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We introduce a new approach to the rapid numerical application to arbitrary vectors of cer-
tain types of linear operators. Inter alia, our scheme is applicable to many classical integral
transforms, and to the expansions associated with most families of classical special func-
tions; among the latter are Bessel functions, Legendre, Hermite, and Laguerre polynomials,
Spherical Harmonics, Prolate Spheroidal Wave functions, and a number of others. In all
these cases, the CPU time requirements of our algorithm are of the order O(n logn), where
n is the size of the matrix to be applied. The performance of our algorithm is illustrated
via a number of numerical examples.
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1 Introduction

Transforms associated with classical special functions occur in a wide variety of fields. Examples of
such transforms are Fourier-Bessel (Hankel) transforms, orthogonal polynomial transforms, Fourier
transforms, etc. They are encountered in geophysical modeling, submarine warfare, quantum me-
chanical calculations, simulation of radar phenomena, etc. For the purposes of this paper, we define
special functions as the eigenfunctions on some (finite or infinite) interval [a, b] of the differential
equation

d dy

. (p(m) %> + (r(z) + Aw(x)) ¢ =0, (1.1)
subject to appropriate boundary conditions at the points a and b. The class of special functions in
question is defined by the interval [a, b], the functions w,p,r : [a,b] — R, and the boundary condi-
tions; the function w is assumed to be strictly positive. We will be denoting the n' eigenfunction
of (1.1) by ¢,, and the corresponding eigenvalue by A,. As is well-known (for example, see [2]), the

functions 1, @2, 3, ... constitute an orthogonal basis in L?[a,b] with respect to the inner product
defined by the weight function w. Thus, for any square integrable function f : [a,b] — R there
exists a sequence of real numbers a7, as, ag, ... such that

fl)=>ajpix), (1.2)
j=1

with
1 b

%= o / 1) ;(x) wiz) de, (1.3)
and )

o5l = / () w(x) d. (1.4)

Given a collection of n points x1,xs,...,x, on [a,b], it is often desirable to determine coefficients
061, 02,...,0, such that for K =1,2,...,n

Flar) =Y By oj(an). (1.5)
j=1
It is possible to choose x1, %o, ..., T, such that the linear mapping A : R" — R",

A (f(ﬂfl), f(ﬂj‘g), s 7f($n)) = (ﬁl)ﬁ% s 7ﬁn) (16)

is well-conditioned. The mapping in equation (1.6) is given in matrix form as

wrp1(z1) weer(wz) -0 wnpr(Tn) f(x1) B
wi (P?(xl) wa pa(22) f(@) _ 5‘2 7 (1.7)

w1 on(21) c Wy op () f(@n) B
where wi,ws, ..., w, are determined from the weight function w and the norm of the functions

©1,02,---,Pn. With the proper choice of n and x1, s, ..., x,, not only is A well-conditioned, but
the function g : [a,b] — R, given by the formula

o(@) = D2 6 s(a), (1.9

1



provides an accurate and stable approximation to f for all € [a,b]. Additionally, since A is
well-conditioned, so is its inverse A~', making both matrices suitable for numerics. The direct
application of A and A~! each require O(n?) operations, while the algorithm presented in this
paper enables the numerical application of A and A~! in only O(n log n) operations. Our algorithm
enables an accelerated numerical summation of the functions ¢;(xy) over j or k. For reasons
described later in the paper, we will refer to our procedure as the “butterfly” algorithm.

Another class of transforms common in mathematical physics and classical mathematics are
integral transforms. An integral transform K : L?[a,b] — L?[c,d] maps functions on one interval,
[a,b], to functions on another interval, [c,d]. For square integrable functions f : [a,b] — C and
k :[a,b] x [¢,d] — C, the operator K takes the form

b
(Kf)(y) = / K(z,y) f(z) de. (1.9)

The function k is referred to as the kernel of the integral transform. One may desire to evaluate the
function K f at n values y1,¥s,...,Yn. Standard methods for the numerical application of integral
operators replace the integral in equation (1.9) with a quadrature consisting of appropriately chosen
points x1, ...,z and weights w1, .. ., w,, such that for some class of appropriately chosen functions

2
m b
> wi k(i) Fw) & [ (o) £(o) da (1.10)
i=1 a

for j = 1,2,...,n. The convergence of the approximation is consistent with the order of the
quadrature chosen. The computation of the integral in equation (1.9) for yi,ys,...,y, has thus
been reduced to a matrix-vector multiplication. For certain choices of the kernel k, we are able to
accelerate this multiplication using the algorithm of this paper.

One such integral transform is the Fourier-Bessel transform. Fourier-Bessel transforms arise
when computing the Fourier transform of a radially symmetric function on the disk. This occurs
commonly in the fields of optics, acoustics, geophysics, etc. Let R be a positive real number and v
a positive integer. Suppose that we have a function f : R? — C, given by the formula

flz,y) = g(r)e™, (1.11)

where (r,6) are the usual polar coordinates, and the function g : RT — R is such that g(r) = 0 for
r > R. After a change of variables, the Cartesian Fourier transform

(Fw,0) = [ [ f(a,y) dady (1.12)
/]
becomes
‘ R
(Ff)(p,v) =2md” e“’w/o Ju(pr) g(r)rdr, (1.13)
where

u=pcosy, x=r cosb,

v=psiny, y=rsinb. (1.14)

The integral in equation (1.13) is referred to as the Fourier-Bessel (or Hankel) transform of order
n of the function g.



If we wish to evaluate the integral in equation (1.13) for n values of p, p1,p2,..., pn, We may
discretize the integral and use the algorithm of this paper to apply the resulting matrix. For reasons
described in Section 2.2, p1, po,...,pn are usually chosen to be the first n positive roots of J,.
Previous methods for numerically computing Fourier-Bessel transforms include using an exponential
change of variables, asymptotic expansions of Bessel functions, and projection techniques (see [5],
[12], and [17]). These algorithms often had limitations on the choices for p in equation (1.13) (due
to the requirement of equispaced points for FFTs), the requirement of sampling g on an exponential
grid, and on the order v of the transform. In this paper we eliminate all such restrictions.

It should be pointed out that the algorithm of this paper is very similar to that of [16], and has
been motivated by the latter.

The paper has the following format: Section 2 gives some background information and lemmas
concerning certain special functions, and the approximation of low-rank matrices. In Section 3 we
build the analytical apparatus to be used in the construction of the algorithm of this paper. In
Section 4 we describe our algorithm. Section 5 contains numerical examples illustrating the perfor-
mance of the algorithm, and Section 6 summarizes the work and discusses its possible extensions.

2 Mathematical and numerical preliminaries

This section contains definitions, lemmas, and basic mathematical facts that are used in the re-
mainder of the paper. For any positive integer n, and column vector v € C™, we define the norm
|lv]| of v to be the root-sum-square (12 norm) of the entries of v, that is,

(2.1)

where v; is the 4% entry of v. For any positive integer m and matrix A € C™*", we define the
norm ||A|| of A to be the spectral (I?>-operator) norm of A,

A
1A = max 22— e oy (2.2)
zeCn ”fL’H 1<j<min(m,n)
where 01,02, ..., 0nin(m,n) are the singular values of A. (Obviously, the norm of v as viewed as

an n X 1 matrix is equal to the norm of v as viewed as an n x 1 column vector.) The transpose
of matrix A will be denoted by Af. Unless otherwise stated, we denote the natural logarithm of
x € Rt by logz. The largest integer that is less than or equal to  will be denoted by |z], i.e. |z]
is the floor of z. We use L?[a, b] to denote the space of square integrable functions f : [a,b] — C,

Lz[a,b]:{f:/ab|f(:n)|2d:n<oo}. (2.3)

2.1 Approximation of low-rank matrices

The principal numerical tool used in this paper is the approximation of a series of low-rank matrices
via interpolative decompositions. Lemma 2.1 below restates (in a slightly different form) Theorem 3
in [4]. Tt states that for any m x n matrix A whose approximate rank is k, there exist an m x k
matrix B whose columns constitute a subset of the columns of A, and a k x n matrix P, such that

1. some subset of the columns of P makes up the k x k identity matrix,



2. P is not too large, and

3. BP — A is small.

Lemma 2.1 Suppose that m and n are positive integers, and A is a real m X n matriz. Then, for
any positive integer k with k < m and k < n, there exist a real k X n matriz P, and a real m x k
matriz B whose columns constitute a subset of the columns of A, such that

~

. some subset of the columns of P makes up the k x k identity matriz,
no entry of P has an absolute value greater than 1,

1P| < VE(n—k)+1,

the least (that is, the k" greatest) singular value of P is at least 1,
BP=Awhenk=m ork=mn, and

S & e

|BP—A| <+\k(n—k)+1o0k whenk <m and k < n, where oy is the (k+ 1) greatest
singular value of A.

Remark 2.2 Properties 1, 2, 3, and 4 in Lemma 2.1 ensure that the interpolative decomposition
B P of A is numerically stable. It should also be observed that Property 3 follows directly from
Properties 1 and 2, and Property 4 follows directly from Property 1.

Observation 2.3 Existing algorithms for the construction of the matrices B and P in Lemma 2.1
are computationally expensive. We use an algorithm to produce B and P which satisfy conditions
slightly more relaxed than those in Lemma 2.1, but still sufficient for numerical purposes. We
compute B and P such that

1. some subset of the columns of P makes up the k x k identity matrix,
2. no entry of P has an absolute value greater than 2,

3. ||P|| £ v/4k (n — k) + 1,

4. the least (that is, the k*® greatest) singular value of P is at least 1,
5. BP = A when k =m or k =n, and

6. |BP — A|| < \/4k(n—k)+1 o541 when & < m and k < n, where og41 is the (k + 1)
greatest singular value of A.

Thus, for any positive real number e, the algorithm can identify the least k such that | B P—A| ~ €.
Furthermore, there exists a real number C' such that the algorithm computes both B and P using
at most Ckmn log(n) floating-point operations and Ckmn floating-point words of memory (see [4],
[11], and [15]).



2.2 Bessel functions

This section contains a brief summary of various facts regarding Bessel functions, and defines the
Fourier-Bessel transform (see [1] and [23]). For any integer v > 0, we denote by J, the Bessel

function of the first kind of order v, Y, the Bessel function of the second kind of order v, and H, ,(,1’2)
the Hankel function of the first and second kinds of order v. For any z € C,

HWM (2) = J,(2) + iV, (2), (2.4)

HP (2) = J,(z) — iV, (2). (2.5)

The functions J, and Y, are two linearly independent solutions to the differential equation

d dw v?

given by the formulas

Jy(z) = l/ cos(z sinf — v6) db, (2.7)
T Jo
1 T . 1 * vt —vt —z sinht
Y (2) == [ sin(zsinf —vh)df — — (e +e ™ cosvm)e dt, (2.8)
T Jo T Jo

where we require in (2.8) that Re(z) > 0. The functions Jy, Ji, J2,... are known to satisfy the
recurrence

LM@:%L@—LA@. (2.9)

Bessel functions of the second kind (and thus Hankel functions of the first and second kind) satisfy
the same recurrence as Bessel functions of the first kind, as in (2.9).

Remark 2.4 Recurrence (2.9) can be used for the numerical evaluation of Bessel functions. For
x € RT, given initial values Yy(z) and Y7 (x), the recurrence is stable and can be used to accurately
calculate Y3(x),Y3(x),... . On the other hand, given initial conditions Jy(z) and Ji(x), recur-
rence (2.9) is unstable. However, as is well known, given initial conditions Jy(z) and Jy41(z) for
some large N, the backwards recurrence

2v
Jy—1(z) = ?J,,(z) — Jyt1(2) (2.10)
is stable and can be used to calculate Jy_1(x),...,Ji(z), Jo(x) (see, for example, [1]).

