View metadata, citation and similar papers at core.ac.uk

-

brought to you by .. CORE

provided by NASA Technical Reports Server

NASA Contractor Report 189668 Y/ S,
ICASE Report No. 92-27

ICASE

RESOLUTION PROPERTIES OF THE FOURIER METHOD
FOR DISCONTINUOUS WAVES

David Gottlieb
Chi-Wang Shu

Contract No. NAS1-18605
June 1992

Institute for Computer Applications in Science and Engineering
NASA Langley Research Center
Hampton, Virginia 23665-5225

Operated by the Universities Space Research Association

NASA-LR-1u90460) RESOLUTIUN N92-30T16

St o RTTOS Tr THL FOURISR METHOD
NASA Fre CTLCSMTINIGHS wAVES Final
R reaze) Yoy unclas

, , Rogort (ICAS
National Aeronauticsantc '
Space Administration

Langley Research Cent: G3/64 0111005

Hampton, Virginia 23665


https://core.ac.uk/display/42811758?utm_source=pdf&utm_medium=banner&utm_campaign=pdf-decoration-v1




RESOLUTION PROPERTIES OF THE FOURIER
METHOD FOR DISCONTINUOUS WAVES '

David Gottlieh and Chi-Wang Shu
Division of Applied Mathematics
Brown University
Providence, RI 02912

ABSTRACT

In this paper we discuss the wave-resolution properties of the Fourier approximations of
a wave function with discontinuities. It is well known that a minimum of two points per
wave is needed to resolve a periodic wave function using Fourier expansions. For Chebyshev
approximations of a wave function, a minimum of 7 points per wave is needed [3]. Here we
obtain an estimate for the minimum number of points per wave to resolve a discontinuous
wave based on its Fourier coeflicients.

In our recent work on overcoming the Gibbs phenomenon, we have shown that the Fourier
coeflicients of a discontinuous function contain enough information to reconstruct with expo-
nential accuracy the coefficients of a rapidly converging Gegenbauer expansion. We therefore
study the resolution properties of a Gegenbauer expansion where both the number of terms

and the order increase.

1 Research supported by AFOSR grant 90-0093. ARO grant DAAL03-91-G-0123, NASA grant NAG1-1145,
DARPA grant N00014-91-J-4016, and by NASA contract NAS1-18605 while the authors were in residence at
ICASE, NASA Langley Research Center, Hampton, VA 23665. Computation supported by the Pittsburgh
Supercomputer Center.






1 Introduction

In [5] (see also [3]), the issue of the number of points required to resolve a wave has been
considered as a measure of the accuracy of a given scheme. In particular it has been shown
that only two points per wave are required if the wave function is approximated by a Fourier
series. This result is almost trivial since the expansion basis contains the wave function. It
is also shown in [3] that if the wave function f(z) = €™ is approximated by a truncated
Chebyshev expansion then a minimum number of 7 points (or, alternatively, number of terms
retained in the expansion) per wave is required. The proof is based on the observation that
if the number of terms in the expansion exceeds this minimum of 7 per wave then the error
decays exponentially (see [3, page 35]).

The situation changes when the wave function is discontinuous. As a generic example,
consider the above mentioned function f(z) = €™ defined on [—1, 1] where w is not an in-
teger. In this case, the truncated Fourier expansion does not converge at all in the maximum
norm. This is known as the (ibbs phenomenon and there is no meaning to the question of
number of points required to resolve such a wave.

Recently, however, the Gibbs phenomenon has been resolved. In [4] it has been shown
that the first N Fourier coeflicients of an analytic, but nonperiodic function contain enough
information on the solution to construct an exponentially convergent Gegenbauer series.

Consequently we are concerned with resolution properties of the expansion in Gegenbauer
polynomials C;}(z) to approximate a non-periodic wave function f(z) = €™ where w is not
an integer. We first consider the question of minimum number of points per wave needed
to resolve this function. Two separate situations are considered. The first involves a fixed
A in the Gegenbauer expansion. Note that the Chebyshev expansion is a special case with
A = 0. For this situation our results show that the minimum number of points per wave is
7, the same as in the special Chebyshev case. In the second situation we assume that v = %
is a constant in the Gegenbauer expansion. We show that the minimum number of points
per wave increases with v at the boundary =z = £1 (i.e. at the discontinuity of the wave)
and decreases with 4 at the center x = 0. This second situation corresponds to the case in
which the first N Fourier coefficients of the function are known, since in this case we can
reconstruct the Gegenbauer expansion for ¥ = 2 constant.

