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Chapter

Introduction

In applied mathematics - especially in numerical analysis - a variety of interesting topics
emerge from the problem of approximating high-dimensional functions. A main objective is
the approximation of functions f in a Hilbert space L2(€2) by a partial sum

Fx) = Sif(x) =Y fipn(x), ICZxeq,
kel

with respect to an Ly (£2)-orthonormal system {¢y}y; and coefficients fi == (f, k) La(02)-
Under the assumption that the function f is either continuous or has a continuous repre-
sentative, approximation approaches are usually concerned with at least one of the following
problems:

e estimating the approximation error || f—S f||, measured in (weighted) Lo (€2)- or Lo(£2)-
norms,

e minimizing the number of coefficients |I|, when the indices of the largest Fourier coef-
ficients fx might be unknown,

e reducing the computation time to evaluate functions values { f (xj)}j]\i1 or to reconstruct

coefficients fy,

e minimizing the number M € N of necessary sampling nodes {xj}jj\/il ,Xj € ), to re-

construct the coefficients fk of a fixed or unknown frequency set I of finite cardinality
11| < oo.

Various authors developed techniques and algorithms to improve different aspects of the
approximation of periodic functions that are defined on the torus = T¢ and many results
are known for the multivariate periodic case. The main objective of this work is to study the
above listed problems for the approximation of functions on Q = R% and Q = [—%, %]d. In
particular, we investigate which results and techniques of the approximation theory on the
torus T¢ can be transfered or adapted to these other domains.

In the following, we summarize important milestones and publications concerned with
the approximation on the torus T¢. Often, it is assumed that we are given samples of a
multivariate periodic function f, whose Fourier coefficients fk € C are absolutely or square
summable and decay at a certain rate, for which there is a well-studied approximation error
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analysis [Tem86, KPV15, BKUV17, Vol17, KMNN21|. However, generally the exact values of
the Fourier coefficients fk are not known and can not be calculated analytically. Instead a fast
Fourier transform (FFT), see [CT65], can be applied to a set of given equispaced function
samples which yields approximated Fourier coefficients flf € C. Then the corresponding
approximated Fourier partial sum S j\ f is formed and used as an approximant of the function f
whose samples were initially provided. At the same time, the discretizion of high-dimensional
problems usually leads to a large amount of data in form of sampling values and Fourier
matrices that have to be processed numerically. The exponential growth of necessary samples
to construct a reasonably good approximant is a common problem refered to as the curse
of dimensionality [Bel61]. Especially in higher dimensions, rank-1 lattices A(z, M) with a
generating vector z € Z¢ and the lattice size M € N provide sampling schemes that are
simply structured and can be used to evaluate a d-dimensional Fourier approximation by a
single one-dimensional FFT. An introduction to lattice rules can be found in [Nie78, SJ94]
and a detailed overview is provided in [DKS13, KNP18|. These cubature rules were used
for the approximation of functions on the torus [Tem93], and high-dimensional integrals
have been computed by efficient algorithms based on component-by-component methods
[CN04, CKN10]. For the approximation of high-dimensional functions there are efficient
algorithms - see [Kdm14b, Algorithm 3.1 and 3.2] or [KPV15, KMNN21] - based on rank-1
lattice sampling schemes that reduce the evaluation and reconstruction of high-dimensional
trigonometric polynomials supported on some frequency set I C Z to a single one-dimensional
FFT.

Under mild assumptions, the lattice size M is bounded by |I| < M < |I|? for a non-empty
frequency set I C Z of finite cardinality |I| < oo, see [K&ml4a], [KPV15, Theorem 2.1]. By
using multiple rank-1 lattices [K&m19], the upper bound is improved to M < |I|log|I|.
Furthermore, there are dimension incremental algorithms [Voll5, PV16] - the sparse FFT al-
gorithms - for the reconstruction of sparse multivariate trigonometric polynomials with an un-
known frequency domain I C Z. Additionally, sublinear-time compressive sensing algorithms
have been developed in [CIK21] for rapidly learning functions of many variables that admit
sparse representations in arbitrary Bounded Orthonormal Product bases. Recently, dimen-
sion incremental algorithms were adapted for multiple rank-1 lattices [KPV20, KKV20]. We
note, that there are various other sampling strategies for periodic signals such as sparse grids
[GH14, BDuSU16, GH19], or interlaced scrambled polynomial lattice rules [GD15, DGSY17].
Randomized least square sampling approaches were discussed in [DTU18, Chapter 5] and
[KUV19, KU20|, and [NW12, p. 55 ff.] additionally investigates Monte Carlo methods. In
total, approximation methods on the torus T¢ have the advantage that there are

e fast algorithms based on rank-1 lattice sampling for the efficient evaluation and stable
reconstruction of multivariate trigonometric polynomials,

e worst case upper Loo.- and La-approximation error bounds for functions in the Sobolev
space H™(T?),

e dimension incremental construction methods to approximate functions with an un-
known index set I.

A long-standing problem has been to transfer these properties to the approximation of func-
tions defined on R% or the cube [—%, %}d. In the last decade, various authors used pe-
riodization strategies to set up transformed rank-1 lattices for the numerical integration
and approximation of non-periodic functions in order to make use of the efficiency of the
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component-by-component construction methods used for the approximation of periodic sig-
nals. Chebyshev transformed lattices have been used in weighted Lebesgue spaces [PV15] and
tent-transformed lattice rules were used in half-periodic cosine spaces and in Korobov spaces
[DNP14, CKNS16, IKP18, GSY19, KMNN21]. While those two approaches extend the origi-
nal function evenly, a periodization strategy using an odd extension was suggested in [GKL13]
which requires exact information about the original function at the boundary points of its do-
main. The numerical integration of periodized integrands on the cube [SSO83, BH92, NUU17]
have been recently discussed with regards to digital nets [DP21]. Periodized integrands on
R? have also been investigated from different angles, e.g. by using randomly shifted lattice
rules [KWWO06], in terms of Hermite spaces [IKLP15, DILP18] and with the goal to achieve
exponential convergence rates [NN17]. In [KSWO07] the approximation of transformed in-
tegrands is investigated and various special cases of transformations and generating lattice
vectors z € Z% are discussed to showcase setups in which such an approach can fail when
d — oo. Extended orthonormal systems and frames have also been considered to handle
certain types of boundary singularities of non-periodic functions, cf. [AH20]. In [KPPW20]
a periodization approach is developed for the approximation of functions defined on R? and
]Ri with bounded L,-norms of mixed first order partial derivatives with p € {1, 00}, whereas
we're going to be concerned with functions on R? or [—3,2]¢ with weighted Ly-norms and
bounded higher order mixed partial derivatives. An excellent general overview on the ver-
satility of changes of variables can be found in [Boy00, Chapter 16 and 17], where many
practical aspects are discussed.

The aim of this work is to derive two general frameworks for the approximation of non-

period functions defined on R¢ and on the cube [—%, %] d by means of a specific periodization

strategy. We generalize the idea of applying a change of variables to periodize a function,
approximating it on the torus T% ~ [—%, %)d with respect to the Fourier system and finally
reverting the change of variables to obtain an orthonormal system for functions on R% or on
the cube [—%, %]d, respectively. To this end, we introduce new parameterized transformation
mappings and investigate the possibility to transfer the important properties and results from
the classical Fourier approximation methods on the torus T% to other domains.

At first, we consider parameterized measure functions w(-,p),u € RL and functions
h € Ly(RY, w(-, pw)) N HT (R?) with dominating mixed smoothness of order m € Ny. We

define parameterized, invertible torus-to-R% transformations

d
1/1(777) = (¢1('7n1)7 .o '7¢d(')77d)) : <_;7 ;) — Rd7 nec ]Ri

so that HhHLg(Rd7w(~,u)) = HfHL2(Td) with

d

Foom, ) = h(y(x,m) | w@(x,n), w) [ ¢ (x5, xR

Jj=1

We prove sufficient Lq-conditions on the transformation (-, 1) and the measure function
w(-, i) so that the transformed function f inherits a guaranteed minimal degree of Sobolev
smoothness from the initally chosen function h. Furthermore, we’re able to calculate the pa-
rameter ranges for n, u € Ri for which the periodized function f inherits a specific minimal
degree m = m(n, u) < m of Sobolev smoothness from the given function h. By applying the
inverse torus-to-R? transformation 1 ~1(-,n), the approximation of functions f € Lo(T%) with
respect to the Fourier system {eQ’Tik(')}k czd by a Fourier partial sum Syf := 3 1o/ fk e2mik()



8 1 INTRODUCTION

translates into the approximation of functions h € Lo (Rd, w) by a transformed Fourier partial

7 . @Y (Cm) 27rik~¢*1(~,n)} .
sum of the form ), . hy ok, with the system {(pk = o€ ez being

orthonormal with respect to the Lo (Rd, w(-, u))—scalar product. Consequently, we denote the
transformed trigonometric functions on R? by II; 4 = span{pk : k € I'}. The k-th Fourier

e

transformations 1, their first derivatives {1/}2 ?:1 are always unbounded. Therefore, we must
consider a non-constant measure function w that counteracts the unboundedness of the first
derivatives {w; ?:1 of the transformation 1, so that the transformed function f is continu-
ously extendable regardless of the particular choice of the transformation ). Therefore, the
resulting transformed Fourier system {¢y }, 74 is always an unbounded orthonormal system
on R?. Consequently, Lo- and Lo-approximation errors are measured in weighted Lao- and
Lo-norms, respectively. This derivation highlights the duality of either having a working
periodization strategy or being able to construct bounded orthonormal systems on R?. At
the same time, this framework allows us to figure out exactly what kinds of transformations
¥(-,m) are suitable for any given measure function w(-, ) to have a working periodization
approach for functions originally defined on R?. A big advantage of this framework is the
availability of fast algorithms for the evaluation and reconstruction of transformed trigono-
metric functions on R? by means of transformed rank-1 lattices Ay(..m)(z, M) and considering
a specific type of a transformed Fourier matrix. As with the fast algorithms for trigono-
metric polynomials on the torus T?, we determine transformed reconstructing rank-1 lattice
Ay (z, M, I),I C 7% so that the evaluation and the reconstruction algorithms reduce a
d-variate Fourier problem into a single one-dimensional FFT. In total, for the approximation
on R? we have

coefficient of h is given by hy := (h, ¢k) Lo (R ()" Due to the definition of the torus-to-R?

e fast algorithms based on transformed rank-1 lattices Ay (2, M) for the efficient eval-

uation and stable reconstruction of transformed trigonometric functions h € II; 4 on
R4,

e worst case upper weighted L.- and Ls-approximation error bounds for functions in the
Sobolev space H™(R%, w(-, u)),

e adapted dimension incremental construction methods to approximate functions with
an unknown frequency domain.

The presented framework is tested in numerical experiments in up to dimension d = 8 for
transformations of algebraic and exponential type. Especially the tests with the algebraic
transformation showcase the great utility of the dimension incremental construction methods,
which we have to rely on in higher dimensions to figure out the distribution of the largest
Fourier coefficients in order to obtain good approximation results without sacrificing too
much computation time on frequencies with very small Fourier coefficients.

Secondly, forming invertible maps of the form =1 (n(-)) : (—%, %)d — (—%, %)d , 1 € Ri

based on torus-to-R¢ transformations 1) : (—%, %)d — R? immediately leads to a periodization

strategy on the cube [—%, %}d that has a lot of fundamental similarities with the previous

periodization approach on R%. We consider parameterized measure functions w(-, @), € Ri

and functions h € Lo ([—%, %]d,w(-,u)> Nne. ([—%, %]d> of mixed continuous differentia-

bility order m € Ny and proceed analogously as with the torus-to-R? transformations. We
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define invertible torus-to-cube transformations

117 117
Jﬂ('ﬂ?) = (uwl('anl)v"'7D¢d('777d)) : |:_272:| — |:_2a2:| , MeE Ri?

so that HhHL2<[7 7%](17&)(_’“)) = HfHLQ(rﬂ-d) with

1
2

d

Fxm, ) = h(b(x,m)), | wl H (zj,m;), xeT™

We prove sufficient Lo-conditions on the transformation _(-,17) and the measure function
w(+, p) so that the transformed function f inherits a guaranteed minimal degree of smoothness
from the initally chosen function h. By means of the inverse torus-to-cube transformation
7 1(-,m), the approximation of functions f € Lg(']l‘d) with respect to the Fourier system
{e 2mik( }keZd by a Fourier partial sum S f := 3, o; fk e?™K() is rewritten as the approxima-

tion of functions h € Lo ([—%, %] d yw(y p,)) by a transformed Fourier partial sum of the form

Consequently, we denote the transformed trigonometric functions on the cube by Ilj _, :=

Zke[ Bk K with respect to the orthonormal system {(pk = /() eQWik'D¢71("")}k .
€

span{yy : k € I'}. The k-th Fourier coefficient of h is given by hy := (h, apk)L2<[_l 1 u))'
2:2]

In contrast to the torus-to-R? transformations v torus-to-cube transformations (-, n) are
defined in such a way, that their first derivatives {,1}(-, nj)};-l:l are bounded and have to de-
cay to 0 towards each boundary point. Therefore, the density (.4~1)’(-,n7) will automatically
be unbounded and yields once again unbounded transformated Fourier systems {@y }y 74
unless the unboundedness is counteracted by a non-constant measure function w(-, u). So,
this time it is feasible to consider constant measure functions w = 1 and still obtain valid
periodizations that are continuously extendable to the torus T%. In specific cases it is also a
good choice to put w = (.41, for example to extract the Chebyshev system from this frame-
work of generalized transformed Fourier systems. Nevertheless, Lo.- and Lo-approximation
errors are measured in weighted Lo,- and Lo-norms, respectively. There are setups in which
one of these errors ends up being unweighted. For example, for a constant measure function
w = 1 we have an unweighted Lo-approximation error. Once again, this framework deter-
mines the variety of feasible torus-to-cube transformations 1 (-,n) for any previously fixed
measure function w( , i) to obtain a working periodization strategy for functions defined on

the cube [ 3 2] A big advantage of this periodization strategy is that it is easy to set up
fast algorithms for the evaluation and reconstruction of transformed trigonometric functions
on the cube IIj y by means of transformed rank-1 lattices A (. p) (z, M) and specifically
transformed Fourier matrices. As with the fast algorithms for polynomials on the torus T¢,
we determine transformed reconstructing rank-1 lattice A_y (. ) (2, M, I),I C Z% so that the

evaluation and the reconstruction algorithms reduce a d-variate Fourier problem into a single

one-dimensional FFT. In total, for the approximation on the cube [—%, %]d we have

e fast algorithms for the efficient evaluation and stable reconstruction of transformed
trigonometric functions on the cube h € Il _, based on transformed rank-1 lattices
AD¢(.717) (Z7 M)7

e worst case upper weighted Ly.- and Ls-approximation error bounds for functions in the
Sobolev space H™ ([—%, %]d,w(-, u)),
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e adapted dimension incremental construction methods to approximate functions with
an unknown frequency domain.

In preparation for the numerics, we compare the structure of our transformed Fourier or-
thonormal systems with the half-periodic cosine system using tent-transformed samples and
the Chebyshev polynomials using Chebyshev transformed samples. We note that both the
tent-transformation and the Chebyshev transformation are not torus-to-cube transforma-
tions. In numerical tests in up to dimension d = 7 we compare the approximation results of
all previously considered orthonormal systems on the cube [—%, %]d. For these applications
we use B-splines of first and second order to limit the smoothness degrees that could possibly
be preserved by a torus-to-cube transformation 1. For the first order B-spline, specific trans-
formed Fourier systems are able to produce better approximation results than the Chebyshev
system. For the slightly smoother second order B-spline we found torus-to-cube transforma-
tions so that the transformed Fourier systems are able to match the approximation quality of
the Chebyshev system at least in lower dimensions d < 4. In a specific example we again show
the utility of the dimension incremental construction method used in the adapted sparse FF'T
method and the resulting improvements on the approximation errors in dimension d = 7.
Parts of this work were already published in [NP20, NP21a, NP21b].

Outline of the thesis

We provide an overview of the other chapters in this thesis.

Chapter 2: Preliminaries and notations

We introduce notations that will be used repeatedly throughout the rest of this work, such
as the bold notation of constant multi-indices 1 := (1,...,1)"T. We define certain function
spaces, such as the space of mixed continuous differentiability C;", (€2) and the Sobolev space
H™ () of dominating mixed smoothness m simultaneously on Q € {Rd, T, [—%, %]d}. We
also fix the notation for some finite-dimensional vector spaces. Additionally, we recall the
Leibniz rule and the Faa di Bruno formula for calculating higher derivatives of the product
or composition of two functions, cf. (2.0.1) and (2.0.3).

We refer to the index at the end of this work for a complete list of all occurring objects

and their respective symbols.

Chapter 3: Fourier approximation on the torus

In this section, we summarize crucial objects and properties from the literature concerned
with the theory of approximating periodic functions by classical Fourier methods. At first, we
reflect the definition of functions spaces, whose elements have absolutely summable Fourier
coefficients and we define rank-1 lattice sampling sets. Then, we recall some major worst-case
upper bounds for L~ and Lo-approximation errors. Afterwards, we describe two efficient
algorithms for the evaluation and reconstruction of multivariate trigonometric polynomials.
Furthermore, we outline the ideas of sampling at multiple rank-1 lattices and the idea of not
being given a set of frequencies and the task to detect the most important frequencies of any
given function. Finally, we present combinatorial arguments for the adequate discretization
of the previously mentioned L,,- and Ls-approximation errors.
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Chapter 4: Torus-to-R? transformation mappings

We define invertible torus-to-R¢ mappings ¢(-,n) : (-3, %)d — R4 np € RY and list im-

portant examples. For a given measure function w(-,pu),pu € ]R‘j_ and a class of functions
h € Lay(R%, w(-, p)) N H™ (R?), we prove a set of conditions on these transformations (-, n)
for which we obtain a bounded periodization mapping of the form

h e L2(Rd?w('7 H’)) N nrflllx(Rd)

I

d
f= h(¢(ﬂ7)) w(w("n)JL) H@%(?ﬁ]) € Hm(Td)a

j=1

so that [|A| ., rd y = IIfll £, (ra), Where the Sobolev spaces H} (R%) and H™(T?) are given

w (1) mix

in (2.0.8) and (3.1.7). For a particular torus-to-R? mapping we calculate the parameter values
1, i, so that the Sobolev smoothness m of the original function A is fully transfered to its peri-
odization f under the particular transformation. We apply the approximation techniques for
smooth periodic function on the torus T¢ from Chapter 3 and transfer the orthonormality of
the Fourier system, important upper approximation error bounds and the efficient algorithms
based on rank-1 lattices by means of the inverse torus-to-R¢ transformation ¢~1(-, 1) to the
considered non-periodic function class defined on R?. In particular, we investigate the struc-

ture of the resulting weighted exponential functions { % e%ik'wil("")} that form an

w ’I“") kEZd
Lo(R?, w(-, u))-orthonormal system. Furthermore, we prove weighted upper Lo (Rd, w(, ,u))-

o(-m)
ing transformed rank-1 lattices Ay(. (2, M) that adapt the idea of reducing a d-dimensional
Fourier transformation into a single one-dimensional FFT from Algorithms 3.4.1 and 3.4.2.
Finally, we compare the discrete approximations errors e (h) and €}/ (h) in up to dimension
d = T for a torus-to-R? transformation of exponential type. We showcase the varying approx-
imation quality of the transformation for a fixed parameter p € R‘i and different parameter
values n € Ri and apply adapted multiple rank-1 lattice methods as well as an adjusted

sparse FFT algorithm.

and Lo (Rd, Wit ))—approximation error bounds. We propose two efficient algorithms us-

Chapter 5: Torus-to-cube transformation mappings

We switch from the domain R? to the cube [—l l]d and for the most part follow the line

272
of the previous chapter. We define torus-to-cube mappings ¢ (:,n) : [—%, %]d — [—%, %]d

and list important examples. For a given measure function w(-, ), p € R and a class of

mix

functions h € Lo ([—%, %]d s w(y H)) NnC ([—%, %]d>, we prove a set of conditions on these

transformations (-, n) for which we obtain a bounded periodization mapping of the form

vesa ([ 4) em) ncz ([-54])

I

d
f = h(uw(ﬂ?)) W(M(‘ﬂ?)aﬂ) HJ/’;(WJ) € Hm(Td)a
j=1
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so that ||h||L2([_%7%]d7w(.,u)) = ||fll y(ray, With the function space C: <[—%, %]d> given in

(2.0.6). For several torus-to-cube transformations _¢(-,n) we calculate the parameter val-
ues m, b, so that the Sobolev smoothness m of the original function A is fully preserved
by its periodization f under the particular transformation. We apply the approximation
techniques for smooth periodic function on the torus T¢ from Chapter 3 and transfer the
orthonormality of the Fourier system, important upper approximation error bounds and the

efficient algorithms based on rank-1 lattices by means of the inverse torus-to-cube transfor-

mation ) ~1(-, 1) to the considered function classes in Ly ([—%, 3] ¢ yw(y u)) We investigate

the structure of the weighted exponential functions { % e%ik'm@b*l('v")}k . that form
’ €

an Lo ([—%, %]d ,w(-, p,))—orthonormal system. Furthermore, we prove weighted worst-case

upper Lo ([—%, %]d,w(-,p,))— and L ([—%, %]d, :Jg(('_’z)))—approximation error bounds. We

propose two efficient algorithms using transformed rank-1 lattices A_y (. ,)(z, M) that adapt
the idea of reducing a d-dimensional Fourier transformation into a single one-dimensional
FFT from Algorithms 3.4.1 and 3.4.2. We compare the transformed Fourier systems with
classical orthonormal systems used for the approximation of functions defined on the cube
[—%, %]d in the form of the half-periodic cosine system which uses tent-transformed rank-1
lattice points as samples and the Chebyshev polynomials which use Chebyshev transformed
rank-1 lattice sampling nodes. We showcase that the transformed Fourier system provides a
generalized framework to create orthonormal systems on the cube. Finally, in two numericals
tests we compare the discrete approximation errors e (h) and €/(h) in up to dimension
d = 7 for multiple torus-to-cube transformations. We showcase the varying approximation
quality of all considered transformations for different parameter values n € R‘i and apply

adapted multiple rank-1 lattice methods as well as an adjusted sparse FFT algorithm.

Chapter 6: Conclusion

We briefly summarize the discussed topics and main results within this work.
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Chapter

Preliminaries and notations

We establish various notations that will be used throughout the rest of this work. More
definitions will be made within this work when necessary. All appearing symbols are listed
in an index at the end of this work.

Let Q € {Rd, T, [—%, %]d} with T? ~ [—%, %)d being the d-dimensional torus. The space
(€, || - [l (2)) denotes the collection of all continuous multivariate functions f : Q — C.

Furthermore, by (Co(R%), || - || Loo(rd)) We denote the space of all continuous functions defined

)
Al - denotes
] H ||Loo<[éyé]d>>
the space of all continuous functions defined on the cube [—%, %] “ that vanish at the boundary
: 1 179 1 1)\d
points [—3,3]"\ (=3.3)"
For a given dimension d € N, we use the bold notation x := (z,... ,:L'd)T, k =
(k1,..., kd)T aswell ask-x:=kix1 + ...+ kgrg and we also fix the sets

on R? that vanish at infinity in every direction and (CO ([— %,

N[

NY = {kENd:kj eNU{0},j e {1,...,d}},
Re = {XGRd:O<x]~ eR,je {1,...,d}}.
For numbers k, ¢ € R the Kronecker delta d;, ¢ is defined as

1 for k=4¢,
5]67@ =
0 for k#V/.

For the multi-indices o := (v, ...,a4)" € N¢ we define the differential operator

a a 0% 0%d
DO[f](x) = D@10 [f](z1, ..., 2q) 1= o
1 d

[fl(z1,...,24).

In the univariate case, we denote the k-th derivative of a function f(z) with respect to = by
one of the equivalent expressions f*)(z) = %[ f](z), and for k =1 we most commonly just
write f(x).

The n-th derivative of a product of two function f, g € C™(Q) is expressed by the gener-
alized Leibniz rule

(79" = 3 () 19w g ). (201)

k=0

13
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The k-th derivative of the composition of functions h,1) € C*() is expressed by the Fad di
Bruno formula

k
(hoy)®(z) =" hO((x)) Bre(y/ (z), P (),..., "D (@) (2.0.2)
/=1
with the well-known Bell polynomials By, ¢(z) for k,¢ € Ny and z = (z1,..., Zh_rp1) | given
by
g‘ ktrl y4 Jr
Be(z) := > — 11 (5)" (2.0.3)
j1+j2+-~.+jk;7[+1=f, VAR jk—f-’-l' 1 !

n+2j2+. A (k—L+1)jr—er1=k

For 0 < p < oo we define the finite-dimensional sequence spaces

Eg ={x= (:rj)?zl,a:j € {R,C}: Hx||@g < oo} (2.0.4)
with the sequence norm
1
Il o= { (Zoool?)” - foro<p<oo
SUPje(1,....d} |1’g| for p = oo,

which is a quasi-norm for 0 < p < 1. Accordingly, the d-dimensional unit ball of the sequence
space ﬁg is given by

Zd d .
={xe/, Hx”gd <1} (2.0.5)

24 Vi
and for scaled ﬁg—balls we put we put I} := N-I,” for any N € N. Additionally, for sequences
there is the zero-norm given by

1x[lo == {5 € {1,....d} -2 # 0},

that quantifies the number of non-zero entries in any given sequence.
We define the function space of mized continuous differentiability of order m € N, see
[ST87, p. 132], as

Conin () 1= 9 F € C(Q) = ([ fllem, () Y D) <0 ¢ - (2.0.6)

mix
H0t||4d <m
oo

The corresponding univariate space of m-times continuously differentiable functions are de-
noted by C™(£2). The weighted function spaces L,(2,w) with 1 < p < oo an integrable
measure function w : Q — [0, 00) are defined as

Lp(Q,w) :={h € Ly(Q) : |hllL, (0w <0} (2.0.7)
with the norm

1
p

h(x)|P d for 1 < p < oo,

HhHLP(Q,w) . </Q| (%) [P w(x) x) orl <p<oo

ess SUPycq (|h(x) P w(x)) for p = oo.
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For the constant measure function w(x) = 1 we have La(Q,w) = L2(Q).
Finally, we define the Sobolev spaces of dominating mized natural smoothness of Lo(2)-
functions with smoothness order m € Ny, see [ST87, Ull07, Vyb05], as

1/2

@=1 D 1D, <oop. (208)

lledll,g <m
o0

mix () = § f € La() : (| f 1 ey

mix

The corresponding univariate spaces are denoted by H™(f2).

