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ABSTRACT. Jacobi polynomials are frequently used in scientific and engineer-
ing applications, and often times, one needs to use the so called Jacobi-Jacobi
transforms which are transforms between two Jacobi expansions with different
indices. In this paper, we develop a fast structured algorithm for Jacobi-Jacobi
transforms. The algorithm is based on two main ingredients. (i) Derive ex-
plicit formulas for connection matrices of two Jacobi expansions with arbitrary
indices. In particular, if the indices have integer differences, the connection
matrices are relatively sparse or highly structured. The benefit of simultaneous
promotion or demotion of the indices is shown. (ii) If the indices have non-
integer differences, we explore analytically or numerically a low-rank property
hidden in the connection matrices. Combining these two ingredients, we de-
velop a fast structured Jacobi-Jacobi transform with nearly linear complexity,
after an one-time precomputation with quadratic complexity, between coeffi-
cients of two Jacobi expansions with arbitrary indices. An important byprod-
uct of the fast Jacobi-Jacobi transform is the fast Jacobi transform between
the function values at a set of Chebyshev-Gauss-type points and coefficients
of the Jacobi expansion with arbitrary indices. Ample numerical results are
presented to illustrate the computational efficiency and accuracy of our algo-
rithm.

1. INTRODUCTION

Jacobi polynomials have been used in many areas of mathematics and applied
sciences, e.g., approximation theory [15, 16], the resolution of Gibbs’ phenomenon
[13], electrocardiogram data compression [43], and spectral methods for numerical
partial differential equations [8, 35, 18]. See also [44, 29] which include extended
lists of related work.

Many applications of Jacobi polynomials require transforms between the coef-
ficients of Jacobi expansions and the values at Jacobi-Gauss-type points, and/or
between coefficients of Jacobi expansions with different indices. Some examples
are as follows. In spectral/spectral-element methods with triangles or tetrahedrons
[18, 23], one uses the Koornwinder polynomials [21] (often known as Dubiner’s
polynomials in the spectral community [11]) which involve Jacobi polynomials with
varying indices. In solving prolate spheroidal equations with large zonal wave num-
bers [6] which arise, e.g., from Helmholtz equations with large wave numbers, one
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2 JIE SHEN, YINGWEI WANG, AND JIANLIN XIA

is led to use Jacobi polynomials with very large indices [1]. In dealing with sin-
gular solutions such as corner singularities or fractional PDEs, one often needs to
work with the approximation space spanned by {(1 & z)**} with a € (0, 1), which
requires transformation between Jacobi polynomials with index (0, ) or (a,0) and
Legendre polynomials [36]. The Jacobi polynomials with index (10,10) outper-
form those with index (0,0) (Legendre polynomials) for the approximation to the
truncated standard Gaussian function (see Appendix C in [54]).

Hence, it is highly desirable to develop algorithms which can perform these
transforms as quickly and accurately as possible. Moreover, fast Jacobi-Jacobi
transforms may also be useful for the development of fast spherical harmonic trans-
forms which are of critical importance in many applications [31, 47]. The purpose
of this work is thus to design fast Jacobi-Jacobi transforms.

Let Py be the set of polynomials with degrees less than or equal to N, and
(a1, 51), (a2, B2) be two pairs of Jacobi indices with «;,8; > —1 (i = 1,2). For
f € Py, we can expand f(z) in Jacobi expansions with indices (aq, £1) and (ag, B2),
namely:

N N
(L) f) = 30 oI ) = 3 e o), e -1,1),
n=0

= n=0

where {J,(lai’ﬁi)}ﬁfzo are Jacobi polynomials with indices (o, 5;), i = 1,2.
By the orthogonal properties of Jacobi polynomials, one can easily determine
the connection matrices K(@1F1)(@2:82) anq K(@2:82)=(01.51) gych that

(12) flaz,f2) _ K(alyﬁl)‘}(a2752)f(a1;61)7 flanp) _ pelaz,fa)=(a1,pr)plaz,f2)
where £(@51) — {f,(lai’ﬁi) N, i =1,2. However, the connection matrices are full
upper triangular matrices so that a direct Jacobi-Jacobi transform will cost O(N?).
The main question we want to address in this paper is how to quickly and accurately
perform the Jacobi-Jacobi transforms (1.2).

A pioneering work in this direction is done by Alpert and Rokhlin in [2] where
a fast transform between Legendre and Chebyshev coefficients is proposed based
on the fast multipole method (FMM). Another approach to compute the connec-
tion between classical orthogonal polynomials or associated functions is based on
the observation that the corresponding connection matrix K can be represented
as a properly scaled semiseparable eigenvector matrix. Employing a divide-and-
conquer algorithm [10] to compute this eigen-decomposition enables us to perform
the matrix-vector product Kf efficiently for any column vector f. This approach
has been used for the transform between associated Legendre functions [31], Gegen-
bauer polynomials [19, 20] and any families of Hermite, Laguerre, and Gegenbauer
polynomials with single parameters [4]. However, there is no efficient extension of
this approach to Jacobi transforms which have two parameters. *

Another important category of methods for fast Chebyshev-Legendre transform
is to use asymptotic expansions [30, 27, 17]. A significant advantage of this method-
ology is that it does not require an expensive initialization phase. However, the
approach with asymptotic expansions is somewhat limited to the Legendre case,
and it is generally difficult to extend to Jacobi polynomials with arbitrary indices.

*It was brought to our attention by one of the referees that the authors of [45] developed very
recently a fast polynomial transforms based on Toeplitz and Hankel transforms (see also related
work in [48].
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FAST STRUCTURED JACOBI-JACOBI TRANSFORMS 3

We note that the asymptotic approach was generalized to the Chebyshev-Jacobi
transform in [37], which also yields fast evaluations of Jacobi expansions at Gauss-
Chebyshev nodes.

The main goal of this paper is to develop fast algorithms, with nearly linear
complexity after possibly a one-time nearly quadratic-complexity precomputation
step, for Jacobi-Jacobi transforms with arbitrary Jacobi indices. Explicit formulas
are derived for connection matrices of two Jacobi expansions with arbitrary indices.
We show that, if the indices have integer differences, the connection matrices have
banded forms in the promotion case (from lower indices to higher ones) or are
related to certain highly structured forms in the demotion case. These banded or
structured forms can be used to conveniently perform the Jacobi-Jacobi transforms
in O(N) operations. We also show that, when it needs to promote or demote
both indices o and 3, it is more desirable to perform the promotion or demotion
simultaneously for both indices, instead of performing one by one. We show how
the simultaneous promotion/demotion is done and demonstrate the saving in the
cost.

If the indices have non-integer differences such as in the Chebyshev-Legendre
transform and more general cases, the connection matrices are dense. We explore
a more general structure that is data sparse. This is based on a so-called low-
rank property of the connection matrices, i.e., their appropriate off-diagonal blocks
have small (numerical) ranks. This property can be verified either analytically or
numerically. For connection matrices in Chebyshev-Legendre transforms, we can
rigorously show an off-diagonal rank bound by deriving certain expansions of the
relevant generating functions.