For a fixed order v, we use the method found in [9] to numerically integrate differential equation (2.6)
to evaluate Bessel functions of the first kind. For any A € C, after a change of variable equation (2.6)

becomes .
% - <)\2 - '/22%) w =0, (2.11)
which has linearly independent solutions
Ju(2) = vz 1, (A2), (2.12)
Y, (2) = Vz Y, (\2). (2.13)



It turns out that for any v > 0, and any subinterval [0, R] C RT, there exists a choice of A1, A2, A3, . . .
such that

/RT Jy(Nir) Ty (Ajr)dr =0 (2.14)
0

for i # j. Indeed, for any R > 0 and integer v > 0, let the real numbers p; < ps < p3 < ... be all
the positive zeros of the function g : RT — R, given by the formula

9(p) = J,(27pR). (2.15)
Let the real valued functions j,,,l, j,,’g, j,,73, ... on [0, R] be given by the formula
- 2 J,(2
Jyp(r) = V2 VT Ju(2npir) (2.16)

R J,127prR) "

It is easily verified (see [23]) that the functions J, 1, J,.2, i3, . .. are dense in L?[0, R] and orthonor-
mal, i.e. for any j,k >0

R
| i) sty ar = (2.17
0
where ;1 is the Dirac delta function. To numerically calculate the roots p1, p2, p3, ..., we use the
method found in [9]. Since the functions J, 1, J,2,J,3,... are dense, we may express any square

integrable function f : [0, R] — R in the form

7") = Zﬁ/’é jl/,k?(r)7 (218)
k=1
where the coefficients 37, 35, 35, ... are given by the formula

R
By = /0 Tu(r) £(r) dr

— ‘/5—/ VT I, (2mpr) f(r) dr. (2.19)

R Jy41(2mprR)
The number 3 is known as the k'™ Fourier-Bessel coefficient of order v of the function f. We call
the mapping A% : L?[0, R] — R™,

An(f) = (BT, 855+ By), (2.20)

the Fourier-Bessel transform of order v and size n. To calculate the Fourier-Bessel transform
numerically, it is necessary to evaluate the integral in (2.19) for £ = 1,2,...,n. We numerically
calculate this integral using an (n + 2)-point trapezoidal quadrature. Setting h = trapezoidal
integration gives

ﬂkwfm Z:: JhJu( ka])f(])—§ y(2mpLR) f(R)

V2
= h§ j\/ (2mprih) f(ih 2.21
R Jy1(27peR) 277ka Ju(2mprh) £ (h), (2.21)

n+l’

since for all £k > 0
J,2mprR) = 0. (2.22)



In matrix notation,

o n s, 1y 1 (223)
where
B= (8,05, ....687)" (2:24)
and
1
Ju1(2mp1 R) .
S, = Tenmef) , (2.26)

1
Ju+1 (27rpn R)

VhJ,(2mpih) -+ VnhJ,(2mpinh)
Ty, = : : . (2.27)
VhJ,(2mpnh) -+ VnhJ,(2mpanh)

The algorithm we describe in Section 4 accelerates the application of the matrix 7;, in equa-
tion (2.27).

Remark 2.5 If we contrast equation (2.19) with equation (1.13), it appears as though the Fourier-
Bessel transform has been defined with two different kernels; the integrand in equation (2.19)
contains a /7 and the integrand in equation (1.13) contains an r. These are merely two different
conventions, and the difference will not affect the speed with which the algorithm of Section 4
applies the matrix resulting from their discretization. Multiplication (or division) by an extra +/r
in the integrand is a well-conditioned diagonal transformation and has a negligible effect on the
numerical rank of any submatrix.

In addition to computing Fourier-Bessel coefficients, one may wish to perform other numerical
calculations involving Bessel functions, including evaluating sums of Bessel and Hankel functions
over varying order. These expansions are analogous to expansions in orthogonal polynomials (see
[21] and [22]). For x € R and complex ag, a1, ..., a,—1, it may be desirable to evaluate the sums

n—1
g(x) =)o Ji() (2.28)
k=0

and
n—1
w(z) =Y ap Hy P (2). (2.29)
k=0
To evaluate the function g at real points x1, 9, ..., x, we must apply the matrix E,
Jo(x1) - Jpoi(21)
JO(xn) T Jn—1($n)
to the vector (ag,aq,...,a,_1)!. To evaluate the function w at real points x1, s, ..., T, we must
apply the matrix Fpy,
1,2 1,2
H (1) oo H) (@)
Ey = : : , (2.31)
1,2 1,2
Hy' an) oo H ()



to the vector (ag,aq, ..., a,—1)t It will be shown in Section 5 that the algorithm of this paper will
accelerate the application of matrices £y and Fpg.

For fixed argument and large order, Bessel functions of the first kind have a predictable behavior,
used in proofs contained in Section 3. Lemma 2.6 below shows that for R > 10 and large v, J,(r)
will be very small for 0 < r < R. It is reproduced from [18].

Lemma 2.6 For any real R > 10 and 0 < ¢ < 0.1,

Ju(R) < ¢ (2.32)
for any
v> (R34 aR7Y3)3, (2.33)
where 13
a= 3T log?/3 <§> . (2.34)

Thus, J,(r) < e for any 0 <r < R.

Remark 2.7 The following theorem provides an error estimate for the approximation of an integral
by the m-point trapezoidal rule (see [6]), and is a motivation for the popularity of trapezoidal
integration in such environments.

Theorem 2.8 (Euler-Maclaurin Summation Formula) For any n > 1, and function ¢ :
[a,b] — R, let

h = z:i (2.35)
and
n—1
Tue) = [ Y ptat g - A0TED (2.36)
=0

If the function ¢ has 2k+2 continuous derivatives, then for some & € [a,b], the error of the n-point
trapezoidal quadrature rule T, for the integration of ¢ on [a,b] is given by the formula

h2k+2

Bokyo opio
W(ﬂ * (), (2.37)

. b k52
() = [ pla)de = 30 TR (1) — 7 @) +
a =1 ’

where B; is the i Bernoulli number.

In many cases, the function f : [0, R] — R whose Fourier-Bessel transform is to be taken is zero at
the point = R, along with many of its derivatives. Furthermore, for any integer v > 2, it follows
from the formula (see [10])

T\ — —1)k x
T = (3) gﬁ(ﬁ)% (2:38)

that the function J, is not only zero at the point x = 0, its first ¥ — 1 derivatives are also zero at the
point £ = 0. These two observations, when combined with Theorem 2.8, show that the trapezoidal
rule converges rapidly when used for the approximation of Fourier-Bessel coefficients.



2.3 Fourier series

The following information concerning complex exponentials can be found in any standard Fourier
analysis textbook (see [14], for example). We also describe discrete Fourier transforms for noneq-
uispaced data, and refer the reader to [7] and [8] for more information.

A continuous periodic function f : [—m, 7| — C can be represented by its Fourier series as
o0
fl@)= ) e, (2.39)
k=—o00

where ¢, is given by the formula

1 " —ikx
L= — xT)e dx. 2.40
o= 5n | @) (2.40)
Without loss of generality, assume for the moment that n > 0 is an even integer. If f is supplied
as a discrete function, known only at n equispaced points x1, 2, ..., 2y, ; = —7 + #, then we
can represent f at these points using the formula
n
Flag) = ap e, (2.41)
k=1
where wy = = + k — 1 and o, is given by
1 n
an — — . —iwk:cj. .
o= 23 e 2
7=1
We refer to the linear operator Ap : R™ — R"™,
AF(f($1)7 f($2)7 s af(xn)) = (Oél, g, ... ,Oén), (243)
as the forward discrete Fourier transform. Determining the values of f at x1,xo,...,z, given the
coefficients aq, s, ..., a, will be referred to as the inverse discrete Fourier transform. The Fast

Fourier Transform (FFT) algorithm for computing the forward and inverse transforms is widely
known (see, for example [6]). Note that the FFT, as well as equation (2.42), relies on the fact that
r1,%2,...,T, are equispaced and wi,ws, . ..,w, are integers ranging from =* to 5 — 1.

Suppose now that we wish to evaluate sums of the form

n
ap = flag)emions (2.44)
J=1
where x1, xg, ..., z, is an arbitrary set of n real numbers on [—7, 7] and wy, wa, . .., w, is an arbitrary

set of n real numbers on [, 5], neither of which is equispaced. Sums of this type are known as
discrete Fourier transforms for nonequispaced data. The algorithm developed in Section 4 can be
used to calculate discrete Fourier transforms for nonequispaced data, as well as equispaced data.
For a given n, this requires that we apply the matrix Tr,

e—iwl.’El e—iwlmn
e—iwnxl e—iwnxn
to the vector (f(x1), f(z2),...,f(zn))!, where wi,wo,...,w, and z1,Zs,..., 7, are given (equi-

spaced or nonequispaced). As we show in Section 5, the application of the matrix Tr will be
accelerated by the algorithm of this paper.



2.4 Generalized Gaussian quadratures

This section contains information concerning generalized Gaussian quadratures (see [13] and [25]
for more detailed information). Given two functions f : [a,b] — R and w : [a,b] — RT, we may
wish to approximate the integral

b
/ f(@)w(z) dz (2.46)

by a sum. An n-point quadrature rule for the approximation of integral (2.46) consists of nodes
X1,T2,...,Ty € [a,b], weights wy,ws, ..., w, > 0, and is given by the sum

> wj f(a)). (2.47)
j=1
For example, the formula for the well known n-point trapezoidal rule is

b n—1
[ @de~ Y hfa i) - 5@ + FO). (2.45)
a j=0

where h = H. Generalized Gaussian quadratures are quadratures for which the approximation

b n
/ f(z)w(z)de ~ Z wj f(x)) (2.49)
a j=1

is exact for a choice of 2n different functions f. We now give a more concise definition.

Definition 2.9 An n-point quadrature is referred to as an n-point generalized Gaussian quadrature
with respect to the weight function w : [a,b] — R and functions f1, fo, ..., fon : [a,b] — R if

b n
/ fel@)wiz)de = S w; filay) (2.50)
a J=1

for k =1,2,...,2n. The nodes x1,x2,...,T, are referred to as Gaussian nodes and the weights
Wy, W, ..., W, > 0 are referred to as Gaussian weights, both of which are unique.

Classical n-point Gaussian quadratures are those that exactly integrate polynomials up to degree
2n — 1 with respect to some weight function w. The nodes for these Gaussian quadratures turn
out to be the roots of the polynomial of degree n in the class of orthogonal polynomials associated
with the weight function w. Relevant orthogonal polynomials are discussed in Sections 2.5-2.8.

Table 1 lists some common weight functions, their associated orthogonal polynomials, and the
quadrature weights for the classical n-point Gaussian quadrature formula

b n
| @@ de = 3w, ). (2.51)
a j=1

The column labeled “[a, b]” denotes the interval that the weight function is defined on. The column
“w(x)” gives the formula for the weight function. The column “associated polynomials” lists the
class of orthogonal polynomials associated with the given interval and weight function. The column
“w;” lists the formula for the 7™ weight in the classical n-point Gaussian quadrature. In all cases,
x; is used to denote the 7™ root of the associated polynomial of degree n.

10



[a, b] w(z) Associated polynomials wj

[—1,1] 1 Legendre 2(1 —x?)_l P, (z;)72
[—1,1] (1 —a?)~1/2 Chebyshev mnl

(—00,0) e Hermite VT2 ()72
[0, 00) e " Laguerre xj_l L, (z;)7?

Table 1: Various weight functions, their associated orthogonal polynomials, and discrete weights
for n-point Gaussian quadratures.

2.5 Legendre polynomials

This section, and Sections 2.6-2.8, contain information about classical orthogonal polynomials (see
[10] and [20]). For an integer n > 0, we denote by P, the Legendre polynomial of degree n. As is
well known, P, is the solution to the differential equation

%((1—$2)Z—z>+n(n+l)y=0 (2.52)

that is bounded on the interval [—1, 1]. Legendre polynomials are orthogonal on the interval [—1, 1]
with respect to the inner product defined by the weight function w(x) = 1, i.e. for any m,n > 0,

! 2
/_ Pufe) Pala) e = = (2.53)
Legendre polynomials satisfy the recurrence
(n+1)Ppyi(z) = 2n+ 1)z Py(x) —n Py (2) (2.54)
with initial conditions
Py(z) =1, (2.55)
Py(z) = z. (2.56)

Differentiating (2.54) yields a recurrence for the derivatives of Legendre polynomials, which are
used to calculate Gaussian weights (see Section 2.4). The recurrence (2.54) is well known to be
stable and can be used to calculate Legendre polynomials of all orders.

