.

The above claim holds for £ = 1 by assumption (a). It remains to show that if the inequality in (3.3) holds for £ < m,
it holds for £ = m + 1. Now,

[Sis Siamse 3 T TN = =i (N(Sime1, 72) + N(5i, T1) = N(Sizma1, T1) = N(si, 72))

= Beed) b (N(Sim, T2) + N3 T1) = N(Siam, T1) = N(s, 72))

(Sivm+1=58:) (Sism

Gt tien) e (N(Sime 15 T2) + NSims T1) = NCSimi1, 1) = NCSim T2)) -
(3.5)
Thus by the induction hypothesis and by (a) we get for case (iii)
Sivm — Si S; -5
|[Si, Siomeli T1s Tz]Nl < ( i+m l) ( i+m+1 z+m) — L,
(Sism+1 — i) (Sim+1 — i)

and the inequality in (3.3) holds in case (iii). This concludes the first part of the proof.

Next we prove, again by induction, that the inequality in (3.3) holds in case (i). We assume that the inequality in
(3.3) holds for t; < 7y < tjyy and tjym < T2 < tjpms1 for some m € N, and show that the inequality in (3.3) holds for
tj < 11 < tjeg and tjpme < T2 < timeo. This is sufficient since the case m = 0 corresponds to case (iii). Now, for
t; <7 <tjppand fipmey £ T2 £ Fipme2

[si, Sives T, T2IN - = m (N(sive, T2) + N(si, T1) = N(Sive, T1) — N(5i, T2))
(f'+ — )
= T e (NCsises 1j01) + Nsi, T1) = N(sis £j21) = Nisiaes 1)
(T2a=tj+1) 1
D e (NGsies 72) + NCsis 1j01) = Nsives 111) = N(sin 1))
Thus,
(tjiy1 — 1) (T2 —tj31)
[si, Sive; T1, T2IN = ———[5i, Size3 i1, TIIN + —————[5;, Sisei tjs1, T2]N.
(ra—71) (2 —71)

The MSDD in the first term above corresponds to case (iii), since 71, 41 € [t},¢41], and the MSDD in the second
term above corresponds to case (i) with m, since #,1 € [tj41,2j42] and T2 € [tj111m, tjr1+m+1]. By the first part of the
proof we have |[Si.¢, 8i; tj41, T1IN| < L and by the induction hypothesis we have |[si.¢, 5i;tj1, T2]N| < L. Thus,

(tjs1 —71) (t2 = tj+1)
1) 1) =L, for t; <7 <tj1, Tjomel < T2 < Hyme2s
2= T1 2= T1

[si, Sive; T1, T2IN| <

and the inequality in (3.3) holds in case (i) for m + 1. O
A simple lemma follows from the linearity of the divided differences.

Lemma 3.16. If N/(T), ¢ = 1,...,m have the BMSDD property with constant L, then };_, N¢(T) has the BUSDD
property with constant mL.

Using a similar induction to that in the second part of the proof of Lemma 3.15, we can prove

Lemma 3.17. A bivariate function which has the BMSDD property with constant L on each rectangle of a grid T has
the BMUSDD property with constant L in R,



The next lemma considers bivariate functions which are piecewise linear in one variable.
Lemma 3.18. Let F be a bivariate function of the form
5= Sisl — S :
—F(si1,0) + ———F(s;,1),  s€[spsiml, 1€R, i€,
. 5

Sivl — S i+1 = Si

F(s,t) =

where {s;}icz C R is an increasing sequence. If F satisfies the inequality in (3.3) for oy,03 € [si, Siv1] forany i € Z
and 1,7, € R, then F has the BUSDD property with constant L in R>.

Proof. First we show that F satisfies the inequality in (3.3) with constant L in each rectangle of a grid T defined by the
parameters {s;};ez and any increasing sequence {¢;}jez. Let 01,07 € [s;, siv1] and 71,72 € [¢},¢41] for some i, j € Z.
Since

1
[o1,00; 71, 12]F = ———— ([0, 02]F(, 1) = [01, 021 F (-, 72)) ,

(r1—72)

the linearity of F in s implies that

o1, 00]F(, 7)) = F(Si+1,Tj)—F(Si,Tj)), Jj=12,

(Si+1 — i) (
and we get

1 1
[o1,00; 71, 72]F = (F(six1,71) + F(si,72) = F(six1,72) — F(s3,71)) .
(t1 = 72) (Siv1 — 5)

From the assumption that F satisfies the inequality in (3.3) for 0,0 € [s;, 5i41] forany i € Z and 71,7 € R, we
conclude that F has the BMSDD property with constant L on each rectangle of 7. Hence, by Lemma 3.17 F has the
BMSDD property with constant L in R2, O

Remark 3.19. It is obvious that the same result holds if F is linear in t in each rectangle of T.
Another important observation is

Remark 3.20. The restriction to a grid of a bivariate function which has the BMSDD property with constant L in R?
is a net which has the BMSDD property with constant L.