A useful feature for matrices with the low-rank property is that they can be ap-
proximated by rank structured matrices such as hierarchically semiseparable (HSS)
forms [9, 51]. The HSS approximations enable us to perform the desired trans-
forms with O(rN) memory and O(rN) flops, where r is the maximum off-diagonal
numerical rank.

The HSS form also has another benefit in the numerical stability. That is, the
numerical errors propagate along a binary tree instead of sequentially. Thus, the
backward error of the matrix-vector multiplication in the transforms is proportional
to log? N and a low-degree term of 7 [49]. In contrast, direct dense transforms
may suffer from large numerical errors since the backward stability depends on the
condition number which can be very large in some cases.

In Jacobi-spectral methods, one often needs to transform between the coefficients
of the Jacobi expansion to the values at a given set of collocation points. An im-
portant byproduct of the proposed fast Jacobi-Jacobi transform is a fast algorithm
to perform the Jacobi transform between the function values at a set of Chebyshev-
Gauss-type points and coefficients of the Jacobi expansion with arbitrary indices.
More precisely, let f € Py and {z; € [-1, 1]};-\7:0 be a set of Chebyshev-Gauss-type

points. We need to determine {f,(la’ﬁ)}ﬁfzo from {f(z;)};_, or vice versa through

N
(1.3) Flag) = fleP g (z), 0<j<N.

n=0

To obtain the coefficients of the Jacobi expansion { fr(La’B )}71:/:

values { f(z;)}}o, we proceed in two steps:

o from the function
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e First, obtain the coefficients {ff}2"_ of the Chebyshev expansion:

N
@) =3 fET(a)
n=0

using the Fast Fourier Transform (FFT) in O(N log N) operations;

e Second, use the proposed Jacobi-Jacobi transform to determine { ]",(lo“ﬁ)]y]:[:0
from {ff}V_, through the identity

N N
(1.4) f@) =Y fiTul@) =Y [P I (@), xel-1,1].
n=0

n=0

Conversely, one can determine the function values { f (:cj)}j-vzo from the coeflicients

of the Jacobi expansion { f,(f"’@ )},J:’:O by reversing the above steps. Thus, the Jacobi
transforms with arbitrary indices can be performed also in nearly linear complexity.

The remaining sections are organized as follows. In Section 2, we derive explicit
recurrence formulas of the connection matrices for Jacobi-Jacobi transforms with
arbitrary indices, and for Jacobi-Jacobi transforms of indices with integer differ-
ences. In Section 3, we explore the low-rank property of the connection matrices.
We describe the algorithms for the proposed fast structured Jacobi-Jacobi trans-
forms in Section 4, and present several numerical experiments in Section 5. Finally,
we present some conclusions and possible directions for future research in the last
section.

We list below some notations used throughout the paper:

P,,: the space of polynomials of degree at most n.

deg(-): the degree of a polynomial.

0i,;: the Kronecker delta.

I'(-): Gamma function defined as I'(t) = [, z'~'e""dz.

(,): the inner product with respect to the weight w, e.g., (f,9)w =

1
f_1 f(x)g(z)w(x)da.
° J,(laﬁﬁ)(x): Jacobi polynomial of degree n with indices j = («, 3).

o L,(x)= J,SO’O) (x): Legendre polynomial of degree n, or equivalently, Jacobi
polynomial of degree n with indices 1 = (0, 0).

o Tp(x) = cy s /7P (2): Chebyshev polynomial (of the first kind) of de-
gree n, which is proportional to Jacobi polynomial of degree n with indices
t = (—1/2,—-1/2) (see (2.14) for details).

o KlovA)=(a2f2) o K=z with j, = (o, 1) and j, = (2, B2): the con-
nection matrix from {J\**"V} to {771,

o £(®A): the expansion coefficients of a polynomial f(x) in terms of Jacobi
polynomials {Jr(la”@ )}; in particular, f! means the coefficients of the Legendre
expansion and f* means the coefficients of the Chebyshev expansion.

2. CONNECTION COEFFICIENTS

First, let us recall some basic properties of Jacobi polynomials { Jieh )(a:)} asso-
ciated with real indices «, 8 > —1.
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FAST STRUCTURED JACOBI-JACOBI TRANSFORMS 5

(1) The three-term recurrence relations for Jacobi polynomials {Jfla’ﬁ )(a:)}
read:

a 1 1
K@y =1, A )—§(a+ﬁ+2)x+2( - 8),
1) I8 @) = (PP — ) I @) = eI @), 0= 1,

where the constants are

wp  Cn+a+B+1)02n+a+p+2)
(22) P = 2(n+ )(n+ta+pB+1)
(@f) _ (B2 —a?)2n+a+B8+1)
b T Yt Dntat+B+D)2ntatp)
(s __(n+a)n+B)en+a+B+2)

" (n+n+a+B+1)2n+a+p)

3

(2) Jacobi polynomials {Jfla’ﬁ )(a:)}nzo are orthogonal with respect to their
weights w(@#):

(2.5) (TP, T o = 1 8y
where
(2.6) W@ = (1 —2)*(1 +2)”,
27) (g  2°TPHD(a+k+1)I(B+k+1)
' T (a+B+2k+ D)k (a+B+k+1)

Definition 2.1. (Connection coefficients) Let J; = {J o 51)( BN, and Jp =

{J,(la2'ﬂ2)( VN, with deg(J(O‘1 ﬁl)) deg(J(O‘2 ﬁ2)) = n be two sequences of Jacobi
polynomials with respect to inner products (-, ) a;.81) and (-, -)as.8,) respectively.

The weight functions are defined following (2.6).) Then each J (@1,81) J1 can be
j

represented as a linear combination of the polynomials {Ji(az,ﬂz)}gzo C Jo, le.,

J
Jjgal-ﬂl Zﬁlj—x]gJocz 52), 7=0,1,...,N,
=0

where j; = (a1,01) and jy, = (a2, 82). Here, the polynomials in 73 ( and J») are

called source (and target) polynomials, and the following matrix is called the matriz
of connection coefficients or connection matriz of degree N from [J; to Ja:

K — ( lez)N e RN+ x(N+1)
2% 4,j=0 :

The following lemma then immediately follows.

Lemma 2.2. The connection matriz K332 defined in Definition 2.1 is given by

<Jl(0t1,51) J(a2,32)> <Ji(a2”82)7 J§a17ﬂ1)>

Iijl_)jz - (a2,02) w(@2:82)
Y , = ,
<JZ(Ot2 B2) J(Olz 32)> (o 5) ,yi(az B2)

REMARK 1. By the orthogonality, we observe that for ¢ > j, & Jl%h = 0, which

means that K972 is an upper triangular matrix.
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6 JIE SHEN, YINGWEI WANG, AND JIANLIN XIA

With the matrix K972 in hand, we can handle the so-called connection prob-
lem, i.e., given any polynomial expressed in the basis of one set of orthogonal poly-
nomials, to compute the coeflicients with respect to a different set of orthogonal
polynomials. This can be rigorously stated as follows.