Since Legendre polynomials constitute an orthogonal basis in L2[—1, 1], for any square integrable

function f :[—1,1] — R there exist real ag, a1, ag, ... such that
fl@) =" ap P(a). (2.57)
k=0

In most numerical applications, the series in equation (2.57) is truncated after n terms, for some
appropriately chosen n. The resulting finite sum is a stable interpolating polynomial of degree
n — 1, and it is commonly used for accurate numerical evaluation of f. The function f is thus
approximated by a polynomial p : [—1,1] — R, given by the formula

n—1
p@) = ap P(a). (2.58)
k=0

11



If f has n continuous derivatives, then for any = € [—1,1] the error of this approximation is of the
form

2" n!
_ = (n) 2
@) - plo)] = GO (2:59)
for some & € [—1,1]. We recall from Section 2.4 that the n-point Gaussian quadrature for weight
function w(x) = 1 on the interval [—1, 1] has nodes z1,z2,...,z, equal to the roots of P, and
weights w1, we, ..., w, given by
2
w; = ; . (2.60)
’ (1_‘T§)Pn(xj)2
Applying this quadrature to products of Legendre polynomials yields the identity
zn:ka(x)Pl(a:) = L(Skl (2.61)
= g / 72k +1
for all 0 < k,l < n —1. If f is tabulated at the nodes x1,x9,...,z,, the expansion coefficients in
equation (2.58) are given by the formula
2k + 1
= ij f(x;) Pi(x). (2.62)
j=1
For an integer n > 0, we define the linear operator Ap : R™ — R",
AP (f(x1)7 f(x2)7 s 7f(wn)) = (a07 ag, ... 7an—1) ) (263)

as the Legendre transform of size n. Ap converts values of f at the roots of P, into coefficients in
a Legendre polynomial expansion via equation (2.62). In matrix notation,

Ap =SpTpWhp, (2.64)
where
1
2 3
Sp = > , (2.65)
. 2n—1
2
Po(xl) e P()(I‘n)
Pn—1($1) Pn—l(xn)
wi
Wp = T . (2.67)
W,

The algorithm presented in Section 4 accelerates the application of the matrix Tp, and thus accel-
erates the evaluation of Legendre polynomial expansion coefficients.
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2.6 Chebyshev polynomials

This section contains facts concerning Chebyshev polynomials that will be used in Sections 3 and
5. For an integer n > 0, we denote by T,, the Chebyshev polynomial of degree n. T, is the solution
on [—1,1] to the differential equation

d dy n?
— ([ V1—2a%2-= ———y=0 2.68
dx < * dgj) T 1— 22 Y ) ( )
and is given explicitly by the formula
T, (x) = cos(narccos ). (2.69)

Chebyshev polynomials are orthogonal on the interval [—1, 1] with respect to the weight function
w(z) = (1 —22)~1/2, ie. for any m,n > 0,

1 du g - ifm=#n
/_1 Tm(x)T"(x)\/T—gﬁ = ?T : gzzzig . (2.70)
Chebyshev polynomials also satisfy the recurrence
Toi1(z) =22 T, (x) — Th—1(x) (2.71)
with initial conditions
To(z) =1, (2.72)
Ti(z) =t. (2.73)

Recurrence (2.71) is stable due to the fact that |T,,| < 1 for all n > 0, and can thus be used to
generate Chebyshev polynomials numerically.
Analogous to Legendre polynomials, Chebyshev polynomials are dense in L?[—1,1]. Thus, for

any square integrable function f : [—1,1] — R, there exist real ag, a1, as,... such that
o
fl@) = ap Ti(x). (2.74)
k=0
In most numerical applications, we approximate the function f using a polynomial p : [-1,1] — R

constructed from a truncated version the sum in (2.74), such that

n—1
f@) = p(x) = arTi(). (2.75)
k=0

If f has n continuous derivatives, then for any x € [—1, 1] the error of approximation (2.75) is given
by the formula

™)
|f(z) = p(@)l = =5 (2.76)
for some & € [—1,1]. We recall from Section 2.4 that the n-point Gaussian quadrature for weight
function w(z) = (1 — 22)~'/2 on the interval [—1,1] has nodes x1, s, ..., 2, equal to the roots of
T,, given explicitly by
(2j — D
- = 7 2.
Tj = oS ——, (2.77)
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and weights wy, ws, ..., w, given explicitly by

Applying this quadrature to products of Chebyshev polynomials yields the identities

n
> w; To(z))? =, (2.79)
j=1
n
> w; Ti(ay) Ti(ay) = 5 3w (2.80)
j=1
for all 1 < k,l <n—1. If f is tabulated at the points x1, xs,...,Z,, the expansion coefficients in

equation (2.75) are given by the formulas

1 n
a0 = Zf(g;j), (2.81)
j=1
o= 23" f(a;) Te(ay) 252
k — n =~ 7 k\Lj)s .
for k=1,2,...,n— 1. For an integer n > 0, we define the linear operator Ap : R" — R",
Ar (f(z1), f(22), ..., f(20)) = (a0, 1, -+, 1) (2.83)

as the Chebyshev transform of size n. A converts values of f at the roots of T, into coefficients
in a Chebyshev polynomial expansion using equations (2.81) and (2.82). In matrix notation,

Ap = %ST T, (2.84)
where
1
2
St = ) , (2.85)
2
To(z1) -+ To(xn)
Tr = : : . (2.86)
Tn—1($1) s Tn—1($n)

The algorithm of Section 4 will enable the accelerated application of the matrix 77 in equa-
tion (2.86).

Remark 2.10 Although the algorithm of this paper accelerates the calculation of the expansion
coefficients g, a1, ...,q,—1 in equation (2.75) via the application of the matrix Ty, it is well
known that due to the connection between trigonometric polynomials and Chebyshev polynomials
(see identity (2.69)), these expansion coefficients can also be calculated rapidly via the use of an
FFT. When the basis functions are Chebyshev polynomials (or complex exponentials) and the
quadrature nodes x1, x9, ..., x, are the roots of T}, (or equispaced), the use of an FFT to calculate
the expansion coefficients is preferable, and faster than the algorithm of this paper. However,
for nonequispaced nodes z1,xo, ..., Ty, the algorithm of this paper becomes a new version of the
nonequispaced FFT.
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The integrals in Lemma 2.11 below are used in Section 3. These identities are a restatement of
Formulas 7.355.1 and 7.355.2 in [10].

Lemma 2.11 For any integer n > 0, and any real number a > 0,

! dx T
Ty, i — = (=1)" = Jo, ) 2.87
/0 2 +1(‘7:) smax m ( ) 2 2 +1(CL) ( )
1
/0 Ton(z) cosax \/%_332 =(-1)" g Jon(a), (2.88)

where J,, is the Bessel function of the first kind of order n.

2.7 Hermite polynomials

For an integer n > 0, we denote by H,, the Hermite polynomial of degree n, which is the solution
on R to the differential equation

d 22 dy 2
— 2ne ¥ y=20 2.89
given by the formula
dTL
Hp(z) = (=1)"¢" 2da:—”e v? (2.90)
Hermite polynomials are orthogonal on R with respect to the weight function w(x) = e‘mz, i.e. for
any m,n > 0,
[e.e]
/ H,(z) Hy(z) e dz = /7T 2" 0! Sy (2.91)
—00
Furthermore, Hermite polynomials satisfy the recurrence
Hyi1(x) =22 Hp(z) —2n Hy— 1 () (2.92)
with initial conditions
Hy(x) =1, (2.93)
Hy(z) = z. (2.94)

Differentiating (2.92), we obtain a recurrence for the derivatives of Hermite polynomials, which
are used to calculate the weights of the Gaussian quadrature corresponding to the weight function
w(zr) = e~ (see Section 2.4). The use of Hermite polynomials in numerical applications is prohib-
ited due to poor scaling for large values of their argument, i.e. for large |z|, |H,(z)| is very large,
for all n > 0. Thus, it is necessary that we instead use normalized Hermite functions, given by the
formula 1 )
hn(z) = —7——=H z)ez . 2.95

@) = g @ (2.95)
Normalized Hermite functions form an orthonormal basis in L?(R), and satisfy the differential
equation

d2y
2 +(2n+1-2%)y=0. (2.96)
The functions hg, h1, ho, ... can be calculated numerically using the recurrence

hny1(x F By ( F i (2.97)
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with initial conditions

e 2, (2.98)

hi(z)=——=e€e 2. (2.99)
71% \/5

Since Hermite functions are dense in L?(R), for any square integrable function f : R — R there

exist real coefficients ag, a1, ao, ... such that

F@) =" ag hy(x). (2.100)
k=0

Most numerical applications involving Hermite polynomials use a truncated version of the sum in
equation (2.100) to provide an approximation to f, so that

n—1
fl@) = ag hy(x). (2.101)
k=0
We recall from Section 2.4 that the n-point Gaussian quadrature for weight function w(z) = e’
on R has nodes x1,x2, ..., x, equal to the roots of H, and weights w1, ws, ..., w, given by
V2l
W, = —————. (2.102)
T Hy(x))?

If this quadrature is applied to products of Hermite polynomials, we obtain the identity

> wj Hy(w;) Hy(w;) = V28 k! oy (2.103)
j=1

for all 0 < k,1 <n — 1. A straightforward algebraic manipulation shows that (2.103) is equivalent
to

n
Z Wy hi () hy(z5) = 0w, (2.104)

j=1

where 5
Wi = — . (2.105)
! hn(‘rj)2

In this paper, we require the roots of H, for use in computing the expansion coefficients in equa-
tion (2.101) and quadrature weights in equation (2.105). These roots x1,x2,...,2, can be numer-

ically calculated using the method contained in [9]; once calculated, «y is given by the formula

o =Y 1 f(x;) hi(x;) (2.106)
j=1
for k=0,1,2,...,n — 1. For an integer n > 0, we define the linear operator Ay : R — R",
AH (f(x1)7 f(xQ)u s 7f(‘rn)) = (a07 aq, ... 7an—1) ) (2107)

as the Hermite function transform of size n. Ap converts values of f at the roots of H, into
coefficients in a Hermite function expansion using equation (2.106). In matrix notation,

Ay =Wy Ty, (2.108)
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where

w1
W
Wy = ’ _ , (2.109)
Wr,
ho(xl) B h()(xn)
Ty = : : . (2.110)
hp—1(z1) -+ hp—1(2n)

The algorithm described in Section 4 will accelerate the application of matrix T in equation (2.110).

2.8 Laguerre polynomials

For an integer n > 0, we denote by L, the Laguerre polynomial of degree n, which is the solution
on RT to the differential equation

d . dy L
. <xe %> +ne *y=0, (2.111)
given by the formula
1 ,dv _.