For a matrix A = (a;;);2] ;=; € C™*", the adjoint matrix A* := (@;;); ) ,_; € C™™ is
obtained by replacing each complex element a;; with its complex conjugate a;; and forming
the transpose of the resulting matrix.

On a different note, we will repeatedly fix certain multivariate parameter vectors that
will have the same number in each entry. We define that any bold number represents a d-
dimensional vector containing itself in each coordinate, e.g. 4 = (4,...,4)". If an argument
in a function remains unspecified, we use a single dot as a place holder, e.g. f(-), that is not
to be confused with the multiplication dot as for example in k - x.






Chapter

Fourier approximation on the torus

We reflect on the notation and major results for the approximation of multivariate continuous
functions defined on T? by trigonometric polynomials.

In Section 3.1 we introduce the Fourier system {ezﬂk(')}kezd that is orthonormal in
Lo (']I‘d), cf. (3.1.1). We define the hyperbolic cross Ij‘\l, based on the measure function wy,
as an alternative frequency set, whose cardinality is growing much slower than the scaled

Eg—balls Ifg,p > 0 given in (2.0.5). Afterwards, we introduce function spaces AP (Td) and
HB(T?) of Ly (Td)—functions with absolutely or square summable Fourier coefficients fk, cf.
(3.1.6) and (3.1.7), and reflect on equivalence and embedding properties.

In Section 3.2 we define rank-1 lattices A(z, M) in (3.2.2) and state the reconstructing
rank-1 lattice property, for which we have the exact integration property (3.2.3) of multi-
variate trigonometric polynomials. Considering arbitrary functions f € H?(T?), we define
approximated Fourier coeflicients f{(\, cf. (3.2.5), as well as the approximated Fourier partial
sum Sj\ f.

Afterwards in Section 3.3 we recall two worst case Loo(T%)- and L(T¢)-approximation
error bounds, cf. (3.3.1) and (3.3.2).

In Section 3.4 we reflect the Algorithms 3.4.1 and 3.4.2 based on a single rank-1 lattice for
the efficient evaluation and stable reconstruction of multivariate trigonometric polynomials.
We also highlight the advantages of using multiple rank-1 lattices A(z1, M, ..., zs, My), cf.
(3.4.5), and discuss the basic idea behind the dimension incremental construction of frequency
sets I C Z% to algorithmically determine a fixed number of the largest frequencies within a
predefined search space in Z9.

Finally in Section 3.5 we provide combinatorial arguments to obtain suitable discretized

relative /oo-approximation errors ¢/ and /y-approximation errors ), cf. (3.5.1) and (3.5.4).

3.1 Fourier analysis on the torus

For x = (1,...,24)" € T? and frequencies k = (ky,...,kq)" € Z% we consider the Fourier
system
d
e27‘(1k~x — H eQTl’lk‘jl‘j , (311)
=1 kezd

17
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that is orthonormal with respect to the scalar product

(f29) Lo(ray = /Td f(x) g(x) dx,
so that for kq,ko € 74 we have

)

(eQWikl(-) e27rik2(~))

Lz(Td) = 6k1’k2 :

For any frequency set I C Z% of finite cardinality |I| < oo we denote the space of all multi-
variate trigonometric polynomials supported on I by

Il; := span{e®*() . k € I}. (3.1.2)

For all k € Z¢, we define the Fourier coefficients fk as
e = (™) ey = / f(x) e Mk ax, (3.1.3)
Td

and the corresponding Fourier partial sum is given by Srf(-) = > yc; fiee?™kC) - For all
f € Ly(T?), we have

||f*S[fHL2(Td) — 0 for ‘I’ — 00, (314)

where |I| — oo means min(|k1], ..., |kq|) = oo for k = (k1,...,kq)" € I, see [Weil2, Theo-
rem 4.1].
We define the hyperbolic cross I]‘ff as

d
14 = {k € 7% whe(k) < N} with  whe(k) == [ [ max(1, [k;]), (3.1.5)

d
which is illustrated alongside two scaled ﬁg—balls Ii’,’ with p € {%, 1} as defined in (2.0.5) for
N =16 in two dimensions in Figure 3.1.1.

Remark 3.1.1. The size of the frequency set I C Z% will factor in the overall computation
time. At first, we will focus on hyperbolic cross sets I}{,. Later on, we consider functions f
for which the optimal choice for a frequency set I C Z¢ of finite cardinality |I| < oo that
corresponds to the largest Fourier coefficients fk is unknown. The approach of SW1tch1ng to

scaled fd balls I J\’,’ is not feasible in higher dimensions d, because the cardinality |I : | grows
asymptotwaﬂy like N whereas the cardinality |I%| grows only like N log(N)¢~1. Eventually,
we reflect on a dimension incremental construction method [Voll5, PV16] that determines
the |I%| largest Fourier coefficients in a fixed search space [—N, N]¢ N Z4. O

For 8 > 0, we define the space

AT = F e LuT < [ fllaseeny == 3 whe(®)P|fil <00 p CO(TY)  (3.1.6)
kezd
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i d
I3 Ly I
20 T T T 20 T T T 20 T T T
10| 1 1w0f 1 1w0f .
0f . 0f . 0l :
10} ST ST .
90 | | | 90 | | | _90 | | |
—20 —-10 O 10 20 —20 —10 O 10 20 —20 —-10 O 10 20

d
Figure 3.1.1: The hyperbolic cross 1% as in (3.1.5), two scaled Eg—balls I]{’,’,p € {1} asin
(2.0.5) for N = 16,d = 2.

and the Hilbert space

N|=

HATY = f e La(T) : | fllponny = | 3 wne®)P|fil? | <oop cCTh.  (3.17)
kezd

For 8 = 0 and the constant measure function wy.(k) = 1, we call the space A(T¢) := A°(T%)
the Wiener Algebra. For all m € N, it was shown in [KSU15] that

|+ Nagmcray ~ N - [l (ray- (3.1.8)

As shown in [KPV15, Lemma 2.2], for 8 > 0, A > % and fixed d € N there are the continuous
embeddings

HOFA(T?) — AP(T?) — A(T?) (3.1.9)
and for f € HPTA(T?) we have
1148 (ray < Caallfllags+r(ray (3.1.10)

with a constant Cy := C(d,\) > 1. Additionally, for each function in A(T?) there exists
a continuous representative, as proven in [Kdm1l4b, Lemma 2.1]. Later on, when we sample

functions f € HPT(T?) we identify them with their continuous representatives given by their

Fourier series >y 7a fi €270,

3.2 Fourier approximation with rank-1 lattices

We collect some objects and observations from [SK87, CKN10, Kdm14b] to discuss the ap-
proximation of functions f € H5(T?). For each frequency set I C Z? there is the difference
set

D(I) :={k € Z? : k = k; — ko with k;, ko € T}. (3.2.1)
The set

Az, M) = {xj = <J‘\74zmod 1) eT?:j=0,1,...M — 1} (3.2.2)
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is called rank-1 lattice with the generating vector z € Z% and the lattice size M € N. A
reconstructing rank-1 lattice A(z, M, I) is a rank-1 lattice A(z, M) for which the condition

t-z#0(modM) forallte D)\ {0}

holds. Given a reconstructing rank-1 lattice A(z, M, I), we have exact integration for all
multivariate trigonometric polynomials g € Ilp(y), see [SK87], so that

M-1

1
/ng(x) dx = ;) 9(xj), x; € A(z, M, I). (3.2.3)

In particular, for f € II; and k € I we have f(-) e >"k() € IIp ) and

M—-1
D fx) e TN x; € Az, M, ). (3.2.4)
j=0

~ : 1
—27ik-x

= X dx = —

fk iy f( ) € M

For an arbitrary function f € H®(T?) we lose the former mentioned exactness and define the
approximated Fourier coefficients fl/(\ of the form

M—1

¢ £ 1 § : —27ik-x;

fkmfljc\ ::M f(xj)e 2k 7, XjGA(Z7M,I), (325)
3=0

leading to the approximated Fourier partial sum Sj\ f given by

S1f(x) ~ Spf(x) =) fie 27X,

kel

3.3 Approximation error bounds on the torus

For functions f in A%(T9) and HP(T?) we reflect certain upper bounds for approximation
errors of the form H f— S;‘d fll. First of all, the existence of reconstructing rank-1 lattices is
N

secured by the arguments provided in [Kdm14a, Corollary 1] and [KPV15, Theorem 2.1]:

Lemma 3.3.1. Let I C 7% be a frequency set of finite cardinality 4 < |I| < oo and

with I C 74N (—%, %)d,M € N. For all multivariate trigonometric polynomials f € Il
there exists a reconstructing rank-1 lattice A(z, M, I) where the lattice size M is bounded by
[I| < M < [D(I)| < |I?, such that fi, = f;>. The generating vector z € Z% can be constructed
using a component-by-component approach.

Now, there are worst case upper bounds for the L ,-approximation error of functions in
AB(T?), as proven in [KPV15, Theorem 3.3]:

Theorem 3.3.2. Let f € AP(T%) with B > 0 and d € N, a hyperbolic cross 1% with |I%| < oo

and N € N as given in (3.1.5), and a reconstructing rank-1 lattice A(z, M, Ij‘f,) be given. The

approximation of f by the approximated Fourier partial sum S?d f leads to an approximation
N

error that is estimated by

|7 =851, ey <251 sy (3.1



3.4 ALGORITHMS ON THE TORUS 21

The approximation of functions in the Hilbert spaces H5(T?) was investigated in [Tem86,
KPV15]. It was proven that for all 5 > 1, there exists a reconstructing rank-1 lattice

generated by a vector in Korobov form (1, z,22,..., 24 1) T € Z¢ such that the Lo-truncation
error is bounded above by
| £ =88], 0y < N72008 N2 £l .

Lo(Td)

A more general estimate of this error and an upper bound for the corresponding aliasing error
can be found in [BKUV17, Theorem 2|, where slightly different frequency sets - the so-called
dyadic hyperbolic cross - are used and a component-by-component approach was applied to
construct the generating vector z € Z¢ which generally is not of Korobov form anymore.
Furthermore, every dyadic hyperbolic cross is embedded in a hyperbolic cross as defined in
(3.1.5), see [Voll17, Lemma 2.29], so that these error estimates are easily translated in terms
of hyperbolic crosses [ f{,, see [Voll17, Theorem 2.30]. We will repeatedly use the following
special case:

Theorem 3.3.3. Let 8 > %, deN, f e HP(TY), a hyperbolic cross I$, with N > 2341 and
a reconstructing rank-1 lattice A(z, M, I%) be given. Then we have

| =837 gy < CanN 08 MY 21 gy (332)

with some constant Cqp := C(d, ) > 0.

3.4 Algorithms on the torus

3.4.1 Efficient evaluation and reconstruction of trignometric polynomials

The algorithms in [K&m14b, Algorithm 3.1 and 3.2] describe how to efficiently evaluate any
high-dimensional trigonometric polynomial such as the approximated Fourier series S f‘ f,and
how to reconstruct the approximated Fourier coefficients flf,k € I given in (3.2.5), with a
single one-dimensional fast Fourier transform. Both procedures are denoted as matrix-vector-
products of the form

f=Ff and f=M'F'f (3.4.1)

with f := (f(xj))j]\/ial for x; € A(z, M), f := (fi)ker and the Fourier matrices F and F*
given by

F— (ezmk.xj> ccMxlIl pr = <e—2mk.xj) e cHIxM (3.4.2)
x;EA(z,M), kel ’ kel,x;€A(z,M)

3.4.1.1 Evaluation of trigonometric polynomials

Given a frequency set I C Z% of finite cardinality |I| < oo, we consider the multivariate
trigonometric polynomial f € II; as in (3.1.2) with Fourier coefficients fx. The evaluation of
[ at lattice points x; € A(z, M) simplifies to

M-1 M- _
_ Z fk e?ﬂikxj- _ Z Z f 27r1£ ] _ Z 27ri€ﬁ’ (343)
kel =0 kel, =

k-z=¢( mod M)
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Algorithm 3.4.1 Evaluation at rank-1 lattice

Input: M eN lattice size of A(z, M)
zc 74 generating vector of A(z, M)
Icz¢ frequency set of finite cardinality
f= ( fk)k , Fourier coefficients of f € Il
€
N M—1
g =1(0)=

for each k € I do
ka mod M — gk-z mod M + fk

end for

f = iFFT_1D(g)

f=Mf
Output: f=Ff= (f(xj))jj‘igl function values of f € II;

Algorithm 3.4.2 Reconstruction from sampling values along a transformed reconstructing
rank-1 lattice

Input: Icze frequency set of finite cardinality
M eN lattice size of A(z, M, I)
VA generating vector of A(z, M, I)
f= (f(xj))j]\/ial function values of f € Il

g =FFT_1D(f)
forA each k € I do
k= ﬁgkz mod M

end for
Output: f=M1Ff= ( f{g) approximated Fourier coefficients
kel supported on 1
with

ge = o fe
kel,
k-z={¢( mod M)

In total, the evaluation of such a function is realized by simply pre-computing (Qg)é\i 61 and
applying a one-dimensional inverse fast Fourier transform, see Algorithm 3.4.1.
3.4.1.2 Reconstruction of trigonometric polynomials

For the reconstruction of a multivariate trigonometric polynomial f € II; as in (3.1.2) from
lattice points x; € A(z, M, I), we utilize the exact integration property (3.2.4) and the fact
that we have

M—1 .
Z <e2ﬂ.i(k7]blj1)-z)J _ M for k - z =k-h(modM), (3.4.4)
= 0  otherwise,

and F*F = MTI with I € C/I*Il being the identity matrix. For the reconstruction of the
Fourier coefficients hy we use a single one-dimensional fast Fourier transform. The entries

. A \NM—1 . . .
of the resulting vector (g¢),_, are renumbered by means of the unique inverse mapping
k — k-zmod M, see Algorithm 3.4.2.
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3.4.2 Multiple rank-1 lattices

Under mild assumptions it was shown in Lemma 3.3.1 that it is possible to generate a re-
constructing rank-1 lattice A(z, M, I) with some frequency set I C Z¢ of finite cardinality
|I| < oo and with the lattice size M being bounded by [I| < M < |I|2. Usually, the lattice
size M is close to |I|? and therefore still pretty large, despite the independency on the di-
mension d. To overcome this limitation it was suggested in [Kadm18, K&m19] to use multiple
rank-1 lattices that are a union of s rank-1 lattices

Az1, My, ...z, My) = | ] Alz;, Mj). (3.4.5)

j=1,...,s

Then it is possible to determine a reconstructing sampling set for multivariate trigonometric
polynomials in II; supported on the given frequency set I, with a probability of at least 1—ds,
where we have constants Cy,Cy > 0 and

by = Cre @

as an upper bound on the probability that the approach fails. In [K&m19] it was proven that
the upper bound on the lattice size improves to

M < C|I|log|I] (3.4.6)

for these particular reconstructing lattices.

3.4.3 Sparse fast Fourier transform

A major problem in reconstructing multivariate trigonometric polynomials

§ :fk eQWIk'X’ x € Td,
kel

is to choose a suitable frequency set I C Z%, which depends on the size and distribution of
the Fourier coefficients fi. For example, if f is an element of the Wiener algebra A(T?) given
in (3.1.6), then the largest Fourier coefficients are located along the coordinate axis and form
a hyperbolic cross I% as in (3.1.5). Without any additional information on f or the Fourier
coefficients fk, it is generally not possible to immediately know which frequencies k belong
to the largest Fourier coefficients fk. There is the danger of picking frequency sets that do
not include all of the largest Fourier coefficients, and choosing larger frequency sets in order
to catch all the large Fourier coefficients will cause a significant increase in computation time
in higher dimensions.

Alternatively, we find dimension incremental algorithms in [Vol15, PV16] that reconstruct
sparse multivariate trigonometric polynomials with an unknown support in a frequency do-
main I C Z% — the sparse fast Fourier transforms (sparse FFT). Based on the component-
by-component construction of rank-1 lattices, the approach of [PV16, Algorithm 1 and Algo-
rithm 2] describes a dimension incremental construction of a frequency set I C Z¢ belonging
to the approximately |I| largest Fourier coefficients. For such a construction the initial search
space is restricted to a full grid [N, N]? N Z? of refinement N € N and it is assumed that
the cardinality of the support of the multivariate trigonometric polynomial is bounded by a
sparsity s € N. Eventually, we end up with up to s non-zero Fourier coefficients fk of the
initially given function f.

Furthermore, these techniques were adapted for multiple rank-1 lattices [KPV20, KKV20)]
and also found application for solving ordinary differential equations [BKP20].
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3.5 Discrete approximation errors

We discretize the Loo-error in Theorem 3.3.2 and the Ls-error appearing in Theorem 3.3.3
in order to evaluate numerical tests on the upper approximation error bounds. In both cases
we use the sample data vector f := (f(xj))j]\/ial with rank-1 lattice nodes x; € A(z, M, I)
and apply Algorithm 3.4.2, which yields the vector of approximated Fourier coefficients
f= (fk)kel = M~'F*f, so that we can form the approximated Fourier partial sum Sf‘f.
We provide arguments on the number M of samples that are theoretically needed to
obtain accurate approximated error norms. However, for practical purposes these numbers are
unnecessarily large, so that we resort to a smaller but reasonably large number of randomized

sampling points in our numerical tests later on.

3.5.1 The /. -approximation error

For the discretization of the Ly,-error in Theorem 3.3.2 we utilize combinatorial arguments

from [DTU18] to cover the torus T¢ ~ [—%, %]d by a large enough number of e-balls. In a

Banach space X the unit ball is defined as Bx := {x € X : ||z||x < 1}. A ball with radius
e > 0 centered at y in a Banach space X is denoted by Bx(y,¢) :={x € X : ||y — z||x < e}.
For a compact set S we define the n-th entropy number, n € N as

27’L
en(S, X):=inf¢e>0:3y;,...,ym € X: 5 C UBx(yj,E) ,
j=1

which quantifies the smallest possible radius € of at most 2" balls that cover the set S entirely.
In [DTU18, Corollary 6.1.2] it states that for any d-dimensional Banach space X it holds

en(Bx, X) < 3(271),

which is applicable to the torus by choosing X = Kgo with the unit ball ngo ~ T4 ~ [—%, %)d.
In order to discretize the Loc-error in Theorem 3.3.2 of a d-dimensional function f € C(T¢)
we define the relative discrete {o.-approximation error

maxjeqo,. m-1y | F(%5) — SPf(x5)] . [_1 1] 4
maxjefo,...,M—1} | f(x5)] ’ ! 272

end (fAx}L) = (3.5.1)

By choosing the sampling points x; to be the center points of the e-balls Bya_ (xj,€), the
entropy number &,(T?, ¢4) provides a lower bound for the number M of e-balls to cover the
whole domain of f. Hence, if we want the entropy number &, (T% (%) to be smaller than
some threshold § > 0, we need a large enough number M = 2" of e-balls to cover the whole
domain of f, where

n > dlog, <§> . (3.5.2)

In practice, we want to sample f at random points, e.g. uniformly distributed nodes x; ~
U (—%, %), where U ([—%, %]d) denotes the continuous uniform distribution on the cube
[—%, %]d. If we have a covering of the domain of f and we randomly sample f at a point yq
within an e-ball Bx (y,¢) and f is at least Lipschitz continuous, then || f(y)— f(yo) ”Loo(Td) <
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Llly = yol ;. (14) < Le with some constant L > 0. So, even if we sample somewhere close

to the center points y within an e-ball Bx(y,¢), the discrete {s-approximation error 5%

is bounded from above by Ce} with some constant C = C(L,d) > 0. In total, the above
arguments show that the L,,-approximation error H f- Sf\ f H Lo (T4) is discretized well enough
by the ¢4 - approximation error H f- S}\ f H ¢a 1if the number M of random function evaluations

{f(xj)}jj\/il is large enough.

3.5.2 The /5-approximation error

For the discretization of the Lo-approximation error in Theorem 3.3.3, we make use of the
Hoeffding’s inequality [CZ07, Proposition 3.5]:

Lemma 3.5.1. Let f € Ly(T9) and {¢; := f(X;)? j=1 with X; being independent random
variables in a probability space (Z,0) with means p == E(&;) = [; | 1qa f(zj)*do(x;) sat-

’2

2
isfying |£;(z) — p| < K for each j € {1,..., M} and almost all z € Z. For every € > 0 it
holds

M
1 Me?
P M]_Elfj—lu>5 Sexp<_2}-{2>

Hence, if we want the probability in the previous lemma to be smaller than some § > 0
for a fixed € > 0, then we need a large enough number of sampling points M = M (¢) with

1\ 1
2

so that

1 M-1

1f =Pl ara ~ 537 2 176 = SPF(x5)

J]=

‘ 2

for uniformly distributed sampling nodes x; ~ U <[—%, %]d>. Finally, we define the relative

discrete £y-approximation error as

SMSH £ () — SPF(x5)]
S (o) 2

]d may be generated randomly.

(P = , (3.5.4)

11

where the nodes x; € [—5, 5

Remark 3.5.2. By Parseval’s equation we have

1 =S8 = 3 = AP = 3 1A+ 1~ P

kezd kezd\I kel
o
=10 ey + D (L= AP = 1)
kel

So, if the Fourier coefficients fk, k e If\l, are known, we can evaluate the Lo-approximation
error if we use Algorithm 3.4.2 to reconstruct the approximated Fourier coefficients f{{\ How-
ever, our considered functions will be too complicated to calculate the exact Fourier coeffi-
cients. [



26 3 FOURIER APPROXIMATION ON THE TORUS

Remark 3.5.3. The lower bounds (3.5.2) and (3.5.3) on the number of random sampling
points M are worst case bounds to theoretically ensure that the discrete approximation errors
5% and Eé\/[ are below a fixed threshold § > 0 with high probability. For practical purposes
such as for high dimensional numerical experiments, these lower bounds are unnecessarily
large. We will use a smaller but still reasonable large number of sampling points in our

numerical tests. O

Random sample generation

The previous arguments on the discretization of the L,-error in Theorem 3.3.2 and the
Lo-error appearing in Theorem 3.3.3 were based on uniformly distributed sampling nodes
xj ~U ([—%, %]) ,7 € {1,...,M}. But, in higher dimensions d > 5, the straight-forward
evaluation of the errors ¢! and 894 ends up being quite time-consuming, even for only
M =10°% or M = 107 nodes.

Therefore, we make use of the dimension-independent efficiency of Algorithm 3.4.1 and
simulate a uniform distribution with a set of different rank-1 lattices. We generate ten random
rank-1 lattices {A(zy,, My, ), ..., A(Zpyy, Mryy)} with Miga = 2}11 M,; and evaluate the

approximated Fourier sums S;\d f in the discrete approximation errors
N

enfewt(f) and  eplten(f) (3.5.5)

in (3.5.1) and (3.5.4) with the efficient Algorithm 3.4.1. We try to avoid the evaluation
at the same rank-1 lattice A(z, M, 1),z = (z1,%2,...,24) € Z% that is initially used to
reconstruct the approximated Fourier coefficients flf(\ So, for all j € {1,...,d} we generate
zr, o= (1,25, ..., 27 )" with 2,7 ~ 24 +U{1,24},i € {2,...,d}, where U {1, 24} denotes the
discrete uniform distribution on the integers {1,2,...,z4}, and My, ~ [2]+ 20/ {1,2M} +1.
These distribution choices make it unlikely that we generate the original rank-1 lattice and
we most likely sample at ten completely different rank-1 lattices. Furthermore, it is ensured

that the ten random rank-1 lattices are not arbitrarily large.



Chapter

Torus-to-R? transformation mappings

We introduce the notation of torus-to-R¢ mappings ¢ = (Y1, .., 0q) = ( 3 ;) — R?% and
prove a set of conditions on the transformations 1 for a given function space La(R%,w) N

HITHX(Rd) such that we obtain a bounded periodization mapping of the form

Ly(RY, w) N HT (RY) 3 h— h((-)) Hz/)’ e H™(TY).

This allows us to freely apply the variety of approximation techniques for smooth periodic
function on the torus T?¢ from Chapter 3 and transfer the orthonormality of the Fourier
system, important upper approximation error bounds and the efficient algorithms based on
rank-1 lattices by means of the inverse torus-to-R¢ transformation 1~' to the considered
non-periodic function class defined on R?. Parts of the content in this chapter were already
published in [NP20].

In Section 4.1 we define increasing and invertible torus-to-R? transformations v, cf.
(4.1.1), and fix the notation of the density function ¢ as the derivative of the inverse of
a torus-to-R? transformation.

Then in Section 4.2 we list and compare important examples of torus-to-R¢ transforma-
tions.

Afterwards in Section 4.3 we investigate the structure of weighted exponential func-

tions {1 / % eQWik'¢71(')}k " cf. (4.3.2), that form an orthonormal system in the weighted
€

Lo (R?, w)-function space and will often be refered to as the transformed Fourier system.

In Section 4.4 we discuss - at first in one dimension - the periodization approach via torus-
to-R transformations, that map functions h € La(R,w) onto functions f € La(T) of the form
f(z) = h(p(z)) Vw((x)) ' (z), so that ||k 1, ww) = [|fllo(T)- Then, we assume additional
smoothness so that a given function & is additionally in the Sobolev space H™(R), cf. (2.0.8).
We prove the major Theorem 4.4.1 - with its multivariate analogue in Theorem 4.4.2 - in
which we provide a set of sufficient L..-conditions on the torus-to-R transformations v and
the measure functions w for which the periodized function f inherits the smoothness from h
so that it is an element of the Sobolev space H™(T).

w

In Section 4.5 we prove weighted upper Lo (Rd, ﬁ)— and Lo (Rd,w)—approximation

error bounds based on the worst case upper Lo (']I‘d)- and Lo (Td)—approximation estimates
from Section 3.5.

27
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In Section 4.6 we begin to consider parameterized torus-to-R? transformations (-, n)
and measure functions w(-, u) with n, p € Ri. We adapt the Algorithms 3.4.1 and 3.4.2 by
incorporating the inverse torus-to-R? transformation 1! (-, 17) and compare some transformed
rank-1 lattices Ay(. ) (2, M).

Section 4.7 we consider a parameterized Gaussian measure function w(-, ) as well as a
Gaussian function h, cf. (4.7.2) and (4.7.1) and discuss the application of the parameterized
error function transformation (4.7.3). Based on the L.-conditions (4.4.9) in Theorem 4.4.2
we calculate worst case lower parameter bounds for which the transformed functions f are in
H™(T) with m € {0,1,2,3}. We calculate the discrete approximations errors e}/ (h, {y; }jﬂil)
and e (h, {yj}j]vil) given in (4.6.2) in dimensions d € {1, 2} with single rank-1 lattice meth-
ods. For dimensions d > 4 we switch to multiple rank-1 lattices and again compare the
difference in the approximation errors when switching the frequency set from a hyperbolic

Cross If{, to a scaled (3-ball I]lé. Finally, for dimension d = 8 we again use the sparse FFT
algorithm and highlight the power of the dimension incremental construction of suitable
frequency sets.