The next Theorem is our first key result.

Theorem 3.21. If N(T) has the BMSDD property with constant L then C(N) has the BMSDD property with constant
3L.

Proof. Define the bivariate functions related to N (similarly to the bivariate functions related to F in the proof of
Proposition 3.5)

('ES(N))(S9 t) = X.i?fis.N(si+lst) + ﬁN(S[, t)’ NS [sl" S,’+1], te Rs l (S Z
(L(N))(s, 1) = U N(s, t341) + LEN(s, 1), sER, t€ [t 11, jEZ,

1= L

(L LN (s, ) = == ( N(Si+1,tj+1)+ﬂN(SHl,lj))

Sie1 =S \ Ljx1—1;j tiv1—tj

i (iN(Si,fjn) + N(Si,l‘j)), s € [si, 81, tEtj,tj41], i€Z,j€ L.

Sie1=Si \ Tj1=1j j+1—1j

Note that L(L,(N)) is the piecewise bilinear function on the rectangles of 7', interpolating the data {(s;, t;), N(si, t})}; jez.-
It follows from (3.1) and the definition of C(N) that

C(N) = Ly(N) + Li(N) = L(L(N)). (3.6)
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Next we show that the three functions in the right-hand side of the above equation have the BMSDD property with
constant L in R?. By Lemma 3.18 and Remark 3.19 both £(N) and .£,(N) have the BMSDD property with constant L
in each rectangle of T since by assumption N(7') has the BMSDD property with constant L. Moreover, also L (L;(N))
has the BMSDD property with constant L in each rectangle of T because for 01,07 € [s;, siv1] and 71,75 € [t),1j41]

o1, 02; 71, 121 L(LiAN)) = s, Siv15 ), tj1]N.

Now, by Lemma 3.17 the three functions have the BMSDD property with constant L in R?. Thus Lemma 3.16, in
view of (3.6), implies that C(N) has the BMSDD property with constant 3L in R2. O
A direct consequence of Theorem 3.21 and Remark 3.20 is

Corollary 3.22. If N(T) has the BMSDD property with constant L, then BC),m,ym (C(N)) (defined after Algorithm
3.12) with y1!, ¥V € W, has the BMSDD property with constant 3L.

Corollary 3.22 leads to our second key result.
Corollary 3.23. Let {N™M},cn be the nets generated by Algorithm 3.12 from N'O. If N0 has the BMSDD property
with constant L then N has the BMSDD property with constant 3XL, for k > 0.

We are now ready to prove the third key result.

Theorem 3.24. In the notation of Algorithm 3.12, if N©' has the BMSDD property with constant L then

[k+l]h[k+1]
|wmﬂ“b—awmmms%“Ll—zL— (3.7)
where
k+1 k+1 k+1 k+1 k+1
W = supip (B = s, R = supie (1 - 1)

Proof. In view of Corollary 3.23 and Theorem 3.21, C(N™"!) has the BMSDD property with constant 3**!L, and
therefore by Remark 3.20, also N**!1 = C(N'¥)| ;1) has this property. Regarding C(N'*11) as the piecewise Coons
patch interpolating C(N'™™)|7u.11, we conclude (3.7) from Corollary 3.8. O

We are now ready to prove Theorem 3.14.

Proof of Theorem 3.14. By the way T'**!! is constructed from T'¥! in steps 1-3 of Algorithm 3.12, we see that
h[SkH] < Iu(,},lSI,[kl)thl and hyﬁ‘ll S'u(,},[tl,[kl)hltkl,
with p(p*+*) and p(y!™4) defined as in (2.2). Defining u* = supy., max{u(y*H4), p(H4)} we get from (3.7)

3k+1LH
4

ot e, < T eyt = L ggepy,

with H = h_EOl hEO]. Thus, if 3(u*)* < 1, the sequence {C(N' ) eny is a Cauchy sequence and therefore convergent. To
conclude, the convergence of Algorithm 3.12 is guaranteed in case

p = sup maxiu(yPN), poMN) < —=
k20 3

Remark 3.25. The condition (3.4) in Theorem 3.14 can be relaxed to Z 3K (MY (PR < oo,
k=0
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4. Conclusions

This short paper proposes a corner cutting algorithm for nets of functions and uses some simple but powerful
approximation arguments to show its convergence. Even if we considered only convergence analysis, the proposed
corner cutting generalization enriches the class of subdivision schemes for nets, currently consisting of few examples
(see, e.g., [7, 8, 10, 18, 23]). In a future work we plan to study the smoothness of the limits in the case of nets, and to
derive conditions on the corner cutting weights which guarantee C' limit functions as done in the univariate case in
[3] and in [17].

Acknowledgements. The authors thank the reviewers for their useful comments. C. Conti and L. Romani are mem-
bers of the INAAM Research group GNCS, which has partially supported this work.
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