Laguerre polynomials form an orthonormal basis in L2(RT) with respect to the weight function
w(z) =e ", ie. for any m,n > 0,

/OO Ly (z) Ly (z) e dax = 0. (2.113)
0

Laguerre polynomials satisfy the recurrence

(n+1)Lpti(x) =2n+1—2)Ly(z) —nLyp_1(z) (2.114)

with initial conditions
Lo(z) =1, (2.115)
Li(x)=1—u=. (2.116)

Differentiating recurrence (2.114) yields a recurrence for the derivatives of Laguerre polynomials,
which are used to calculate weights for the Gaussian quadrature corresponding to weight function
w(z) = e on RT (see Section 2.4). Much like Hermite polynomials, Laguerre polynomials are
not functions that can be used numerically due to improper scaling. In numerical applications, we
instead use normalized Laguerre functions ¢, given by the formula

lo(z) = Ly(z)e=. (2.117)

Laguerre functions satisfy the same recurrence as Laguerre polynomials, recurrence (2.114), except
with the initial conditions
lo(x) =€, (2.118)

(z)=(1—z)ez. (2.119)
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The functions £y, £1, 2, ... can be numerically evaluated using recurrence (2.114) with initial condi-
tions above in equations (2.118) and (2.119). Since Laguerre functions form an orthonormal basis

in L2(R*), for any square integrable function f : Rt — R there exist ag, a1, ag, ... such that
fl@)=> apli(x). (2.120)
k=0

Many numerical applications use a truncated version of the sum in equation (2.120) to approximate
the function f, such that

n—1
fl@) = ag l(x). (2.121)
k=0
To determine ag,ayq,...,a,_1, we recall from Section 2.4 that the n-point Gaussian quadrature
corresponding to weight function w(z) = e~ on R has nodes x1, s, ..., z, equal to the roots of
L,, and weights w1, w2, ..., w, given by
_ (2.122)
w; = - . .
’ Ly Ln(xj)2

Applying this quadrature to products of Laguerre polynomials we obtain the identity

ij Lk(l’j) Ll(xj) = 5kl7 (2.123)
j=1

for all 0 < k,1 < n — 1. After an algebraic manipulation of (2.123), we obtain a similar expression
involving normalized Laguerre functions,

n
Z W L) by (x5) = Ont, (2.124)
j=1
where
h— (2.125)
W = . ) )
’ Ly en(x]')2
The roots x1,xa, ..., x,, which are used in formulas (2.122-2.125), can be numerically calculated

using the method contained in [9]. The coefficients in expansion (2.121) are then given by the
formula

ap =3 @y f(x)) bilxy). (2.126)

J=1

For an integer n > 0, we define the linear operator Ay, : R™ — R™,

Ap (f(z1), f(22), ..., f(zn)) = (@0, a1, 0p—1) (2.127)

as the Laguerre function transform of size n. Ay converts values of f at the roots of L, into
coefficients in a Laguerre function expansion using equation (2.126). In matrix notation,

AL =W, Ty, (2.128)

where

w1

Wi = , : (2.129)
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60(1’1) e go(l’n)
T), = : : . (2.130)
boo1(z1) -+ Laoa(zn)

The application of matrix 77, in equation (2.130) will be accelerated by the algorithm described in
Section 4.

Observation 2.12 In Section 5 we will use the fact that for integers n, v > 0, the normalized
generalized Laguerre functions ¢ are the eigenfunctions of the Fourier-Bessel transform of order v.
The normalized generalized Laguerre functions are given by the formula

v n! -z Y .y

where LY (z) is the solution on RT to the differential equation (similar to equation (2.111))

d 11 e dy _
. v xr I v xT — 21 2
T <:17 e = +na¥e Ty=0, (2.132)
given by the formula (which is very similar to that in equation (2.112))
Ly (x) = 1 ex™" A (e7%2™tY) (2.133)
" ) dz™ ’ '

The eigenfunction relation is given by the formula
/ x J, (xy) 04 (z%) de = (—1)" £4(y?). (2.134)
0

More general forms of equation (2.134) can be found in [3] and [10].

2.9 Prolate spheroidal wave functions

In this section we summarize certain properties of prolate spheroidal wave functions to be used in
Section 5; more detailed information can be found in [19] and [24]. For a real ¢ > 0, we define the
operator F,. : L?[—1,1] — L?[—1,1] as

1
(Fep)(z) = / e p(t) dt. (2.135)
-1
The operator F, has eigenvalues A\, A1, Ao, ... such that |A\,_1| > || for all n > 1. Furthermore,
for each n =10,1,2,...
An = 1" [Anl. (2.136)

We denote by 15, the nt prolate spheroidal wave function (PSWF), which is the eigenfunction of F,
corresponding to the eigenvalue A,. The function ¢ is also a solution on [—1, 1] to the differential
equation

d d
S (a= )+t -u=o, (2137
where 0 < xp < x1 < X2 < ... are referred to as the separation coefficients. The functions
G, V5, Y5, ... form an orthonormal basis in L?[—1,1] under the usual inner product formula, i.e.
for any m,n > 0
1
[ v i) de = 8 (2.138)
-1
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For a given bandwidth ¢ and properly chosen n, the functions 9§, f,..., 1" _; are a set of stable
interpolation functions which can be used to accurately approximate functions of the form e,
with « € [—1,1]. To rephrase, given a function f : [-1,1] — C,

flz) =€, (2.139)
there exist coefficients ag, aq, ..., a,_1 such that
n—1

fl@) = ap (@) (2.140)
k=1

If interpolation nodes are chosen to be the n roots of the function ¢, the determination of
g, aq,...,0,—1 is a well-conditioned procedure. Using the methods of [9], we can numerically
calculate the roots of any PSWF as well as evaluate any PSWF on the interval [—1,1]. Suppose
now that the coefficients in expansion (2.140) are known, and one wishes to evaluate the expansion

at the n points z1,x2,...,z, (for example, the n roots of ¢¢). For any integer n and complex
numbers ag, a1, ..., a,_1, we define the linear operator Ej :R" — R",
By (g, 01,y an-1) = (f(21), f(22), ..., f(zn)) (2.141)

as PSWF interpolation of size n. In matrix notation,
Polz) oo dna(@)
Ey=1 - : : (2.142)

The algorithm described in Section 4 will accelerate the application of the matrix Efb in equa-
tion (2.142).

3 Analytical apparatus

The algorithm of this paper relies on the observation that for certain n x n matrices the numerical
rank of any m X k contiguous submatrix depends only on the quantity mk. This section contains
a proof of this fact for the discrete Fourier transform and the discrete Fourier-Bessel transform.
Inter alia, we first prove analogous results for the continuous Fourier transform and continuous
Fourier-Bessel transform.

3.1 Rank analysis of the Fourier transform

The Fourier transform F : L%(R) — L?(R) is given by the formula

(o)

(FHz) = / et £(t) dt. (3.1)

—00

Let a,b,u,v be real numbers such that —7 < a < b < 7 and u < v. We wish to show that the
operator S : L?[a,b] — L*[u,v], given by the formula

b
(SF)(x) = / e f(t) dt, (3.2)

has numerical rank that depends only on the quantity (v — u)(b — a). First, we define what we
mean by the numerical rank of an integral operator, as well as the numerical rank of a matrix.
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P k Error Predicted k

10 30 99111E-12 49

50 83 99726E-12 95
100 142 .99918E-12 152
500 570  .99992E-12 581
1000 1088  .99991E-12 1100

5000 5151  .99967E-12 5167
10000 10190 .99991E-12 10210
50000 50324 .99995E-12 50357

Table 2: Accuracy of Chebyshev expansion for complex exponential.

Definition 3.1 We say that an integral operator S : L?[a,b] — L2[c,d] with kernel s : [e,d] x
[a,0] = C,

b
(Sf)(x) = / s(t) £ () d, (3.3)

has rank k if s can be written as

k
s(@,t) =D gn(z) hn(t), (3.4)
n=1

for some set of functions g1, h1,ge, ho, ..., gk, hi. Likewise, S has rank k to precision ¢ > 0 if s can
be written as

s(z.t) =Y gl(@) ha(t), (3.5)
n=1

where for every n > k,
|gn () ha ()| < € (3.6)

for allt € [a,b] and x € [c,d].
If A is an mxn matriz, we say that it has rank k if we can write the singular value decomposition
of A as
A=UDV', (3.7)

where U and V' are matrices of dimension m X k and n X k,respectively, both whose columns are
orthonormal and D is a k X k diagonal matriz with diagonal elements o;, 01 > 09 > -+ > o, > 0.
We say that A has rank k' to precision € if O ZE> O,

Our aim now is to show that the kernel of the operator in (3.2), s(x,t) = €®, can be written in the

form (3.5). The following lemma is an immediate consequence of Formulas 9.1.44 and 9.1.45 in [1].

Lemma 3.2 For any p € R and 7 € [-1,1],
e’ = Jo(p) + > 24" Ju(p) Tu(7). (3.8)
n=1

Table 2 shows the numerical accuracy of a truncated version of expansion (3.8), along with the
predicted expansion order from Lemma 2.6. The column labeled “p” represents the same p as in
equation (3.8). The column labeled “k” gives the number of terms needed in expansion (3.8) to
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achieve an absolute accuracy of at least 107!2 for all 7 € [~1,1]. The values in the column labeled
“error” are calculated as

T€[-1,1]

k
max [T — Jo(p) — Y 20" Jn(p) Tn(7)|. (3.9)
n=1

The value in the column “predicted k” is the smallest positive integer k such that
20" Ji(p) Te(r)| < 2 |Jilp)] < 10712, (3.10)
This value of k is obtained via Lemma 2.6. We can now state and prove the following theorem.

Theorem 3.3 Ifa, b, u, v are real numbers such that —m < a < b<m, u <wv, and (v—u)(b—a) >
1, then for any fized positive ¢ < 0.1, the integral operator S : L*[a,b] — L?[u,v],

b
(85)@) = [ e pie)an, (3.11)
has rank to precision € at most a constant times (v —u)(b— a).

Proof. We first expand the kernel of operator (3.11) into the form of (3.5). We begin by rewrit-
ing (3.11) as

b

(S£)(@) = SF(€) = [ 9 (1) . (312)

where S : L%[a,b] — L?[0,1], and £ is given by the formula

T —u
E=2—. (3.13)
Letting t = *5%7 + bra e convert (3.12) into
5 L ittty ba

sne - [ L (3.14)

If we now define § to be the kernel of integral operator (3.14), and let ¢ = (v —u)b_T“, after applying
Lemma 3.2 we obtain

b _— . —a a
5(¢,7) = > @ gilut(v—uwe)(bgtr+e) (3.15)
_ b ; a eiuHTfl ei(v_u)HT‘lg 6ic€7— eiubiTaT (316)
b - . a - a s - b—a
=2 @ giuthe gito—u) e (Jo(cg) +3 24" Ju(et) Tn(T)) utFeT, (3.17)
n=1

To simplify the above expression for s, for n > 0 let the function k, : [0,1] x [-1,1] — C be the
n' term in expansion (3.17), i.e.

Fn(&,7) =" (b—a)e wbie oiv— u)bte agj (c€) T (7 )ez’ub*Tar’ (3.18)
and thus
b— . bta a
§(§77-) — ?CL e’lub% el(v u) bta £ JO Cé. _|_ ZHN 67 (319)
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If we take the absolute value of expression (3.18) for x,, we arrive at the inequality

lkn(€,7)] = i (b — @) €75 "5 ] (c€) Ty (1) € 25T (3.20)
< |(b—a) Jn(c€) T (7)| (3.21)
< 21 | I (). (3.22)

Now, if ¢ > 10, then by Lemma 2.6, |s,| is less than & whenever

n> ('3 4 ac/3)3, (3.23)
where 13
- 2
a= 5 5 log?/3 (g) . (3.24)

If ¢ <10, |ky| is less than e whenever
n> (1043 + a1071/3)3, (3.25)
It now follows from equations (3.23-3.25) that if (v — u)(b — a) > 1, the rank to precision ¢ of the

integral operator S is at most a constant times (v —u)(b — a). O

Corollary 3.4 Let Tr be the n x n matriz of the discrete Fourier transform, as described in
Section 2.3. If A is any m X k contiguous submatriz of Tr such that mk > n, then for any fized
positive € < 0.1, the rank of A to precision ¢ is at most a constant times the quantity mk.

3.2 Rank analysis of the Fourier-Bessel transform

For any real number R > 0 and integer v > 0, the Fourier-Bessel transform of order v H, :
L?[0, R] — L*(R) is given by the formula

R
<mnw:[jﬁhww@ﬁ (3.26)

(see Section 2.2). Let a, b, u, v be real numbers such that 0 < a < b < R and u < v. We wish to
show that the operator U, : L%[a,b] — L?[u,v], given by the formula

R
<wﬁw=[;ﬁ@ww@w, (3.27)

has numerical rank at most a constant times (v — u)(b — a). We prove this fact in Theorem 3.5
below.