In Section 4.8 we summarize the approximation results of the previous two numeric sec-
tions.

4.1 Torus-to-R? transformations

Following the notation of [NP20, Section 3.1], we call a mapping

11
(I <—, > — R with lim ¢(x)=+o0 (4.1.1)
2°2 x—>i%

a torus-to-R transformation if it is continuously differentiable and increasing. The inverse
transformation is also continuously differentiable, increasing and is denoted by v~! : R —
(—3.,3) in the sense of y = ¢(z) < = = ¢~ (y) with ¥ 1(y) — £1 as y — +oo. We call the
derivative of the inverse transformation the density function o of 1, which is a non-negative
L1(R%)-function, given by

In multiple dimensions we put

V(%) = (1(21), ..., valza)

with x € (—%, %)d and call them torus-to-R¢ transformations, where we may use different
transformations 1); in each coordinate j € {1,...,d}. The corresponding multivariate inverse

transformation is denoted by ¥~ (y) := (Y7 (1), - . - ,w;l(yd))T and the density is given by
d
o(y) =[] oj(uj), yeR" (4.1.2)
j=1

Later on, we consider families of parameterized torus-to-R¢ transformations

¢(X7 77) = (T/Jl(xlﬂh)v~-ﬂ/1d(55d’77d))T (413)
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with n = (1,...,m4)" € Ri. We only consider parametrizations for which the transfor-
mation 1), its inverse ¢! and the density function o fit into the given definitions above
despite being impacted by the parameter n. In (4.7.3), we will use parameterized torus-to-R?
transformations of the form

P(x,m) =n-P(x) (4.1.4)

with 19 € (0,00)%, which is a kind of parameterization that is also used in [KPPW20]. As
the transformations are going to be composed with functions defined on R¢, the parameter
7) may impact the smoothness of the resulting transformed functions, which we will discuss
in depth later on.

Remark 4.1.1. For now, we omit the parameter in the notation for simplicity and proceed
to just write () until we actually consider particular parameterized families of the form
(4.1.3) or (4.1.4). O

4.2 Exemplary transformations

We list some feasible univariate transformations i with either an exponential or an alge-
braic density function g, some of which were suggested in the literature, see e.g.,[Boy00,
Section 17.6], [STW11, Section 7.5], [Ste93, Example 4.2.8 and 4.2.9] or [NP20]. For now,
with Remark 4.1.1 in mind, we list these transformations for simplicity in their univariate
non-parameterized form with n = 1 and ¢ (z) = ¢ (z, 1).

11

Let x € (—3,5) and y € R. We are particularly interested in the following transforma-

tions:

e crror function (torus-to-R) transformation:

Y(w) = erf 1 (20), /(2) = el 20 (4.2.1)
v y) = %erf (v), oly) = \/17? eV’

with the error function

1 x
VT

and erf!(-) denoting the inverse error function

erf(x) e dt, zeR, (4.2.2)

e logarithmic (torus-to-R) transformation:

1 1422 _1 , 2
pry 71 = h 2 = 0= 4.2.
o) = glog (100 ) a0, W)= (23
1 /e —1 1 202y
Yy == (") ==tanh -
¢ (y) 2 <62y T 1> 9 an (9)7 Q(y) (62y ¥ 1)2
e algebraic (torus-to-R) transformation:
2z 2
b= —2 )= —2 (12.4)
(1 —422?)2 (1— 422)3
_ Y 1
vy = ——— 5 ely) =

2(1+y2)2 2(1+y2)2



30 4 TORUS-TO-R? TRANSFORMATION MAPPINGS

------ (4.2.1
-----(4.2.2) error function transformation
--- (4.2.4) algebraic transformation

— (4.2.5) tangens transformation

logarithmic transformation

=2

S
'
—4

—6 -

L
-0.5 -0.25 0 0.25 0.5

Figure 4.2.1: Plots of exemplary transformations (4.2.1)-(4.2.5).

e tangent (torus-to-R) transformation:

P(x) = tan (rx), '(z) = cos(n7) (4.2.5)
v (y) = %arctan (), oly) = % <1+1y?>

For a side-by-side comparison of their individual slope see Figure 4.2.1.

We will define so-called torus-to-cube transformations in (5.1.1) that are defined in a
similar fashion as the torus-to-R transformations (4.1.1). A specific type of a torus-to-cube
transformation will be induced by torus-to-R transformations. In particular, the error func-
tion logarithmic and the logarithmic (torus-to-R) transformation (4.2.1) and (4.2.3) induce
the the error function and the logarithmic (torus-to-cube) transformation (5.2.2) and (5.2.1).
The center pieces of these names are only denoted in their original definition to emphasize
that there are two different error function and two different logarithmic transformations.
Usually, we omit the specification if a transformation maps to R or the cube as it is clear
from the context about which one is used.

4.3 Weighted Hilbert spaces on R

We consider families of parameterized integrable measure functions w(-, u), u € Ri of the
form

d
w(y, ) = [[wils ), wily;, 15) € Co(R), (4.3.1)
j=1

such that for any given torus-to-R? transformation (-, n),n € R‘i as in (4.1.3) we have

w(thj (-, m3)s )’ (- m5) € Co ([—; ;D with  w <1/1j (i;,m) ,uj> Y <i;,nj> .= 0.
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By putting y; = ¢j(z;,n;) € Rz; € [—%,%], this property is equivalently stated as

L;Ei?’;;)) € Cp(R). Consequentially, the transformed Fourier system in (4.3.2) will always be an
unbounded system.

For now, we remain in the univariate case and we simplify the notation of the trans-
formation, the weight function, and all related functions by omitting any parameter and
write ¥(+),w(+), etc. We describe the structure of the univariate weighted Lo(R,w)-function
spaces as defined in (2.0.7). The transformed Fourier system {(y}; ., of weighted exponential

functions

4 Tiky ™

forms an orthonormal system with respect to the scalar product

(h1, 1) L) = /R h (y) Fa(g) w(y) dy (43.3)
and for ki, ks € Z we have

(Phy»> Pha) Lo (Row) = Ok ko

The weighted scalar product (4.3.3) induces the norm

”h”LQ(R,w) = (ha h)Lg(]R,w)

and we have Fourier coefficients of the form
7 —2miky—1
b= (o) sy = [ ) V)l 0y (13.4

as well as the respective Fourier partial sum for I C Z given by

Sth(y) ==Y hx er(y). (4.3.5)
kel

Example 4.3.1. e For the error function transformation (4.2.1) with the density o(y) =

_ 2 . .
ﬁe Y" and the Gaussian measure function

1
w(y, p) = ﬁe_“%ﬂ, € R, (4.3.6)

the orthonormal functions i, as in (4.3.2) are of the form

SDk’(y) fy e%(uQ_l)y2+7rikerf(y)’ (437)

with graphs of their real and imaginary parts for p = v/2 and k = 0,1,2,3 shown in
Figure (4.3.1). The corresponding weighted scalar product (4.3.3) reads as

1 _ R
()it = = [ ) Baly)
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Re(r(y)) = e cos (wkerf(y)) Tm(y(y)) = €5 sin (wh erf(y))

Figure 4.3.1: Real and imaginary part of the weighted exponential functions ¢y, in (4.3.7) for
k=0,1,2,3 and the fixed parameter p = v/2.

4.4 Smoothness properties of transformed functions

In this section we characterize the smoothness properties of functions h € Ly(R%, w) and of
their corresponding transformed versions on the torus T? after the application of a torus-
to-R? transformation 1 given in (4.1.1). We propose specific sufficient conditions for ¢ and
w such that the transformed functions are in H™(T%) with m € Ny. These conditions are
stated for both univariate and multivariate functions. Afterwards, we utilize the embed-
ding HATA(T9) — AB(T?) in (3.1.9) for A = 1 to discuss high-dimensional approximation
problems, in which we apply fast Fourier approximation methods based on rank-1 lattices.
Throughout this section we still omit the parameters n, p € R‘i in the notation of the torus-
to-R? transformations ¢ and the measure functions w.

For now we remain in the univariate case. Given a class of functions h € Lo(R,w) with a
measure function w € Cy(R), we consider a torus-to-R transformation y = ¢(z) as defined in
(4.1.1), such that w(¢(z))y'(x) € T, in order to transform any such function A into a function
f € Ly(T) of the form

f(x) = h((@)) Vw((x)) ' (z), =T, (4.4.1)

for which we have the identity

17112 5 ) =/R!h(y)lzw(y)dyZ/Tlh(w(ﬂﬁ))l2 w(v(x)) ¥/ (z) dz = || fI[7,x)-

This is illustrated schematically in Figure 4.4.1.

Generally, it is rather difficult to check if such a transformed function f is in H™(T)
for some fixed m € Ny by calculating the Sobolev norm || f[|3m ). We propose a set of
sufficient conditions such that f € H™(T) with m € Ny, that utilize the product structure of
the functions f in (4.4.1) and eliminate the necessity to be able to calculate either the exact
Fourier coefficients fk or the Lo-norms of various derivatives of f appearing in the equivalent
Sobolev norm || f|| gm (). When we use parameterized families of torus-to-R transformations
¥(-,n) and families of measure functions w(-, ), we will calculate how large the parameters
7, it € R have to be in order to preserve the fixed degree of smoothness m when transforming
h e Lay(R,w(-, p)) N H™R) into f € H™(T) via ¢(-,n).
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T~ [— )
2(T) 3 h(¥(x)) /(@) (@ m / € Lz (Rw)

Figure 4.4.1: Scheme of the relation between the given function h € Ly(R% w) and the
periodization f € Ly(T) resulting from applying the torus-to-R transformation ).

N[ —
l\:)h—t
l\JI»—t

Y

NO[—

Now, we propose a set of sufficient univariate conditions such that we obtain smooth
transformed function f € H™(T).

Theorem 4.4.1 ([NP20, Theorem 3.4]). Let m € Ny, a h € La(R,w) N H™(R) with a mea-
sure function w € CJ'(R) be given. Considering a torus-to-R transformation ¢ € C™((—3%,3))
with the density function o € CJ*(R), if for alln € {0,1,...,m} the condition

(n—k) 1¢ ymax(—% 2k—32)
e () ()=

< 00
Lo (T)

‘( (wou) )

holds, then the transformation operator
T : Ly(R,w) N H™(R) — H™(T)
hi= R () V@ () () =: f()
is bounded, where f of the form (4.4.1).

Proof. For h € Lay(R,w) N H™(R) with m € Ny and a torus-to-R transformation v as defined
in (4.1.1) we consider the transformed function f of the form (4.4.1). We apply the generalized
Leibniz rule (2.0.1) to the Sobolev norm of f, which leads to

1 1emry ~ gy = Z 1 O

m (& \ (k) ’
g%(%(,ﬂ) o ®0) (Viearw) " ¢ w))' (442)

We leave h ot in the term corresponding to & = 0 untouched for now. For k € {1,...,m} we
apply the Fad di Bruno formula (2.0.2) to the k-th derivative of the composition of functions
h and v, and provide an upper estimate for the appearing Bell polynomials (2.0.3). By
differentiating both sides of ¢~1(¢)(x)) = = we obtain

(W (x)y' (z)
o(y(x))?

@ () = =~ V() (2)°

and we observe that for £ € N

% ()] (@) = k' (@) (@) =~k (2)20 (0 (). (4.4.3)
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Consequently, the k-th derivative of 1) can be expressed soley in terms of powers of 1)’ and the
first (k — 1) derivatives of g by repeated insertion of the expression of ¢/(2), Formula (4.4.3)
implies that the highest appearing power of v’ increases by 2 with each differentiation, which
we indeed observe for the next two derivatives given by

YRR S CIC)) SNPN

P (z) = ¢'(2) ( ) + 30" (¥( ))>,

) () — o ()7 W) | 40P W (x)d (W (x) + 60 (¢(x) )3
(@) ¢<>( S+ o 150/(0(@))* )

We note that each derivative of ¢ is bounded, based on the fact that o is by definition in
Co(R). Hence, pot = 1/9' € C(T) and any power of 1/1 is also bounded. Additionally, we
assumed that the first & derivatives of p are in Cy(R), too. Therefore, with constants Cj > 0
and C' > 0, for all £ € N we estimate

dk:

dzk < Ol ()|

[¥](x)
and for the Bell polynomials By, ¢ in (2.0.2) we estimate

Bealt/ (@), 92 (a), .., oD (@) (144)
< O Bl @) [ @) .. [0/ @240,

The Bell polynomials were defined according to the rules to partition a number k € N into a
sum of ¢ € {1,2,...,k} natural numbers ji,...,jy € N, that are given by

Ji+Jje+Jgs+ .o+ Jr—rp1 =4,
J1+2j2+333+...+(k—Cl+1)jp_ps1 = k.

By substracting the first rule from two times the second rule we obtain
J1+3j2+5j3+...+ 2k —0+1) —1)jg_ry1 =2k -4

which reveals, that the highest power of |¢)/| in the upper estimate of (4.4.4) is 2k — 1 and
appears for ¢ = 1. By extracting |¢/(z)|**~! from each By, the remaining polynomials
consist only of powers of 1/¢’, which are all bounded. Hence, in (4.4.4) we estimate further
and obtain

| Breo(9' (), (), ..., B~ ()] (4.4.5)
s on1 Bre([W (@), |9 (@), ., |/ () 2D =1

< C W/ (x)**1 k(|9 ()], | (32/\(:6)%1 ()| )

< W(m)%_l‘

with constants C,C’ > 0.
Now, for any n we investigate the Lo-norms in the previous estimate (4.4.2) of the Sobolev
norm. For k = 0 we insert a productive one term, estimate the second half of the inital
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integrand and apply a change of variables to obtain

o (Vo)™

1 n 2
=<_ o) P v (Vieen o) o) d:r)

Lo(T)

N[

1

2 2
dz
LOC(T)
o NE
/ )2 dy)
Lo (T) —00

For k > 0 we utilize the upper bound (4.4.5) and estimate in a similar fashion that

k)

thow® ) (Vieemw) " )

< ( RO < vO (Viwenw) " 0

v (Vieew )" 0

Lo(T)
1

- ([ foewm oo (eeme) " o) a)

) : :

< H(W)M () ()3 ( [ S KO v dﬁv)

Leo(T) \V =3 |¢=1
B , k

B H(W)‘ ks b [0, e

Hence, for arbitrary k € Ny we have
(how)® () (Viwow )" ()
La(T)
k
< |(vesaw) " opemciap| S0,y @19

Finally, by inserting (4.4.6) into (4.4.2) we obtain

I £l zm ()

N|=

2
Lz(m) )

9\ %
(”+1)Hh\|ﬂn(R)> )
L (T)

(n—k) 1 %)

() w/(')max(f?Qkf

N
 ~
I MS
TR
g
X

n ( (wo ) W) = () d}/(_)maX(—é,%_g)

.....

(Viwow)v')

3
) (m + 1) 2|k grm(w),

Loo(T)

which is by assumption a finite upper bound. |
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Next, we prove the multivariate version of Theorem 4.4.1.

Similarly to (4.4.1), a class of functions h € Ly(R? w) with a product measure function
w(y) = Hzlzl we(ye),we € Co(R) as in (4.3.1) is given. We consider a multivariate torus-to-R?
transformation y = ¢(x) as defined in (4.1.3), such that w(¢e(x¢))Yy(x¢) € T, in order to
transform any such function h into a function f € Lo(T?) of the form

f(x) = h(Y1(x1), ..., Yalza)) \/we (We(xo))y(me), x €T (4.4.7)
for which we have the identity

I 0y = [ 103 Pty)ay (143)

d
= /Td [(how)(x)* (wo)(x) [ [ wilze) dx = I fII7, pay-
(=1

Again, we derive a set of sufficient Loo-conditions on the torus-to-R? transformation 1 and
the product weight w for an h € Lo(R%,w) N H™ (R?) to be transformed by v into an
f € H™(T?) of form (4.4.7).

Theorem 4.4.2 ([NP20, Theorem 3.5]). Let m € Ny, a h € Loy(R%, w) N H™(RY) with a
multivariate measure function w(y) = H‘Z:l we(ye) with wy € Co(R ) for all ¢ 6 {1 ,d} be
given. Considering a torus-to-R?® transformation 1 = (1,...,%q)" € C™((— 2, 2)) wzth the
density function o(y) = H?:l 00(ye) € CIH(RY), if for all multi-indices m = (my,...,mg)" €
N, |mlle <m and £ € {1,ldots,d} the condition

() ¢2(.)max(7%,2j£*%) < 00 (449)

Lo (T)

- max
Je=0,...,my¢

) (me—je)

(/(we o vy

holds, then the transformation operator

T : Ly(R,w) N H™(RY) — H™(T?)

d
o b)) [T Jwe@eO)wi() = £()
(=1

is bounded, where f of the form (4.4.7).
Proof. For h € La(R% w) N H™ (RY) with m € Ny and a torus-to-R? transformation w as

mix
defined in (4.1.3) we consider the transformed function f as given in (4.4.7). Let m =

(m1,...,mq)" € Nd be any multi-index with |mlpe < m. We have

d
ID™ (A1) ry = /T d|Dm [(how H\/ (wk 0 wk]< )

The product form of the measure function w allows the componentwise application of the
Leibniz formula (4.4.2), so that we estimate

d
D™ [(hmp) 1T/ (wr om)%] (x)
d
< Z Z DUt Jd) [h o 9](x) Dmi—=j,...ma—ja) [H \/m] (x). (4.4.11)

2 2
dx | . (4.4.10)
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Next, we apply the Fad di Bruno formula (2.0.2) to each univariate ji-th derivative of
h o 1) occurring in the term DUb-Jd)[h o ¢)](x) in (4.4.11). For all £ € {1,...,d} we put

Bj, i, (Ye(z0)) = Bj, i, (1/12(:@), s 7wlgjg_ie+1)(x€)) and we have

h(1(x) =0,
(0,.4,0,5¢,0,...,0) 7, _ Je .
DR Tl o vl = 0§ D 0ied O ) (p(x)) By, (be(z)) < r €N

(4.4.12)

We combine the norm ||D™[f](x)|,(re) in (4.4.10) with the expression resulting from
applying the Leibniz formula to D™[f] in (5.4.7) and the subsequent application of the Faa
di Bruno formula in (4.4.12). We estimate

mi,...,Mq j17 7]d d
1PN S 2 2 ( 1D ) P TT B )
(=1

J1=0,..,ja=0141=1,...,ig=1

d
X D(ml*jh...,md*jd) [H / W Owk wk] ( )

2 2
dx . (4.4.13)

Within this multivariate integral we estimate each coordinate separately with the univariate
arguments of the previous proof by fixing all but one coordinate one after another. Recall-
ing the arguments in (4.4.5), if all appearing derivatives of v, are in C ((—%, %)) and the
corresponding derivatives of the density gy are in Cyp(IR) then for all Bell polynomials Bj, ;,
with j, > 1 appearing in (4.4.12) and (4.4.13) there is some constant C' > 0 so that we can

estimate

[Bje i Wilwe), g o), 0 ()| < Cluyle) P,

For each coordinate ¢ € {1,...,d} we seperate the summand for j, = 0 from the summands

corresponding to jy € {1,...,d} insert a productive one 1 = wé(mg)m and estimate as in
4

(4.4.6). Applying these arguments for £ =1 to (4.4.13) yields

ID™ (A1)

(m1—j1) o
( (wlom)wa) () g (3209

X
Loo(T)

< max
Jj1=0,...,m1

Md J250Jd
X Z Z (/ﬂ‘d—l /T ’D(il,...,id)[h] (w(xl), - ’wd(@"d))\%i(wl) day x

0,...,7a=0142=1,...,ig=1

d
p(ma—jz,...;ma—ja) [H (wg o wk)%] (x2,...,2q)
k=2

=

2

d(zz, ..., zq)

d
x H | Bjpie(te(@e)) ‘2
(=2
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and after repeating this process for £ € {2,...,d} and applying the inverse transformations
Ty = ¢£_1(yg) for all £ € {1,...,d} we have estimated

OF Okttt

Lo (T)

.. d %
i (w'D(i“’”’”)[hml(m---wd(wd»f}lwwdx)

71=0,...,74=0141=1,...,i4=1

> (me—je)

( (we 0 o)ty

d , (mZ_jZ) ’ max(fl 9 7§) M-
<TI. max |(y(weownuy) () y()meshis S bl g
]Z:07~“’ml . . mlx( )
=1 Loo(T) jy=0,...,j4=0
with j = max{j1,...,Jq} in the last estimate. The previous estimate is valid for all multi-
indices m = (my,...,my)" € Nd with [m[,a. < m, so that we finally estimate
1
2 m,...,;m %
2 2
f lgemeray ~ | > ID™ A e | = Yo ID™AON
[mll,q <m m1=0,...,mgq=0

)(me—jé) ) wz(')max(*%vzjifg)

X
Lo (T)

which is finite by assumption. |

(/(we o vy

d
< H max max
1 me=0,....m \ j,=0,...,mp

x (m + 1)dHh||H$ix(]Rd)7

In the following we establish two specific approximation error bounds for functions defined
on R? based on the approximation error bounds on the torus T? that we recalled in Theo-
rems 3.3.2 and 3.3.3. The corresponding proofs rely heavily on the previously introduced suf-
ficient conditions in Theorem 4.4.2 which guarantee that functions h € Ly(R%, w) N H™ (RY)
are transformed into Sobolev functions of dominating mixed smoothness on T? of the form
(4.4.7) by torus-to-R? transformations ¢ : (—3, 3)? — R as given in (4.1.3).

4.5 Approximation of transformed functions

Based on the definition of a rank-1 lattice A(z, M) in (3.2.2), we define a transformed rank-1
lattice as

Ay(z, M) :={y; :==(x;) :xj € AN(z,M),j =0,...,M —1}. (4.5.1)

A transformed reconstructing rank-1 lattice is denoted by Ay (z, M, I). Based on the orthonor-
mal functions ¢y given in (4.3.2) we put

d
‘-Pk(Y) = H Pk, (y])a ke Zd7 (452)
j=1

which form an orthonormal system with respect to the multivariate weighted Lo (R?, w)-scalar
product , so that

d
(hl’hZ)Lg(Rd,w) = /Rd hi(y) ha(y) | | wji(yy) dy (4.5.3)
j=1



4.5 APPROXIMATION OF TRANSFORMED FUNCTIONS 39

and for all kq,ks € 7% we have
(P11 Pia) 1y (Rt ) = Oher o
The multivariate Fourier coefficients hy are naturally given by
e = (h, 1) 1, () (4.5.4)
As in (4.3.5), we define the multivariate Fourier partial sum for any I C Z¢ as

Sth(y) ==Y hcpily
kel

Suppose f € Ly(T?). For each I C Z? the system {&x }ker spans the space of transformed
trigonometric functions on R?

Iy = Span{ 5(()) kv Lk ¢ I} . (4.5.5)

As in (3.2.4), for transformed trigonometric functions h € Il ,, on RY, transformed lattice
nodes y; € Ay(z, M, I) and all k € I, we have the exact integration property of the form

hk:/ h(y) Q(y)w(y)e—%ik'w*l(y) dy:/ F(x) e~ 2mikx qx
R4 Td

1 M—-1 ) 1 M-1 ( ) ) ) .
= o7 2 flxg)e o — By) | Sty e o) < b (45.6)
: : w(y;)

Generally, for functions h € Lo(RY, w) N H

d
m(R?) the multivariate approximated Fourier co-
efficients of the form

M-1 -1

1 o 1
h(y ) 2mik-y! = h(y;) gok Vi) (4.5.7)

]:0 yj) ]:O

approximate the multivariate Fourier coefficients hy. Finally, the multivariate version of the
approximated Fourier partial sum is given by

Z his x(y (4.5.8)

kel

Finally, we introduce the analogue of the Hilbert space H?(T?) given in (3.1.7) on R%. We
define the space of weighted Lo (Rd, w) -functions with square summable Fourier coefficients

hy given in (4.5.4) by

MO (%) = {h € L (R%0) : [lys o,y < o)

[N

1Bllgg (re ) = > whe () e

kezd
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4.5.1 L,-approximation error

Similarly, based on the Lo (T¢)-approximation error bound (3.3.2) and the conditions proposed
in Theorem 4.4.2 we prove an upper bound for the approximation error ‘h — S;\]dv hH in terms
of a weighted Lo-norm on R<.

Theorem 4.5.1 ([NP20, Theorem 3.7]). Let d € N, m € N, a hyperbolic cross 1% with N >
2441 and a reconstructing rank-1 lattice A(z, M, 1%) and an h € Lay(R%, w) N H™(R?) with a

multivariate measure function w(y) = H‘Z:l we(ye) with wy € Co(R) for all ¢ € {1,...,d} be
given. We consider a ¢ as in (4.1.3) with its corresponding density function ¢ as in (4.1.2)

for all multi-indices m = (my, ..., mq)" € N, Imllee < m and ¢ € {1,ldots,d} the condition
(me—1Je) ‘
Cmax (Vweowuy) T O ui(mCiaed) <o
Je=VY,...,Ty

Loo(T)
holds.
Then there is an approximation error estimate of the form

= s

—-m d—1)/2
Lo (R, )<N (IOgN)( )/ HhHHm(Rd,w)'

Proof. Let m € N,d € N and let h € Ly(R% w) N H™. (R?). By assumption are the criteria

mix

in Theorem 4.4.2 fulfilled and the transformed function f of the form (4.4.7) is in H™(T¢)
and has a continuous representative because of the inclusion H™(T%) < C(T%) in (3.1.9). For
f € H™(T?) N C(T?) Theorem 3.3.3 yields the approximation error bound of the form

7= 8ty ], may < CtaN~ 108 M) 2l (45.9)

with some constant Cy 5 := C(d,3) > 0. With the inverse torus-to-R? transformation & =
¥~ 1(y) we have

e = (B 1)y ) = (25 ) a(rey = fi
and

10ty = S whe(?™ i = 7 wie (2™ fd® = 17120z

kezd kezd
as in (4.5.12), as well as
2
h—Sh ’ h y)d : 4.5.10
T PIL L (Rew) / Z ke exly y—Hf If'fffHLg(Td) (4.5.10)
kelg,
and
— A —
h Slzdvh Lo(Rdw Hf Idf‘ Lo(Td)

In total, by combining (4.5.10), (4.5.9), and (4.5.12) we estimated for f € H™(T?) N C(T?)
that the approximation error can be bounded by

[ =t ey = 7 = 5]

< -8 (d-1)/2
La (Réw Lo(Td) ~ CapN~"(log N) [RAIEYEIGEN
= CapN " (log N)(dflw”h”?{m(w,w) < o0

with some constant Cy g > 0. |
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Finally, let us recap the results of this section. We’ve seen that under the assumptions of
Theorem 4.5.2, a function h € Lo (Rd ) NH™ (]Rd) is transformed into a smooth function

mix

feH™ (Rd, w) of the form (4.4.7) and its Loo-approximation error decays with the rate

| =29 g = 1= S| SN0

Loo (R \/g) ~

for N — oo (or equivalently for [I§;| — o) and with A > 3. Under the same assumptions
we’ve then shown in Theorem 4.5.1 that the Lo-approximation error is bounded by

Loo Td

Hf — S f’ < N*m(logN)(dfl)/Q 0

== iy

L2 T4) L2 R4, )

for N — oo.