In Section 2 we quote some results about Gegenbauer polynomials. In Section 3 we study
the resolution properties of the Gegenbauer expansion of a wave function, first for A fixed
and then for v = % constant. Section 4 is devoted to the discussion of how many Gegenbauer

coeflicients can be obtained accurately from the first N Fourier coefficients. Here we have

the minimum number of points per (discontinuous) wave to get exponential decay of the



error. Section 5 brings numerical confirmation for the above results.
We will use A to denote a generic constant independent of all the growing parameters

throughout this paper. The actual value of A may be different at different locations.

2 Preliminaries

In this section we will collect some definitions, equalities and inequalities which will be used
in later sections.

We start by defining the Gegenbauer polynomials C}(z).
Definition 2.1 For A > 0, the Gegenbauer polynomial C;(z) is the polynomial of degree n
that satisfies

/_1 (1 - 220N z)C)N(z)dz = 0 k#n (2.1)
with
CM1) = Fr(:r_éi;l (2.2)

The Gegenbauer polynomial C}}(z) achieves its maximum at the boundary z = 1 [2, page

206

|Cal2)] < CR(1) (2.3)

and its value at the center z = 0 is given by [1, page 777]

o0 = (rEEEl = (2.4)

The Gegenbauer polynomials thus defined are not orthonormal. The norm of CMz) is

given by [2, page 174]

1 ) T(A+ 1)
A= — )z o) Mz)dr = 1200 (1) =2 —. 2.
b= [ 1= @O = PO (2.5
We will also need the following identity, which can be found in (2, page 213]
1 ! D A—21 irwz YA 2\* -1
i L= hernaie)da =T (=) 0+ N a(mw). (2.6)
Throughout this paper we repeatedly use the Stirling’s formula: for any z > 1,
I'z+1) < (2#)%m”+%e'$e% (2.7)
T(z+1) > (2m)iz"tie™® (2.8)



We will need the following estimates for the Bessel function J,(nz) [1, page 362]

V122 "

zZe
In < —1 , 0
| <nz>|_(1+ ﬁ—-l_ﬁ)

The following Lemma will be used in conjunction with the estimate in (2.9).

<z<1L (2.9)

Lemma 2.1
If ¢(z) and p(z) are defined by

@)= = 12T
z) = ——————, z) =
MEsvic e P 2
where v > 0, and the constant ¢(v) is defined by

o) = YL 2T, (2.11)

1+~

(2.10)

then
(1) For 0 < 2 < 1, ¢(2) is a strictly increasing function and ¢(z) < 1;
(2) For 0 < z < ¢(%), p(2) is a strictly increasing function;
(3) For ¢(y) < z < 1, p(z) a strictly decreasing function and p(z) > 1. ]

3 Wave Resolution Properties of Gegenbauer Expan-
sions

Consider the non-periodic wave function

f(z) = ™= (3.1)
where w > 0 is not an integer. The Gegenbauer coefficients of this function are defined by
. 1 L
PO = / (1 — 22 ™2 0N (2)de (3.2)
| v-1

with &} given by (2.5).

Our objective is to find a lower bound on the ratio

r=— (3.3)

w
where w is the number of waves in (3.1) and m is the number of terms in the Gegenbauer

expansion



) =3 POCH) (3.9

such that the approximation error using the expansion (3.4) is exponentially small when
m — oo. The ratio r defined in (3.3) is usually called the number of points per wave. It is
literally the number of points per wave for the collocation case and can be called number of
modes per wave for the Galerkin expansion (3.4)-(3.2). We can then define the regularization

error RE(A,m,r,z) to be

RE(A,m,r,z) = |f(z) = [u(2)] (3.5)
and ask the question of finding a lower bound ro = ro(}, ) such that the regularization error
(3.5) is exponentially small for r > ro when m — oo.