Theorem 3.5 For any fixed positive € > 0.1, R > 0, and integer v > 0, if a, b, u, v, are real
numbers such that 0 < a <b< R, 0<u <wv, and (v—u)(b—a) > 1, then the integral operator
U, : L?[a,b] — L?[u,v], given by the formula

b
<mmma/ﬁﬁww@w (3.28)

has rank to precision € at most a constant times (v — u)(b — a).
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Proof. We prove Theorem 3.5 in the case where v = 2m, for some integer m > 0. The proof for
odd v is virtually identical, and is omitted. Using Lemma 2.11, we rewrite (3.28) as

’ 2 (1 Tom(y)
Usin, :/\/% 1™ = —= 7 cos(pty) d t) dt. 3.29
(2 f)(p) . <( ) 7 Jo M (py)y f() ( )
Changing variables according to
b—a a+b
t= 57 + 5 (3.30)
p=(v—u)f+u, (3.31)
the operator Us,, is converted into Us,, : L?[—1,1] — L2[0,1], given by the formula
b— a_. o + b m 2
U2mf / \/ ( 1) -
v
1
TQm() ( [b—a (I+b:| >
——cos | [(v—u)§+u T+ dy - 3.32
i [(v = w)§ +u] | = 5| )y (3.32)
Fr) =,

We now write the kernel of Us,, in the form of (3.5). Let pa,, : [0,1] x [~1,1] — R be the kernel of
Uspm, given by the formula

pam (&, 7) = (7) ljjﬁl s(lo-wera |50+ 250 ) a3

1
— am(7) Tom(y) plv—wetul [P+ 930y dy, (3.34)

2 1 4/1— 42

where

am(7) = (=1)" — \/b;awra;rb. (3.35)
b—

Letting ¢ = (v — u)>5%, we expand the kernel yi2,, using Lemma 3.2 into

1
m Tm 1o & a
pom(e,7) = 274 T _(yy)2 B S ety S gy (3.36)

(™) [ Tonly) s

_ Gy ito—u)“fbey
2 -1 y/1—19?2
<J0<csy> +320 Tuleky) Tm) G dy (337)
n=1

To simplify the expression for fig,,, for all n > 0 let w, : [0,1] x [~1,1] — R be the n'" term in
expansion (3.37), given by the formula

T2m (y)

AV

wn(&,7) = () i Wty SR T (cgy) T (7) €72 dy. (3.38)
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Taking the absolute value of w,, we obtain the inequality

1
. T2m(y) atby  i(v—u)2tley iul=a
wn(&,7)] = |am(T) " L MM Y MTWTRTSY T (cby) T, (T) e T TV d 3.39
R L = (c€y) Tu(7) o (339
1
Tm aTtb i 2—a
V7 ’fl_— G G g (06 T, (7)Y dy (3.40)
R /3R
< —4/ = In( 3.41
STV el CT'/ \/— (3.41)
3R
= B 42
Ryl Trg[gﬁ]lzf n(cr)]. (3.42)
Now, if ¢ > 10, then by Lemma 2.6, |w,| is less than ¢ whenever
n> (c? 4+ ac 33, (3.43)

where

3-1/3 R /3R
= log2/3 | 24 /22 . 44
aT Ty 8 <a\/ 2 (3.44)

If ¢ <10, |wy] is less than ¢ whenever
> (1013 + 0 1071/3)3, (3.45)

It now follows from equations (3.43-3.45) that if (v — u)(b — a) > 1, the rank to precision € of the
integral operator U, is at most a constant times (v — u)(b — a). O

Corollary 3.6 For fized R > 0, let Tj, be the nxn matriz of the discrete Fourier-Bessel transform,
as described in Section 2.2. If A is any m X k contiguous submatriz of Ty, such that mk > n, then
for any fized positive € < 0.1, the rank of A to precision € is at most a constant times the quantity
mk.

4 The butterfly algorithm

This section contains a description of an algorithm for the application of n x n matrices which have
the property that any m x k contiguous submatrix has numerical rank that depends only on the
quantity mk.

4.1 Notation

In this section, we establish notation that will be used in Sections 4.2-4.5 when describing the
algorithm.

A will denote the matrix being decomposed and applied, and it is of size n x n where n = 2V
for some positive integer N.

The precision to which all interpolative decompositions are performed is given by €.

The algorithm imposes a dyadic hierarchy of columns and rows on the matrix A. Columns of
A are merged with increasing level while rows of A are split with increasing level. Levels 0 and 1
are shown in Figure 1. If we require that there can be at most Cj,q: columns in each submatrix
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Figure 1: Levels 0 and 1 of A.

Figure 2: Level L of A.

on level 0 of the hierarchy, then we have L levels, where Crax2b™1 <n < Chge2t. Level L of the
matrix is shown in Figure 2.
On every level [, 0 <[ < L, there are a constant number of submatrices, 2L ~ C::M-' ‘We denote

by Aéj the submatrix in position (4,j) on level I. The index i denotes the row of submatrices

and j denotes the column of submatrices. For a given level [, i ranges between 1 and 2! and j
ranges between 1 and 227!, The contiguous submatrix Aﬁ- ; consists of the intersection of rows

(i — 1)2N=1 + 1 through 2¥~! and columns (j — 1)2V £~ +1 through j2¥=L=! of A. Level 1 is

given by
JR 2 T O -
A%,l A%,z T A§,2L71 ’ '
and level L is given by
Al
Ajy
A= : (4.2)
AzLLL—l,l
A2L,1

We denote the rank (to precision €) of Aﬁ’j by k:ij The matrix Bll-J» will be some selection of
k‘f] columns of Ai}j that allow for a stable interpolative decomposition of the form Ai}j = Bij P,
for some matrix P (see Section 2.1). The matrix Bll-J- will be referred to as the column skeleton

matriz of AL ., and P will be referred to as an interpolation matriz.

Z?]’
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For a matrix X dimensioned 2m x k, we denote by X the m x k matrix obtained from the top
m rows of X. Likewise, X~ is used to denote the m x k matrix obtained from the bottom m rows

of X. Thus,
X+
(). »

If we are to use the algorithm described in Sections 4.2-4.5 to compute y = Az, then for
j=1,2,...,2" we denote by a:JL the column vector of length 2V—% obtained from elements (j —
1)2V=L 41 through j2N¥~L of x. Analogously, for i = 1,2,...,2F we denote by yX the column
vector of length 2V~% obtained from elements (i — 1)2V~% 4- 1 through i2V=F of .

4.2 Informal description

Given the matrix A, the general strategy of the algorithm is to form an interpolative decomposition
for every matrix on every level using previous interpolative decompositions that were created on
previous levels. It terminates with the application of a decomposed version of the matrix A to
an arbitrary vector x. We first describe a two level algorithm, and then generalize to a multilevel
algorithm.

If we let Cyuqe = 5, then there exists two levels of A. Level 0 is given by

A= (A1, Ay, (4.4)

where A(l),l and A?g are both n x § matrices. Level 1 is given by

Al
A= 1,1)7 4.5
(A%J (45)

where Ail and Aé’l are both 5§ X n matrices. Using the interpolative decomposition described in
Section 2.1, we can write A(1)71 and A(1)72 as

A(1],1 = B?,l P10,17 (4-6)

A(1],2 = B?,z P10,2, (4-7)

where B%l is a selection of k‘%l columns of A%l, B?Q is a selection of k‘?72 columns of A(1)72, and Pﬂ 1
and Pﬂ o contain k‘%l X k:?’l and k‘%z X k‘%z identity matrices, respectively. Using decompositions (4.6)
and (4.7), the matrix A is now given by the formula

Py 0
A= (B}, B, < (1)’1 P102>' (4.8)

Decomposition (4.8) expresses A through only k‘?’l + k%z of its columns. We now form decomposi-
tions of Aj; and A}, similar to those in (4.6) and (4.7).

Since A(f’l and A?g of level 0 can be represented using only the columns chosen for B?’l and
B%z, respectively, it is possible to choose columns of B%l and B?’2 to represent matrices Ail and
A%J of level 1. Thus, we can form the interpolative decompositions

J’_
(Bla Biz)" =By Py (4.9)

and
(BYy BYa) =B31 P, (4.10)
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where Bi | is a selection of k}; columns of A}, which were chosen from those used to form B,
and BY,, Bl is a selection of ki | columns of A}, which were chosen from those used to form BY,
and B?Q, and Pll,l and P2171 contain ]‘7%,1 X k‘il and k‘il X k:%’l identity matrices, respectively. The
submatrices A} ; and Al now have the decompositions

P 0
A%,l = Bll,l P11,1 < (1)’1 P102> ) (4.11)
po 0

The final decomposition of the matrix A is

B! 0 P PO 0
A — ( 1,1 > ( 1,1) < 1,1 > . 413
o s ) \&) Lo p, (4.13)

An examination of decomposition (4.13) shows how an arbitrary vector z may be applied to the
matrix A.

We have described a two level algorithm for the decomposition and application of the matrix
A. If n and Cjq, are such that the highest level is L > 1, we proceed as follows. Level 0 of A is
then given by

A:<Ag{1 AY, .- Ag{%), (4.14)

where A(l)l,A?Z,...,A? or are all n X 2N=L matrices (since n = 2V, for some N). First, in-

terpolative decompositions are formed for these submatrices on level 0, creating the matrices
B%l,PlOJ, . ,B(I)QL,PIOQL. Next, for j = 1,2,...,2L71 the pair of matrices B?,2j—1 and B?,Zj is
used to create an interpolative decomposition for Aij and A%J—, creating matrices Blld-, Plld and
BZlJ? P217j, respectively. This procedure is analogous to creating decompositions (4.11) and (4.12)
in the two level algorithm we described earlier in this section.

We continue forming interpolative decompositions on successively higher levels by combining
column skeleton matrices which are adjacent to each other on previous levels. To be more precise,

for 1 >0,i=1,2,...,2", and j = 1,2,...,25"! we use the matrices Bl;ll ., and Bl;ll . to
. L 2 J72.]_1 L 2 J72.]

i which results in the creation of column skeleton
matrix Bf ; and interpolation matrix Pil i On level L, the decomposition of AiLl is given by the
formula

create an interpolative decomposition for A

L—2
i+1
pL-1 = ataay R
L L pL i
Am :Bi,l Pi,l e pL-1
[&L)2 pL—2
41 1
=iy P!
(4.15)
0
P1,2L—1 .
Por
for i =1,2,...,25. For L > 1, the decomposition of the whole matrix A is too complicated to give

here, but an examination of (4.15) shows how the matrix A can be applied to a vector z using the

individual decompositions of Af 1 Ai Lreoe ’A§L71‘
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Remark 4.1 Since for all [, 4, and j the ranks of Aé,j are virtually the same, all the interpolation
matrices PZ-IJ» for I > 0 are of bounded size, k x 2k, where k is the rank of any submatrix on any
level. The algorithm is able to apply A to an arbitrary vector z in O(n logn) operations due to
the fact that all of the interpolation matrices are of the same size.

Observation 4.2 The algorithm described in Section 4.2 will exhibit the same performance when
applied to the matrix A? since all submatrix rank considerations remain the same under the trans-
pose operation.

4.3 Detailed description

This section contains a detailed description of the algorithm that was described informally in
Section 4.2 for the decomposition and application of the matrix A.

Step 1

Choose main parameters and create dyadic hierarchy
1. Set precision ¢ for interpolative decompositions.
2. Set submatrix size parameter Cy,qz.
3. Calculate the number of levels L such that Cp,qp22 1 < n < Cpaz2?.

Comment [Create the dyadic hierarchy of columns and rows. On each of the L + 1 levels of the
hierarchy, there will be 2© submatrices. Retain structure created for use in precomputation. ]
dol!=0,1,...,L
doi=1,2,...,2
doj=1,2,... 21
Denote the submatrix consisting of rows (i — 1)2¥~! + 1 through i2¥~! and
columns (j — 1)2V=L=! 4+ 1 through j2V L~ as Aé,j‘

end do
end do
end do

Step 2

Precomputation
Comment [During this stage, all submatrices on all levels are compressed using the interpolative
decomposition described in Section 2.1.]
dol!=0,1,...,L
doi=1,2,...,2
doj=1,2,... 21
if [ =0 then

1. Form the interpolative decomposition

A}y =By, Py (4.16)

2. Store Pﬂj.
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if (I > 0 and ¢ is odd) then

1. Form the interpolative decomposition
-1 -1 - l l
<BL”71J,2J—1BL”71J,2J> =bBij by (4.17)

2. Store Pl-{j.

3. if [ = L then store de.

if (I >0 and 7 is even) then

1. Form the interpolative decomposition

-1 -1 __ l l
<BL”21J72J'—1BL”;J72J'> = Bij Fije (4.18)

2. Store Pl-{j.

3. if [ = L then store de.

end do
end do
end do
Comment [As noted above, the matrices de only need to be stored in memory for [ = L. Only
these column skeleton matrices are used in the application of A in Step 3. For [ < L, BZ!’]- can be
computed on the fly by only using column and row numbers of the original matrix A.]