4.5.2 [ .-approximation error

Based on the Lo (T%)-approximation error bound (3.3.1) and the conditions proposed in

Theorem 4.4.2 we prove a similar upper bound for the approximation error ||h — Sé\f\l{

terms of a weighted Loo-norm on R%.

Theorem 4.5.2 ([NP20, Theorem 3.6]). Let d € N, m € N, a hyperbolic cross I% with N >
29+ and a reconstructing rank-1 lattice A(z, M,1%) and an h € Ly(R%,w) N H™(RY) with a
multivariate measure function w(y) = ngl we(ye) with wy € Cop(R) for all £ € {1,...,d} be
given. We consider a ¢ as in (4.1.3) with its corresponding density function o as in (4.1.2)

for all multi-indices m = (my,...,my)" € N&, |mllpe < m and (¢ € {1,ldots,d} the condition
(me—je) o
~ max ( (wzowe)%) () ()220 3) < o0
.7@207"'7mf

Loo(T)

holds.
Then there is an approximation error estimate of the form

S N7 Aym g -

Loo(Rd,\/%) ~

Proof. Let m € N,d € N and let h € Ly(R% w) N H™ (R?). By assumption, Theorem 4.4.2
is applicable, so that the transformed function f of the form (4.4.7) is in #™(T%) and f has a
continuous representative because of the inclusion H™(T?) — A™~*(T¢) — C(T%) with A > 3

as in (3.1.9). Hence, for f € A" *(T%) N C(T?) we have the approximation error bound

| = sigh|

| =887, gy < 2V s (45.11)

as stated in Theorem 3.3.2. With the inverse torus-to-R¢ transformation x = ¢~!(y) we have

hi = (h, 1) Ly (ri ) = (F M) ey = fx
and

ol gy = D whe(R)* ™ hicl® = Y wine()*|ficl* = [1f 13m (pay. (4.5.12)
( (T4)

kezd kczd
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as well as
w(y)
h—=S8 hH = esssup hic
H Iy Loo (R4 \/g) vert | 5y) k%:d k Pk(y
= €SS SUDycRd h( w((y _ Z h 27r1k1/; (¥)
o(y) Kerd
= esssupPyepd |h(Y(%)) | w(?(x)) H%(%) _ Z Iy e2mikex
g=1 kel¢
=[r =57,
and
h— S| = | £ - s 1] 4513
H LOo Rd \/>) Idf Loo ’Ed) ( )

In total, by combining (4.5.13), (4.5.11), (3.1.10), and (4.5.12) we estimated for f € H™(T%)N
C(T?) that the approximation error can be bounded by

_ —m—+A
Hh sh, hHLm (21.2) Hf s fH pay = 2N e
< 2CqpaN~ m+)\HfHHm(T'1) = 2Ca AN """ |kl gm (i oy < 00
with A > % and some constant Cg\ > 1. |

4.6 Fast algorithms and discrete approximation errors on R’

In this chapter we start denoting the parameters n, u € Ri. Families of multivariate measure
functions are denoted by w(-, ) as in (4.3.1) and families of torus-to-R? transformations as
in (4.1.3) are denoted by ¥(-,n).

For the evaluation of transformed multivariate trigonometric functions i € Il (. ) on R4
as in (4.5.5) such as the approximated Fourier series Sj\h, and for the reconstruction of the
approximated Fourier coefficients iL{: as in (4.5.7), we follow [NP20, Section 4] and outline the
necessary adjustments within the efficient algorithms described in [K&dm14b, Algorithm 3.1
and 3.2] that were recalled in Algorithms 3.4.1 and 3.4.2. Similarly to (3.4.1) and (3.4.2), for
UNTAS Ri we form transformed Fourier matrices Fr and F7, given by

L
Fp = (ezmkw <ym>) e cMxITl.
yJ'GAw(.m)(Z,M),kEI

Fi, = <e—2ﬂik~w‘1(yjm)> e ClIxM
kel y; €Ay (. m (2,M)

M-1
as well as h := (h(yj) U;((;';ZD]:O for y; € Ay

quency set I C Z% of finite cardinality |[I| < oo, so that we have matrix-vector-products of
the form

(2, M), h := (hy)ker with some fre-

h=Fgh and h=M"'Fih
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A function h € Ly(RY, w) N H (R?) is transformed by a torus-to-R? transformation y; =

mix

Y(x4,m),x; = (2,.. :Ud) into a periodic function f on the torus T¢ of the form (4.4.7).
The resulting samples are given by

] d
h(yj) m = h(w(xjvn)) w X]?" 13 kaaUk: f(Xyﬂ%N)
and
w(yj 1) o ) — G f(x.
olyim) Sth(y;) = S; f(xj,m, 1) (4.6.1)

with the parameters n, p € R‘i.
So, we now put the coefficient vector h = (iLk>k ; into Algorithm 3.4.1 and obtain the
€

function values h = Frh = (h(yj) ::8"]- Z ))> , the output, while the simplification
L j=

idea (3.4.3) of the Fourier partial sum remains the same. Conversely, we put the function

M—1
values h = (h(yj) %)jzo into Algorithm 3.4.2 observe that the orthogonality prop-

erty (3.4.4) as well as the subsequent arguments remain the same, so that we obtain the
coeffcients h = Mle’;%h = (Ek) .
kel

Remark 4.6.1. We identify the torus with different cubes. We consider T¢ ~ [0,1)? when
defining rank-1 lattices A(z, M) in (3.2.2). However, we consider T¢ ~ [— %, %) when applying
a torus-to-R¢ transformation v to a rank-1 lattice. In this process, we reassign all lattice

points x; € A(z, M) via
1 1
Xj > <<xj—i—2> mod 1) -3

forall j =0,..., M — 1.

We already showcased in Figure 4.2.1 that the definition of ¢ in (4.1.1) allows a range
of functions with different slopes. Now, in Figure 4.6.1 we show different two-dimensional
transformed rank-1 lattices Ay(. (2, M) as defined in (4.5.1), generated by z = (1,3)" and
M = 31. We compare the lattices transformed by the the algebraic transformation (4.2.4)
and the error function transformation (4.2.1) of the form (4.1.4) with the parameter vector
1 = 1. The graphs in the center and on the right of Figure 4.6.1 reveal that the algebraic
transformation causes a wider spread of the lattice nodes close to the center, whereas the slope
of the error function transformation increases hugely towards the boundary points which we
only notice for larger values M and finer lattices with more nodes closer to the boundary of
the cube (—1,3)2. O

On a similar note, the discrete approximation errors e}/ and ¢ as defined in (3.5.1) and

(3.5.4) are slightly adjusted in the sense of the transformed approximation error bounds of
Theorems 4.5.2 and 4.5.1. Under certain assumptions we’ve shown in (4.5.13), (4.5.10) and
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Aw(.,n(z, M) with

2 2 T [\7/)(,71)(Z7 M) with
Y(x,1) = L, = -1 -1 T
A(z, M) V1—422’ \/1—422 ¥(x,1) = (erf ' (2z1), erf ' (222))
T T T T T T T T T T
4l . 4t .
0.5 |- K .l
Solsd 2 R : 2 .
A B A I I A
P e
05— | )
4 . 4 |
\ \ \ \ \ \ \ \ \ \ \ \ \
-0.5 0 0.5 -4 -2 0 2 4 -4 -2 0 2 4

Figure 4.6.1: A two-dimensional lattice A(z, M) with z = (1,3)", M = 31 on the left and the
resulting transformed lattice Ay(. ,)(z, M) for the algebraic transformation in the center and
for the error function transformation on the right of the parameter form (4.1.4) and both
used with n = 1.

(4.6.1) that we have

S R T ¥

IR, 112, ey

sl
‘C:M(h {Y}A{ )% Loo(Rd,\/g) _ Hf SIAfHLoo Td)
oo \IH Y51 =1 ||h|| ”fHLOO(Td
Lm(Rd,\/%>

4.7 Numerics for the error function transformation

es! (b, {y;}il,) = YA, (46.2)

Mh, {x)M).

Let the multivariate version of the Gaussian measure function (4.3.6), reading as

d
1
_TH Wi pe£0forall £e{1,...,d}, (4.7.1)
m2 4

and the Ly(R%, w(-, u))-function

eyé
S (4.7.2)

(=1

be given. We consider the parameterized error function transformatio
the univariate components of the form ;(x;,n;) = n;v;(z;),z; € (—
(4.2.1), which now reads as

— er -1 €T
b)) = nyerf N (2ay),  Wi(xj,my) =y /melt Ge))? (4.7.3)

Tﬂ_l(yjmj)zlerf(w>7 Q(yjﬂh’)\/l—e(Zj)-

77] 7-(77]2

¥(-,m),n € RY with
1
'3

n
3.3) and the ¢; as in
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3
al 2 | Fom=ay
7(7727/}) =(3,1)
- ) = (6,1
(1) = (10,1)

-0.5 0 0.5

Figure 4.7.1: Plots of the univariate transformed Gaussian function f as in (4.7.4) for various
combinations of the parameter n with fixed p = 1, the Gaussian measure function w (4.7.1)
and the parameterized error function transformation (4.7.3).

We have the orthonormal system {py}ycze as in (4.5.2) with the univariate components
(P, )?:1 as in (4.3.2), that are of the form

1 3w —z)yj+mik; exf (ZJ)
Sok](yjanjauj):;e J e
j

The Fourier coefficients hy of an arbitrary function h € Ly(R% w(-, p)) are of the form

e = (1930 ) = |, D) A1 ), )

1,2 1y, 2 Y4
12— L yy2 —rik; f(—%)
o T ) L g g
R4 j:177j
d d . Yj 10,20 13,2
— ik erf( 22 — = (p5+—=5)y?
=W‘5H1/ ny) [Te ™" (nj)e ST ay.
=1 i JRd j=1

The considered function h in (4.7.2), the Gaussian measure function (4.7.1) and the error
function transformation (4.7.3) yield transformed functions f in the sense of (4.4.7) of the
form

d
Fxom, ) = h(r(z1,m), - Paza,na) || \/Wj(wj(ﬂcj’m)?uj) Vi (x5, 1)
j=1

d
[ et (s )ent ™ 2a)?, (74
j=1
In Figure 4.7.1 we have a side-by-side comparison of the graphs of these transformed functions
in d = 1 for fixed 7 = 1 with various parameters 1 < p? < 10.

We proceed to determine the values n, u € Ri for which f(-,m, p) as in (4.7.4) is element
of H™(T%) by checking the conditions (4.4.9) of Theorem 4.4.2. First of all, for all 9y, ..., 14 >
0 we observe that the univariate components 11, ..., 14 of the error function transformation
¥(-,m) in (4.7.3) are transformations in the sense of (4.1.1) by being increasing, continuously
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differentiable and invertible functions. Furthermore, for all £ € {1,...,d} it is easy to check
that its first three derivatives of all ¢;(-,7;) are in fact continuous on (—21,1) for n; > 0
and that the first three derivatives of g;(-,7;) are in Co(R) for all 0 < n; € R. Finally, we
check the L.-conditions (4.4.9) in Theorem 4.4.2 for m € {0,1,2,3}. We suppose that for
¢e{l,...,d} we have m = my and need to check that the appearing Lo (T)-norms are finite
for all j, € {0,...,m}:

e Let m = 0. The Loo(T)-norm of
w((x,n),p) = w—ie—%n%ﬂ erf=1(2z)2
is finite for n%u? > 0.

e Let m = 1. We have to check two conditions. For j; = 0 the Lo (T)-norm of

9 [\/wz(lﬁz(w,m)aw) w(’g(:ce,m)} h(ze,me) "2

_ 1778 :U’Z erf—1 (2z¢) e~ L (mEu2—2) erf~1(2xy)?
m;
is finite for nZu2 > 2. For jy; = 1 the Loo(T)-norm of

1 1

\/wz (Ve(@e,me), o) ye, me) (y(ae,me))2 = mie — 3 i =2 et 2ae)?

is finite if the exponent is negative or zero, which is the case for n7u? > 2.

e Let m = 2. We check three conditions. For j, = 0 the Loo(T)-norm of

2 1
88 5 [\/we(ibe(xe,m),ue)1/12(375777@)} Yp(ze,me) "2
7

is finite for all n?u7 > 4. For j, = 1 the Loo(T)-norm of

8 1
T [Vweeee,me). ) i )| it )

is finite for all n2uZ > 4. For j, = 2 the Loo(T)-norm of

\/wz(W@& ne), e) Yy, me) (W, )’

is finite for all n?u% > 6.

e For m = 3 the individual conditions for k € {0,1,2,3} are finite in case of n7u? > 6,
77%#% > 6, 775 Mz > 8 and W /‘e > 10 respectively. Hence, we need n; u? > 10 in order to
have f € T4) ~ H3(T?).

In total, for j € {1,...,d} we have

le(

LQ(’]I‘d) for  nu? >0,

fe HN(TY)  for  wpuf > 2, (475)
HA T for  niui>6, -
H3(TY)  for 7732':%2' > 10.

For numerical tests, we start with single rank-1 methods in dimensions d € {1, 2}, switch to
multiple rank-1 methods in dimension d = 4 and finally use the sparse FF'T and an unknown
frequency set in dimensions d > 4.
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bounds by Thm. 4.5.1 and 4.5.2 Numerical observation
(4.7.3) exf transf. (-,n) | e}! eM e eM
7]2 =1 N—05 NO
772 =3 N—l NO N—1.4 N—0.9
772 =6 N72 Nfl N72.7 N72.2
772 =10 N—S N—2 N—4.5 N—4

. . . M
Table 4.7.1: The observed decay rates of the discrete approximation errors 894 (h, {Yj}j=1)
and M (h, {yj}j]\il) as given in (4.6.2) in comparison with the upper bounds proposed in

Theorems 4.5.2 and 4.5.1 when & is the univariate function in (4.7.2).

4.7.1 Single rank-1 lattices in dimension d = 1

Next, we discuss the application of the weighted Lo(R?)-approximation error bound in The-
orem 4.5.1 and the weighted L. (R%)-approximation error bound in Theorem 4.5.2 for d = 1
with the given function A in (4.7.2), the Gaussian measure function (4.7.1), the parameterized
error function transformation (4.7.3) and the resulting transformed functions f of the form
in (4.7.4).

Let a reconstructing rank-1 lattice A(z, M, I},) with N > 1 be given. In (4.7.5) we
already evaluated the sufficient conditions proposed in Theorem 4.4.2, yielding lower bounds
for n,u € Ry such that f € H™(T) for m € {0,1,2,3}. We fix A = 1 and for m € N we
choose 1,n € R such that f € H™(T) — A™ Y(T) as in (3.1.9). Theorems 4.5.1 and 4.5.2
provide worst case upper bounds for both discrete approximations errors e} (h, {yj}M ) and

j=1
e (h, {yj'}jj‘il) of the form
< N_m’

~

e’ (h{y;}it,) = Hh - SIA%h‘

Lo(Rd,w)

M AM Y o |lp — §A B
and e (h {y;},2)) = Hh szdvhHLoo (re, ~ N

d \/%)
which are valid if the corresponding transformed function f is in H™(T), m > 1, which is
the case for all parameters n?u? > 2 as calculated in (4.7.5). We list these worst case upper
bounds in Table 4.7.1 for ;= 1 accordingly.

For N € {1,...,100}, u = 1 and 5 € {1,V/3,6,V10} we generate ten random rank-1
lattices as described in (3.5.5), so that the discrete approximation errors are evaluated at
M =~ 1.5 -10* random nodes in (—%, %) Additionally, for each 1 we repeat the calculations
five times and plot the averages of the errors. As shown in Figure 4.7.2, the decay rates of
both approximation errors increase significantly if the parameter n is chosen large enough.

In Table 4.7.1 we also list the exact approximation errors obtained in the numerical tests.

Remark 4.7.1. The evaluated error are measured in weighted Lo (R, w)- and L (R, \/%)—

norms, where the parameter p of the measure function w(-, ) is fixed and the parameter n
in the transformation 1 (-,n) is varied. Therefore, on one hand, the error plots on the left
hand side of Figure 4.7.2 are comparable to each other as they are based on the same norm.
On the other hand, the error plots on the right hand side of the same Figure are based on
different norms due to the variation of the transformations ¢ (-,n) and their densities o(-, 7).
But for simplicity we still show them in one figure.

The same remark has to be made about the plots for dimension d = 2 in Figure 4.7.3 and
d =7 in Figure 4.7.7. O
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ey

hy) = I=1

(y) 1 + ey ) N
5 5
&) 3
><’ .
:
I~ o,
= 2

1079 :
100 10! 102

N

Figure 4.7.2: Comparison of the approximated errors e}/ (h, {y; }J]‘il) and X (h, {y; }Jj‘il) at
12.000 < M < 18.000 random samples of the univariate function (4.7.2) combined with the
error function transformation v (-,n) in (4.7.3) for n € {1,/3,4/10,/16}.

4.7.2 Single rank-1 lattices in dimension d = 2

Next, we discuss the application of the Lo(R?)-approximation error bound in Theorem 4.5.1
and the L (R%)-approximation error bound in Theorem 4.5.2 for d = 2 with the measure
function (4.7.1), the given function in (4.7.2), the parameterized error function transformation
(4.7.3) and the resulting transformed functions f given in (4.7.4).

Let a reconstructing rank-1 lattice A(z, M,I%) with N > 1 be given. In (4.7.5) we
already evaluated the sufficient conditions proposed in Theorem 4.4.2, yielding lower bounds
for p,m € R2 such that f € H™(T?) for m € {0,1,2,3}. We fix A = 1 and for me N
we choose p,m € R% such that f € H™(T?) — A" 1(T?) as in (3.1.9). According to
Theorems 4.5.1 and 4.5.2, the discrete approximation errors as given in (4.6.2) are bounded
from above by

N‘l(logN)% for  niu? > 2,
1
& (hyihl) S (N 2log N)2 - for - mpt 26, (4.7.6)
N73(logN)z for niu? > 10,

and

NO for n?u? > 2,
M _
eX(h Ay L) SANTY for 2l > 6, (4.7.7)
N2 for n%u? > 10,

for sufficiently large numbers of random points M € N, £ € {1,...,d}.
For N € {1,...,100}, p = 1 and 5 € {1,v/3,v/6,1/10} we generate ten random rank-1

lattices as described in (3.5.5), so that the discrete approximation errors are evaluated at

M =~ 10° random nodes in (—%, %)2 Additionally, for each 1 we repeat the calculations five

times and plot the averages of the errors. As shown in Figure 4.7.3, the decay rates of both
approximation errors increase significantly if the parameters 1 are chosen large enough.
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approx. Lo-error
approx. Lgo-error

Figure 4.7.3: Comparison of £}/ (h, {yj}j]\/il) and ¥ (h, {yj}jjvil) at 100.000 < M < 150.000
random samples of function (4.7.2) in dimension d = 2 combined with the error function
transformation +(-,n) in (4.7.3) for n € {1,v3,v6,1/10}.

4.7.3 Multiple rank-1 lattices in dimension d = 4

In this section, we apply the techniques of multiple rank-1 lattices [K&m18]. We recalled
in (3.4.5) that a multiple rank-1 lattice is a union of up to ¢ € N single rank-1 lattices
A(zj, M;),7 € {1,...,t}. The previously outlined periodization approach is incorporated
easily. After choosing a torus-to-R? transformation ¢(-,n),n € R% as in (4.1.1), we define a
transformed multiple rank-1 lattice as the union of ¢ transformed rank-1 lattices

Aw(,m) (Zl, Ml, AR Mt) = U Aw('ﬂl) (Zj, M]) (478)
J=1,...;t

In particular, we utilize [Kdm19, Algorithm 6] on h at a transformed multiple rank-1 lattice
to efficiently reconstruct the approximated Fourier coefficients ﬁﬁ This approach has two
major advantages. On one hand, we don’t need to construct the generating vector z via
component-by-component construction methods, which generally takes quite some time. On
the other hand, the upper bound on the lattice size decreases significantly, as pointed out in
(3.4.6), which makes it easier to investigate higher dimensional problems.

For N € {1,...,30}, p = 1 and n € {1,V/3,V6,v/10} we initialize [Kim19, Algo-
rithm 6] with the parameters ¢ =2,n =4 and § = % to efficiently reconstruct the approxi-
mated Fourier coefficients le’} by means of a transformed multiple rank-1 lattice as in (4.7.8)
and to form the approximated Fourier partial sum S}‘h. Afterwards, we generate ten random
rank-1 lattices as described in (3.5.5), so that the discrete approximation errors are evalu-
ated at M ~ 5.3 -10% random nodes in (—%, %)2 Additionally, for each 7 we repeat the
calculations five times and plot the averages of the errors.

As shown in Figure 4.7.4, the decay rates of both approximation errors increase signif-
icantly if the parameters 17 are chosen large enough. However, as in the previous example,
for large m we obtain step-like error plots in the top row of Figure 4.7.4, which indicates
that the largest Fourier coefficients of h are not primarily located around the coordinate
axis. At the same time, the hyperbolic cross Ij*v is defined in such a way that an increase
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Figure 4.7.4: Comparison of £/ (h, {yj}].]vil) at 4.0 -107 < M < 6.6 - 107 random samples of

function (4.7.2) in dimension d = 4 combined with the error function transformation (-, n)

in (4.7.3) for n € {1,+/3,1/6,1/10}, for the hyperbolic cross I (left) and the scaled ¢{-ball
4

Ii} (right).

from N to N + 1 primarily adds frequencies along the coordinate axis. Hence, even tough
the proposed decay behavior in (4.7.6) is still obtained, the results suggest that there are
more suitable choices for frequency sets in this setup. Therefore, we repeat the same tests

for the scaled four-dimensional K‘ll—unit ball Iﬁ and obtain much smoother error plots in the
bottom row of Figure 4.7.4. But, it has to emphasized that the ¢j-unit ball contains a lot
more frequencies than a hyperbolic cross Ij‘{, for the same N € N, which results a significantly
longer computation time.

4.7.4 Suitable frequency sets in up to dimension d =7

The previous numerical tests for single and multiple rank-1 lattices revealed that it is easy
to create examples in which certain combinations of a given function h € La(R% w(-, 1)), a
measure function w(-, 1) and a torus-to-R¢ transformation (-, n) lead to transformed func-
tions f = f(-,m, ) as in (4.4.7), for which a hyperbolic cross I% might not be the best
choice for a frequency set as the frequencies k belonging to the largest Fourier coefficients
hue supposedly are not clustering along the coordinate axis. Generally, we do not have the
exact values of the Fourier coefficients hy, so that we must guess an optimal choice for
an initially given frequency set. Alternatively, we use a dimension incremental construction
method [Vol15, PV16] that reconstructs sparse multivariate trigonometric polynomials p with
an unknown support in a frequency domain I C Z%. Based on the component-by-component
construction of rank-1 lattices, the approach of [PV16, Algorithm 1 and Algorithm 2] de-
termines the s € N approximately largest Fourier coefficients py within a fixed search space
[N, NJ9NZ with N € N and s < (2N + 1)%. We adapt these algorithms for transformed
reconstructing rank-1 lattices Ay (2, M, I) by again calculating the relative discretized ap-

M—1
proximation errors €3 (h, {yj}jj‘{l) and X (h, {yj}j]\/il) with samples (h(yj) %) .
= = A j=
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I§0 J5265, n= \/§ J52657 n= \/g

-20 0 20 -20 0 20 —-20 0 20 -20 0 20

Figure 4.7.5: The two-dimensional hyperbolic cross I§0 and the sparse frequency set Jg with
sparsity s = |I§O| = 565 generated by a dimension incremental construction approach for the
parameterized error function transformation (-, 1) as in (4.7.3) with n € {v/3,v6,/10}.

M-1
and ( % Sj\h(yj)) . but use an unknown frequency set I with cardinality s = |I%|
3 j=

that was constructed via a dimensional incremental construction method as outlined above.

We remain in the initial setup of using the Gaussian function h as in (4.7.2), the Gaussian
measure function (4.7.1) and the error function transformation (4.7.3). In dimension d = 2,
we compare the hyperbolic cross I§0 with the frequency set Jg of cardinality s = |I. §0| = 565
that is constructed in a dimension incremental way. The error plots in Figure 4.7.4 caused
suspicion that larger parameter choices, the largest Fourier coefficients of the transformed
functions (4.7.4) cluster less along the coordinate axis like a hyperbolic cross. Figure 4.7.5
shows that the frequencies belonging to the largest Fourier coefficients vary depending on the
the parameter 17 and might be an indication as to why the approximation errors with respect
to the two-dimensional ¢3-unit ball, shown on the right of Figure 4.7.4, are so much better
than when a hyperbolic cross is used on the left of Figure 4.7.4.

Finally, we apply the sparse FFT algorithm [PV16, Algorithm 2] to have an efficient fast
Fourier transformation in combination with a suitable and sparse frequency set Jg for the
transformed function (4.7.4). Again, let d =4, N € {1,...,60},u =1 and n € {1,3,6,10}.
On the left of Figure 4.7.6, we show the results from using multiple rank-1 lattices with the
given hyperbolic cross sets Ij‘{, from Figure 4.7.4, but this time the cardinalities of the hyper-
bolic crosses |Ij‘§[\ are used on the x-axis. On the right of Figure 4.7.6 are the approximation
errors e (h) and €} (h) that are the result from applying the algorithm called ’a2rll’ in
[Vol15] and use the cardinality of the hyperbolic cross Iﬁ, as the sparsity parameter 'spar-
sity s’ = s = \Ij‘{,\. As it turns out, the sparse FFT algorithm yields the initially proposed
error decay behavior (4.7.6), in which an increase of the parameter 1 causes a much faster
approximation error decay. Additionally, the computation speed of the sparse FF'T method
is slightly slower than the multiple rank-1 method with a fixed hyperbolic cross frequency
set, but also much faster than the multiple rank-1 method with a fixed E‘f—unit ball. So, the
sparse FFT algorithms trades off a bit computation speed in order to automatically construct
a suitable frequency set for the initially given function. We repeat this test for dimension
d="7for N €{l,...,17} as shown in Figure 4.7.7.