According to the identity (2.6) and the definitions (3.2)(3.4), the regularization error
(3.5) can be explicitly expressed as

RE(\,m,r,z) = |[(\) (-2—’”—)A S i+ A (l”) C,’\(.r)l. (3.6)

Tm I=m+1 r

first we have the following theorem for the case with fixed A.

Theorem 3.1 If A is fixed, then 7o = 7 is a lower bound for the number of points per wave

to obtain exponentially small regularization error for all -1 < <1

Proof: Assume r > w. Denote z = ;%7 and z = Z. For I > m we have 2y < z < | and
hence q(z) < ¢(z) < 1 according to Lemma 2.1. Take s = 1—"%11 < 1 and m big enough so

that %)(—l(lf%lq(z) < s for [ > m. If we define

B() = (1 4+ 3) (g2 T2 (3.7

we have, for { > m

B(l+1)  (I+1+X(+2))
B(I) I+ 21 +1)
We can then start from the explicit formula (3.6) and absorb all the A dependent terms

q(z) <s < 1. (3.8)

into the generic constant A to obtain

RE(\m,rz) < Am™ 3 (14 4) |Ji (Er-"—l)‘cﬁ(l)

I=m+1
o (142X
< Am™ 3 (4N (gl T2
l=m+1 :



oC

< Am™ > B(I)
[=m+1
< Am—’\M
— 5
< Am? (q(z))m+A

where we have used (2.3) in the first inequality (2.9) and (2.2) in the second inequality, the
definition of B(l) in (3.7), the fact that g(z;) < ¢(2) in the third inequality, and (3.8) in the
fourth inequality. This finishes the proof because ¢(z) < 1. 0

The result of Theorem 3.1 is not surprising; for A = 0 this is simply the known result for
the Chebyshev case [3].

For fixed A, the estimates are essentially the same for the boundary point x = 1 or for
the center point z = 0, since there is only an algebraic difference between C*(1) and C}(0).
However, this algebraic difference becomes bigger when A increases.

For our purpose we are more interested in the case A ~ m. This is because we are
interested in the situation where the finite Fourier series of f(z) is given. In [4] we proved
that it is possible to recover uniform exponential accuracy from the finite Fourier series of a
non-periodic analytic function through the use of Gegenbauer expansions with A ~ m.

Let us now assume that v = % is a constant. We have then the following theorem.

Theorem 3.2 If v = % 1s a constant, then

(1) The regularization error RE(ym,m,7,1), at the boundary r = 1, is exponentially

small if r > max(ry,r;) where r; is the unique solution of

7r _ (2ey(IL+9) _ .
() = T = @0 9

in the region r; > iET if (3.9) has a solution (i.e., if p(e(y)) = Q1(7)), or r = iEwx

otherwise. Also, r; is the unique solution of

T |
q(7‘2(1+7)) Tty (3.10)

(2) The regularization error RE(ym,m,r,0), at the center x = 0, is exponentially small

if » > max(rs,r4) where r3 is the unique solution of

T _ (L)) _
p(y.s(l +7)) = Uiz - Qs(7) (3.11)

within the region r3 > 75 1T (3.11) has a solution (i.e., if p(c(v)) > Qs(v)), or 13 = waesd

otherwise. Here ry is the unique solution of




T 1
= . 3.12
q<r4(1+7)) Vith (312)
The functions p(z) and ¢(z) in (3.9)-(3.12) are defined by (2.10) in Lemma 2.1 and the
constant c(7y) is defined by (2.11).

Proof: Denote z; = Ty and z = Ty = gy For I > m we have z; < z < ¢(y) when
r > 112 7 hence g(z1) < ¢(2) < # according to Lemma 2.1 and the condition (3.10).