Step 3

Application
Comment [During application, the matrix A that was decomposed during precomputation in Step
2 is applied to an input vector = to generate an output vector y.]
dol!=0,1,...,L
doi=1,2,...,2
doj=1,2,... 21
if [ =0 then calculate and store

u) ;=P k. (4.19)

ul Tl
il 95
ul; =Pl ngﬂ it (4.20)
|_L42»1J72]
if | = L then calculate and store
?JZL = BiLl uiLl' (4.21)



end do
end do
end do
Comment [The vectors yI, ... ,ygdL can then be concatenated to form the vector y ~ Az, which is
accurate to relative precision ¢.]

4.4 Complexity

This section contains an operation count for applying the algorithm described in Section 4.3 to the
matrix A. A brief analysis of the algorithmic complexity is given in Table 3.

Remark 4.3 We claim in Table 3 that during Step 2, each of the interpolative decompositions
performed can be computed in O(n) operations. Recalling Observation 2.3, the interpolative de-
composition of an m x [ matrix of rank k can be performed in O(kml logl) operations. Since the
ranks of all submatrices on all levels of A are virtually the same, k, we have that each interpolative
decomposition can be computed in O(2k% 2 log 2k) = O(n) operations, where d is the level of the

2
matrix being decomposed.

Observation 4.4 If the matrix A is non-singular to precision ¢ (as is the case for orthogonal

polynomial transform matrices), we can avoid the precomputation of level 0 since the interpolative

decomposition of matrices on that level will yield P10 i = 1 KO where [ denotes a k x k identity
’ »J

matrix and j =1,2,...,2F,

Step Purpose Operation count Explanation

No numerical computations are performed, but the

Initialization O(n logn) dyadic hierarchy is created and parameters are set.

On each of the O(logn) levels, O(n) interpolative
O(n? logn) decompositions must be performed. Each decompo-
sition can be performed in O(n) operations.

Precomputation
compressions

On each of the O(logn) levels, O(n) interpolation
P matrices must be applied, each of bounded size.
Then, on level L an additional O(n) column skeleton
B matrices must be applied, each of bounded size.

Application of
3 the transform O(n logn)
to a vector

Table 3: Complexity of the algorithm.

Another important characteristic of any numerical algorithm is the storage requirement. Table 4
gives an overview of the storage requirements for our algorithm. We ignore requirements for work
arrays, and assume that we do not need to store the matrix A in memory, but that its elements
can be computed when needed.
|75 ),25-1
are used to compute ui ; in Step 3. Thus, the storage requirement for the application

Observation 4.5 For [ > 0, i = 1,2,...,2), and j = 1,2,...,257! only the vectors u

-1
and u'’; .
| 551,25

of matrix A in Step 3 can be relaxed to O(n).
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Step Purpose Storage needed Explanation

Only the dyadic hierarchy and parameters must be

1 Initialization O(n logn)
stored.
On each of the O(logn) levels, O(n) interpolation
Precomputation O(n logn) P matrices must be stored, each of bounded size.
compressions & On level L, an additional O(n) column skeleton B

matrices must be stored, each of bounded size.

On each of the O(log n) levels, we store the vectors
ui ;- This requires O(n) memory for each level. On
level L, an additional O(n) amount of storage is
required to calculated and store the vectors yf

Application of
3 the transform O(n logn)
to a vector

Table 4: Storage requirements of the algorithm.

Figure 3: One possible adaptive level 1 of A.

4.5 An adaptive algorithm

The algorithm described in Sections 4.2 and 4.4 is based on the assumption that the rank of two
different contiguous submatrices is the same if they have an equal number of elements. In practice,
it is possible for this rank to fluctuate. To avoid calculating an interpolative decomposition for a
submatrix whose rank is too large, one can implement an adaptive regime to dyadically partition
the rows as much as needed on a given level. This results in accelerated matrix application times
(at the cost of possibly longer precomputation times).

To implement this optimization, we require that the maximum allowable rank of any submatrix
on any level be at most some constant k.. Previously, it was only possible to have levels of the
matrix that looked like those in Figures 1 and 2. Now, by insisting that the maximum allowable
rank per submatrix is at most k4, it is possible to have levels resembling that in Figure 3. The
columns of the matrix in Figure 3 are still dyadically partitioned, but the rows have been adaptively
dyadically partitioned, depending on the actual rank of submatrices. As the level increases, the
merging of columns and subdivision of rows continues appropriately with respect to the adaptive
hierarchy.

Observation 4.6 With the proper choice of k4, we have yet to find a case in which the adaptive
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algorithm applies a matrix slower than the non-adaptive algorithm. It has not been determined
whether this is due to an actual decrease in the complexity of the algorithm or issues related to
on-board caching.

5 Numerical examples

The butterfly algorithm has been implemented in FORTRAN, and this section reports numerical
results obtained with our implementation. In all cases, we used the Lahey/Fujitsu compiler with
optimization flag —-02, and all examples were run on a 2.4 GHz Intel Pentium 4 processor with 1
GB of RAM and an L2 cache of 512 KB. CPU times listed are in seconds and all operations were
performed using double precision arithmetic. All examples (except where otherwise noted) reflect
the adaptive version of the algorithm as discussed in Section 4.5.

The columns labeled “n” list the size of the matrices to which the algorithm of this paper was
applied. All matrices in these examples are square.

The columns labeled “precomputation” list the times taken to decompose the said n x n matrix.

The columns labeled “direct eval” list the times taken for a direct n X n matrix-vector multi-
plication. Times in parenthesis are estimates.

The columns labeled “fast eval” list the times taken to apply the n xn matrix using the algorithm
of this paper.

The columns labeled error” contain the relative errors between the solution obtained via the
algorithm and the solution obtained using a direct matrix-vector multiplication.

The columns labeled “MB used” list the amount of memory in megabytes required by the
algorithm for precomputation and evaluation.

In each example, the matrix was applied to a normalized vector containing random numbers
uniformly distributed on the interval [0, 1]. The value of k4, was chosen so as to produce optimal
run-times for size n = 2048. To find this value of k.., the adaptive algorithm was run in each ex-
ample for size n = 2048 and k.. = 30,32, 34,...,138,140; the value that gave the best evaluation
time was chosen. The value of k., used is given below each table, and ¢ = 10710 unless otherwise
stated. No effort was made to optimize the precomputation required. The precomputation scheme
used costs O(n? logn), as described in Section 4.4.

ul2

5.1 Fourier-Bessel transforms

Tables 59 document results of applying our algorithm to Fourier-Bessel transform matrices T7,
in equation (2.27) with » = 0, 1,100, and 10000. Table 10 contains data for varying e in the case
of v = 0 and n = 8192. In all examples R = 1, where R is such that pi, ps, p3,... are the real
increasing positive zeros of the function g : RT™ — R,

9(p) = J,(27pR) (5.1)

(see equations (2.15-2.27)). The data listed in Tables 5-9 are illustrated in Figures 4-10, respec-
tively.

Observation 5.1 An examination of the data contained in Tables 5-9 shows that the algorithm
of this paper has consistent performance across all orders of transforms. The “fast eval” times
are virtually independent of the order of the Fourier-Bessel transform matrix being applied. This
observation is illustrated in Table 9, where for a matrix of size n we choose v = n. For large values
of n, the “fast eval” times increase almost linearly. Figure 9 illustrates data from Tables 59 in one
plot.
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Tables 11 and 12 contain results from applying the algorithm to the matrices F; in equa-
tion (2.30) and Ep in equation (2.31), respectively. In both matrices E; and Ey, x1,x2,...,2Ty

are given by
2m
T, :n—i—?(j—l). (5.2)

As a consequence of Lemma 2.6, choosing x1,x2,. .., 2, as in equation (5.2) ensures that all com-
puted values of Bessel functions and Hankel functions are properly scaled.

Remark 5.2 Tables 11 and 12 reflect results from applying the algorithm to the matrices Eﬁ
and E%;, respectively. This was done to greatly reduce extended precomputation times due to
the calculation of Bessel and Hankel functions using their recurrence relations. As mentioned in
Observation 4.2, applying the algorithm to E% and EY; yields results similar to those which would
have been obtained from applying the algorithm to Fy and Ep.
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n Precomputation Direct eval Fast eval [? error MB used

256 .32E+4-00 24E-03 22E-03  .93E-12  .45E+00

012 .86E+00 12E-02 88E-03 .23E-11 .13E+01
1024 34E+01 .b0E-02 24E-02  .15E-11 .36E+01
2048 15E+02 .20E-01 .64E-02  .29E-11 .93E+01
4096 .T0E+02 .81E-01 16E-01  .21E-11  .23E+02
8192 .32E4-03 .32E+4-00 38E-01  .23E-11  .56E+02
16384 15E+04 (.13E4+01) .91E-01 .22E-11 .13E+403
32768 .60E+404 (.,b2E+01) .21E+00 .23E-11 .31E+403
65536 28E+05 (.21E4+02) .50E400 .11E-11 .72E403

Table 5: Times and errors for Fourier-Bessel transform with v = 0 and k,,,.. = 70.

Fast —— .
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. -
%)
'8 1L "... i
o
(8}
()
(%]
=
s 0.1
£
2
c 0.01
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>
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0.001
le04 b o 1 -
256 1024 4096 16384 65536

Figure 4: Comparison of the accelerated Fourier-Bessel transform of order 0 and its direct calcula-
tion.
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n Precomputation Direct eval Fast eval [? error MB used

256 .35E+4-00 24E-03 21E-03  .26E-11 .45E+00

012 92E+-00 12E-02 88E-03 31E-11 .13E+01
1024 .30E+01 .50E-02 24E-02 .21E-11 .36E+01
2048 15E+02 .20E-01 .64E-02 .23E-11 .92E+01
4096 T2E+02 .81E-01 16E-01  .20E-11  .23E+02
8192 .32E4-03 .32E+4-00 38E-01  .19E-11  .56E+02
16384 14E+04 (.13E4+01)  .90E-01 .30E-11 .13E+403
32768 .60E+404 (.52E+01) .21E+400 .25E-11 .31E+03
65536 29E-+05 (.21E4+02) .50E400 .21E-11 .72E403

Table 6: Times and errors for Fourier-Bessel transform with v = 1 and k. = 72.
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Figure 5: Comparison of the accelerated Fourier-Bessel transform of order 1 and its direct calcula-
tion.
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n Precomputation Direct eval Fast eval [? error MB used

256 .36E+400 24E-03 A8E-03  47E-11  .42E+00

012 J11E+01 12E-02 84E-03  .72E-11  .13E401
1024 43E+01 .b0E-02 24E-02  .11E-10 .35E+01
2048 19E+02 .20E-01 .62E-02 .12E-10 .91E+01
4096 88E+02 .81E-01 16E-01  .14E-10  .23E+02
8192 40E+-03 .32E+4-00 38E-01  .11E-10 .56E+02
16384 A8E+04 (.13E4+01) .91E-01 .97E-11 .13E+403
32768 TTEA4-04 (.52E+01) .21E+00 .12E-10 .31E403
65536 34E+05 (.21E+02) .50E+00 .12E-10 .73E+403

Table 7: Times and errors for Fourier-Bessel transform with v = 100 and k4, = 74.