Lemma 2.3. Let f(z) € Py, and J1, T2 be the Jacobi polynomial sets given in
Definition 2.1. Consider two expansions of f(x) as follows

N N
(2.8) fla)=>" flralevP (@) =3 fiz g0 ().
n=0 n=0

Then the matriz K312 gwen in Lemma 2.2 leads to the transform between two
column vectors £ = (fi1)N_ and £2 = (fi2))_,, i.e., 12 = K1 7260,

Determining these connection coefficients has been studied extensively as a the-
oretical problem [22, 41, 42, 32, 25, 28, 26, 5]. We focus on below two special cases
that are useful in our algorithms, namely, recurrence formulas of Jacobi-Jacobi
transforms with arbitrary indices, and explicit formulas of Jacobi-Jacobi transforms
with indices that have integer differences.

Generally speaking, computing the entries of the connection matrix K defined in
Lemma 2.3 explicitly and then applying it to a vector both require O(N?) storage
and O(N?) operations. In order to obtain fast transforms, we proceed with the
following strategies:

e For the transforms between any two Jacobi expansions with indices close
to each other, we find that the connection matrix K enjoy the low-rank
property and thus can be approximated by a rank structured matrix. The
rank structured approximation can be quickly applied to a vector in linear
complexity.

e For the problem between Jacobi polynomials with integer differences, we
find that either the matrix itself can be written as the product of banded
matrices, or the off-diagonal blocks of the matrix are low rank, which implies
that the Jacobi-Jacobi transforms can be done in linear complexity.

2.1. Jacobi-Jacobi transforms with arbitrary indices. In this subsection, we
consider the transform between the coefficients of two Jacobi expansions with differ-
ent indices, which is a generalization of the forward and backward Chebyshev-Jacobi
transforms (FCJT and BCJT) in (1.4).

Consider two Jacobi expansions for any f(z) € Py shown in (2.8). The connec-
tion matrices K31 792 and K279 gatisfy the following relations:

(2.9) it = g2 iiple ol = g g

Note that explicit formulae for the connection matrices are available (cf. Lemma
7.1.11in [3]). However, the formulae involve the generalized hypergeometric function
which is not easy to deal with. On the other hand, there are also explicit formulae
for the connection matrices with the same second index (cf. Theorem 7.1.3 in [3]),
but it is not easy to extend it to the general case. Therefore, we shall derive re-
currence relations for the general connection matrices using the recurrence relation
(2.1) and the orthogonal property (2.5).

Note that some recurrence relations for the connection matrices have been de-
rived in [33]. Since the recurrence relations are frequently used in the sequel, we
provide them and their proofs below for the reader’s convenience and completeness.
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FAST STRUCTURED JACOBI-JACOBI TRANSFORMS 7

Theorem 2.4. (Recurrence formulas for Jacobi-Jacobi transform) The nonzero
entries of K279 and K772 in (2.9) can be generated recursively as follows:

J2_)J1 J2_>J1 J2_)J1 J2_)J1 J2_>.]1 J2_)J1 J2_)J1 J2_>J1 j2_>j1 . .
Iiz]Jrl_El 1]1+ 11]+ +¢€ 'k%'Jrlju ]217
P PRSI PR I J1_>J2 J1_>J2 J1_>J2 J1_>J2 J1_>J2 J1—>.]2 J1 o . .
Kij+1 —€1 W1 T€ TR tE3 +e K1, 1214

where the coefficients {E‘Lm*}jﬁ}k:172_’374 with (m,m) = (1,2) or (2,1) are given by

A= _ym a0 i =0,
' 7 2 TP, Q> 1,
eyt " = ()P — g ey = (D),

with the parameters {p;,q;,r;} given in (2.2)-(2.4), and

s 2k(k + am + Bm)
2 (k) - (2k+am +Bm - 1)(2k+am +Bm)7
m ﬁrzn —CY2
E (k) - (2k+am+ﬁm)(2k+am+ﬂm+2)7
o 2k +am +1)(k+ B +1)
Ty (k) =

(2k + qm + B + 2)(2k + @ + Bin +3)’
form=12and k=0,1,2,....

Moreover, the starting points of the above recurrence formulas are

Jo—i1 -1 I{iz‘).il _ (ﬂl - al)(OQ + BQ + 2) N ﬂQ — Q2

K = 9
0,0 0,1 2(a1 + B1 +2) 2
Jo—i1 Jo—d1 _ 042+62+2

Kio =Y K1 =72 o

ay + B+ 2
L1z jimis (a1 + B +2)(Be—a2) Bi—an
Koo -~ =4 Koa1 = = - )
2(ae + P2 +2) 2
J1—d2 J1—d2 ai +61 +2

K =0, & =

1o b Qg + B2 + 2

Proof. To simplify notations in this proof, denote

= I (), W= (L a)om (L m ), = g,
pm = pom ﬁm7 qm =g 5m7 = sz-,ﬁm7
where n = 0,1,2,... and m = 1,2. The entries of the matrices K270
(nj?ﬁjl)N and K312 = ( Jl%J?)N are
i, ij=0 i, ij=0
1 72 2 71
(210) :‘ij-2-_>j1 _ <J1 ’Jj >°"1 Kj_1__>j2 _ <J1 ’Jj >°"2
v 1712, " 1721122
respectively.
We focus on {Ii‘h*}’]l Nio first. Denote I%ij = (J},J7)wr. Note that the
relation between H‘L ¢ I and HJQ_)JI is
(2'11) I%.hﬁ.h — HJIHUJI .iz]ﬂh'
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8 JIE SHEN, YINGWEI WANG, AND JIANLIN XIA

Then for j > > 1,

~Jo—i1 1 2
Kij+1 (J; 7']j+1>w1

= <Jl-1, (pfx — qu-)JjQ — T'J2-Jj271>w1
= (@J} 3w = (I @I )t = (15 T )

p 1 2 1,71 72 1/ 71 2 2,71 72 2/71 72
= _{ (i I + @i (T T )i + i (T, T | = @I T2 — 13T 5
K2
1 2~ 2 1 1,2\ ~d2—] 2,1 ~Jo—J 2~J—]
= Zj {Pj’%il,jl + (ijl' _pin)'%i?j R ’%2—1,]'1} — ik
K2
It follows that
2.1 21 1,2 2,11
. . p’y . . pq —pq . . pT’y_ . . . .
Jo—J J litl jo— Jii 145 Jo— Jli li—1 jo—) 2 Jo—J
(212) w25 = =g rA t K S R RS T
P p; P

Recall that z = M. For ¢ = 0, the formula becomes

( ) ar+p1+2
2.13
2.1 2
Kj2-_)j1 _ 2p]'ﬁ>/1 Kj2-_)j1 _ pj (al _ ﬂl) 4 q2 Kj2-_)j1 _ Tzl{iz__\il ] > 1.
O (B 2ng T N+ prr2 V)0 R0 S

Besides, for {f{i}f‘b fj:o, we just need to interchange the indices 1 and 2 in (2.12)-

(2.13). O

REMARK 2. Thanks to the symmetry property of Jacobi polynomials
T (=a) = (1)),

the Jacobi polynomial Jff"a) (x) (up to a constant, referred to as the Gegenbauer
or ultra-spherical polynomial) is an odd function for odd n and an even function
for even n. Therefore, for the Chebyshev-Jacobi transforms shown in (1.4), we have

/qlt-j_)(a’a) = k@7 _ 0 for odd + 7.