Take s = Lﬂl—*—‘f—")ﬂﬂ, which yields (1 + 2y)q(z) < s < 1. Hence we can take m big enough
so that for [ > m,

(I+1+4ym)(l+ 2ym) 3 1 ! [+ 2ym
Tm)i+n) ) = (1+l+~rm) <l+1)(l+27l>(1+27)q(z)

IA

1
1 < ;
( + l+'ym) (14+2v)¢(z) <s< 1
If we now define

{4+ym F(l + 2’7771)

B() = (1+ym) (4(2)) S (3.13)

we havefor I > m

B(I+1) (I+1+ym)(l+2ym)
B(l) —  (I+ym)(+1) a(z) ss <. (3.14)

We can then start from the explicit formula (3.6) to obtain

REGm,m,r1) < Tom) (22)7 3 (@49m) [ (T2) | Cm0)

mm =m+1
T(ym) [2r\"™ & wm L+ 2ym)
< oy (o) 2 () (g() T =
Llym) (2r\™ &
= I'(2ym) (E) 1=§.1 B
Cym) (2 \™ Blm)
S ['(2ym) (%) 1—s

(14 2y)1*2 )m
Al s————p(z
(o=
where we have used (2.9) and (2.2) in the second inequality, the definition (3.13) and the
fact g(z;) < ¢(z) in the third inequality, (3.14) in the fourth inequality and Stirling’s formula
(2.7)-(2.8) in the last inequality.



According to condition (3.9) and Lemma 2.1, the number ((21:1%’173:)2)17) (T(l’jﬂ)) is strictly

less than one for r > r;. This finishes the proof for z = 1.

The proof for the center point z = 0 is similar and is thus omitted. 0o
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Figure 1: Minimum number of points per wave as a function of v. Left: minimum r = 2

to obtain exponentially small regularization error; Right: minimum R = %V— to obtain expo-

nentially small resolution error from Fourier partial sum.

In Figure 1 (left) we show the curves of number of points per wave, r = 2, versus 7,

both for resolving the boundary z = 1 (upper line) and for resolving the center z = 0 (lower
line). These were obtained from the results (3.9)-(3.12) in Theorem 3.2. We can see that
the top curve for = 1 is an increasing function of 4, while the bottom curve for z =0 is a
decreasing function of 4 for ¥ > 0.37. At ¥ = 1, we need approximately 7.03 points per wave
to resolve the boundary and 3.51 points per wave to resolve the center. At v = 5, this two
numbers change to 8.11 and 2.33, respectively. Figure 1 (right) is related to the truncation

error to be discussed in next section.

4 The Truncation Error from Finite Fourier Series

In this section we consider the situation that f(z) = €™ is not known and only the first
2N + 1 Fourier coefficients f(k) are given. We would like to recover, within exponential
accuracy at all points in ~1 < z < 1, the finite Gegenbauer expansion f)(z) of f(z) as
defined by (3.4). This, together with the results in the previous section, will establish the
number of points per wave for resolving discontinuous waves based on its Fourier partial sum

through Gegenbauer polynomials. The result in this section parallels the general theorems

in [4].



The Fourier partial sum of the discontinuous wave function f(z) = €'™* is given by

N
fn(e)= 3 flk)e*™ (4.1)
k=-N

A

where the Fourier coefficients f(k) are defined by

f(k) = % / : f(2)e-*dz . (4.2)

Assume that the first 2N + 1 Fourier coefficients f(k), |k| < N and hence also the
Fourier partial sum (4.1) are known but the function f(x) is not. We thus do not know the
exact Gegenbauer coefficients f’\(l) of f(z) defined by (3.2), but only the approximate ones

obtained from the Fourier partial sum fy(z), which we denote by §*(/)

P = 737/ (1= 2P ()N ) de (4.3)

-1

Notice that §*({) depends on N.
We now define the truncation error T E(\, m, N,z) to be

m

S (=3 )CN)| - (4.4)

=0

TEAm,N,z)=

Notice that w or 7 = 2 is not an explicit parameter in our definition of the truncation
error. The estimates we obtain later will be uniformly valid for all w.
In the next theorem we shall bound the truncation error in terms of N, the number of

given Fourier coefficients, m the number of terms in the Gegenbauer expansion, and .