Fast —— .
10 o D”'ect ........... “‘_." 1

0.1

0.01

Running time in seconds

0.001

le-04 Lo

256 1024 16384 65536

Figure 6: Comparison of the accelerated Fourier-Bessel transform of order 100 and its direct cal-
culation.
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n Precomputation Direct eval Fast eval [? error MB used

256 22E4-00 24E-03 b4E-04  .22E-11  .15E+00

012 .64E+-00 12E-02 32E-03  46E-11  .55E-+00
1024 20E+01 .b0E-02 J14E-02 14E-10  .21E401
2048 A2E+02 .20E-01 A45E-02 .22E-10 .65E+01
4096 .62E+02 .81E-01 A3E-01 .29E-10  .19E+02
8192 31E403 .32E+4-00 B4E-01 .26E-10  .50E4-02
16384 15E+04 (.13E+01)  .84E-01 .31E-10 .12E+403
32768 T1E4-04 (.52E+01) .20E+00 .32E-10 .30E+03
65536 32E+05 (.21E4+02) .48E400 .29E-10 .71E403

Table 8: Times and errors for Fourier-Bessel transform with v = 10000 and k&, = 80.
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10 Direct eeeeeee ““.__“" 7
8 1k o ]
c
(@]
3
n 0.1
£
(O]
£ oo
(@)
£
c
S 0.001
o
le-04
1e-05 tmmmm .
256 1024 4096 16384 65536

Figure 7: Comparison of the accelerated Fourier-Bessel transform of order 10000 and its direct
calculation.
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n Precomputation Direct eval Fast eval [? error MB used

256 .36E+400 24E-03 16E-03  .76E-11  .40E4-00

012 97EA400 12E-02 J75E-03 14E-10  .11E401
1024 39E+01 .b0E-02 21E-02  .17E-10 .31E+01
2048 A7EA+02 .20E-01 BH7E-02 .21E-10 .85E+01
4096 STTEA02 .81E-01 15E-01  .25E-10 .22E+02
8192 .35E+403 .32E+4-00 35E-01  .27E-10 .52E+02
16384 16E+04 (.13E+01) .85E-01 .34E-10 .13E+403
32768 .68E+404 (.,52E+01) .19E+00 .33E-10 .29E+03
65536 29E-+05 (.21E4+02) .46E400 .38E-10 .69E+03

Table 9: Times and errors for Fourier-Bessel transform with v = n and k.. = 94.
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Figure 8: Comparison of the accelerated Fourier-Bessel transform of order n and its direct calcula-
tion.

39



FastJ 0 —— A

10 ¢ FastJ 1 - - .:
FastJ_100 ------ .~
FastJ 10000 ------ o«

= 1y FastJ_n - e ]
5 Direct --------- P
o
n 0.1 ]
£
(O]
£ oo __
o
c
c
S 0.001 __
@

le-04 ]

1le-05 L ) .

256 1024 4096 16384 65536

Figure 9: Comparison of accelerated Fourier-Bessel transforms of many orders and their direct
calculation.
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N
8192
8192
8192
8192
8192
8192
8192
8192
8192
8192

€ Precomputation Direct eval
1073 24E+03 .32E4+00
1074 .26E+03 .32E+00
1079 27E4+03 .32E4+00
1076 .28E+03 .32E+00
1077 .30E+03 .32E+00
1078 31E+03 .32E+00
1079 33E+03 .32E+00
1010 34E+03 .32E4+00
10711 35E+03 .32E+00
1012 37TE403 .32E+00

Fast eval

.25E-01
27E-01
29E-01
31E-01
33E-01
.35E-01
.36E-01
38E-01
A41E-01
HT7E-01

12 error
.19E-04
.21E-05
.19E-06
.20E-07
.24E-08
.22E-09
17E-10
23E-11
22E-12
.16E-13

MB used
.35E+02
38E+02
A1E+402
A4E+02
ATEA402
HOE+02
H3E+02
.H6E+02
.60E-+02
.80E+02

Table 10: Times and errors for Fourier-Bessel transform with
{1073,..., 10712},

Running time in seconds

1%

= 0, kpae = 70, and ¢

0.08 i
"Fast”
0.04 - .
0.02 " " 1 " 1 " " 1 " 1 "
le-15 le-12 1le-09 1le-06 0.001
Precision

Figure 10: Comparison of the accelerated Fourier-Bessel transforms of order 0 for varying precision.
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n Precomputation Direct eval Fast eval [ error MB used
256 .35E+00 .24E-03 J7T5E-04  41E-10  .22E400
512 .67E+00 12E-02 .26E-03  .54E-10 .52E4-00
1024 20E+01 .50E-02 .83E-03  .51E-10 .13E401
2048 .75E+01 .20E-01 A9E-02 44E-10  .28E4-01
4096 31E+02 .81E-01 44E-02  45E-10  .67TE+01
8192 13E+403 .32E+00 95E-02  49E-10 .15E402
16384 .H9E+03 (.13E4+01) .21E-01 .52E-10 .34E+02

32768 26E+04 (.,52E+01)  46E-01 .66E-10 .79E+402
65536 12E+05 (.21E4+02) .10E400 .73E-10 .20E+03

Table 11: Times and errors for evaluating Bessel function expansions with ke = 72.

10 b Fast +
D|rect ........... .“‘.“,. p
3 1 _ o ]
5 o
3 -
7] 0.1
£
(O]
£ oo01
(@)]
c
c
S 0.001
14
le-04
1le-05 L L L
256 1024 4096 16384 65536

Figure 11: Comparison of the accelerated evaluation of Bessel function expansions and their direct
evaluation.
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n Precomputation Direct eval Fast eval [ error MB used
256 .36E+400 .67E-03 JA1E-03  .25E-10  .24E4-00
512 .7T6E+00 .27TE-02 B4E-03  .86E-10 .54E4-00
1024 20E+01 11E-01 93E-03  .43E-10 .13E+01
2048 .62E+01 A43E-01 JA9E-02 43E-10  .27E4-01
4096 22E+402 .18E+00 44E-02  .51E-10 .64E401
8192 94E+02 (.72E4+00)  .92E-02 .49E-10 .15E+402
16384 .39E+03 (.29E+01)  .20E-01  .52E-10 .37E+02

32768 ATE+04 (.12E4+02)  42E-01 .56E-10 .10E+403
65536 STTE404 (.48E+02) .89E-01  .55E-10 .31E+03

Table 12: Times and errors for evaluating Hankel function expansions with &, = 38.

100 T T T
®

10 b Fast

Direct e

0.1

0.01

0.001

Running time in seconds

le-04

le-05 : : '
256 1024 4096 16384 65536

Figure 12: Comparison of the the accelerated evaluation of Hankel function expansions and their
direct evaluation.
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5.2 Fourier transforms

Tables 13 and 14 document results obtained from applying the algorithm of this paper to the matrix
Tr in equation (2.45). Table 13 contains results from applying our algorithm to the standard
equispaced discrete Fourier transform matrix Tw. Table 14 contains results from applying the
algorithm to the matrix Tr where z1 < z2 < --- < x, are random numbers uniformly distributed
on the interval [—7, 7] and w1 < we < -++ < w, are random numbers uniformly distributed on
the interval [—%, ]. The data listed in Tables 13 and 14 are illustrated in Figures 13 and 14,
respectively.

Observation 5.3 As a “numerical proof” of Corollary 3.4, for n = 16384 we examined the nu-
merical rank of each contiguous submatrix of the discrete Fourier transform matrix Tr which was
decomposed using the non-adaptive regime of the algorithm. For C,,q,; = 64, the numerical ranks
ranged from 85 to 88 (except on the finest level where matrices were dimensioned 64 x n). This ob-
servation is consistent with Corollary 3.4; numerical ranks of m X k contiguous submatrices depend
only on the quantity mk. For large values of n, the “fast eval” times increase almost linearly.
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n Precomputation Direct eval Fast eval [ error MB used

256 .32E+4-00 .67E-03 .60E-03  .34E-11  .95E4-00

012 A3E+01 27E-02 A8E-02 91E-11  .26E+01
1024 .60E+01 11E-01 A8E-02  .11E-10 .67E+01
2048 28E+02 A43E-01 JA2E-01 12E-10  .16E-+02
4096 13E4-03 .18E4-00 28E-01  .15E-10  .39E4-02
8192 .56E+4-03 (.72E4+00) .65E-01 .21E-10 .90E+02
16384 26E+04 (.29E+01) .15E+00 .24E-10 .20E+403
32768 A12E+05 (.12E4+02) .34E+00 .23E-10 .46E+03

Table 13: Times and errors for discrete Fourier transform with k., = 74.

Fast —— )
10 C Direct ........... ‘..

0.1

0.01

Running time in seconds

0.001

le-04 : : '
256 1024 4096 16384

Figure 13: Comparison of the accelerated discrete Fourier transform and its direct calculation.
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n Precomputation Direct eval Fast eval [ error MB used
256 .34E+00 .67E-03 .62E-03  .7T6E-09 .91E+00
512 13E+401 27E-02 A8E-02  .84E-08 .25E401
1024 .62E+4-01 11E-01 ATE-02  .17E-08  .65E401
2048 29E+02 43E-01 A2E-01 .27E-09  .16E+402
4096 13E+403 .18E+4-00 28E-01  .72E-09 .38E402
8192 .62E+03 (.72E4+00)  .65E-01 .47E-09 .89E+02
16384 20E+04 (.29E+01) .15E+00 .79E-09 .20E+403
32768 11E+05 (.12E4+02) .33E+00 .15E-08 .46E+03

Table 14: Times and errors for discrete Fourier transform for nonequispaced data with ke, = 74.
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Figure 14: Comparison of the accelerated discrete Fourier transform for nonequispaced data and
its direct calculation.
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5.3 Legendre polynomial transforms

Table 15 contains results for using our algorithm to apply the Legendre transform matrix Tp in
equation (2.66). Figure 15 illustrates the data listed in Table 15. Table 16 contains a comparison
between the adaptive and the non-adaptive schemes of the algorithm when used to apply the matrix
Tp. Columns denoted with an “A” list results obtained from the adaptive scheme. Columns denoted
with an “NA” list results obtained from the non-adaptive scheme.

Observation 5.4 Despite an increase in precomputation times, the adaptive version of the algo-
rithm results in faster evaluation times than the non-adaptive version for every size n, even though
the parameter k. was chosen only to produce an optimal evaluation time for n = 2048. It is
conceivable that for each n, k4, could be chosen to further improve evaluation times.

Observation 5.5 The algorithm of this paper, non-adaptive as well as adaptive schemes, can also
be used as a technique for matrix compression. Not only does the algorithm enable the O(n logn)
application of an n X n matrix, but, if the only purpose for storing the matrix is to apply it at a later
time, we only require O(n logn) memory for storage. For example, to directly store a 65536 x 65536
matrix we require 232 = 4,294, 967,296 ~ .43E+10 real *8 words of memory. Using this algorithm,
we can compress and apply the same size Legendre transform matrix Tp to 10-digit precision using
only .92E+08 real *8 words of memory. Memory usage was not fully optimized, as this was not
the main goal of the paper. Even so, we observed a decrease in memory requirement by a factor of
almost 50.

5.4 Chebyshev polynomial transforms

Table 17 contains the results for using the algorithm of this paper to apply the matrix 77 in
equation (2.86). Figure 16 illustrates the data listed in Table 17.

5.5 Hermite function transforms

Table 18 contains the results for using the algorithm of this paper to apply the matrix Tp in
equation (2.110). Figure 17 illustrates the data listed in Table 18.

5.6 Laguerre function transforms

Table 19 contains the results for using the algorithm of this paper to apply the matrix 77 in
equation (2.130). Figure 18 illustrates the data listed in Table 19.

Observation 5.6 An examination of Tables 15, 17-19 shows that our algorithm gives consistent
application times for every size n independently of which orthogonal polynomial transform matrix
is used. This is illustrated in Figure 19.