Note that the Chebyshev polynomials and Jacobi polynomials with indices t =
(—=1/2,—1/2) are proportional to each other, i.e.

PA/2)T(n+1) (1912 "
Tt i/2) " @),

(2.14) T (x) Yn=0,1,...
Hence, we can derive, as a special case of Theorem 2.4, the recurrence relation for
the connection matrices between Chebyshev and Jacobi expansions.

Now let us consider the Legendre polynomials L, (z) = (0.0 (x) as a special case
of Jacobi polynomials with indices 1 = (0, 0).

Corollary 2.5. (Recurrence formulas for Chebyshev-Legendre transforms) The
nonzero entries of the connection coefficients of the backward and forward Chebyshev-
Legendre transforms, ie. K'7* = (k1) and K*7' = (5t7!) can be obtained
recursively by

2

_&l—)t K/t_)l — (Z + 1/2)%1’,—)1

v e 0 i i
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FAST STRUCTURED JACOBI-JACOBI TRANSFORMS 9

where ¢ = 2,¢; =1 for i > 1 and

- 27+1 . Y
1>t _ 1t 1t 1t
’ii,_j>+1 = 2j + 2 (’iirl,j + ’iijl,j) - i 1’%‘,771=

~t—1 2i+2 ~t—1 2 ~t—1 ~t—1

Figt1 = oy o Mg T gy Mg T -1

In particular, for Chebyshev-Legendre transforms, explicit formulas are given in
[2].

Lemma 2.6. (Ezplicit formulas for Chebyshev-Legendre transforms) The explicit
formula for the entries of backward and forward Chebyshev-Legendre transforms,

ie. K7t = (Fai_;t) and K1 = (Fazt-jl), respectively, are given by the following:

%[A(%)}Q, if0=1<j<n andj is even,
ff%jt: NGO A(E), if0<i<j<nandi+j is even,
0, otherwise,
1, ifi=j=0,
1 /7 . .
ol _ 5/\(7;)7 f0<i=j<n,
2 —J(i+1/2)

GrDG- A (F52) A (F5=), #0<i<j<nandi+jis even,

0, otherwise,
where the function A(-) is defined as

T'(z+1/2)
(2.15) Az) = TGrD)

REMARK 3. The explicit formula for the entries of connection coefficients be-
tween Gegenbauer polynomials, which are Jacobi polynomials with indices a = (3,
can be found in [20]. Since it is costly to numerically evaluate the function A(-)
defined above, the recurrence formulas given in Corollary 2.5 and Theorem 2.4 are
usually employed to generate the corresponding connection coefficients (see for in-
stance, [34]). On the other hand, the explicit formulas given in Lemma 2.6 are
useful in analyzing the low-rank property hidden in the matrices K'~* and K*!
in Section 3.2.

2.2. Jacobi-Jacobi transforms for indices with integer differences. In this
subsection, we consider the connection coefficients between the following Jacobi
expansions with indices of integer differences:

N N
fla) = Z fr(La,B)Jr(Laﬁ)(x) — Z f7(la+l,ﬂ)J7(la+1,B)(x)
n=0 n=0
N N
— Z fT(La,B+1)J7(la,B+1)(I) — Z fT(f“flvﬂ“)Jfﬁ“’B“)(:c).
n=0 n=0

For simplicity, let us denote four cases of Jacobi indices with integer differences as
follows:

up = (o, B), w=(a+1,8), un=(,f+1), uwi=(@+1,5+1).
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10 JIE SHEN, YINGWEI WANG, AND JIANLIN XIA

Then the column vectors of the expansion coefficients above are

FU00 (f(a,ﬁ))ﬁlzo, fuo — (f(aJrl [5)) o

n

£ = (f ), U (fe )Y

First, let us consider the promotion case, i.e., from coeflicients of lower indices
to those of higher ones.
Lemma 2.7. (Promotion relation [40]) The Jacobi polynomials with n > 0 satisfy
(1= @)D (@) = g7 T @) = P15 (@),
(1 2) 72 () = 677 TP @) + €071 (@),
where

(a.8:m) _ 2(n+1) (a.Bn) _ 2n+a+1) ¢ (@.Bn) _ 2(n+p+1)
0 n+a+pf+2 °F Mm+a+pB+2 2 T 2mta+B+2

Note that all of the coefficients f(aﬁ" , §a'ﬂ’"), 560"5"n) are z-independent,
allowing us to compute these connection coefficients explicitly.

Theorem 2.8. The promotion coefficients K070 gnd K"007101 jn fU01 =
KUooTWofu0 gng  fR = RU0TH0LEY0 pespectively, are bidiagonal matrices as

follows:
peB0) (eB.0)
«a «,3,1
plesp)  lenhl)
Kuooﬁum —
I/§a7ﬁ7N71)
u(avﬁaN)
(N+1)x (N+1)
o, «,3,0
peB0) 80 5
«a «,3,1
pleB)  lenbil)
Ku00—>u01 — 7
Véa,B,N—l)
‘u(avﬁ-,N)
(N+1)x (N+1)
where
(@pi) _ atBFitl JleBii) B+t l i) _ Caditl
a+pf+2i+1 ! a+B8+2i+3 2 0t B12it3

Proof. Similar to the procedure in the proof of Theorem 2.4, we have

<J(a+1,ﬁ) J(a.ﬂ)> )Ji(OH*l,ﬁ), J§a,ﬁ)>

ugo—uio _ wlettd (1-= wle.8)
i) +1, +1,
! HJa B”w(a+1 8) ’Y;-l A
<§§a’ﬁyl)Ji(a76) - 58“[5 l)Ji(i’lﬁ), J;a’ﬁ)>w<a,ﬁ>
- a+1,8
7
; B B) ¢ (e, B,)
— W(y ) wg (B s, ‘_i_y(a,ﬁ,i)& ‘
LB (@ F15) i+1j = M iy T i+1,5-
K3 3
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FAST STRUCTURED JACOBI-JACOBI TRANSFORMS 11

Also, it is easy to see that

B Bt (a,8) ¢ (e, 1)
Huoo—ﬂlm _ Fyi(a )géa K 5. oy Fyiil foa '
@] - 'y.(a”8+1) %] ,Y§ax5+1)

% i

5i+1,j = ‘u(a,ﬁ,i)(;iJ_ + V§a7ﬂ’i)5i+17j.