Theorem 4.1 The truncation error at the boundary z = | satisfies the estimate

(m+ MNI(m + 2X)[(X) ( 2 )’\‘1
< — . "
TEAm,N,1) <A (m — )T (2)) N (4.5)
At the center x = 0, the truncation error satisfies
MP(Z+X) 7 2\
TEG.m N,0) < AT TG+ (WN) (4.6)

r(3)
If A = ym and m = SN where v and 3 are positive constants, then the truncation error

satisfies

v 1+2y\ BN
o) 0

TE(yBN, BN, N,1) < AN? (

at the boundary z =1 and



10\ BN
TE(+AN, BN, N,0) < AN? (ﬂw(l (J;j)j)” ) (4.8)
at the center x = 0.
Proof: Since
flz) = fn(z) = Y f(n)e™™ (4.9)

|ni>N
and |f(n)] < 1 according to the definition (4.2) with f(z) = €"™*, we can estimate the

truncation error as follows

TE(\m,N,z) < (m+1) max [(f*() - ()G} (z)]

0<I<m
. 1 1 .
= (m + 1)01%112)7; In,;N f(n)CIA(a:) <~E{X -/_1(1 - z2)A—EelnwyClA(y)dy)
= 1 ) ) (2) i1+ A
= (D ggax | 52 A0CHET) (2) 40+ NG
9 A=1
< AmI(X) (m) 021{:;);(1 + A) |C,’\(;r)‘ . (4.10)

In the second step we have used (4.9), the definition of f’\(l) in (3.2) and that of g*({) in
(4.3), in the third step we have used the equality (2.6), and in the last step we have used
the facts |f(n)] < 1 and |J.(z)] <1 for all z and v > 0 [1, page 362].

For the boundary point £ = 1 we can then proceed as follows

¢ A-1
TE(A,m,N,1) < AmI()\) (-‘%) 0122)((14-/\)6',)‘(1)
m <I<m

A-1
Am T'(A) ( 2 ) ax (I + XTI+ 2X)
0<i<m

r(2y \=N I
(m+ AD(m +20T(X) 7 2 \M!
S AT o DTey (%) (+.10)

where in the second step we have used the formula (2.2) for CA(1), and in the last step
we have used the fact that M)%(M is an increasing function of I. The result in (4.5) is
thus proven. Some simple algebra and the use of Stirling’s formula (2.7)-(2.8) easily produce
(4.7). The estimates (4.8) and (4.10) at the center point z = 0 can be obtained in a similarly
fashion and the detail is thus omitted. 0

Since our estimates of the truncation error, (4.7) and (4.8), do not depend on the wave

number w or r = 2, the minimum number of points per wave for exponential convergence,

9



defined by R = %, is obtained by using the r = 2 derived in Theorem 3.2 and the largest

8 in (4.7) or (4.8) such that the factors on the right hand sides which are being raised to

power N are still less than one. This gives the following theorem.

Theorem 4.2 Assume that the Fourier coefficients

fiky =3 [ f@)ereds

of the function f(z) = ™" are known for —N < k < N. Let §*(I), 0 < I < m be the
Gegenbauer expansion coefficients of fy(z) = Ype_y f(k)e*= given by (4.3). Define the

number of points per wave by

R=2" (4.12)

and the resolution error by

E(A,m,N,R,z) = |f(z) - f:f]’\(l)C[\(x) . (4.13)

=0
Then, if A = ym and m = BN, we have the following results.
(1) At the boundary = = 1, if one uses

2mey
(1+ 2'y)%+2

and r = 2 > max(ry,7;) as is derived in Theorem 3.2, then the resolution error is exponen-

= Bi(v) (4.14)

tially small and bounded as

E(v8N,AN, N, R,1) < A (N?0} + b3 (4.15)

where

~ BY(1 + 29)1+2 s ~ ((1_{_27)1“7 ( - ) 8
"T‘( rer) ) R 7 Ll E ) <b
2N

The number of points per wave R = %= is estimated by

2 max(rl, 7‘2)

R> 4.16
B.(%) 19
where rq, 7, are defined in Theorem 3.2 and B (%) is defined by (4.14).
(2) At the center z =0, if one uses
Te
B < = By(v) (4.17)

(1+ 27)§+1

10



and 7 = 2 > max(r3, r4) as is derived in Theorem 3.2, then the resolution error is exponen-

tially small

E(YBN,BN, N, R,0) < A (N?}\ + c}) (4.18)
where
_(Baaz (i ( " ) Y
T\ (rey FENCa+ P T+ |

2N

The number of points per wave R = “= is estimated by

2max(r3, ry)

By(7)
where r3, vy are defined in Theorem 3.2 and B,(7) is defined by (4.17).