4.8 Summary of the numerics on R?

We presented the approximation results of the transformed Fourier system (4.5.2) for the
error function transformation (4.7.3) in up to dimension d = 7. Numerical tests highlighted
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Figure 4.7.7: Comparison of £}/ (h, {yj}j]\il) and e (h, {yj}j]\il) in dimension d = 7 of func-

tion (4.7.2) for the error function transformation v (-,n) in (4.7.3) for n € {1,/3,1/6,/10}

with the sparse index set J“éd E
N

certain limitations of the presented periodization strategy to transform functions from the
function space La(R% w(-, 1)) N H™(R?) into smooth functions in H™(T9) via a torus-to-R?
transformation ¢ (-,n),n € R% as defined in (4.1.3). In lower dimensions d € {1,2}, we ob-
served good approximation results with the Fourier approach based on a single rank-1 lattice.
For higher dimensions d > 4, we switched to the more efficient Fourier approach based on
multiple rank-1 lattices to save on computation time and on the number of necessary sam-



4.8 SUMMARY OF THE NUMERICS ON R? 53

pling nodes. The combination of working in a high dimension d € N and having large enough
parameters n, p € Ri smoothened the given functions so much that they are essentially 0
near the boundary points of their domain, so that the hyperbolic cross frequency sets (3.1.5)
started to contain a significant number of Fourier coefficients that are (almost) zero, which
lowered the quality of the approximations. Therefore, we switched to a dimension incremental
construction to determine the frequencies belonging to the largest Fourier coefficients within
a fixed search space before each approximation, which again improved the approximation
results for a slight increase in computation time.

We observed, that even though the L.-conditions (4.4.9) on ¢(-,n) and w(-, u) in Theo-
rem 4.4.2 are rather easy to check, the resulting parameter bounds for 17 and p are worst case
bounds and are more or less optimal, which has to be checked individually in any specific ex-
ample. On a similar note, the upper approximation error bounds of Theorems 4.5.1 and 4.5.2
are worst case upper bounds, too, so that the constants appearing after the estimates may
have some bad growth behavior for certain combinations of ¥ (-,n) and w(-, i), potentially
causing the problematic preasymptotical behavior that we observed in higher dimensions.

Besides studying the structure and growth behavior of the constants in the error estimates,
it might be helpful to extend the impact of the measure function w(-, ). For example in
[Suz20] an approximation approach is presented in which each derivative of h is weighted by
an algebraic or exponential weight before being evaluated in some norm.






Chapter

Torus-to-cube transformation mappings

We introduce the notation of torus-to-cube mappings 1 : [—%, %]d — [—%, %]d and prove
a set of conditions on the transformation i) and the involved function spaces for which we
obtain a bounded mapping of the form

d d d
L2<H,3] ,w>mcgggx<[—;,ﬂ >9mh<u¢<.>> o) [0 € 1),

Then, we are able to apply the various approximation techniques for smooth periodic function
on the torus T? from Chapter 3 and transfer the orthonormality of the Fourier system,
important upper approximation error bounds and the efficient Algorithms based on rank-1

lattices by means of the inverse torus-to-cube transformation -¢~! to the considered non-

periodic function class defined on [—l l] . Parts of the content in this chapter were already

published in [NP21a, NP21b]. ’

In Section 5.1 we define invertible torus-to-cube transformations i, cf. (5.1.1), and we
fix the notation of the density function o as the derivative of the inverse of a torus-to-cube
transformation. We’re mainly interested in classes of torus-to-cube transformations _¢ that
are induced by torus-to-R transformations 1 and are of the form _(-,n) = v~ (ny(x)),n €
Ry, cf. (5.1.4).

In Section 5.2 we list some examples of torus-to-cube transformations 1, some of which
are induced by torus-to-R transformations ¢). We also show examples of torus-to-R transfor-
mations v for which the composition ¥~1(n1(z)) is not a torus-to-cube transformation _t
as defined in (5.1.4).

In Section 5.3 we consider measure functions w(-, u), u € Ry. We investigate the struc-

ture of weighted exponential functions { % e%i’%w*l(w)}k . cf. (5.3.2), that form an
’ €

orthonormal system in the weighted Lo ([—%, %] d ,w(s, ,u))—function space.

In Section 5.4 we switch to parameter free notation and discuss the periodization approach
via torus-to-cube transformations 1, that map functions h € Lo ([—%, %] ,w) onto functions

€ La(T) of the form f(z) i= h(.(x)) /o Go (@) 07(a), 50 that Al (s 11,0y = £l zage).
Afterwards, we assume more smoothness so that the given function h is also in the Sobolev
space H™ ([—%, %]), cf. (5.5.8). We prove the major Theorem 5.4.1 - with the multivariate
version in Theorem 5.4.2 - in which we state a set of sufficient L,.-conditions on the torus-

55
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to-cube transformations ¢y and the measure functions w for which the periodized function f
inherits the smoothness from h so that it is an element of the Sobolev space H™(T).

In Section 5.5 we prove weighted upper Lo ([—%, %]d,w)— and Lo ([—%,é]d7 wg)-

approximation error bounds that are based on the worst case upper Lo (Td)— and L (Td)—
approximation estimates from Section 3.5.

In Section 5.6 we again denote the torus-to-cube transformations ¢ (-,n) and measure
functions w(-, ) with n, p € Ri in their parameterized form. We adapt the two algorithms
3.4.1 and 3.4.2 by incorporating the inverse torus-to-cube transformation _¢~!(-,) and com-
pare some transformed rank-1 lattices A_y(. ) (2, M).

In Section 5.7 we reflect on some classical orthonormal systems used for the approxima-
tion of functions defined on the cube [—%, %]d. Af first we define the half-periodic cosine
system (5.7.1) which uses tent-transformed rank-1 lattice points (5.7.3) as samples in order
to reduce the approximation of a function by its cosine partial sum to an FFT. Analogously,
we define the Chebyshev polynomials (5.7.6) which use Chebyshev transformed rank-1 lattice
sampling nodes (5.7.9) to reduce the approximation of a function by its Chebyshev partial
sum to an FFT, too. We note that neither of these two transformations are torus-to-cube
transformations. Nevertheless, we showcase that the transformed Fourier system from Sec-
tion 5.3 provides a generalized framework for orthonormal systems. Inserting the Chebyshev
transformation into the weighted exponential functions (5.3.2) yields again the Chebyshev

system (5.7.1).

In Section 5.8 we discuss the obtained numerical results. We consider a constant measure
function w = 1 and apply the logarithmic torus-to-cube transformation (5.2.1) and the error
function torus-to-cube transformation (5.2.2), as well as the sine transformation (5.2.3) to
the transformed Fourier system (5.3.2). For these transformations we obtain that the peri-
odized functions f = f(-,m) are in H™(T9) if n; > 2m + 1,5 € {1,...,d}. We compare the
approximation quality of these specific transformed Fourier systems for varying values of n
with the cosine and Chebyshev system from Section 5.8 and measure the discrete approxi-
mation errors £}/ (h, {yj}j]\il) and €M (h, {yj}j]\il) as given in (5.6.2). At first, we consider
the tensored first order B-spline cutout Bj in (5.8.4). As it turns out, even though some of
the actual decay rates are the same, for certain parameter values 7; > 1 the error function
transformation yields by far the best approximation errors in up to dimension d = 7. Sec-
ondly, we consider the tensored second order B-spline cutout By in (5.8.5). In this example,
there are parameter values for which the error function transformed Fourier system provides
similar approximation errors as the Chebyshev system in low dimensions d < 4. However, for
dimension d = 7 the Chebyshev system yields by far the best approximation results. Finally,
we showcase one example in which the adapted sparse FFT algorithm once again shows it
is strengths by improving the approximation errors of a 7-dimensional test function because
of the dimension incremental construction of an initially unknown frequency set I C Z% in
reasonable time.

In Section 5.9 we summarize the obtained approximation results of the previous two
numerical examples.



5.1 TORUS-TO-CUBE TRANSFORMATIONS 57

5.1 Torus-to-cube transformations

Following [NP21a, Section 3|, a torus-to-cube transformation is defined as a mapping

11 11 1
== = |-z, = ith li =+ 5.1.1
Wi py) o ps) v e =g, (611)
that is continuously differentiable, increasing and _¢)" € Cy ([—%, %]) Its inverse transforma-
tion is also continuously differentiable, increasing and is denoted by ¢~1: [—1, 4] — [-1, 1]

in the sense of y = h(z) < z = ¢~ (y) with ¢~ 1(y) — £3 as y — £3. We call the first
derivative of the inverse transformation the density function o of 14, which is given by

1

and for which

holds. In multiple dimensions we put

T

W (x) = (Y1(z1), -5 Yalza)) (5.1.2)
with x € [—%, %]d and we may use different univariate torus-to-cube transformations v;
in each coordinate j € {1,...,d}. The multivariate inverse transformation is denoted by

A y) = (T (), - - ,szgl(yd))T and the density is given by
d 1174
o) =]].eiw), ve [—272} : (5.1.3)
j=1

We introduce a particular class of parameterized torus-to-cube transformations as defined
in (5.1.1) that are based on torus-to-R transformations v : (—%, %) — R with ¢(z) — fo0 for
x — £3 that are defined in (4.1.1). We obtain parameterized torus-to-cube transformations

Cm) [—%, %] — [—%, %] with n € Ry by putting

Yl mp(e) for w € (-3,3),

5.1.4
i% for == i%. ( )

(. n) = {

These transformations form a subset of all torus-to-cube transformations and are in a natural
way continuously differentiable and increasing. Their first derivative, inverse transformation
and density function are given by

0 | (e,

o
- (717 w(y)> =Y (y :}) :
)

0(y;m) = oL (@) = 0 <y ;) :

W (x,n) =
Ay m) =

The multivariate torus-to-cube transformation (-, ), its inverse ) ~!(-,n) and density func-
tion _o(-,m) with n € R% are simply the parameterized versions of (5.1.2) and (5.1.3) and
share the same properties.
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5.2 Exemplary transformations

Among the torus-to-R transformations (4.1.1), we consider the logarithmic (torus-to-R) trans-

formation (4.2.3) and the error function (torus-to-R) transformation (4.2.1). Both induce a

parameterized torus-to-cube transformation ¢ (-,n) with n € Ry as in (5.1.4), so that for
11

x,y € [—3, 5] we obtain the following torus-to-cube transformations:

e logarithmic (torus-to-cube) transformation:

1 (142z)"— (1 —2x)"
2 (14 22)7+ (1 —2x)"’

W(x,m) = %tanh(n arctanh(2z)) =

4n(1 — 422)n71

A () = (2077 (L 22)) (5.2.1)
and we observe that lim,_, 1 ' (x,m) =0 for n > 1.
e crror function (torus-to-cube) transformation:
) = geri(rert ™ (20)), /(o) = pelt o @) (522)

with the error function erf(-) as given in (4.2.2), and erf~! denoting the inverse error
function. Again, we observe that limx_&% W' (x,m) =0 for n > 1.

We provide an example for a torus-to-cube transformation as defined in (5.1.1) that is not
induced by a torus-to-R transformation:

e sine transformation:

W(x) = % sin(mzx), W (z) = gCOS(TﬂT), (5.2.3)
D7) = i), o) =

Parameterized sine transformation variants have also been considered in [Sid93, AP16]. Later
on, we compare the limited smoothening effect of the sine transformation on any given func-
tion h € Lo ([—%, %] ,w) nem.. ([—%, %]) with the logarithmic transformation (5.2.1) and the
error function transformation (5.2.2), for which we can achieve different degrees of smooth-
ness, depending on how large the parameter n € R, is chosen. In Figure 5.2.1 we compare
the transformation mapping, its inverse and their derivatives of the logarithmic transforma-
tion (5.2.1) for n € {2,4} and the sine transformation (5.2.3).

For the rest of this section, we omit to point out that the logarithmic and error function
transformations given in (5.2.1) and (5.2.2) map onto the cube. The extended name only
has the purpose to highlight that the logarithmic and the error function transformations
(5.2.1) and (5.2.2) are different from their torus-to-R counterparts in (4.2.3) and (4.2.1), that
induced the torus-to-cube transformations above.
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Remark 5.2.1. The algebraic and the tangent torus-to-R transformation given by

2z
Y(x) = m and (x) = tan (rz),

are examples of torus-to-R transformations that fail to induce a torus-to-cube transformation.
Composing these 1) with their inverse ¢»~' as in (5.1.4), we obtain the combined algebraic
transformation

3
nxT / 1 2
n¢(x7 77) = Y Dw ($7 77) = "7 < >
(1+422(n2 —1))2 1 +422(n? — 1)
and we observe that
lim ' (z,n) = 1
s+l ° o n?’

as well as the combined tangent transformation

1 1 n
= Z arct t / ——
nw(‘ra 77) - arc an(77 an (7T1')), J/J (LL', "7) T COS2(7T$) + ,'72 Sil’lz(ﬂ'.f) )

for which we similarly obtain that

. 1
hml Dw/(x777) = 6

xﬁii

These transformations are continuously differentiable and increasing, but their first deriva-
tives are not equal to 0 at their boundary bounds. 0

5.3 Weighted Hilbert spaces on the cube

We consider families of parameterized integrable measure functions w(-, p), p € ]Ri of the
form

d d
11
wly, ) == [Jwilui, 1), y€ [2, 2] ,mERY, (5.3.1)
j=1

such that for any given torus-to-cube transformation 3 (-,n) as in (5.1.2) we have

w( ;- m5)s 15) ' (- mj) € Co <[_; ;D '

For now, we remain in the univariate setting and simplify the notation of the transforma-
tion, the measure function, and all related functions by omitting any parameter and write
(-),w(-), etc. The transformed Fourier system {¢y},c, of weighted exponential functions

o 0(y) 2rik ;1 (y) 711
Pr(y) == o) © » YE =53 (5.3.2)
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—— (5.2.3) sine transformation
--=--(5.2.1) logarithmic transformation with n =2
------ (5.2.1) logarithmic transformation with 1 = 4
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Figure 5.2.1: Comparison of the logarithmic transformation (5.2.1) with n € {2,4} and the
sine transformation (5.2.3).

forms an orthonormal system with respect to the scalar product

N

(h17h2)L2([_%,%]’w) 12/_ h1(y) ha(y) w(y) dy, (5.3.3)

so that we have
(Ph1s Ph) Ly (|1 1)) = Oikas K1 K2 € Z.

The weighted scalar product (5.3.3) induces the norm

1Pl (-3, 30) = /s P (1,4 ):

In a natural way we have Fourier coefficients of the form

1
P _[? —~2mik = (y)
hie = (hy o) py(-1 110y = [ PW) Veely) wly) e dy, (5.3.4)
as well as the respective Fourier partial sum for I C Z given by

Srh(y) = Z hie @1 (y)- (5.3.5)
kel
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Figure 5.3.1: Real and imaginary part of the weighted exponential functions ¢y, in (5.3.6) for
k =0,1,2,3 and the fixed parameters n = p = 2.

Example 5.3.1. We consider the constant measure function w(y) = w(y,n) = 1.

e Forn =2, the logarithmic transformation (5.2.1) and its density function simplify to
2x 2

—, and _o(y,2) = .

1 — 4a? ®:2) 1—4y2 +2,/1 — 432

The orthonormal functions ¢y as in (5.3.2) are of the form

m¢(x7 2) =

2 nik YEE /T
Ok (y) = e Vitzatvi—2w (5.3.6)

1—4y2 +24/1 — 4y2

The graphs of their real and imaginary parts of these @i are shown for k =0,1,2,3 in
Figure 5.3.1.

e For the sine transformation (5.2.3), the orthonormal functions ¢y as in (5.3.2) are of
the form

1 e2ik arcsin(2y) (537)

or(y) = \/TTZ/Q )

with graphs of their real and imaginary parts for k =0,1,2,3 shown in Figure 5.3.2.

5.4 Smoothness properties of transformed functions

We investigate the smoothness properties of functions h € Lo ([—%, %]d,w) and of their

corresponding transformed versions on the torus T¢ after the application of a torus-to-cube
transformation 1 as defined in (5.1.4). We also discuss the possibility to continuously extend
the derivatives of these transformed functions f to the torus T¢. Eventually, we propose spe-
cific sufficient conditions for j¢) and w such that a transformed function f is in the Sobolev
space H" (Td) ,m € Ng. These conditions are stated for both univariate and multivariate
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Re(pr(y)) = \/1iTyZ cos (2k arcsin(2y)) Im(px(y)) = /\/liTyz sin (2k arcsin(2y))
‘,‘ T T f k 0
20 1 [—kr=1] 2] |
A e
1 II ".‘. Rt TR b - [ R P k=3 1k i
0 “ Il‘ | O | |
1 | 1k i
_9 i 9l i

—6.4 —0.2 0 0.2 0.4
Figure 5.3.2: Real and imaginary part of the weighted exponential functions ¢y in (5.3.7) for
k=0,1,2,3.

) 1 P(x) 1
_§ 5 < _5

La(T) 3 h(e(x)) /(@) d (2)= \ % €l2(-202)e)

Figure 5.4.1: Scheme of the relation between f and h caused by a transformation .

l\QIH

functions. Afterwards, we utilize the embedding HA A (T4) < AP(T9) in (3.1.9) for all A > %
to discuss high-dimensional approximation problems, in which we apply fast Fourier ap-
proximation methods based on rank-1 lattices. Throughout this section we still omit the
parameters 1, pu € Ri in the notation of the torus-to-cube transformations ¢ and of the
measure functions w.

For now, we consider univariate transformed functions f € Ly (T) of the form

f(@) = h((2)) Vo((2) ¥'(2), z€T, (5.4.1)

that are the result of applying a torus-to-cube transformation y = _i)(x) as defined in (5.1.1)
to a given function h € Loy ([—%, %} ,w) so that we have the identity

2 gy = | PPy = [ W@ wll) 0/ de = 171B

N
[N

This is illustrated schematically in Figure 5.4.1.
Generally, it is rather difficult to check if such transformed functions f are elements
of H™ ([—3,3]) for some fixed m € Ny by calculating the Sobolev norm HfHHm([fl 1)-
272

We propose a set of sufficient conditions such that f e H™ ([—%, %}) with m € Ny, that

utilize the product structure of the functions f in (5.4.1) and eliminate the necessity to be
able to calculate either the Fourier coefficients fi or the Lo-norms of various derivatives



5.4 SMOOTHNESS PROPERTIES OF TRANSFORMED FUNCTIONS 63

of f appearing in the equivalent Sobolev norm || f||gm(t). Once we consider parameterized
families of torus-to-cube transformations _1(-,7) and families of measure functions w(-, ),
we will calculate how large the parameters n, u € R4 have to be in order to preserve the
fixed degree of smoothness m when transforming h € Lo ([—%, %] ) nem ([—5, 5}) into f €
H™ ([—5, 5]) via ¥ (-, ). In general, by additionally assuming a certain vanishing behavior
of the derivatives of the transformed measure function \/(w(,¥(-)) ,¢'(+) the transformed
functions f are continuously extendable to the torus T and we finally have smooth transformed
functions f € H™(T) due to the norm equivalence (3.1.8).

Now, we propose a set of sufficient univariate conditions such that we obtain smooth
transformed functions f € H™(T).

Theorem 5.4.1 ([NP21la, Theorem 3]). Let m € Ng, anh € Ly ([—3, 3] ,w) nC™ ([-1,1]),
a torus-to-cube transformation 1 and the resulting transformed function f of the form (5.4.1)

be given.
We have f € H™(T) if for alln=0,1,...,m we have

Dwech—;,;D and ( (wouw)n¢'>(")ecod—;,;b. (5.4.2)

Proof. For h € Lo ([—%, %] ) nem ([—5, %]) with m € Ny and a torus-to-cube transforma-

tion _1 as defined in (5.1.1), we consider the transformed function f as given in (5.4.1). We
apply the generalized Leibniz rule (2.0.1) to the Sobolev norm of f, which leads to

Z LARCINENS)
<y (Z (Z) H(hom(’f)(-) (Vo)™ o

k=0

£ W

ll
22

(5.4.3)

In the term corresponding to & = 0 we leave the composition h o 1 untouched for now.
For k = 1,...,m we apply the Faa di Bruno formula (2.0.2) to the k-th derivative of the
composition h o 1 and estimate

n

(X

n=0 \ k=0

£ W

k (n—k)
> KOG Berlb() (Viwey )" 0
=

11
27 2
L2([-3:3])
where we used the simplified notation By ¢(,¢)(x)) := Bye(' (), ..., p* D (2)) for the
Bell polynomial By, ¢ given in (2.0.3). All derivatives of ) are bounded on the interval [—%, %]
by assumption, so that each Bell polynomial By, ; is bounded, too. It was also assumed that
h is m~times continuously differentiable. Hence, the appearing Lo-norms are estimated by
their respective Lo,-norms, so that

k

3 OCEO) Bra( () (Viwo ) )" ()
—1

k
=3

(=1

L2([-3:3])
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Consequentially, the norm HfHHm([_l 1) is finite, if the first m derivatives of y/(w(, ¥ (-)) ¥'(+)
272

have a finite Loo-norm. We also assumed that the first m derivatives of \/(w( ¥ (-)) ,¥'(+)
vanish at the boundary points, which implies that the first m derivatives of the transformed
function f vanish at the boundary points, too. Hence, f € H™ (T) ~ H™ (T) due to the
norm equivalence (3.1.8). [ |

Next, we prove the multivariate version of Theorem 5.4.1. Similarly to (5.4.1), we consider

multivariate transformed functions f € Lo ([—%, %]d) of the form

f(x) = h(¥1(21),. .., a(za)) \/wk (Wr(xr)) W (vr), x €T (5.4.4)
1

k

that are the result of applying a torus-to-cube transformation y = ¢ (x) as defined in (5.1.2)
to a function h € Lo <[—%, %]d,w) with a product weight w as in (5.3.1). For these we have
the identity

I, Ly a1%) = /[ h(y) Pey) dy

33
d
2
[ o o) 09 T3 os) = W1 ey
Again, we derive a set of sufficient L-conditions on the torus-to-cube transformation i) and

the product weight w for an h € Lo ([ 55 é] , ) nel. ([ ;, 2] ) to be transformed by 1
into an f € H™ (T?) of form (5.4.4).

Theorem 5.4.2 ([NP21a, Theorem 4]). Let d € N, m € Ny, a d-variate torus-to-cube trans-
formation 1), an h € Lo ([—%, %]d, ) NCr. ([—%, %]d) and the corresponding transformed
functions f of the form (5.4.4) be given.

We have f € H™ (’]I'd) if for all multi-indices m € N, ||m\|ecozO < m, we have

<o[-34]) wa

Proof. For h € Lo ([—%, %]d, ) NC ([—% %]d> with m € Ny and a multivariate torus-to-
we

D@Z) € Cmix <|:_2> 2:| ) and D [H wk © d}k wk

mix

cube transformation i as defined in (5.1.2) we consider the transformed function f as given

n (5.4.4).
At first we verify that f € H" ([—%, %]d), so for all multi-indices m € N¢ with [mllpe <

m we have to show that |[D™[f]|| = 1}01) < oo. For a multivariate transformed function
2 — 929

f of the form (5.4.4) we have

2
dx.  (5.4.6)

d
[hozp T/ (we o vr) w;g] (x)
k=1

m 2 =
D=L, (129 = /[éﬁé]
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Utilizing the product measure function in the transformed function f in (5.4.4), we apply the
Leibniz formula (5.4.3) componentwise and estimate

d
" [(h o) [/ (wnouwn) Dw;] () (54.7)
k=1
< Z Z D(jl,...,jd)[hon¢](x) (m1=j1,-;ma—ja) [H (wp © Ug) ¢k] (x).