Finally, the parameters p(®#:9) V;a”g’i) and Véa’ﬁ’i) can be easily computed thanks

to the definitions of {”yi(a"ﬁ)} in (2.7) and {550‘5")} in Lemma 2.7. O

The result above implies that the flops to promote an index by one is about 3/V.
Next, we consider promoting both indices («, 8) simultaneously.

Lemma 2.9. (Simultaneous promotion) The relation between {J£a+l’ﬂ+1)}n:0 and
{Jflaxﬁ)}n:o ZS

(1= ) (1 +2) I (z) = AP TP (@) + x5 P T (@) + 2S5 P T (),

n n+1 n+2
where

\(@Bm) _ dn+a+1)(n+5+1)

! C(2n+a+B+2)2n+a+B+3)
AesBim) _ 4(n+1)(a —f) ,

2n+a+pB+2)2n+a+B+4)

\(@Bim) _ 4n+1)(n+2)

{ —

@n+a+B+3)2n+a+B+4)
Proof. Applying Lemma 2.7 twice leads to

(1 + :Z?)(l _ x)‘L(IaHrlﬁJrl) _ (1 + x) (€£a7,@+1;”)‘]7(1a,5+1) _ 5(()%54‘17")‘]7(;11,3-‘1-1))

_ §§a,[5+1,n)§§a,6,n)Jr(La”3) + (§§a,[5+1,n)§(()a,ﬁ,n) . géa,ﬁJrl,n)géa,B,nJrl)) J:ﬁ;jf)

a,B+1,n) ~(a,8,n+1 a,f3
 oongoan o

It implies that
/\ga,ﬁ,n) _ §§a,[5+1,n)§§a,ﬁ,n)7
/\éoc,ﬁ,n) _ §§a,[5+1,n)§éa,ﬁ,n) o géa,BJrl,n)géa,B,nJrl)’

/\éoc,ﬁ,n) _ _géa,BJrl,n)g((Ja,ﬁ,nJrl) '

By algebraic computations, we can get the expressions for the parameters /\ga,,@ ’n),
)\gaﬁﬂl), and /\éan@x”). 0

Theorem 2.10. The promotion coefficient matriz K" 7" in the transform
U = KWW G banded upper-triangular matriz with upper bandwidth

2 of the form
;\ga,ﬁ-o) ;\éo«ﬁ-o) ;\éo«ﬁ-o)
:\gaﬁ;l) :\éouﬂ;l)
Kuoo—)u11 _ .. .. X(a,ﬁ,N72)
. DY

:\(o«ﬁ,N*l)

2
3 (@8.N)
1 (N4+1)x(N41)
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12 JIE SHEN, YINGWEI WANG, AND JIANLIN XIA

where the entries are

sesi _ (et Britla+f+it?2)
! T (a4 B+2i+D)(a+p+2i42)

sesid __ (@—Bllatft+i+2)
g (@+tB+2i+2)(atf+2i+t4)

3B _ _ (a+i+2)(B+i+2) .
’ (@t B+2i+4)a+pB+2i+5)

Proof. Let us denote K™™' = (k}'%°7""). Then it is easy to see that
a+1,8+1 a,
K;uoo*)ull o <J7,( LT )7 Jj( ﬂ)>w(0<+115+1)
i,j - ||J(a+17ﬂ+1)”2
i wla+1,8+1)

(L= a)(1 +2)JoTHP | gy )
(a+1,8+1)

K2

</\§a”8)i)']i(a)6) + /\éaﬁ)i)']i(-ﬁ)lﬁ) + /\éaﬁ)i)‘]i(-?—téﬂ)’ J](a”g’i)>w(a,ﬁ)

(a+175+1)
K2
B8) ) (@B, ONCEX ONCEX
o fledLpn) T e AN I
i i i

— j\gaqﬁ,i)é‘i)j + j\éaﬁyi)éi-i-l,j + ;\§a767i)6i+2,j7

@0Bi) 3(Bi) and 3(@B0)

where the parameters :\g can be calculated easily. O

REMARK 4. In many cases, we may need the promotion transform from f (.B)

to £@F™AH™) where m is a positive integer. If we promote the indices o and 3
separately, then the total cost is about 6mN flops. However, if we promote them

simultaneously, then the total cost is about 5mV.

Now, let us consider the demotion case, i.e., from coefficients of higher indices
to those of lower ones. There are two strategies. One is to treat the demotion coef-
ficient matrices as inverses of appropriate promotion coefficient matrices. Another
is to explicitly write the structured forms of the corresponding matrices.

Lemma 2.11. (Demotion relation [40]) The Jacobi polynomials satisfy

S ) =

)

Kglo;rl-ﬂ)%(a»ﬁ)b];aﬁ)(x)

I

7=0
a, a, 1 a, a,
J1(l ﬂ“)(x) — Zﬁ/ij B+1)—( ﬁ)JJ( 5)(30)7
j=0
where
H(q-i_l’ﬁ)_}(a’ﬁ) _ F(n-ﬁ-ﬂ—l—l) . (2j+0&+ﬂ+1)r(j+a+ﬂ+1)
n l—‘(n+a+3+2) rG+p+1) ’
K(a._ﬂJrl)ﬁ(a_ﬂ) _ (_1)71_’_]- Fn+a+1) . 2j+a++1)T(j+a+8+1)
" 'n+a+B+2) I'(j+a+1) '
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FAST STRUCTURED JACOBI-JACOBI TRANSFORMS 13

Corollary 2.12. The matrices K"° 7" and K"0* 7" are upper triangular ma-
trices with their upper triangular parts given by those of p;n{ and p,nl’, respec-
tively, where

C%+a+ﬂ+1ﬁ@+a+ﬂ+U)N7 nr—GJﬁ+ﬂ+1)>N

P = Li+p+1) 0 ita+pB+2)),_,
B <(_1)Z-(2i+a+ﬁ+1)F(i+a+ﬁ+1))N B <(_1)Z_M>N
P T(i+a+1) - Ti+a+8+2)),_,

To compute the entries in the vectors py, py, 1, M, accurately and efficiently, we
should not evaluate the Gamma function I'(-) repeatedly. Instead, we could make
use of the recurrence relations. For example, for the vector p; = (p;)~, we have

D(a+p+2) (2i+a+B+3)(i+a+B8+1)

:7, i = - N 7y ':0,...7N_1.
po L(B+1) Pit1 QitatBrDGrp+r 70"

We can compute p,, 1,7, in a similar manner.

REMARK 5. Since K™071%0 and K" 710 correspond to the upper triangular
parts of two rank-1 matrices, they are the so-called semiseparable matrices and are
highly structured. Simple HSS representations can be analytically written down
for these matrices. The demotion case can also be considered in another way. That
is, we can treat K071 and K01 7M° as inverses of the bidiagonal promotion
coefficient matrices K"°° 7" and K" """ respectively. Thus, the matrix-vector
multiplication involves bidiagonal solution. In either case, the computational cost
for demoting from fT™eATms o £ is then no more than 3(my + ms)N flops,
for integers m, and mg.