5.7 Prolate spheroidal wave function interpolation

Table 20 contains the results for using our algorithm to apply the matrix Ej} in equation (2.142)
with ¢ = 8500.5 and x1, z2, . .., x, the roots of the function ¢. Figure 20 illustrates the data listed
in Table 20.
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n Precomputation Direct eval Fast eval [ error MB used

256 .38E+-00 .24E-03 24E-03  .69E-11 .43E-+00

512 .90E+-00 12E-02 94E-03  .11E-10 .13E+01
1024 33E+01 .50E-02 26E-02  .10E-10 .35E+01
2048 14E+02 .20E-01 .68E-02 .80E-11 .90E+01
4096 .66E+02 .81E-01 A7E-01 .82E-11  .23E+02
8192 31E+03 .32E+00 A41E-01  92E-11  .55E+02
16384 14E+4-04 (.13E4+01) .98E-01 .93E-11 .13E+03
32768 .65E+04 (.b2E+01) .23E400 .92E-11 .30E403
65536 28E+05 (.21E+02) .54E+00 .11E-10 .71E403

Table 15: Times and errors for Legendre polynomial transform with k.. = 70.

Fast
10 o D”'ect ........... “‘_." 1
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Figure 15: Comparison of the accelerated Legendre polynomial transform and its direct calculation.
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67

n Precomp NA Precomp A Direct eval Fast eval NA  Fast eval A [ error NA 2 error A

256 29E+-00 .29E+00 24E-03 .20E-03 19E-03 S1E-11 .69E-11
512 .65E+400 .7T6E4-00 12E-02 .88E-03 87E-03 H3E-11 11E-10
1024 25E+-01 29E+-01 .50E-02 .25E-02 24F-02 B84E-11 .10E-10
2048 12E4-02 13E4-02 .20E-01 .65E-02 .63E-02 .75E-11 .80E-11
4096 53E+-02 .63E+02 .81E-01 16E-01 .16E-01 A1E-10 82E-11
8192 25E+403 .30E+403 .32E+4-00 40E-01 38E-01 .10E-10 92E-11
16384 11E+4-04 .14E+-04 (.13E4-01) 94E-01 90E-01 .10E-10 93E-11
32768 44E4-04 .64E4-04 (.52E+01) 22E4-00 21E4-00 96E-11 92E-11
65536 20E+05 29E+05 (.21E402) .50E+-00 A49E+-00 A1E-10 A11E-10

Table 16: Comparison of adaptive scheme and non-adaptive scheme for computing Legendre polynomial transform. In the adaptive case
kmaz = 70. In the non-adaptive case C,,q, = 64.



n Precomputation Direct eval Fast eval [ error MB used
256 A41E+400 .24E-03 22E-03 .76E-11  .45E400
512 .85E+00 12E-02 90E-03 .72E-11 .14E401
1024 31E401 .50E-02 25E-02  .16E-10 .36E+01
2048 13E+02 .20E-01 .64E-02  .16E-10 .93E401
4096 .61E+02 .81E-01 16E-01  .22E-10 .23E+402
8192 28E+403 .32E+00 38E-01  .22E-10 .56E+02
16384 13E+04 (.13E4+01) .91E-01 .23E-10 .13E+03

32768 .H6E+04 (.,52E+01) .21E+400 .23E-10 .31E+403
65536 25E+05 (.21E4+02) .50E400 .25E-10 .72E+03

Table 17: Times and errors for Chebyshev polynomial transform with k.. = 76.

Fast
10 C Direct ........... “‘_a‘ ]
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Figure 16: Comparison of the accelerated Chebyshev polynomial transform and its direct calcula-
tion.
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n Precomputation Direct eval Fast eval [ error MB used
256 A44E+00 .24FE-03 JA8E-03  .38E-11 .45E+00
512 12E4-01 12E-02 .85E-03  .15E-10 .13E+01
1024 A9E+01 .50E-02 23E-02  .22E-10 .35E+401
2048 24E+02 .20E-01 61E-02  .28E-10 .91E401
4096 13E403 .81E-01 15E-01  .33E-10 .23E+402
8192 .63E+03 .32E+00 B37E-01  .34E-10 .54E+02
16384 .32E+04 (.13E+01) .88E-01 .38E-10 .13E+403

32768 .15E+05 (.52E+01) .20E400 .46E-10 .30E+03
65536 .66E+05 (.21E+02) 47E+00 .51E-10 .71E403

Table 18: Times and errors for Hermite function transform with k.. = 90.
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Figure 17: Comparison of the accelerated Hermite function transform and its direct calculation.
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n Precomputation Direct eval Fast eval [ error MB used

256 48E+-00 .24E-03 A8E-03  .18E-10  .43E-+00

512 12E+01 12E-02 .82E-03  .50E-10 .12E+01
1024 52E+01 .50E-02 23E-02 .86E-10 .34E+01
2048 27EA+02 .20E-01 .62E-02  .17E-09 .89E+01
4096 14E4-03 .81E-01 A5E-01  .17E-09  .22E+02
8192 .68E+03 .32E+00 B36E-01  .28E-09 .53E+02
16384 33E+4-04 (.13E4+01) .86E-01 .32E-09 .12E+03
32768 A5E+05 (.52E+01) .20E400 .40E-09 .29E+03
65536 .65E+05 (.21E+02) .47E+00 .60E-09 .69E+03

Table 19: Times and errors for Laguerre function transform with k.. = 78.
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Figure 18: Comparison of the accelerated Laguerre function transform and its direct calculation.
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Figure 19: Comparison of the accelerated Legendre, Chebyshev, Hermite, and Laguerre transforms
and their direct calculation.
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n  Precomputation Direct eval Fast eval (% error MB used

256 21E+01 .24E-03 20E-03  .11E-11 .45E+00
012 A2E+02 12E-02 86E-03  .18E-10 .13E+01
1024 T0E+02 .b0E-02 24E-02  .18E-10 .35E+01
2048 43E+03 .20E-01 J71E-02 .27E-10 .10E+02
4096 25E+04 .81E-01 20E-01  .28E-10 .30E-+02
8192 J14E+05 .32E+4-00 .270E-01  .52E-11 .10E+03

Table 20: Times and errors for evaluating prolate spheroidal wave function expansions with kg, =
90 and ¢ = 8500.5.
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Figure 20: Comparison of the accelerated evaluation of prolate spheroidal wave function expansions
and their direct evaluation.
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6 Conclusions and future work

We have presented an algorithm for the numerical computation of special function transforms of the
type in equation (1.3). The asymptotic computational complexity of our scheme is O(n logn). The
algorithm compresses the transform matrix using strictly analysis-based rank considerations involv-
ing contiguous submatrices. Interpolative decompositions (see Section 2.1) are used for the com-
pression of each contiguous submatrix. The asymptotic cost of this precomputation is O(n? logn).
Fairly simple modifications are being implemented reducing this cost to O(n log? n). The analysis-
based rank estimates have been proven for the cases of the Fourier transform, Fourier-Bessel trans-
form, and Legendre transform. Numerical examples demonstrate a much wider applicability; anal-
ysis of these cases is in progress and will be reported on at a later date.

In addition to enabling the accelerated application of certain matrices, it was observed that the
algorithm of this paper can be used as a tool for matrix compression. The n X n matrices that we
have examined were compressed using approximately O(n logn) memory.

An implementation of our algorithm is currently under development for the acceleration of asso-
ciated Legendre function transforms of arbitrary order. Also, there exist certain classes of matrices
where theory has yet to be developed, but numerical tests show that our algorithm accelerates their
application. Extensions of the algorithm to higher dimensions are straightforward, as is the theory,
but implementations and proofs are more involved and are currently being developed.

Acknowledgments

We would like to thank Eric Michielssen and Mark Tygert for many useful discussions.

References

[1] Abramowitz, Milton and Irene Stegun, eds., Handbook of Mathematical Functions, Applied
Math. Series (National Bureau of Standards), Washington, DC, 1964.

[2] Arfken, George B. and Hans J. Weber, Mathematical Methods for Physicists, 6th ed., Elsevier
Academic Press, New York, NY, 2005.

[3] Cavanagh, Eduardo and Bill D. Cook, Numerical Evaluation of Hankel Transforms Via
Gaussian-Laguerre Polynomial Expansions, IEEE Transactions on Acoustics, Speech, and Sig-
nal Processing, Vol. Assp-27, No. 4, August 1979.

[4] Cheng, Hongwei, Zydrunas Gimbutas, Per-Gunnar Martinsson, and Vladimir Rokhlin, On the
compression of low rank matrices, SIAM J. Sci. Comput., 26 (2005), no. 4, pp. 1389-1404.

[5] Cree, M.J. and P.J. Bones, Algorithms to numerically evaluate the Hankel transform, Com-
puters Math. Applic., 26 (1993), no 1, pp. 1-12.

[6] Dahlquist, Germund and Ake Bjorck, Numerical Methods, Dover Publications, Inc., Mineola,
NY, 2003.

[7] Dutt, Alok and Vladimir Rokhlin, Fast Fourier transforms for nonequispaced data, STAM J.
Sci. Comput., 14 (1993), no. 6, pp. 1368-1393.

[8] Dutt, Alok and Vladimir Rokhlin, Fast Fourier transforms for nonequispaced data, II, Appl.
Comput. Harmon. Anal., 2 (1995), no. 1, pp. 85-100.

95



[9]

[10]

[11]

[17]

[18]

[19]

Glaser, Andreas, A new class of highly accurate numerical solvers for ordinary differential
equations, Ph.D. Thesis, Yale University, 2007.

Gradshteyn, I.S. and I.M. Ryzhik, Table of Integrals, Series, and Products, Academic Press,
New York, NY, 2000.

Gu, Ming and Stanley C. Eisenstat, Efficient algorithms for computing a strong rank-revealing
QR factorization, STAM J. Sci. Comput., 17 (1996), no. 4, pp. 848-869.

Hansen, Eric W., Fast Hankel transform algorithm, IEEE Transactions on Acoustics, Speech,
and Signal Processing, ASSP-33 (1985), no. 3, pp. 666-671.

Karlin, Samuel and William J. Studden, Tchebycheff systems: With applications in analysis
and statistics, John Wiley & Sons, Inc., New York, NY, 1966.

Katznelson, Yitzak, An introduction to harmonic analysis, Dover Publications, Inc., New York,
NY, 1976.

Martinsson, Per-Gunnar, Vladimir Rokhlin, and Mark Tygert, On interpolation and integra-
tion in finite-dimensional spaces of bounded functions, Comm. Appl. Math. Comput. Sci., 1
(2006), pp. 133-142.

Michielssen, Eric and Amir Boag, A multilevel matriz decomposition algorithm for analyzing
scattering from large structures, IEEE Trans. Antennas and Propagation, 44 (1996), no. 8, pp.
1086-1093.

Oppenheim, Alan V., George V. Frisk, and David R. Martinez, Computation of the Hankel
transform using projections, J. Acoust. Soc. Am., 68 (1980), no. 2, 523-529.

Rokhlin, Vladimir, Diagonal Forms of Translation Operators for the Helmholtz Equation in
Three Dimensions, Applied and Computational Harmonic Analysis, 5 (1998), pp. 36-67.

Rokhlin, Vladimir and Hong Xiao, Approximate formulae for certain prolate spheroidal wave
functions valid for large values of both order and band-limit, Applied and Computational Har-
monic Analysis, 22 (2007), no. 1, pp. 105-123.

Szegd, Gabor, Orthogonal Polynomials, American Mathematical Society, New York, NY, 1959.

Tygert, Mark, Analogues for Bessel functions of the Christoffel-Darboux identity, Technical
Report 1351, Yale University, Department of Computer Science, March 2006.

Tygert, Mark, Recurrence relations and fast algorithms, Technical Report 1343, Yale Univer-
sity, Department of Computer Science, December 2005.

Watson, George N., A Treatise on the Theory of Bessel Functions, 2nd ed., Cambridge Uni-
versity Press, Cambridge, 1966.

Xiao, Hong, Vladimir Rokhlin, and Norman Yarvin, Prolate spheroidal wave functions, quadra-
ture and interpolation, Inverse Problems, 17 (2001), pp. 805-838.

Yarvin, Norman and Vladimir Rokhlin, Generalized Gaussian quadratures and singular value
decompositions of integral operators, SIAM J. Sci. Comput., 20 (1998), no. 2, pp. 699-718.

o6