=0 ja=0

Next, we apply the Faa di Bruno formula (2.0.2) to each univariate jy,-th derivative occurring
in the term DUtJa)[h o ¢](x) in (5.4.7). For all £ = 1,...,d we put Bj,;,(We(z()) :=

Bjoi () (0), -, 0 (@) and we have
h(\ﬂ/’(X)) for j, =0,
P e ik ZD 0800 O ) (4(%)) By i (Woe(we))  for jo € N.
- (5.4.8)

After combining (5.4.6), (5.4.7) and (5.4.8), we estimate the occurring summands by their
Lo-norm, after these norms are estimated by their L.,-norm and finally we utilize the bound-
edness of the Bell polynomials B, ;, as well as the assumption that h is a C]J -function, so
that we end up with

0500

||Dm[f](x)||L2([—%é]d)

A
M
N

</[_1 l]d ‘D(h,...,id)[h}(nw(x))ﬁ %

J1=0,....jg=011=1,...;ig=1

D=

2

d d
< T 1Bjie (toe(we))|? | DOm0 omaa) [H v (wkonwk)nw?c] (x)| dx
(=1 k=1
mi,...,mMq d
< Z Dmi—j1,..;ma—ja) !H (Wi ODW)D%] () ,
1=0,...,jq=0 k=1 Loo([,%,%]d)

By assumption, the derivatives D™ {ngl (Wi o Wg) Dd)k} vanish towards the boundary

points of their domains for all m € Ng, [m[[e. < m. Thus, the derivatives D™[f] of the
transformed function f vanish at their boundary points, too, and f is in H™ (Td) due to the
equivalence (3.1.8). [ ]

We estabhsh two specific approximation error bounds for functions defined on the cube

[—%, 5] based on the approximation error bounds on the torus T¢ that we recalled in The-

orems 3.3.2 and 3.3.3. The corresponding proofs rely heavily on the previously introduced

sufficient conditions in Theorem 5.4.2 which guarantee that functions h € Lo ([—%, %] d ,w) N

co ([—%, %]d> are transformed into Sobolev functions of dominating mixed smoothness on

T? of the form (5.4.4) by multivariate torus-to-cube transformations 1) : [—%, %] ‘¢, [—%, %] d
as given in (5.1.2).
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5.5 Approximation of transformed functions

Based on the definition of a rank-1 lattice A(z, M) in (3.2.2), we define a transformed rank-1
lattice as

A y(z, M) = {y; == ¥(xj) x; € AN(z,M),j=0,...,.M —1}. (5.5.1)

A transformed reconstructing rank-1 lattice is denoted by A_y(z, M, I). Based on the univari-
ate orthonormal functions ¢y given in (5.3.2) we put

d
H (y;), kezd, (5.5.2)

forming an orthonormal system with respect to the multivariate weighted Lo ([—%, %] d ,w)—

scalar product, so that

d
(hl,hQ)L2([_%7%]d’w) = /[_1 ) y) ij(y] (5.5.3)
272 7=1
and for all ky,ks € 7% we have
(Spkp (ka)LQ ([7%7%]”570_)) = 5k1,k2 :
The multivariate Fourier coefficients hy are naturally given by
hx = (h, QDk)L2<[_%7%]d’w>. (5.5.4)

The multivariate Fourier partial sum for any I C Z% is defined as

Sth(y) =Y hcerly
kel

Suppose f € Lo (Td). For each I C Z¢ the system {#k }xes spans the space of transformed
trigonometric functions on the cube

I _y = span () 2kt g e 1Y (5.5.5)
w(-)

As in (3.2.4), for any transformed trigonometric functions on the cube h € Il7 _y, transformed

lattice nodes y; € A_y(z, M, I) and all k € I, we have the exact integration property of the

form

b= [ )Vl e Wy = [ et
22
S o, _ L o) ameion |
Floxg) e 2% = = N7 p(y)) [l ekl T < pf o (5.5.6)

= M~ -0(¥5)

1
M
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mix 272
tioned exactness and have multivariate approximated transformed Fourier coefficients of the
form

For an arbitrary function h € Lo ([—%, %]d, ) ner ([—l l]d) we lose the former men-

g leh(.V') (Y5) qomikegu ) = L g™ W0G) oy o

that only approximate the multivariate Fourier coefficients hy. F inally, the multivariate
version of the approximated Fourier partial sum is given by

SPh(y) == i pwly (5.5.7)
kel

Finally, we introduce the analogue of the Hilbert space H”(T¢), 3 > 0 given in (3.1.7) on
the cube [ 55 2] We define the space of weighted Lo ([ 55 2]d ,w)—functions with square

summable Fourier coefficients hy given in (5.5.4) by

4B ([_17%]01’00) :: {hGLQ ([_%’%]d,w) . Hh”y-[ﬁ([- | ]de) <oo}, (5.5.8)

Nl

1Plygs (-3, 472.0) = > Who(k)? e |2

Analogously, the counterpart to the space A?(T?),3 > 0 as in (3.1.6) is given on the cube
BRI
Yy

272
A (5 w) = {e (A1) oy ey <o) 659)
HhHABq,éé]{w) =Y Whe(k)? |-

5.5.1 L. -approximation error

Based on the Lo (T¢)-approximation error bound (3.3.1) and the conditions proposed in
Theorem 5.4.2 we prove a similar upper bound for the approximation error Hh S hH in
terms of a weighted Lo,-norm on [—%, %]d.

Theorem 5.5.1 ([NP2la, Theorem 5)). Let d € N, m € N, a hyperbolic cross I with
N > 2% and a reconstructing rank-1 lattice A(z, M, I]‘f,) be given. Let h € Lo ([—%, %]d,w)ﬂ
Cr.. ([—%, %]d) with w as in (5.3.1), 4 as in (5.1.2), and let X > 3. For all multi-indices

m = (my,...,mq)" € NI with |mllee < m we assume that

veen ([FL7 wa o [[T oo at| ca([-21]°
mix 279 o L2 JWe) Yy 0 9'9 .
Then there is an approximation error estimate of the form

;;}d w
2721 "\ ge

Hh st hH (- §N*m+)‘||hHHm<[7%é]d’w).
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criteria of Theorem 5.4.2 are fulfilled and the transformed function f of the form (5.4.4)
is H™(T9) and has a continuous representative, because for A\ > % there is the inclusion
H™(T?) — A™NT?) < C(T9) as in (3.1.9). Hence, for f € A A(T%) N C(T¢) we have the

approximation error bound

Proof. LetdENmENandhELg([ Z,Q]d, )ﬂCm ([ %,2]) By assumption, the

Hf_ Ide < 2N f|| gmeacray (5.5.10)

Loo(T4)

as stated in Theorem 3.3.2. With the inverse torus-to-cube transformation x = 1~ (y) we
have

iLk = (ha SDk)L2<[7%7%] w ) (f> )Lg(’]l‘d) —fk
and
Al Whe(K)2™ ue* = Y wie(K)*™ [ fiel® = [ £1[35; 5.5.11
| IIH (@ kezz:d ne (k)™ || k%;d he ()2 ficl® = L 1 Fm (e ( )
as well as
w(y)
h—S h’ = esssu B
= sl (g ) == Retnr |V W)= 2 ety
w(y 27r1k v (y)
= esssup 1 11d h( 7 o
ye[-3.3] L0(y) kz;d
st [0 | o0 [Ty o) — 3 s
J=1 kelg,
= |7 =1y, -
and
Y AR Y R

In total, by combining (5.5.12), (5.5.10), (3.1.10) and (5.5.11) we estimate for the function
f € H™(T?) N C(T?) that

) =75

sk, (. -

13" \/7
< 2N_m+A||fHAm—k(1rd)
<2 Cd,ANier)\HfHHm(Td)

= 20N Al g 412,y <0

with A > % and some constant Cy \ > 1. [ ]
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5.5.2 [,-approximation error

Based on the Ly(T¢)-approximation error bound (3.3.2) and the conditions proposed in The-
h—S%h
N

in terms of a

orem 5.4.2 we prove an upper bound for the approximation error

1 1]d

weighted Lo-norm on [—57 3

Theorem 5.5.2 ([NP2la, Theorem 6]). Let d € N, m € N, a hyperbolic cross 1% with
N > 29+ and a reconstructing rank-1 lattice A(z, M, I]”\l,) be given. Leth € Lo <[—%, %]d,w)ﬂ

cm ([—%,%]d> with w as in (5.3.1) and ¥ as in (5.1.2). For all multi-indices m =

mix

(m1,...,mq)" € N& with Imllge < m we assume that

d d
¢€Cm1x<|:_;7;:| > and D™ [H OJEO 1/16 W] ECO<|:_;,;:| )

Then there is an approrimation error estimate of the form

< N~™(log N (d-1)/2 h '
g rte) S OB (g gyt
Proof. Let m € Nyd € N and h € Lo ([ 1 %]d w) nem. ([_%’%]d). By assumption are

the criteria of Theorem 5.4.2 fulfilled and the transformed function f of the form (5.4.4) is
in H™(T?) and has a continuous representative because of the inclusion H™(T?) «— C(T%) as
n (3.1.9). For f € H™(T%) N C(T¢) Theorem 3.3.3 yields the approximation error bound of
the form

Hf sA, fH <CdﬁN_ﬁ(logN)(d_l)/2||f||Hﬂ(Td) (5.5.13)

with some constant Cyg := C(d,3) > 0. With the inverse torus-to-cube transformation
x = 1~ (y) we have

2mik- )

ﬁk = (h, @k)b([_%é]{w) = (f,e Ly (T4) fk»

and

Z th 2m|hk|2 Z th 2m|fk‘2 = ||f||HM(’]1‘d)

kezd kezd

2
A1,

l
2

w\»—t

as in (5.5.11), as well as

Hh Spa

Caa) ~ /[—% e k%:d e pr(y)| wiy)dy = Hf SﬂfH
(5.5.14)

and

|-

w _Hf— Idf‘

347 L)’
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In total, by combining (5.5.14), (5.5.13), and (5.5.11) we estimate for f € H™(T%) N C(TY)
that

— A — —
R I T ) A
SCd,BN ? (1og N) D2l £ 138 (ay
= Cd”@N_ﬁ(logN)(d_l)/2HhHqui%’%]d’w) < o0
with some constant Cy g > 0. [ ]

Finally, let us recap the results of this section. We’ve seen that under the assumptions
of Theorem 5.5.1, a function h € Lo ([ 35 2]d, ) ne <[—f 1}d> is transformed into a

mix 272

smooth function f € H™ ([—%, %}d ,w) of the form (5.4.4) and its Lo,-approximation error
decays with the rate

=5l

Loo Td

n@

- Hh ChY hH ) < N 0
( ENe ) ~
2°2]
for N — oo (or equivalently for [I§| — o) and with A > 1. Under the same assumptions
we’ve then shown in Theorem 5.5.2 that the Ls-approximation error is bounded by

S5 < N~ (log N)4=1D/2 5
7587 < N(log V)

d 1 119
Ly(T 575] ,w)

for N — oo.

5.6 Fast algorithms and discrete approximation errors on the cube

In this section we start denoting the parameters n, u € ]Ri. Families of multivariate mea-
sure functions are denoted by w(-, p) as in (5.3.1) and families of multivariate torus-to-cube
transformations as in (5.1.2) are denoted by (-, n).

For the evaluation of transformed multivariate trigonometric functions on the cube h €
7 _y(.m) asin (5.5.5) such as the approximated Fourier series S}‘h, and for the reconstruc-
tion of the approximated Fourier coefficients ﬁﬁ as in (5.5.7), we follow [NP21la, Section 4]
and outline the necessary adjustments within the efficient algorithms described in [Kdm14b,
Algorithm 3.1 and 3.2] that were recalled in Algorithms 3.4.1 and 3.4.2. Similarly to (3.4.1)

and (3.4.2), for n, u € Rd we form transformed Fourier matrices Fupe and F, . given by
Foype = (GQwik.Dw—l(yjm)) c (CM><|I|7
y]'GADw(,’n) (z,M),kGI
* _ —27rik~D1Z)71(yj,’l7)) [T|x M
= (e eC s
cube ( kel, ijAgir/f(wﬂ)(z’M)
o w(y;,m) Lo (] :
as well as h = (h(yj) m)]:O,...,Mfl for y; € A y(.m)(z, M), h:= (hy)kes with some

frequency set I C Z% of finite cardinality |I| < oo, so that we have matrix-vector-products of
the form

h=F.ph and h=M"'F* h

cube
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We transform a function h € Lo ([—%, %]d, ) ner ([—%, %]d> by a torus-to-cube trans-

mix
formation 9 (x;,m) =y;,x; = (le, e ,xé) into a periodic function f on the torus T? of the
form (5.4.4). The resulting samples are given by

] d
h‘(y]) :‘m = h(gw(xmn)) (U( Xja 7 kl;[l xkvnk‘ f(Xjan7”’)
and
5B §hny,) = 57 f e, ) (5.61)

0(yj.m)

with the parameters n, p € Ri.
By putting the coefficient vector h = (fzk>k ; into Algorithm 3.4.1, we obtain the func-
€

tion values h = F.pch = (h(yj) %)j—o as the output, while the regrouping idea

(3.4.3) in the Fourier partial sum remains the same, so that we can rewrite the initial d-
variate discrete Fourier transform into a 1-dimensional one. Conversely, we put the function

M-1
values h = (h(yj) ;)((};jj’:’ ))>j:0 into Algorithm 3.4.2 and observe that the orthogonality

property (3.4.4) as well as the subsequent arguments remain the same, so that we obtain the
) (s
coeffcients h = M~ F! ..h= (hk> el

Remark 5.6.1. We identify the torus with different cubes. We consider T¢ ~ [0,1)? when
defining rank-1 lattices A(z, M) in (3.2.2). However, we consider T¢ ~ [— %, %) when applying
a torus-to-cube transformation ;1) to a rank-1 lattice. In this process, we reassign all lattice

points x; € A(z, M) via
1 1
x; = | | x5+ 5 mod 1) — 5

forall j =0,...,M — 1. For example, in one dimension this reassignment projects the nodes
(0.85:3.3.4:3,5.5.5)7 onto the nodes (0,3,3,3,4,~3,~3,-2,-4)T.

We already showcased in Figure 5.2.1 that the definition of 1) in (5.1.1) allows a variety
of functions with different slopes. Now, in Figure 5.6.1 we show different two-dimensional
transformed rank-1 lattices Ay ny(z, M) as defined in (5.5.1), generated by z = (1,7)7
and M = 150. We compare the lattices transformed by the sine transformation (5.2.3) and
the logarithmic transformation (5.2.1) with the parameter vector n = 3 with the lattices

transformed by the tent transformation (5.7.2) and the Chebyshev transformation (5.7.8). O

On a similar note, the discrete approximation errors €3/ (h, {y; }JAil) and X (h, {y; WM i=1)
as defined in (3.5.1) and (3.5.4) are slightly adjusted in the sense of the transformed approx-
imation error bounds of Theorems 5.5.1 and 5.5.2. Under certain assumptions we’ve shown
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; A_y(.,3)(z, M) with
Ay (2, f\if) with : ey
A(z, M) (xy) = 4 sin(ma;) Wi(x5,3) =1 i

T T T T
0.5 -1 e S Sy A Y A S N 520 ¥ S ot - ry
o5l b e S S SR S S N 15 R R - i
| | | | | |
—0.5 0.5 -0.5 0.5 —0.5 0.5
Ay (z, M) with Ay (z, M) with
P (x5) = 5 — 2] ;i (x;) = & cos(2ma;)
T
05| . . e 05 . -
. L4 Dy . .* .
g . . . . .. . .
05| . 1 —o5p 3 . . -
| | | |
—0.5 0.5 -0.5 0.5

Figure 5.6.1: The two-dimensional lattice A(z, M) with z = (1,7)", M = 150 (top-left), the
transformed lattice the sine transformation (5.2.3) (top-center), the logarithmic transforma-
tion (5.2.1) (top-right) with 7 = 3, the tent transformation (5.7.2) (bottom-left) and the
Chebyshev transformation (5.7.8) (bottom-right).

in (5.5.12), (5.5.14) and (5.6.1) that we have

2
I = St ) I = A

eyl (h, {y; 1)) ~ ~ e (f, {x; 1),

I () 1o
Hh - S?hH ( d
e ([431E) = SMl
My £y My °¢) _ LOO(T)%M7 My
Eoo( {yj}]zl) HhHL ([_l l]d i) ”fHLOO(Td) Eoo(f {X]}le)
(5.6.2)

5.7 Half-periodic cosine and Chebyshev approximation

In this section we reflect on the half-periodic cosine functions as well as the Chebyshev
polynomials are classical orthonormal system used for the approximation of non-periodic
functions on the cube [—%, %] . Both systems can be discretized with suitably chosen trans-
formed reconstructing rank-1 lattices in such a way that the Algorithms 3.4.1 and 3.4.2 for
the fast evaluation and reconstruction of multivariate trigonometric polynomials are appli-
cable [PV15, SNC16, KMNN21, NP21b]. We recall the definitions of both systems, their
respective transformations mappings 1) and how they inherit the exact integration property

(3.2.3) of the Fourier system (3.1.1). Additionally, we showcase the connection of the Cheby-
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shev system with the previously introduced general framework of the transformed Fourier

systems (5.3.2). Afterwards, we compare all the considered orthonormal systems on the cube

d . . . . .
[—%, %] , the involved scalar product measure functions and transformations mappings, in

order to in particular highlight the fact that both the tent-transformation (5.7.2) used for
the cosine system and the Chebyshev transformation (5.7.8) used in the Chebyshev system
are not torus-to-cube transformations as in (5.1.2).

5.7.1 Cosine approximation with tent-transformed sampling nodes

The half-periodic cosine system is defined on the cube x = (z1,...,24)" € [—%, %]d as

Ai(x) = v2 <o ﬁ cos <7r/cj <mj + ;)) , IcN (5.7.1)

j=1 kel

and was investigated in [Adcl10, Adcll, SNC16], has been used as a comparison to certain
worst-case errors in weighted Korobov spaces of smooth periodic functions [CKNS16] and
was considered in the context of various reproducing kernel Hilbert spaces [DNP14, IKP18].

Remark 5.7.1. In [INOS, AIN12] it is pointed out that the univariate version of system (5.7.1)
can be rewritten by the transformation t = 2x into the equivalent system

{\}i cos(kt), sin <<k - ;) 7Tt> }k:h“’N, te[-1,1],

whose corresponding coefficients decay one order faster than the classical Fourier coefficients.
This modified Fourier system is extended to the multivariate setting [IN09] and was also
enhanced by the polynomial subtraction method [HIN11]. O

The cosine system (5.7.1) is orthonormal with respect to the scalar product

(h17h2)L2<[ 1) = /[_ hi(y) ha(y) dy,

so that for ki, ko € 7% we have

(Akl,/\kQ)LQ([_%é]de) 1= Ok ko

For k € Z% the cosine coefficient of a function h € Lo ([—%, %]d) is naturally defined as

fzf(os = (h, \x) I ([ 1 1]d> and for I C Z¢ the corresponding cosine partial sum is given by
2 T 9209

Sth(x) = > yer ﬁffs Ak (x). We transfer the crucial properties of the Fourier system (3.1.1)

via the tent transformation

1 , _1 )
P(x) = (w1($1>7---,¢d($d))—r, Pia;) = {? +2zx; for — 5 <x; <0,

1
5 —2x; for 0 <umx; <3,

(5.7.2)
which is not a torus-to-cube transformation as defined in (5.1.1). We have sampling nodes
in the tent-transformed rank-1 lattice Ay(z, M) defined as

Ay(z, M) := {y§°S =9 (x;j) x5 € Mz,M),j=0,...,M —1}. (5.7.3)
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and we have a reconstructing tent-transformed rank-1 lattice Ay(z, M, I) if the underlying
rank-1 lattice is a reconstructing one. Recalling the definition of difference sets D(I) in
(3.2.1), multivariate trigonometric polynomials h(-), h(-) Ak(-) € Ilp(y) supported on k € I C
Ng inherit the exact integration property (3.2.3), because with the tent transformation as
in (5.7.2) and transformed nodes y§* = ¥(x;) € Ay(z, M,I) with x; = (21,...,20)7 €
A(z, M, I) we have

fucos — /[_

d
) Mely) dy = V2™ [ hw() ] costzmha) ax

11
22 B =1

g [ 1) (7 o)

\/§Hk”0 1 = Tik-x —27ik-x;
= D () (R 4 e )

J
ekl 1R - ;
=2 h(v(x)) HCOS@WIC@%)

=0 (=1
= 17 3 ) A

For an arbitrary function h € C ([—%, %]d , we lose the former mentioned exactness and

define the approximated cosine coefficients ﬁf{OS’A of the form

M—-1

. . 1

W IS = 2 D ) M), ¥5™ € Az, M. D),
=0

leading to the approximated cosine partial sum ijh given by

Sih(x) ~ Sth(x) := > AP (). (5.7.4)
kel

Accordingly, the discrete approximation errors £/ (h, {yj}j]vil) and M (h, {Yj}j]\/i1) given in

(5.6.2) are evaluated with respect to the approximated cosine partial sum in (5.7.4). The
discretization with respect to the tent-transformed lattice points (5.7.9) leads to matrix-
vector-notation of the form

heos 1= ()0 €= Cae (57) b

Both the evaluation of h and the reconstruction of the approximated cosine coefficients

h:= {illc{os’A are realized by solving the systems

}kelcos
N N 1
Beos = Ch. and b= -~ Chees. (5.7.5)

Fast algorithms for the computation of both systems follow the same core ideas as the Al-
gorithms 3.4.1 and 3.4.2 for the Fourier system (3.4.1), because the cosine system at tent-
transformed sampling nodes can be rewritten as a Fourier system sampled at equispaced
points. Therefore, specific regrouping of the cosine coefficients allows the computation of
the d-dimensional matrix-vector-operation (5.7.5) by a single (inverse) FFT. We just have to
incorporate that the frequency sets I]C{, N Ng are now restricted to the first orthant, which is
outlined in [SNC16, KMNN21].
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5.7.2 Chebyshev approximation

For x = (x1,...,2q4)" € [—%, %]d and a finite frequency set k = (k1,...,kg)" € I C N&, we

consider the Chebyshev system

d
{Tk(x) = \/5”1(”O H cos (k¢ arccos(ng))} , (5.7.6)
(=1

kel

that is orthonormal with respect to the weighted scalar product

(s ), ]dw)z/[ 1 (x) Fra () w(x) dx :H# (5.7.7)

%7% s 1114 ’
23] j=1 7r,/1—4x
so that for ki, ko € 7% we have

(Tk1 ; Tk2)L2 ([_%é]dw) = 61(171(2 .

The Chebyshev coefficients of a function h € Lo ([—f l]d,w> are naturally defined as

272
hf{heb = (h,Tk) <[ ]d7 ) k € Z% and for I C Z% the corresponding Chebyshev partial

11

23
sum is given by Srh(x) := > g hc heb 73 (x). We transfer some properties of the Fourier
system (3.1.1) via the Chebyshev transformatlon

( ) "'a¢d(xd))T7

os (2mx;), ;€ [—; ;] : (5.7.8)

(x) =

¥
() = 5 cos

which is not a torus-to-cube transformation as defined in (5.1.1). We have sampling nodes
in the Chebyshev-transformed rank-1 lattice Ay (z, M) defined as

Ay(z, M) = {y;heb b (%)) %) € A(z, M), j=0,... M- 1} (5.7.9)

and we have a reconstructing Chebyshev-transformed rank-1 lattice Ay(z, M, I) if the un-
derlying rank-1 lattice is a reconstructing one. We note that the Chebyshev-transformed
sampling nodes are fundamentally connected to Padua points and Lissajous curves, as well as
certain interpolation methods that are based on [BCD06, DE17]. Recalling the definition of
difference sets D(/) in (3.2.1), multivariate trigonometric polynomials h(:), h(-) Tk (-) € Hpp)
supported on k € I C Nd inherit the exact integration property (3.2.3), because with the
Chebyshev transformation v as in (5.7.8) and transformed nodes yCheb P(x;) € Ay(z, M, I)
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with x; = (x]l, .. .,xé)T € A(z, M, I) we have

Bf{heb — /[

d
, h(y) T(y) w(y) dy = ﬂ\\k\\o /Td h(¥(x)) HCOS(QTI‘/{?giL'g) dx

53] =1

= \/5250 /Td h((x)) <62”ik'x + e*%ik'x) dx

Ikllo , M-1
2 1 . |
- \/;dM Z h’(w(X]» <62mk'xj + e—2ﬂ'1k~xj)
j=0
M- d
Ikllo 1 =
- \/> M H COS 27Tk€$e
=0 =1
M—
Z y5) Tie(y§™ ).
=0

For an arbitrary function h € L ([—%, %] , ) NnC ([ 55 Q]d), we lose the former mentioned

ilcheb,A

exactness and define the approximated Chebyshev coefficients of the form

hiheb ~ ﬁiheb,/\ — Z h cheb cheb)7 ijheb c A¢(27 M, 1)7

leading to the approximated Chebyshev partial sum Sj\h given by

Sth(x) = SPh(x) = 3 A Ti(x). (5.7.10)
kel

Accordingly, the discrete approximation errors X (h) and £}/ (h) given in (5.6.2) are evaluated
with respect to the approximated Chebyshev partial sum in (5.7.10). The discretization with
respect to the tent-transformed lattice points (5.7.9) leads to matrix-vector-notation of the
form

M-1

M-1
o cheb o cheb
hepep := (h(y] ))j:O , T= (T (yj )>j:0,k€] '

The evaluation of h as well as the reconstruction of the approximated Chebyshev coefficients

~

h:= (ﬁf{heb’A)k E of h are realized by solving the systems
€

~ ~ 1
hcheb =Th and h= MT*hcheb‘ (5.7.11)

Fast algorithms for the computation of both systems follow the same core ideas as the Al-
gorithms 3.4.1 and 3.4.2 for the Fourier system (3.4.1), because the Chebyshev system at
tent-transformed sampling nodes can be rewritten as a Fourier system sampled at equispaced
points. Therefore, specific regrouping of the Chebyshev coefficients allows the computation
of the d-dimensional matrix-vector-operation (5.7.5) by a single (inverse) FF'T. We just have
to incorporate that the frequency sets Ij'\l, N Ng are now restricted to the first orthant, which
is outlined in [PV15, SNC16, KMNN21].
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Remark 5.7.2. The Chebyshev system (5.7.6) is the result of a minimally adjusted version
of the classical derivation of the Chebyshev polynomials by a cosine periodization strategy
[PPST18, p. 312 ff.].

We consider the domain [—%, %] and any continuous function h : [—%, %] — R. The
change of variable 5 cos (2m-) : R — [—%, 3], that is invertible when restricted to the interval
[0, %], yields the even 1-periodic function f(-) :== h (% cos (2m)) : T =~ [—%, %) — R so that
f(z) = f(—=z) holds. Therefore, the Fourier coefficients of f can be written as

fio = : f(x)e 2T 4 = : f(x)cos (2rkx) de = 2/2 f(x) cos (2mkx) de.
_ - 0

1 1
2 2

On the same note, f can be expressed by a cosine series of the form

flx) = Z fre¥™e = fo 4 Qka cos (2rkx) .

k=—o00 k=1
By reverting the initial change of variable via %2(2) : [-3,4] — [0,3]. we obtain the

expression

h(y) = ho +2 Z hy, cos(k arccos(2y)),
k=1

1
. 2 2
hi, = 2/2 h(y) cos(k arccos(2y))

S —
/1 — 4y? Y

so that fi, = hy and we derived the orthogonal Chebyshev polynomials cos(k arccos(2-)) :
[—%, %] — [0,1]. Additional scaling yields the orthonormal system (5.7.6) with respect to

the weighted scalar product (5.7.7). O

N

Remark 5.7.3. For any univariate torus-to-R transformation ¢ : (—%,1) — R as in (4.1.1),
the first derivative 1) is by definition diverging towards their boundary points, so that its
density o is converging to 0 at its boundary points. Therefore, it is necessary to consider
a measure function w that counteracts the boundary singularities of 1)’ in order to obtain a
bounded periodized function as in (4.4.1) of the form h(1(-)) /w(¥(-)) Y'(-) after applying a
torus-to-R transformations ¢ to a given function h € La(R,w).

In contrast, torus-to-cube transformations ,i are defined in (5.1.1) in such a way that the
roles of " and _o are switched. Hence, i already causes transformed functions to be 0 at
their boundary points, which is why we later on resort to constant measure functions w = 1 in
our numerical tests. Nevertheless, it is generally feasible to consider a non-constant measure
function w as long as it does not counteract i)' and causes singularities. Furthermore,
the transformed Fourier systems {¢g},cp as in (5.3.2) and (5.5.2) and the corresponding
Ly ([-3,4] ,w)-scalar product given in (5.3.3) and (5.5.3) are intended to be a generalize the
Chebyshev system (5.7.6) and its deduction idea that we recalled in Remark 5.7.2.