3. LOW-RANK PROPERTY OF THE CONNECTION MATRICES

In this section, we show that the Jacobi-Jacobi connection matrices given in Sec-
tion 2.1 enjoy a low-rank property, which allows us to construct HSS representations
or approximations for the matrices. The HSS forms are data sparse in the sense
that the dense off-diagonal blocks are in compressed low-rank format. This helps to
significantly reduce the algorithmic complexity and storage, and yields structured
Jacobi-Jacobi transforms that are both efficient and stable. The matrices in Sec-
tion 2.2 are banded or have small off-diagonal ranks. The related transforms can
be conveniently done. The matrices can also be considered as special HSS forms.

Thus, we focus on the connection matrices in Section 2.1 for Jacobi-Jacobi trans-
forms with arbitrary indices. We show that the maximum off-diagonal numerical
ranks of those matrices grow polylogarithmically by numerical verification in Sec-
tion 3.1 and by theoretical analysis in Section 3.2.

3.1. Low-rank property of Jacobi-Jacobi connection matrices: numerical
verification. In order to gain some intuition, let us present the results of a few
numerical experiments on the off-diagonal numerical ranks of the connection ma-
trices K. Each matrix is hierarchically partitioned into lyax levels of HSS blocks
[52], which are block rows or columns excluding the diagonal blocks. (See Figure
2 for an illustration.) At levels I =0,1,...,lnax (from the root to the leaf levels),
the HSS block rows have row sizes IN; and maximum numerical rank r;. For con-
venience, suppose the partition is uniform and N; ~ N/2!. We will see that when

11 Apr 2018 11:17:45 EDT
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14 JIE SHEN, YINGWEI WANG, AND JIANLIN XIA

l decreases and N; roughly doubles, 7; only increases slightly. Here r; is said to be
a rank pattern with respect to [ in [51].
We consider («, 8) in two square regions:
e O = [-1,0]? with center t = (—1/2,—1/2), which corresponds to the
Chebyshev-Jacobi case;
e Oy = [a*—1/2,a"+1/2]x[B*—1/2, 3*+1/2] with j* := (a*, B*) = (3V/3,7).
In Figure 1, we show the rank patterns r; (versus N;) for the HSS block rows
at level [ of the HSS partition, where the relative tolerance for computing the
numerical ranks is 7 = 1078, and N = 20. Some randomly chosen points j in
the regions are used for the tests. For comparison purposes, we also plot reference
lines for O(log N;) and O(loglog N;). We can observe that the following.

(1) In all of the three cases, the numerical ranks r; for HSS blocks at level [
increase very slowly, in fact, much slower than O(log N;). Instead, it roughly
follows the pattern of O(loglog N;) initially in our computation, although
not yet analytically justified. The numerical ranks stop to increase when
Nj is sufficiently large.

(2) The numerical rank patterns r; related to two sets of indices («, ) and
(a*, B*) appear to depend only on the their relative locations, by the com-
parison of the results from €2 in Figure 1(c-d) and 3 in Figure 1(e-f).

3.2. Low-rank property of Chebyshev-Legendre connection matrices: the-
oretical analysis. We then focus on the Chebyshev-Legendre case and show the
low-rank property analytically. The following result is well known and its variations
are frequently used in the FMM (see, e.g., [14]). Here, we make it slightly more
precise for our case.

Lemma 3.1. For a given tolerance € > 0, suppose the entries of an m X n matriz
A satisfy the following:

(3.1) Ay =Y fi(gr(G) +biy, 1<i<m, 1<j<n,
k=1

where r < min(m,n) , |b; ;| <€, and {fr},_, and {gr}},_, are continuous functions
defined on [1,m] and [1,n], respectively. That is, A;; is defined by a function with a
separable approzimation. Then the numerical rank of A with respect to the tolerance

ev/mn is bounded by .
Proof. The proof is relatively obvious. Eq.(3.1) means that A can be written as
A=FG" + B,
where
F = (fj(0))mxr, G =1(95(1))nxr, B = (bij)mxn-
Clearly,
IBll2 < vVmn| | B||max < ev/mn,

where || B||max is the largest entry of the matrix |B|. Thus, the numerical rank of
A with respect to the tolerance e /mn is at most r. O

Let us then consider some useful properties of the function A(z) defined in (2.15).

11 Apr 2018 11:17:45 EDT
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50 50
- = =0(log \;) - = =0(log \;)
e O(log log N7) e O(log log N7))
40 =% Chebyshev-Legendre .’ 40+ 17— Chebyshev-Legendre R4

10*
10*
O(log Ny) O(log Ni)
O(loglog N;) O(loglog N;)
10t 102 10° 10% 10t 102 10° 10*
NI NI
(e) K¥ 7 (f) K3~

Figure 1: Numerical ranks r; of the HSS block rows (of row sizes N;) at level | of

the hierarchical partition of the (a-b) Chebyshev-Legendre, (c-d) Chebyshev-Jacobi,
and (e-f) Jacobi-Jacobi connection matrices, where randomly selected indices j =

(a, B) € Q1 and j = (o, 8) € Qo are used for the solid lines in (c-d) and (e-f),
respectively.
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16 JIE SHEN, YINGWEI WANG, AND JIANLIN XIA

e A(2) decreases with respect to z and is bounded, i.e., for any z > 1,

(3.2) A+ 1) <A(z)<A(1) =T @) - ?
e It can be shown that for integer z,
(3.3) Zhj& A(z) = 0.
e A(z) has an asymptotic expansion in the following form for any z > 1
[46, 12]:
n—1
(3.4) Az) =) amz" M2 4 B (2),
m=0
where

05 on = 0 T (5) B =0T

with BY) (x) being the generalized Bernoulli polynomials [29].
e The first order approximation to A(z) is

(3.6) A(z) = 2724 0(z7%/?),

as z — oo. It implies that for any given 0 < e < 1, there exists an integer
(3.7) N. = O(e7?),

such that
(3.8) |A(z)] <€ forany z> N..

The following lemma shows the asymptotic behavior of a,, for sufficiently large
m.

Lemma 3.2. The coefficients {an,} in (3.4) satisfy
lam| = O(m™ 1 (2me)™™), as m — oo.
Proof. We observe from (3.2) that, for m > 1,
(3.9) I'(m+1/2) _ A(m) < V)2 _ l
Fim+1)I(1/2) T(1/2) VT 2
)

In addition, the first order approximation to the Br(,%/2)(1/2 is [24]

Bg/2>(1/2) - m1/2(2275'7)r:’i)F(1/2) [COS (g(?’ B m)) + O(m_l)} '

By Stirling’s formula, we have
mm
=0———).
< (2me)™ >

pa/2 (1
m o\ 2

One can easily draw the conclusion from (3.9) and (3.10). O

(3.10)

REMARK 6. The function A(z) can be computed efficiently by the following way:
e For z < 15, one can compute A(z) directly using the I" function.
e For z > 15, one can compute A(z) via the approximate expansion A(z) &
S o @mz ™ Y2 where the coefficients {a,,},_, for z in different inter-
vals are given in double precision in the Appendix of [2].
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Lemma 3.3 ([7]). The function z=% with § > 0, z € [1, R] can be approzimated by
a sum of exponentials with r terms, i.e.,

-0 _ Z siexp(—tiz) + Erp1,g)(2),
i=1

where {s;}1_, and {t;}I_, are non-negative real numbers independent of z, and the
error bound is given by

2
(3.11) By 1,m(2)] < 2% exp (—m> :
Moreover, for the same coefficients {si}y_, and {tx},_,, the error bound for z €
[1,00) is
(3.12) |Er1,00) (2)] = max {|E,. ;1 g (2)], Rfe} .