R> (4.19)

Proof: This is simply a combination of Theorems 3.2 and 4.1. 0

In Figure 1 (right) we show the curves of number of points per wave, R = %V-, versus 4,

both for resolving the boundary z = 1 (upper line) and for resolving the center z = 0 (lower
line), obtained from the results (4.16) and (4.19) in Theorem 4.2. We can see that the top
curve for ¢ = 1 achieves its minimum at around 4 = 0.9. and the bottom curve for z = 0
1s an increasing function of 4. We emphasize that these results are obtained with different
B for z =1 and 2 = 0 (from (4.14) and (4.17) respectively). In practice a single 8 should
be used since one would like to resolve both the boundary and the center simultaneously. If
the 3 for x = 1, given by (4.14), is also used for z = 0, the minimum number of points per
wave, R, to resolve the center z = 0, would be described by the middle curve in Figure 1
(right). For the single 3 chosen according to (4.14), at ¥ = 1, a minimum of 22.2 points per
wave is needed to resolve the boundary z = 1, and a minimum of 11.1 points per wave is

needed to resolve the center z = 0.

5 Numerical Results and Conclusions

In this section we perform numerical calculations to demonstrate the theory developed in

previous sections. We use the discontinuous wave function

f(z) = cos(rw(z + 1)) (5.1)

for various wave numbers w and report both the regularization error defined by (3.5) and

the resolution error defined by (4.13).

11



We implement the method in the following way. The exact Gegenbauer coefficients of
f(x), which are needed for the regularization error, are computed using (2.6). The approx-
imate Gegenbauer coefficients §*({), defined in (4.3), which are needed for the resolution

error, are computed using the following formula

. 2N\ .
P = Eaf(0) T+ ) Y k) (=) 7 (5.2)

0<|k|<N

where f(k) are the Fourier coefficients of f(z) defined by (4.2). This formula can be easily
derived from the definition of §*({) in (4.3) and the integration formula (2.6). We compute
the Bessel function J, () using an IMSL routine. The approximation to f(x) is obtained by

directly summing (3.4) for the regularization error, or by directly summing

= SR CN) (5.3)
(=0
for the resolution error. The Gegenbauer polynomials C;(z) are computed by the formula

A G TRHNTI =k + )
Ci(cos ) = 3 EIT(A) (1= k)IT(N)

k=0

cos(l — 2k)8 (5.4)

which can be found in [1, page 175].

We remark that the implementation techniques described above are subject to roundoff
effects for large A and m. A better way of implementing the method through Chebyshev
polynomials is currently under investigation.

In Figure 2 we show the errors, in a logarithm scale, at the discontinuity z = 1 forw = 1.4,
2.4, 3.4 and 4.4. We choose v = = = 1 in this illustration. On the left, the regularization
error RE(m,m,2,1) is shown as a function of m, the number of terms retained in the
Gengenbauer expansion. On the right, the resolution error E(%, i—;{, N, 2—}, 1) is shown as a
function of 2N, to total the number of terms in the Fourier expansion. Here we take 3 = 0.5
which satisfies (4.14). We can see that the errors are order O(1) until r = = or R = %

reaches the critical values obtained in Theorem 3.2 and in Theorem 4.2, after which the

errors drop exponentially. Figure 3 shows the same result but for the center point z = 0.

12
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Figure 2: Logarithmic error at the discontinuity = = 1 for (5.1) with w = 1.4, 2.4, 3.4 and

4.4. Here v = T—i— = 1. Left: the regularization error RE(m,m,™,1) as a function of m;
Right: the resolution error E(%, %, N, Zwﬁ, 1) as a function of 2N, 3 = 0.5.
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Figure 3: Same as Figure 2 but for the center point z = 0.
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