To show the connection of the transformed Fourier framework with the Chebyshev system,
we put the Chebyshev transformation (5.7.8) into the transformed Fourier system (5.3.2)
despite the fact that it is not a torus-to-cube transformation as in (5.1.1). We consider a

11

hyperbolic cross I}V as defined in (3.1.5). For z,y € [—5, 5] we choose ¥ to be the Chebyshev

transformation (5.7.8) of the form 1 (z) = 1 cos (2mx), with the inverse ¢y~ (y) = %;(Qy) and
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orthonormal system | scalar sampling transformation frequency
{or(z) rer product set I
weight w
1 1

llkllo 1 5+2x for —5 <x<0, 1

2 cos (Tk 5 1 = IyNN
vz (W (zc+2)) v(z) {%Qx forOSxS%. N 0
\@HkHO cos (k arccos(2z)) ﬁ Y(x) = 5 cos (2mz) I NNy

ik 1 i
% e2mik ¢~ (2,n) w(z, p) W(x,m) as in (5.1.1) I}

Table 5.7.1: Comparison of the univariate orthonormal system, sampling sets and frequency
sets from the Chebyshev, Cosine and transformed Fourier approximation methods.

1

= By putting w(y) = 0(y), the transformed Fourier system (5.3.2)
T/ 14y

the density o(y) =

turns into

elk arccos(2y)

or(y) = = cos(k arccos(2y)) + isin(k arccos(2y)), k€ {-N,...,N}, (5.7.12)

and by combining the positive and negative frequencies we obtain

1 for k=0,
er(y) =
2cos(k arccos(2y)) for ke {l1,2,...,N},

which is orthogonal with respect to the Lo ([—%, %] ,w) -scalar product with w(y) = ———.
my/1—4y2

With some additional scaling we obtain the orthonormal Chebyshev system (5.7.6). O

5.7.3 Comparison of the orthonormal systems

The previously presented approximation approaches are based on very different orthonormal
systems and use differently transformed sampling sets, which is summarized in dimension
d =1 in Table 5.7.1 with the definition of the hyperbolic cross I}, = {-N,...,N},N € N
provided in (3.1.5).

Applying the univariate tent-transformation 1 in (5.7.2) to a sampling set of equispaced

nodes in [—%, %} can be interpreted as mirroring a given function h € C* ([—l l]) ,k e N

)

at its right boundary point and approximating the resulting continuous perigdiQC function
hot € C(T) by means of a 1-periodic cosine system. Similarly, the Chebyshev-transformation
(5.7.8) mirrors the original function h € Ly <[—%, %] ,W) nck ([_%7 %D .k € N at
its right boundary point. But, the Chebyshev transformation (5.7.8) is a C*°(T)-function,
so that it is capable of preserving a high order of smoothness and we obtain transformed
function h o) € C*(T). Parametrized torus-to-cube transformations 1 (-,n) as in (5.1.4)
adapt this periodization approach by mirroring the original function h € Lo ([—%, %] ,w) N
ck ([—%, %]) ,k € Ninto an even, continuous and periodic function, but this time the involved
parameter 77 € Ry controls the smoothening effect on the periodized function, see [NP21a],
which we discussed earlier in Theorems 5.4.1 and 5.4.2.

In Figure 5.7.1 we provide a side-by-side comparison of all the previously mentioned
transformation mappings. In particular, the center and right plot of Figure 5.7.1 showcase
the effect of the parameter n. For larger n we obtain transformations ¢ (-,n) that converge

faster, their first derivatives '(-,n) decay more rapidly towards 0 and their densities ,o(-,7)
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- (@) = L sin (n) _ - | e
— (@) = & — |20 — (2,2) = L tanh(2 tanh ™" (22)) 20(y,2) = 2(1 —4y*)72 ((H?W-’ + *1-'/)‘)

3
(@) = L cos (2m) - (e 4) = L tanh(4 tanh ™ (20) )% (2 + (- 20)F)
10 ——

2

I |
0.45 0.5

Figure 5.7.1: Left: The tent-transformation (5.7.2) and the Chebyshev-transformation
(5.7.8). Center and right: The parameterized logarithmic transformation (5.2.1) in com-
parison with the sine transformation (5.2.3), as well as their respective density functions

LQ('a 77)7 ne {27 4}‘

diverge faster close to their boundary points {— 2, 2} Furthermore, the transformed Fourier
system is based on an integer frequency set in Z, such as the hyperbolic cross Ik, in contrast
to both the cosine and the Chebyshev systems that work with non-negative frequencies in
Np.

5.8 Numerics on the cube

272 mix 272
the approximated transformed Fourier partial sum given in (5.5.7), as well as by the Cheby-
shev and cosine partial sums SPh given in (5.7.4) and (5.7.10). For the transformed Fourier
system we apply the parameterized logarithmic and the error function torus-to-cube trans-
formations (5.2.1) and (5.2.2), as well as the sine transformation (5.2.3).
For now, we consider the constant measure function w = 1, so that the transformed
functions in the sense of (5.4.4) are of the form

d
f(x,m) = H \/ W x],n] (5.8.1)

Suppose h to be in C*® ([—%, %]d>. We determine the values n; € Ry,j € {1,...,d} for

which the f(-,m) in (5.8.1) are an element of H™(T¢) by investigating the smoothness con-
ditions (5.4.2) in Theorem 5.4.1. First of all, we need n; > 1 to have torus-to-cube trans-
formations i (-,n) of the form (5.1.1). Due to the constant measure function, checking
conditions (5.4.2) for a given m € Ny simplifies to the task of determining the values n; € R
for which we have

In this section, we approximate a given function h € Lo ([—l l]d w) nCm ([—l 1]d> by

< 090,

(CEEEDAC A

as well as

; (k) 1
( ij(xj,nj)) (zj) =0 for |£L‘j|—>§

for all k € {0,...,m}. We obtain the following:
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o For m = 0 we already mentioned in (5.2.1) that the functions ,¢}(-,m;) are finite for
n; > 1 and converge to 0 at the boundary points :l:% for n; > 1.

e For natural degrees of smoothness m the m-th derivative of | / ¥%(-,n;) is in Co ([-3.3])

if?U > 2m + 1.

e For values 2m+1 < n; < 2m+3 the (m+1)-th and all higher derivatives of |/ .¢%(-, 7;)
are unbounded and in case of 7; = 2m + 3 they are bounded but not Cy ([—%, %])

In total, we have for j € {1,...,d} that

fe {Lg('ﬂ‘d) for ;> 1,

g (5.8.2)
H™(T?) for mn; >2m+1,

for the logarithmic and the error function torus-to-cube transformations (5.2.1) and (5.2.2).
In later references to this conclusion we summarize relations such as n; > 3 for j € {1,...,d}
by using the bold notation 17 > 3 instead.

Switching to the sine transformation (5.2.3) leads to a transformed function f as given in
(5.4.4) of the form

760 = o) TT o)

j=1

d
=h < sin(mx > H \ / ~ cos(mz;) € HO(TY) = Ly(T?), (5.8.3)
1

]:

for which we can not achieve any higher order of Sobolev smoothness according to Theo-
rem 5.4.2, because all derivatives of all |/ ¢(o) are unbounded.

5.8.1 Approximation of a first-order B-spline in dimensions d € {1,2,4,7}
We define a shifted, scaled and dilated B-spline of first order as

and refer to it as the By-cutout that is depicted in Figure 5.8. 1 and was also considered in
[PV15, NP21a]. The continuous Bj-cutout is an element of 3~ “([-3.3]) for any £ > 0,

which is due to the fact that the Fourier coefficients hy, = (Bj, 2™k )) Lo([-1,1)) decay like
27

1
2
k|2 for k — +o0. Considering a constant measure function w = 1, so that H” ([-3, 3] ,w) =
HP ([—3,3]), the || - ||Hﬁ([ 1 1])-horm given in (5.5.8) of the Bj-cutout is finite if

2

1B1l3,5 = Whe(k)*’|hg|* =) max{1, W}%W < 00,

kEZ keZ

l\:)\»—‘
l\:)\»—‘

which is the case for

‘k‘2ﬂ72 S k*(1+5) o /8 S

3
5—57 e > 0.
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hi(y) = Bi(y) ha(y1,y2) = Bi(y1) Bi(y2)

—0.5| P 0
‘ ‘ ‘ 02 =
205 0 0.5 04 o5

Figure 5.8.1: The univariate Bj-cutout hji(z) = Bj(x) and the two-dimensional tensored
Bi-cutout ho(x1,z2) = Bi(x1) Bi(x2).

An analogue argument shows that we also have B; € A~ ([—% l]) for any € > 0. We
consider a constant measure function, so that AP ([—%, %] ,w) = ABZ ([
(5.5.9), and the || - HAB([— ])-horm of the Bj-cutout is finite if

11
272

B
1Bl gs((=3.37) = D whe(R)? el = Y max{1, K[} |,€|2<oo
kEZ kEZ

which is the case for
kP2 <k (0t o 8<1—¢, e>0.

The tensored Bj-cutout is given by
d
=[] Bi(x) (5.8.4)
j=1

and will be approximated by the transformed Fourier, cosine and Chebyshev partial sums Sj\h
given in (5.5.7), (5.7.4) and (5.7.10). Consequentially, we have h € HEe ([—%, %]d) and by
Theorem 5.4.2 the maximum integer degree of Sobolev smoothness m that can be preserved

by any torus-to-cube transformation v is limited to m = 1, where the sine transformation

restricts it even more as we saw in (5.8.3).

We discuss the application of the weighted Lo ([—%, %]d> -approximation error bound in

Theorem 5.5.1 and the weighted Lo ([ 3 %] d)—approximation error bound in Theorem 5.5.2

for dimensions d € {1,2,4, 7} with the function h as the tensored first-order B-spline cutout
n (5.8.4), a constant measure function, the logarithmic transformation (5.2.1), the error
function transformation (5.2.2), the sine transformation (5.2.3) and the resulting transformed
functions f of the form (5.8.1). We compare the results with the approximation of h by the
cosine system (5.7.1) and the Chebyshev system (5.7.6). Accordingly, we use the hyperbolic
frequency set 1% as defined in (3.1.5) for all considered transformed Fourier systems, but only
consider the non-negative frequencies of a hyperbolic cross [ ff[ N Ng for the Chebyshev and
cosine approximation.

For each transformed system, we generate ten random rank-1 lattices as described in
(3.5.5). We repeat the calculations five times and plot the averages of the errors in Fig-
ure 5.8.2. In each dimension we consider the parameters n € {1.75,2,2.5}. We use
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N e {1,...,140} for d = 1, N € {1,...,80} for d = 2, N € {1,...,50} for d = 4 and
N € {1,...,30} for d = 7. In dimensions d > 4 we initialize [K&m19, Algorithm 6] with
the parameters ¢ =2,n =4 and § = % to efficiently reconstruct the approximated Fourier
coeflicients izl’: by means of a transformed multiple rank-1 lattice as in (4.7.8) and to form
the approximated Fourier partial sum Sf\h, whereas in dimensions d € {1,2} we apply Algo-
rithm 3.4.2 based on a single rank-1 lattice as outlined in (5.6.1).

The discrete approximation errors 3/ (h, {yj}j]vil) and e (h, {yj}j]\/il) as given in (5.6.2)
reveal slightly different behaviors for the various approximation systems with increasing di-
mensions. We begin with the discussion of the error £ (h, {yj}j]\il). In dimension d = 1
only the sine transformed Fourier system stands out by providing the worst error, whereas
the other systems provide a similar error, with the error function Fourier system being the
best. In dimension d = 2 the sine transformed Fourier system improves by being better than
the Chebyshev system, and the error function Fourier system remains the best. In dimension
d = 4 the errors diverge significantly for the first time. The Chebyshev system is now clearly
the worst, followed by the cosine and logarithmically transformed Fourier system. This time,
the sine transformed Fourier system is as good as the error function Fourier system. Finally,
in dimension d = 7 the results are very similar to the ones in dimension d = 4, but the
sine transformed Fourier system turned out to be even better than the error function Fourier
system. We note, that we tested a variety of parameters n € Ri and settled on n = 1.75 for
the error function Fourier system as well as on 17 = 2.5 for the logarithmically transformed

Fourier system because they produced the best approximation results.

For the fs-approximation error )/ (h,{yj}j]\/il), the results show the major difference

that the error function Fourier system yields the best errors in each dimension. Apart from
that, the other approximations behave quite similar throughout the increasing dimensions.
In particular, the cosine and Chebyshev systems yield identical errors in dimensions d €
{1,2} and the cosine system turns out be slightly better in dimensions d € {4,7}. The
logarithmically transformed Fourier system is better than both of them in all dimensions.
The error function Fourier system turns out to be the best system throughout all dimensions.
Finally, the sine transformed Fourier system is again the worst one in dimension d € {1, 2},
but it becomes the second best of the considered systems in higher dimensions d > 4.

But it has to be emphasized that the tensored Bj-cutout (5.8.4) is transformed into a func-
tion f € H(T?) of the form (5.4.4) for all considered torus-to-cube transformations (-, n)
with these parameter choices according to (5.8.2) and (5.8.3). Therefore, the weighted Loo-
approximation error provided in Theorem 5.5.1 and the weighted Lo-approximation error
bound in Theorem 5.5.2 are not applicable as f would have to be at least an H'(T%)-function.
Consequentially, Table 5.8.1 only lists the numerically observed decay rates for d = 1.

Next, we have a look at the error decay rates of £/ (h, {yj}j]\il) and M (h, {Yj}j]\/i1) for
the univariate case d = 1 that were numerically observed. In this specific setup, A is still

the continuous first-order B-spline cutout given in (5.8.4) that is both in A'~¢ ([-3, 3]) and

in H3e ([—%, %]) Hence, theoretically we can achieve at most e}/ (h, {yj}j]‘il) < N—3+¢

and M (h, {yj}j]vil) < N7 for any € > 0 when approximating h with respect to any
transformed Fourier system. As it turns out, we achieve these decay rates numerically for
both errors when using the cosine and the Chebyshev system and are furthermore able to
match these rates with the transformed Fourier system when considering the logarithmic
transformation with n = 2.5 and the error function transformation with n = 1.75. On the
other hand, the sine transformed and the logarithmically transformed Fourier system with
7 = 2 lose half an order in both error decay observations. In total, we observe that some
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Figure 5.8.2: Comparison of 3! (h, {yj}j]\/il) and X (h, {yj}j]vil) of the tensored first-order
B-spline (5.8.4) approximated by various orthonormal systems in dimensions d € {1,2,4,7}.

transformed Fourier systems are able to achieve the same decay rates as the Chebyshev
system, when we use parameterized torus-to-cube transformations (-,7) and pick a large
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Numerical observation

transformation e eM

(5.7.1) cosine system N2 N1
(5.7.6) Chebyshev system N—3 N1
(5.2.3) sine transf. Fourier Nt N~z
(5.2.1) log transf. Fourier, n =2 N1 N~z
(5.2.1) log transf. Fourier, n = 2.5 N~2 Nt
(5.2.2) error fct. transf. Fourier, n = 1.75 N~z Nt

Table 5.8.1: The observed decay rates of the discrete approximation errors €37 (h, {yj}M )

and X2 (h, {y; }J 1) as given in (5.6.2) when h is the univariate first order B-spline cutout B;
as defined in (5.8.4).

enough parameter 7 € R;.. The results are summarized in Table 5.8.1.

It is particularly interesting to observe that the sine transformed Fourier system has the
slowest decay rate of all considered orthonormal system, while it yields the best or second
best approximation errors in Figure 5.8.2. In total, the obtained error decay rates emphasize
that the smoothness properties (5.8.2) only provide worst case lower parameter bounds.

5.8.2 Approximation of a second-order B-spline in dimensions d € {1,2 4,7}

We define a shifted, scaled and dilated B-spline of second order as

Bolz) = —xQ—:E—F% for —%§x<0,
2 . %—x—i—% for()ga:g%,

and call it Bg-cutout, that is depicted in Figure 5.8.3 and was also considered in [PV15,

NP21b]. The continuous Bs-cutout is an element of H3e ([-3.3]) for any € > 0, which

is due to the fact that the Fourier coefficients hj, = (Ba,e2™k ())LQ([,l 1) decay like [k|~°
272

for k — +o0o0. Considering a constant measure function w = 1, so that H” ([—%, %]d,w) =

HP ([ z, %}d>, the || - ]]HB([_%é]d)—norm, given in (5.5.8), of the By-cutout is finite if

”BQHiLﬁ gy = D Whe(B) P hgl? =D max{1, |k|}26ﬁ < o0,
([ 2’2]> kez keZ ||

which is the case for

k|26 < g0+ o g < g —e, €>0.

An analogue argument shows that we also have By € A%~¢ ([—% %}) for any ¢ > 0. We
consider a constant measure function w = 1, so that AP ([—%, %]d, ) AP ([—5, i]d) as
defined in (5.5.9), and the || - HAB([—l 1]d) -norm of the Ba-cutout is finite if

33

B2l 45

ll
27 2

= Who(k)’|h| = > max{1, \k\}BW < 00,

keZ keZ
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ha(y1,y2) = B2(y1) Ba(y2)
h(y) = Ba(y) T

0.8

0.6 |-

0.4}

0.2}

-0.5 0 0.5

Figure 5.8.3: The univariate Baz-cutout hji(z) = Ba(x) and the two-dimensional tensored
Bs-cutout ho(w1,x2) = Bo(x1) Ba(x2).

which is the case for
kP B3 <k 1t o p8<2-¢ £>0.

The tensored Bs-cutout is given by
d
h(x) = || Ba(z)) (5.8.5)
j=1

and will be approximated by the transformed Fourier, cosine and Chebyshev partial sums .S j\h

given in (5.5.7), (5.7.4) and (5.7.10). Consequentially, we have h € H3e ([—%, %]d) and by
Theorem 5.4.2 the maximum integer degree of Sobolev smoothness m that can be preserved
by any torus-to-cube transformation v is limited to m = 2, where the sine transformation

restricts it even more as we saw in (5.8.3).

We discuss the application of the weighted Lo ([—%, %]d> -approximation error bound in

Theorem 5.5.1 and the weighted Lo ([—%, %] d)—approximation error bound in Theorem 5.5.2
for d € {1,2,4} with the given function h in (5.8.5), a constant measure function w, the
logarithmic transformation (5.2.1), the error function transformation (5.2.2), the sine trans-
formation (5.2.3) and the resulting transformed functions f of the form (5.8.1). We compare
the results with the approximation of h by the cosine system (5.7.1) and the Chebyshev
system (5.7.6). Accordingly, we use the hyperbolic frequency set I]Cf, as defined in (3.1.5) for
all considered transformed Fourier system, but only consider the non-negative frequencies of
a hyperbolic cross [ f{, N Ng for the Chebyshev and cosine approximation.

For each transformed system, we generate ten random rank-1 lattices as described in
(3.5.5). We repeat the calculations five times and plot the averages of the errors in Fig-
ure 5.8.4. In each dimension we consider the parameters n € {2,4}. Weuse N € {1,...,140}
ford=1,Ne{1,...,80} ford=2, N € {1,...,50} ford=4and N € {1,...,30} ford = 7.
In dimension d = 4 we initialize [K&4m19, Algorithm 6] with the parameters ¢ = 2,n = 4 and
6= % to efficiently reconstruct the approximated Fourier coefficients iLﬁ by means of a trans-
formed multiple rank-1 lattice as in (4.7.8) and to form the approximated Fourier partial sum
Sf\h, whereas in dimensions d € {1,2} we apply Algorithm 3.4.2 based on a single rank-1
lattice as outlined in (5.6.1).

For both discrete approximation errors )/ (h, {yj}j]\il) and M (h, {Yj}j]\il) as given in
(5.6.2) we obtain a similar behavior in each dimension. In dimensions d =1 and d = 2 we
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observe the proposed behavior in (5.8.2) as the approximation errors are significantly better
for n = 4 than for n = 2, indicating the increased smoothening effect of both the logarithmic
and the error function transformation. In dimension d = 4, the errors for n = 4 turn out to
be worse than for 7 = 2. On the other hand, the sine transformation yields the worst error
decays in each dimension as we expected. The Chebyshev approximation turns out to be a
solid candidate to approximate the B-spline cutout (5.8.5).

In this specific setup, we also checked the error behavior for other parameters n €
{2.1,2.2,...,3.8,3.9,4.1,4.2,...,4.9,5}. As it turns out, 7 = 4 is the best choice for
the logarithmic transformation and for the error function transformation the best choice is
1n = 2.5. However, only the error function transformation is able to match the approximation
error of the Chebyshev approximation.

But it has to be emphasized that the tensored Ba-cutout (5.8.5) is transformed into a func-
tion f € HO(T?) of the form (5.4.4) for all considered torus-to-cube transformations (-, 7)
with parameters 1 < 1 < 3, and into a function f € H!(T¢) for parameters n > 3 ac-
cording to (5.8.2) and (5.8.3). Therefore, the weighted L.-approximation error provided in
Theorem 5.5.1 and the weighted Ls-approximation error bound in Theorem 5.5.2 are of the
form

&3 (b {yi})L) = ||p = S8 b <N log M)V for >3,

ra([-44]")
and

bl (h, {Yj}j]\il) ~ Hh - S?%hHLooﬂ; e ﬁ) <N° for n>3,
’ "V oge(m

which is listed in Table 5.8.2 for d = 1, accordingly.

Again, we investigate the error decay rates of e} (h, {yj}j]vil) and M (h, {yj}jj\il) for the
univariate case d = 1 that were numerically observed. In this specific setup, h is still the
continuous second-order B-spline cutout given in (5.8.5) that is both in A42~¢ ([—%, %D and
in 3¢ ([-3.3])- Hence, theoretically we can achieve at most 3/ (h, {yj}j]‘il) s N-3te
and eg(h, {y; }j]\/il) < N~2+¢ for any € > 0 when approximating h with respect to any trans-
formed Fourier system. In contrast to the previous case with the B; cutout, we only achieve
these decay rates numerically with the Chebyshev system and with the transformed Fourier
system when considering the logarithmic transformation with n € {2.5,4}. Interestingly, the
decay rates of the cosine system remain at N~' and N~ respectively, even though the
approximated function A gained a smoothness order. In comparison, the sine transformed
Fourier system loses one and a half orders, whereas the logarithmically transformed Fourier
system with n = 2 loses half an order in both error decay observations, which is slightly
improved for 7 = 4. In total we observe that some transformed Fourier systems are able to
achieve the same decay rates as the Chebyshev system, when we use parameterized torus-
to-cube transformations 1 (-,7) and pick a large enough parameter n € Ry. The results are

summarized in Table 5.8.2.

5.8.3 Sparse frequency sets

In Figure 4.7.5 we saw that torus-to-R¢ transformations are capable of distorting any given
signal so much, that the frequency set of the periodized function changes fundamentally. For
torus-to-cube transformations the same effect might occur. Therefore, we again incorporate
a dimension incremental construction method [Voll5, PV16] to reconstruct a multivariate
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Figure 5.8.4: Comparison of )/ (h, {yj}j]\il) and X (h, {y; }]Jvil) of the tensored second-order
B-spline (5.8.5) approximated by various orthonormal systems in dimensions d € {1,2,4, 7}.

trigonometric polynomial A with an unknown support in a frequency domain I C Z? by some
partial sum S7h(-) = >y o7 hi pk(-) with some orthonormal system {yy }xes. As a reminder,
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upper bound by
Thm. 5.5.1 and
Thm. 5.5.2 Numerical observation

transformation eM eM e eM
(5.7.1) cosine system N-o N1
5.7.6) Chebyshev system N—245 N2
( y y
5.2.3) sine transf. Fourier N1 N—05
(5.2.3)
(5.2.1) log transf. Fourier, n = 2 N1 N—03
(5.2.1) log transf. Fourier, n =4 N1 NO N—225 N5
(5.2.2) error fct. transf. Fourier, n = 2 N—L9 N4
5.2.2) error fct. transf. Fourier, n = 2.5 N—2:55 N2
(5.2.2) i
5.2.2) error fct. transf. Fourier, n =4 N1 NO N—25 N—2
(5.2.2) i

Table 5.8.2: The worst case upper bounds proposed in Theorems 5.5.1 and 5.5.2 in compar-
ison with the observed decay rates of the discrete approximation errors 37 (h, {y; }]Nil) and

eM(h,{y; }]J\il) as given in (5.6.2) when h is the univariate second order B-spline cutout Bs
as defined in (5.8.5).

the approach of [PV16, Algorithm 1 and Algorithm 2] determines the s € N approximately
largest Fourier coefficients py within a fixed search space [N, N]¢NZ? with N € N and s <
(2N + 1)4. For transformed reconstructing rank-1 lattices A _y(.m) (2, M, I) these algorithms
. . . . . . M
are adapted by calculating the relative discretized approximation errors e/ (h, {y;} j:l) and
M—1 M—1

M M : , w(y;,m) w(yj.H) QA ‘ ~
€00 (h, {y;};=,) with samples (h(yj) Dg(yjm)>j:0 and ( weE Sy h(y])>j:0 and by us
ing an unknown frequency set I = J¢ with cardinality s = \Ij‘f]| that was constructed via a
dimensional incremental construction method as outlined above.

For this application we consider the function

h(y) = y1+ 2 + Y3 + vi + ysveyr, (5.8.6)

which indicates some structure of the underlying frequency set. We know, that the frequency
set of the function hi(y1,y2) = y1 + y2 is a scaled ¢£3-ball, the frequency set of the function
ha(ys,ya) = y3 + y7 is a scaled £3-ball and the frequency set of the function hs(ys,ys, y7) =
YsYsy7 is a hyperbolic cross I]?{,. However, we will not use this information and let the
dimension incremental construction method [Voll5, PV16] determine a suitable frequency
set J7. We consider the error function Fourier system (5.2.2) with parameters n € {2, 3} for
both the hyperbolic cross I]7V and the constructed sparse frequency sets J57 with s = |I]7V| for
N € {1,...,15}. The resulting ¢o-errors €3 (h, {yj}jj‘il) in Figure 5.8.5 show, that we obtain
a slightly better approximation error for 17 = 2, whereas the error improves significantly for
1 = 3 when using the sparse frequency set J!.