Next, we consider the approximation of A(z) by exponential sums.

Lemma 3.4. The function A(z) defined in (2.15) can be approximated by an r-term
sum of exponentials with respect to a tolerance €:

(313) A(Z) = Z wkekaz + gr,[Q,N] (Z)a |gr,[2,N] (Z)| <¢,
k=1
where {wy};_, and {vi}}_, are non-negative real numbers independent of z, and
for2 <z <N,
(3.14) r=0 <log —log log log N)

Moreover, the r-term approzimation in (3.13) can be extended from z € [2,N] to
z € [2,00) with the error bound

(3.15) &, 12,00) (2)] < max{e, A(N)}.
Besides, ‘8T7[27OO)(Z)‘ < € with

1 1
(3.16) r="7r.:=0 <log3 —loglog —) .
€ €

Proof. By setting 6 = m + 1/2 in Lemma 3.3, we have for z € [2, N],

T'm

(3.17) 22 — Z smi€ "™+ By on(2),

i=1
where we use the subscript m in 7y, Sy i, B, 12,57 to indicate the dependence on
m, and the error bound is

2
3.18 E <|E < gm+T/2 __Thm )
BI8) 1B e (2)] < 1B ()] € 27 e (T

By (3.4),

n—1 T
A(Z) = Z Am <Z Sm,ieitm,iz + Erm,[2,N] (Z)) —+ En(Z),

m=0 i=1
n—1 r,
¢ ~
— E E S, i€ m, ¢Z+ E am [2N )+En(2)
m=0 i=1
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18 JIE SHEN, YINGWEI WANG, AND JIANLIN XIA

Thus, A(z) can be rewritten in the form of (3.13) with

n—1
Er2,n)(2) = Z am By, 12,81(2) + En(2),
m=0

(3.19) r= Z T

We choose n and 7 so that |£. 2 n)(2)] < € in (3.13) holds for any z > 2.
According to (3.5), we can choose n so that

That is,
(3.20) neO (1Og 1) '
€

According to (3.18), we can choose 7, so that

2
m+7/2 _TTm _ €
[am[2 P ( 1og(8N)) © (n)

That is,

1
Tm = O (logN(log|am| + 1og% + m)) =0 <1ogN(log |am| + log - +logn + m)>

1
=0 <1ogN(1og|am| +log — + n)) .
€
For sufficiently large m, the estimate in Lemma 3.2 yields
1
(3.21) Tm =0 ((log - +nlogn)log N) .
€

For m that is not very large, a smaller estimate r,, = O((log(1/€) + n)log N) is
obtained since n is the dominate term as compared with log |ay,].
Combining (3.19), (3.20), and (3.21), we have
— 1 1 1
r= Z 0 <(1og— + nlogn) logN> =0 <1og2 —loglog—logN> .
— € € €
Thus, by choosing r in (3.19) to be (3.14), we can ensure that (3.13) holds.
Moreover, by (3.4), (3.12), and the non-negativity of > ._, wre "%, we can
conclude (3.15).
Finally, from (3.6) and N, defined in (3.7)(3.8), if we replace N in (3.14) and
(3.15) by N, we can obtain |€,,12,00)(2)| < € with the estimate of 7 in (3.16). [

We are now ready to present the following theorem regarding the Chebyshev-
Legendre connection matrices.

Theorem 3.5. The off-diagonal blocks of the backward and forward Chebyshev-
Legendre transform matrices K% = (k1) and Kl = (k&) are of low nu-
merical ranks. More precisely, for a given tolerance €, the numerical ranks of the

HSS blocks are
1 1
r=0 <1og6 = log?(log —))
€ €
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with respect to the tolerance %Ne.

M
Al

(a) 1-level partition (b) 2-level partition

Figure 2: Two levels of partition of A := K", where the block rows without the
diagonal subblocks are HSS blocks, as marked in blue color.

Proof. Since K™% is the inverse of K*7!, we only need to show the off-diagonal

numerical rank bounds for one of them, and the same bounds also apply to the other

case. We focus on A := K'7*. Note that A is upper triangular. We partition A as

in Figure 2 following different levels of hierarchical partition. The HSS block rows

at level | are denoted by Ag,?, m =1,2,...,2" — 1. For convenience, assume each

Aﬁ) has row size N;. We study the numerical ranks of all the blocks Affz).
According to Lemma 2.6, each entry of As,ll) has the form

@y, 1=t
(A )w = K(m—1)Ny+i, mN,+5>

i=1,2,...,N;, j=1,2,...,(2" =m)Ny,

and (Affl))ij can be generated by a scalar multiple of the following function:

(3.22) Sum(,y) = A (%(Nl by :1:)> A (%((m N4+ :1:)> ,

(:Z?, y) S ®l,m U Ql,m C R2,
where
Om = [1,N)] x [1,3], Q= [1,N] x [4, (2" — m)N)].

Here, (AD)i; = L¢pm(i,g) if i = 1, and (AY); = 2¢1.,m(3,4) if i > 1. The
difference in the scalar for generating the first row does not impact the study of the
rank structure.

Besides, the points (i,j) € Oy, correspond to the first three columns in the
block (Aﬁ,?)ij, the rank of which is at most 3. We will focus on the numerical rank

of the A,(Tll) from the fourth column to the N-th column, where the indices (i, j) are
located in the the subdomain €2; .

Furthermore, we define Q;; = [1, N;] x [4,2N]. Tt is easy to see that
Qly2l [@GIEERNE Ql,erl C Ql,m c---C Ql,l C Ql,1~
For fixed [, on each domain € ,,,, we consider the following two functions:
_ 1 1
Voo (,y) = 5Ny —w), Vi(oy) = 5(@m - DN +y+2), Y(,y) € Um.
It implies that 6y (2, 5) = A(Vyr (2, 9)A(V,E (2,9)), ¥(, ) € Q.
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(1) For any (z,y) € m, we can find 2’ = x,y’ = y such that (z’_,y" ) € Q1
and

(3.23) Voo(z,y) =V (2, y0).

(2) For any (:c,y) € Qi m, we can find 2/, = x,y, = 2(m — 1)N; + y such that
(o', 9 ) € Y1 and

(3.24) V(e y) = Vit (2, ).