5.9 Summary of the numerics on the cube

We compared the approximation results of the half-periodic cosine system (5.7.1) and Cheby-
shev system (5.7.6) with the transformed Fourier systems given in (5.3.2) and (5.5.2), that we
derived within a specific periodization strategy to transform functions in the function space

Lo([-3, %]d s w(-,pm))NCr, ([—%, %]d> into smooth functions in H™(T¢) via a torus-to-cube

transformation ) : [—3, %}d = [-1.1] s given in (5.1.1). Similarly to the numerics on R?,
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Figure 5.8.5: Comparison of £}/ (h, {y; }]]Vil) of the function (5.8.6) approximated by the error
function Fourier systems with n = 2 and 1) = 3 for the hyperbolic cross set 117\, and the sparse

frequency set J!.

a main objective was to define variable torus-to-cube transformations ¢ (-,n),n € ]Ri, which
leads to parameterized transformed Fourier systems, and to determine the parameter values
for which we obtain the best f5- and f,-approximation results. A first experiment in up to
dimension d = 7 with the first order B-spline cutout Bj in (5.8.4) showed, that the error
function transformation (5.2.2) is capable to induce a transformed Fourier system, which re-
sulted in a significantly better £2-approximation error e37(-, {y; }jj‘il) as defined in (5.6.2) than
the Chebyshev system, as shown in Figure 5.8.2. At the same time, the {,-approximation
error X (., {yj}jj\/il) as given in (5.6.2) of the Chebyshev system remained the best of all
considered. A second experiment in up to dimension d = 7 with the smoother second or-
der B-spline cutout Bs in (5.8.5) showed that in lower dimensions, the transformed Fourier
system induced by the error function transformation is capable to match the approximation
errors of the Chebyshev system. In higher dimensions d > 4, the Chebyshev system yielded
significantly better approximation results than any other considered orthonormal system. In
a third test in dimension d = 7 with the polynomial (5.8.6), we again adapted a dimension
incremental construction method to determine sparse frequency sets and indeed obtained
significant improvements for the #s-approximation with the error function transformation, as
showcased in Figure (5.8.5).

We observed, that even though the Loo-conditions (5.4.5) on _¥(-,n) and w(-, ) in The-
orem 5.4.2 are rather easy to check, the resulting parameter bounds for  and p are worst
case bounds and are only more or less optimal, which has to be checked individually in any
specific example. On a similar note, the upper approximation error bounds of Theorems 5.5.1
and 5.5.2 are worst case upper bounds, too, so that the constants occurring in the error esti-
mates may have some bad growth behavior for certain combinations of ¢ (-,n) and w(-, u),
potentially causing some problematic decay behavior.

Even though we overall obtained that it is possible to create orthonormal systems that
yield better approximation results than the Chebyshev system, the structure and growth
behavior of the constants in the error estimates has to be studied more thoroughly. Also,
the measure function w needs more attention. We highlighted in (5.7.12) that the induced
transformed Fourier systems are a generalization of the well-known orthonormal systems such
as the Chebyshev system, but there could be other relevant orthonormal systems in which
the density _o and measure function w are not the same. Afterwards. extending the influence
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of the measure function on the derivatives of h might be interesting, too.



Chapter

Conclusion

In this work, we consider the approximation of functions f : 2 — C define on the domains €2 €

{T?, R, [—%, %]d} by trigonometric and transformed trigonometric functions, respectively.

We investigate which of the many results known from the approximation theory on the torus

T can be transfered to the domains {R%, [—3, %]d}.

We establishe invertible torus-to-R? transformations (-, n) : (—%, %)d —Rine R‘fr and
prove conditions for which we obtaine a periodization mapping of the form

Ly(RY, w(-, w) N HIE (RY) 5 h— f € H™(T?)

with f:= h(¢(,m)) \/w(w(m),u) 1oy (o), € R, s that (|2 by ga ) =[£Il cre)-
We evaluate these periodization conditions for two specific mappings ¢ (-, n7) and calculate the
parameter values n, p for which the Sobolev smoothness m of the function h was preserve un-
der the transformation (-, ). By means of the inverse torus-to-R¢ transformations ¢ ~!(-,n)
we transfer crucial properties and algorithms for the approximation of periodic functions on
the torus T? to the considered function class on R%. In particular, we prove weighted worst
case upper approximation error bounds and described fast algorithms for the evaluation and
reconstruction of transformed trigonometric functions on R? based on transformed rank-1
lattices Ay ) (2, M). In numerical tests in up to dimension d = 8 we calculate discrete f2-
and /..-approximation errors for torus-to-R? transformations of algebraic and exponential
type. Both setups confirm the theoretical proposition that a sufficient increase of the pa-
rameters p, 1 leads to more Sobolev smoothness being preserve by the particular torus-to-R¢
transformation and to a faster approximation error decay. However, in higher dimensions
d > 4 we face the problem that the considered periodiziation strategy distort the originally
considered function h too much, resulting in the constants appearing in the error estimates
to grow too fast. So, we switch to an adapted dimension incremental construction method to
obtain an initially unknown optimal frequency set I C Z? containing the largest frequencies
of the periodized function. Afterwards, we apply an adapted sparse FFT algorithm for which
the numerical results improve and again showcase the previously expected behavior of faster
error decays for larger parameters.

Based on the insight we got from torus-to-R? transformations v (-, 1), we extend the core

ideas of this periodization strategy to non-periodic signals on the cube [—%, %]d and pro-

ceeded in a similar fashion. We introduce invertible torus-to-cube transformations (-, n) :

[—%, %]d — [—%, %]d and prove conditions for which we obtain a periodization mapping of

91
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the form

Lo ([_;;r7w(.,ﬂ)> nem ([—;;r> S hs f e H™(TY

with 5= R((m) \Jl ). ) Tl ), o that [l (s oy = 1 lycooy

1

2
We evaluate these periodization conditions for two specific mappings (-,n) and calculate
the parameter values n, u € Ri for which the Sobolev smoothness m of the function h are
preserved by the transformation (-,m). By means of the inverse torus-to-cube transfor-
mations ) ~!(-, 1) we adapt certain properties and fast algorithms for the approximation of

periodic functions on the torus T¢ to the considered function class on the cube [—%, %]d.
In particular, we prove weighted worst case upper approximation error bounds and describe

fast algorithms for the evaluation and reconstruction of trigonometric functions on [—%, %] d
based on transformed rank-1 lattices Auw(m)(z, M). In multiple numerical tests in up to di-
mension d = 7 we calculate discrete fo- and £, ,-approximation errors for three torus-to-cube
transformed Fourier systems in comparison with the classical half-periodic cosine system and
the Chebyshev polynomials. As it turns out, for specific parameter choices the error function
transformed Fourier system was able to match the approximation quality of the Chebyshev
system, and even yielding better approximation results in some cases.

In both frameworks we observe that the parameter ranges for n, u € Ri are comparably
coarse for our particular examples. However, the strength of our periodization approach lies
in its generality as it was valid for the whole considered function spaces. Furthermore, a
huge advantage is the availability of fast algorithms for the calculation of the discretized
approximation errors.



[Adc10]

[Adcll]

[AH20]

[AIN12]

[AP16]

[BCD*06]

[BDuSU16]

[Bel61]

[BH92|

[BKP20|

[BKUV17|

[Boy00]

[CIK21]

[CKN10]

Bibliography

B. Adcock. Modified Fourier expansions: theory, construction and applications (doctoral
thesis), 2010. (Cited on page 73.)

B. Adcock. Convergence acceleration of modified Fourier series in one or more dimensions.
Math. Comput., 80(273):225-261, 2011. (Cited on page 73.)

B. Adcock and D. Huybrechs. Frames and numerical approximation II: Generalized sam-
pling. J. Fourier Anal. Appl., 26(6):1-34, 2020. (Cited on page 7.)

B. Adcock, A. Iserles, and S. P. Ngrsett. From high oscillation to rapid approximation
II: Expansions in Birkhoff series. IMA J. Numer. Anal., 32(1):105-140, 2012. (Cited on
page 73.)

B. Adcock and R. B. Platte. A mapped polynomial method for high-accuracy approx-
imations on arbitrary grids. STAM J. Numer. Anal., 54(4):2256-2281, 2016. (Cited on
page 58.)

L. Bos, M. Caliari, S. De Marchi, M. Vianello, and Y. Xu. Bivariate Lagrange interpola-
tion at the Padua points: The generating curve approach. J. Approz. Theory, 143(1):15—
25, 2006. Special Issue on Foundations of Computational Mathematics. (Cited on page 75.)

G. Byrenheid, D. Ding, W. Sickel, and T. Ullrich. Sampling on energy-norm based
sparse grids for the optimal recovery of Sobolev type functions in H”. J. Approx. Theory,
207:207-231, 2016. (Cited on page 6.)

R. E. Bellman. Adaptive control processes — A guided tour. Princeton University Press,
Princeton, New Jersey, U.S.A., 1961. (Cited on page 6.)

M. Beckers and A. Haegemans. Transformation of Integrands for Lattice Rules, pages
329-340. Springer Netherlands, Dordrecht, 1992. (Cited on page 7.)

M. Bochmann, L. Kdmmerer, and D. Potts. A sparse FFT approach for ODE with
random coefficients. Adv. Comput. Math., 46(5):1-21, 2020. (Cited on page 23.)

G. Byrenheid, L. Kdmmerer, T. Ullrich, and T. Volkmer. Tight error bounds for rank-1
lattice sampling in spaces of hybrid mixed smoothness. Numer. Math., 136:993-1034,
2017. (Cited on pages 6 and 21.)

J. P. Boyd. Chebyshev and Fourier Spectral Methods. Dover Press, New York, NY, USA,
second edition, 2000. (Cited on pages 7 and 29.)

B. Choi, M. A. Iwen, and F. Krahmer. Sparse Harmonic Transforms: A New Class of
Sublinear-Time Algorithms for Learning Functions of Many Variables. Found. Comput.
Math., 21(2):275-329, 2021. (Cited on page 6.)

R. Cools, F. Y. Kuo, and D. Nuyens. Constructing lattice rules based on weighted degree
of exactness and worst case error. Computing, 87:63—89, 2010. (Cited on pages 6 and 19.)

93



94

BIBLIOGRAPHY

[CKNS16]

[CNO4|

[CT65]

[CZ07]

[DE17]

[DGSY17]

[DILP18]

[DKS13]

[DNP14]

[DP21]

[DTU18]

[GD15)

[GH14]

[GH19)

[GKL13]

[GSY19]

[HIN11]

R. Cools, F. Y. Kuo, D. Nuyens, and G. Suryanarayana. Tent-transformed lattice rules
for integration and approximation of multivariate non-periodic functions. J. Complexity,
36:166-181, 2016. (Cited on pages 7 and 73.)

R. Cools and D. Nuyens. Fast algorithms for component-by-component construction of
rank-1 lattice rules in shift-invariant reproducing kernel Hilbert spaces. Math. Comput.,
75:903-920, 2004. (Cited on page 6.)

J. W. Cooley and J. W. Tukey. An algorithm for machine calculation of complex Fourier
series. Math. Comput., 19:297-301, 1965. (Cited on page 6.)

F. Cucker and D. Zhou. Learning Theory: An Approximation Theory Viewpoint. Cam-
bridge monographs on applied and computational mathematics. Cambridge University
Press, 2007. (Cited on page 25.)

P. Dencker and W. Erb. Multivariate polynomial interpolation on Lissajous-Chebyshev
nodes. J. Approx. Theory, 219:15-45, 2017. (Cited on page 75.)

J. Dick, T. Goda, K. Suzuki, and T. Yoshiki. Construction of interlaced polynomial lattice

rules for infinitely differentiable functions. Numer. Math., 137(2):257-288, 2017. (Cited
on page 6.)

J. Dick, C. Irrgeher, G. Leobacher, and F. Pillichshammer. On the optimal order of
integration in hermite spaces with finite smoothness. STAM J. Numer. Anal., 56(2):684—
707, 2018. (Cited on page 7.)

J. Dick, F. Y. Kuo, and I. H. Sloan. High-dimensional integration: The quasi-Monte
Carlo way. Acta Numer., 22:133-288, 2013. (Cited on page 6.)

J. Dick, D. Nuyens, and F. Pillichshammer. Lattice rules for nonperiodic smooth inte-
grands. Numer. Math., 126:259-291, 2014. (Cited on pages 7 and 73.)

J. Dick and F. Pillichshammer. Weighted integration over a hyperrectangle based on
digital nets and sequences. J. Comput. Appl. Math., 393:113509, 2021. (Cited on page 7.)

D. Duang, V. N. Temlyakov, and T. Ullrich. Hyperbolic Cross Approzimation. Advanced
Courses in Mathematics — CRM Barcelona. Birkhduser, Cham, 2018. (Cited on pages 6
and 24.)

T. Goda and J. Dick. Construction of interlaced scrambled polynomial lattice rules of
arbitrary high order. Found. Comput. Math., 15(5):1245-1278, 2015. (Cited on page 6.)

M. Griebel and J. Hamaekers. Fast discrete Fourier transform on generalized sparse
grids. In J. Garcke and D. Pfliiger, editors, Sparse Grids and Applications - Munich
2012, volume 97 of Lect. Notes Comput. Sci. Eng., pages 75—107. Springer International
Publishing, 2014. (Cited on page 6.)

M. Griebel and J. Hamaekers. Generalized sparse grid interpolation based on the fast
discrete Fourier transform. 2019. Submitted to Proceedings of SGA 2018. Available as
INS Preprint No. 1902. (Cited on page 6.)

R. Golovanov, N. Kalitkin, and K. Lutskiy. Odd extension for Fourier approximation of
nonperiodic functions. Math. Models Comput. Simul., 5, 2013. (Cited on page 7.)

T. Goda, K. Suzuki, and T. Yoshiki. Lattice rules in non-periodic subspaces of Sobolev
spaces. Numer. Math., 141(2):399-427, 2019. (Cited on page 7.)

D. Huybrechs, A. Iserles, and S. Ngrsett. From high oscillation to rapid approximation IV:
Accelerating convergence. IMA J. Numer. Anal., 31(2):442-468, 2011. (Cited on page 73.)



BIBLIOGRAPHY 95

[IKLP15]

[IKP18|

[INOS]

[IN09)

[Kdm14a]

[K&m14b)

[K&m18|

[Kdm19]

[KKV20]

[KMNN21]

[KNP18]

[KPPW20]

[KPV15]

[KPV20]

[KSU15]

[KSW07]

C. Irrgeher, P. Kritzer, G. Leobacher, and F. Pillichshammer. Integration in Hermite
spaces of analytic functions. J. Complezity, 31(3):380-404, 2015. (Cited on page 7.)

C. Irrgeher, P. Kritzer, and F. Pillichshammer. Integration and approximation in cosine
spaces of smooth functions. Math. Comput. Simulation, 143:35-45, 2018. (Cited on pages 7
and 73.)

A. Iserles and S. Ngrsett. From high oscillation to rapid approximation I: Modified Fourier
expansions. IMA J. Numer. Anal., 28:862-887, 2008. (Cited on page 73.)

A. Iserles and S. P. Ngrsett. From high oscillation to rapid approximation III: Multivariate
expansions. IMA J. Numer. Anal., 29(4):882-916, 2009. (Cited on page 73.)

L. Kémmerer. Reconstructing multivariate trigonometric polynomials from samples along
rank-1 lattices. In G. E. Fasshauer and L. L. Schumaker, editors, Approzimation Theory

XIV: San Antonio 2013, pages 255—271. Springer International Publishing, 2014. (Cited
on pages 6 and 20.)

L. Kémmerer. High Dimensional Fast Fourier Transform Based on Rank-1 Lattice Sam-
pling. Dissertation. Universitétsverlag Chemnitz, 2014. (Cited on pages 6, 19, 21, 42,
and 70.)

L. Kdmmerer. Multiple rank-1 lattices as sampling schemes for multivariate trigonometric
polynomials. J. Fourier Anal. Appl., 24:17-44, 2018. (Cited on pages 23 and 49.)

L. Kdmmerer. Constructing spatial discretizations for sparse multivariate trigonometric
polynomials that allow for a fast discrete Fourier transform. Appl. Comput. Harmon.
Anal., 47:702-729, 2019. (Cited on pages 6, 23, 49, 82, and 85.)

L. Kdmmerer, F. Krahmer, and T. Volkmer. A sample efficient sparse FFT for arbitrary
frequency candidate sets in high dimensions, 2020. arXiv:2006.13053 [math.NA]. (Cited
on pages 6 and 23.)

F. Kuo, G. Migliorati, F. Nobile, and D. Nuyens. Function integration, reconstruction
and approximation using rank-1 lattices. Math. Comp., 90(330):1861-1897, 2021. (Cited
on pages 6, 7, 72, 74, and 76.)

P. Kritzer, H. Niederreiter, and F. Pillichshammer. Ian Sloan and Lattice Rules. In
Contemporary Computational Mathematics-A Celebration of the 80th Birthday of Ian
Sloan, pages 741-769. Springer, 2018. (Cited on page 6.)

P. Kritzer, F. Pillichshammer, L. Plaskota, and G. W. Wasilkowski. On efficient weighted
integration via a change of variables. Numer. Math., 146(3):545-570, 2020. (Cited on
pages 7 and 29.)

L. Kdmmerer, D. Potts, and T. Volkmer. Approximation of multivariate periodic functions
by trigonometric polynomials based on rank-1 lattice sampling. J. Complezity, 31:543—
576, 2015. (Cited on pages 6, 19, 20, and 21.)

L. Kdmmerer, D. Potts, and T. Volkmer. High-dimensional sparse FFT based on sampling
along multiple rank-1 lattices. Appl. Comput. Harmon. Anal., 51:225-257, 2020. (Cited
on pages 6 and 23.)

T. Kiihn, W. Sickel, and T. Ullrich. Approximation of mixed order Sobolev functions on
the d-torus: asymptotics, preasymptotics, and d-dependence. Constr. Approz., 42(3):353—
398, 2015. (Cited on page 19.)

F. Y. Kuo, I. H. Sloan, and H. Wozniakowski. Periodization strategy may fail in high
dimensions. Numer. Algorithms, 46(4):369-391, 2007. (Cited on page 7.)



96

BIBLIOGRAPHY

[KU20]

[KUV19]

[KWWO06]

[Nie78§|

[NN17]

[NP20]

[NP21a]

[NP21b)

[NUUL7]

[NW12]

[PPST18]

[PV15]

[PV16]

[Sid93]

[SJ94]

[SK87]

[SNC16]

D. Krieg and M. Ullrich. Function values are enough for Ls-approximation. Found.
Comput. Math., pages 1-11, 2020. (Cited on page 6.)

L. Kdmmerer, T. Ullrich, and T. Volkmer. Worst case recovery guarantees for least
squares approximation using random samples. ArXiv e-prints, 2019. arXiv:1911.10111.
(Cited on page 6.)

F. Y. Kuo, G. W. Wasilkowski, and B. J. Waterhouse. Randomly shifted lattice rules for
unbounded integrands. J. Complezity, 22(5):630-651, 2006. (Cited on page 7.)

H. Niederreiter. Quasi-Monte Carlo methods and pseudo-random numbers. B. Am. Math.
Soc., 84:957-1041, 1978. (Cited on page 6.)

D. T. Nguyen and D. Nuyens. Multivariate integration over R® with exponential rate of
convergence. J. Comput. Appl. Math., 315:327-342, 2017. (Cited on page 7.)

R. Nasdala and D. Potts. Transformed rank-1 lattices for high-dimensional approximation.
Electron. Trans. Numer. Anal., 53:239-282, 2020. (Cited on pages 10, 27, 28, 29, 33, 36, 40,
41, and 42.)

R. Nasdala and D. Potts. Efficient multivariate approximation on the cube. Numer.
Math., 147(2):393-429, 2021. (Cited on pages 10, 55, 57, 63, 64, 67, 69, 70, 78, and 80.)

R. Nasdala and D. Potts. A note on transformed Fourier systems for the approximation
of non-periodic signals. arXiv preprint arXiw:2102.00717, 2021. (Cited on pages 10, 55, 72,
and 84.)

V. K. Nguyen, M. Ullrich, and T. Ullrich. Change of variable in spaces of mixed smooth-
ness and numerical integration of multivariate functions on the unit cube. Constr. Ap-
prox., 46(1):69-108, 2017. (Cited on page 7.)

E. Novak and H. WozZniakowski. Tractability of Multivariate Problems Volume III: Stan-
dard Information for Operators. Eur. Math. Society, EMS Tracts in Mathematics Vol 18,
2012. (Cited on page 6.)

G. Plonka, D. Potts, G. Steidl, and M. Tasche. Numerical Fourier Analysis. Applied and
Numerical Harmonic Analysis. Birkhduser, 2018. (Cited on page 77.)

D. Potts and T. Volkmer. Fast and exact reconstruction of arbitrary multivariate algebraic
polynomials in Chebyshev form. In 11th international conference on Sampling Theory and
Applications (SampTA 2015), pages 392-396, 2015. (Cited on pages 7, 72, 76, 80, and 84.)

D. Potts and T. Volkmer. Sparse high-dimensional FFT based on rank-1 lattice sampling.
Appl. Comput. Harmon. Anal., 41:713-748, 2016. (Cited on pages 6, 18, 23, 50, 51, 86,
and 88.)

A. Sidi. A new variable transformation for numerical integration. In Numerical integration
1V, pages 359-373. Springer, 1993. (Cited on page 58.)

I. H. Sloan and S. Joe. Lattice methods for multiple integration. Oxford Science Publica-
tions. The Clarendon Press Oxford University Press, New York, 1994. (Cited on page 6.)

I. H. Sloan and P. J. Kachoyan. Lattice methods for multiple integration: Theory, error
analysis and examples. SIAM J. Numer. Anal., 24:116-128, 1987. (Cited on pages 19
and 20.)

G. Suryanarayana, D. Nuyens, and R. Cools. Reconstruction and collocation of a class
of non-periodic functions by sampling along tent-transformed rank-1 lattices. J. Fourier
Anal. Appl., 22:187-214, 2016. (Cited on pages 72, 73, 74, and 76.)



BIBLIOGRAPHY 97

[SSO83]

[ST87]

[Ste93)]

[STW11]

[Suz20]

[Tem86|

[Tem93]

[U1107]

[Vol15]

[Vol17]

[Vyb05]

[Weil2]

W. E. Smith, I. H. Sloan, and A. H. Opie. Product integration over infinite intervals. L.
Rules based on the zeros of Hermite polynomials. Math. Comp., 40(162):519-535, 1983.
(Cited on page 7.)

H.-J. Schmeisser and H. Triebel. Topics in Fourier analysis and function spaces, vol-
ume 42 of Mathematik und ihre Anwendungen in Physik und Technik. Akademische
Verlagsgesellschaft Geest & Portig K.-G., Leipzig, 1987. (Cited on pages 14 and 15.)

F. Stenger. Numerical Methods Based on Sinc and Analytic Functions, volume 20 of
Springer Series in Computational Mathematics. Springer-Verlag New York, 1993. (Cited
on page 29.)

J. Shen, T. Tang, and L.-L. Wang. Spectral Methods, volume 41 of Springer Ser. Comput.
Math. Springer-Verlag Berlin Heidelberg, Berlin, 2011. (Cited on page 29.)

Y. Suzuki. Applications and analysis of lattice points: Time-stepping and integration
over RY, 2020. PhD thesis, KU Leuven. (Cited on page 53.)

V. N. Temlyakov. Reconstruction of periodic functions of several variables from the values
at the nodes of number-theoretic nets. Anal. Math., 12:287-305, 1986. In Russian. (Cited
on pages 6 and 21.)

V. N. Temlyakov. Approximation of periodic functions. Computational Mathematics and
Analysis Series. Nova Science Publishers Inc., Commack, NY, 1993. (Cited on page 6.)

T. Ullrich. Smolyak’s algorithm, sparse grid approximation and periodic function spaces
with dominating mixed smoothness. Dissertation, Friedrich-Schiller-Universitdt Jena,
2007. (Cited on page 15.)

T. Volkmer. sparseFFTr1l, MATLAB® toolbox for computing the sparse fast Fourier
transform based on reconstructing rank-1 lattices in a dimension incremental way. http:
//www.tu-chemnitz.de/ tovo/software, 2015. (Cited on pages 6, 18, 23, 50, 51, 86,
and 88.)

T. Volkmer. Multivariate Approximation and High-Dimensional Sparse FFT Based on
Rank-1 Lattice Sampling. Dissertation. Universitdtsverlag Chemnitz, 2017. (Cited on
pages 6 and 21.)

J. Vybiral. Function spaces with dominating mixed smoothness. Dissertation, Friedrich-
Schiller-Universitit Jena, 2005. (Cited on page 15.)

F. Weisz. Summability of multi-dimensional trigonometric Fourier series. Surv. Approzx.
Theory, 7:1-179, 2012. (Cited on page 18.)


http://www.tu-chemnitz.de/~tovo/software
http://www.tu-chemnitz.de/~tovo/software

	Contents
	1 Introduction
	2 Preliminaries and notations
	3 Fourier approximation on the torus
	3.1 Fourier analysis on the torus
	3.2 Fourier approximation with rank-1 lattices
	3.3 Approximation error bounds on the torus
	3.4 Algorithms on the torus
	3.4.1 Efficient evaluation and reconstruction of trignometric polynomials
	3.4.2 Multiple rank-1 lattices
	3.4.3 Sparse fast Fourier transform

	3.5 Discrete approximation errors
	3.5.1 The -approximation error
	3.5.2 The 2-approximation error


	4 Torus-to-Rd transformation mappings
	4.1 Torus-to-Rd transformations
	4.2 Exemplary transformations
	4.3 Weighted Hilbert spaces on Rd
	4.4 Smoothness properties of transformed functions
	4.5 Approximation of transformed functions
	4.5.1 L2-approximation error
	4.5.2 L-approximation error

	4.6 Fast algorithms and discrete approximation errors on Rd
	4.7 Numerics for the error function transformation
	4.7.1 Single rank-1 lattices in dimension d=1
	4.7.2 Single rank-1 lattices in dimension d=2
	4.7.3 Multiple rank-1 lattices in dimension d=4
	4.7.4 Suitable frequency sets in up to dimension d=7

	4.8 Summary of the numerics on Rd

	5 Torus-to-cube transformation mappings
	5.1 Torus-to-cube transformations
	5.2 Exemplary transformations
	5.3 Weighted Hilbert spaces on the cube
	5.4 Smoothness properties of transformed functions
	5.5 Approximation of transformed functions
	5.5.1 L-approximation error
	5.5.2 L2-approximation error

	5.6 Fast algorithms and discrete approximation errors on the cube
	5.7 Half-periodic cosine and Chebyshev approximation
	5.7.1 Cosine approximation with tent-transformed sampling nodes
	5.7.2 Chebyshev approximation
	5.7.3 Comparison of the orthonormal systems

	5.8 Numerics on the cube
	5.8.1 Approximation of a first-order B-spline in dimensions d{1,2,4, 7}
	5.8.2 Approximation of a second-order B-spline in dimensions d{1,2,4, 7}
	5.8.3 Sparse frequency sets

	5.9 Summary of the numerics on the cube

	6 Conclusion
	Alphabetical Index