This indicates that we can consider the case m = 1 first. That is, we con-
sider the approximation of A(V,™ (z,y)) on Q1 and A(V;"(z,y)) on €1 by sum of
exponentials.

It is easy to know that

(325) 2< Vvli (‘Tvy) < (N - 1)7 (xvy) € Ql,17

N =

1 -
(3.26) sNi+5) < Vi(w,y) < SN+ N, () € Qu,

N | =

For sufficient large N, we have min { (N — 1), 3(N + N;)} > N, for e in (3.7).
Setting z = Vli(:v, y) in Lemma 3.4 leads to the following approximations:

(327) A (‘/1—(1,7y)) = ]:l_(xvy) + gr*,[Q.,oo)a
(328) A (VvlJr(xa y)) = ]:lJr (‘Tu y) + gr*,[Z,oo)u
where
(3.29) Fo(zy) = wype 3% Mgzt Tem 30 Y,
k=1
,r.+
(3.30) Fia,y) =Y wle 2 N 2% 7o 300y,
k=1

and the superscripts — and + are added to the constants in (3.13) to distinguish

the two cases. Moreover, for a given tolerance €, by (3.16), we can choose r+ such
that
(3.31) r= =0 (log” —loglog— ], max {&*,[2,00)7 5T+7[27OO)} <e.

€ €

It follows that

¢l-,1(xa 1/) =A (Vl_ (Ia 1/))) A (V1+(Ia 1/))
(]:f (LC, y) + 8T77[2700)) (]:lJr (‘T7 y) + gr*,[Z,oo)u )

N, 5@, s
(332) = E wae ke kL +gr7
k=1
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where the coefficients wk71,6£12,5,222 are obtained from the coefficients in (3.29)-

(3.30), and
1 1
(3.33) r=rrt=0 <10g6 - log?(log Z)) ,
(3.34) |5~T| < max {87«77[2700), 5T+7[2700)} max {A (Vl_ (z, y)) A (V1+(x, y))}

<eA(l) = ge < e.
We are done for the case with m = 1.

For the case with m > 2, by the relation (3.23), we know that the approximation
(3.27) and (3.29) still hold for A(V,;, (x,v)),V(x,y) € Qi m, with the same estimates
of 7, and the approximation error in (3.31). Besides, due to (3.24), (3.28), and
(3.30), the function A(V,}(z,y)),V(z,y) € Qi m, can be approximated by

(835)  A(Vi(a,y) = AV (@, 2(m — DN + 1))
,r.+
= Z Wy e_%’U;j(zm—l)NLe—%U;rwe—%v;y + gr*,[?,oo)u
k=1

where r is still given in (3.31). The estimates of r* and approximation errors then
do no depend on m. Thus, the rank estimate shown in (3.33) and error estimate
shown in (3.34) hold for any m > 1.

Therefore, the function ¢;.,(x,y) that generates Ag,ll) has a separable approxi-
mation as in (3.32) with the error bounded by e. According to Lemma 3.1, the
numerical rank of the HSS block A" is then r with respect to the tolerance

6\/N1(N—Nl)§%N6. O

The result above rigorously establishes the low-rank property for the transform
matrices of the Chebyshev-Legendre case. The rank bound may be grossly overes-
timated since the numerical tests indicate much smaller ranks. For more general
Chebyshev-Jacobi and Jacobi-Jacobi cases, it is difficult to rigorously prove their
low-rank property due to the lack of explicit generating functions for the connection
matrices. However, we showed numerically in Figure 1(c-f) that they also enjoy the
low-rank property.

The detailed HSS matrix-vector multiplication algorithm can be found in [9, 49].
Since the upper bound of the numerical HSS rank is a constant for a fixed tolerance
€, we can conclude that the computational cost of HSS matrix-vector multiplication
is linear O(N).

4. FAST STRUCTURED JACOBI-JACOBI TRANSFORMS

In this section, we present our fast structured Jacobi-Jacobi transforms (FSJJT)
and fast structured Jacobi transforms (FSJT). The studies of the low-rank in the
previous section mean that HSS representations or approximations can be computed
for the connection matrices.

For the case where the differences in the indices are integers, the connection
matrices are banded or highly structured with analytical HSS forms. When the
differences in the indices are not integers, a one-time HSS construction is needed.
There are two popular ways to construct such an HSS form: direct block compres-
sion [52] and randomized sampling [53]. If the maximum off-diagonal numerical
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rank is r, the constructions cost O(rN?) flops. For cases like in Theorem 3.5, r
is a constant for a fixed tolerance e. Here, since our main purpose is to compute
Jacobi-Jacobi transforms, to ensure stability, we spend a one-time cost in the pre-
computation stage to construct the HSS approximation based on the method in
[52]. The method uses rank-revealing factorizations to compress the off-diagonal
blocks, which is known to usually yield nearly optimal low-rank approximations.
The resulting HSS form can be used to compute matrix-vector multiplications with
superior efficiency and stability. The cost to multiply the HSS form and a vector
is O(rN).

4.1. Fast structured Jacobi-Jacobi transforms (FSJJT). We consider the
following forward FSJJT: £(@2h2) — gh=dhglnf) where j, = (aq,f1), jo =
(a2, B2). Let mgy = ag — a1, mg = P2 — 31 be the difference parameters. Depending
on m, and mg, our algorithm works as follows.

e Both m, and mg are positive integers. We can quickly perform the integer
promotion with linear cost based on Theorem 2.8. The algorithm has two
steps:

(1) Initialization. Compute the vectors as in Theorem 2.8 that define
the bidiagonal matrices

K(Oq +i,61)—= (a1 +i+1,3) K(a2,51+i)%(a2,51+i+1) )

(2) Multiplication. Promote the index from «; to as while fixing 8; via
bidiagonal multiplication:

me—1

flazfi) _ H K (aiti,B1)—=(ar+i+1,81) plar, 1)
=0

Promote the index from Sy to 2 while fixing oo via bidiagonal multi-

plication:
mg—1
flaz:f2) _ H K (@2:81F) = (az,Bitit1) plaz,f1)
i=0

The total cost is about 3(mq+mg)N flops. This can be further reduced
when simultaneous promotion as in Theorem 2.10 is used.
e Both m, and mg are integers, with one or both negative.

(1) Initialization. Following Remark 5, get the HSS representations
based on Corollary 2.12 (for multiplications), or the bidiagonal ma-
trices based on Theorem 2.8 (for solutions).

(2) Multiplication. Then perform the transform via fast HSS matrix-
vector multiplications or bidiagonal solutions.

The total cost is O((ma + mg)N) flops.
e mq, mg € (—1,1).

(1) Initialization. Compute an HSS approximation to K372 yia direct
or randomized HSS construction in a precomputation.

(2) Multiplication. Then perform fast HSS matrix-vector multiplica-
tions for the corresponding transform.

After the one-time HSS construction, the multiplication cost is at most
O(rN), where r is the maximum numerical rank of the HSS blocks.
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Other cases. For a general difference parameter, we can split it into the
sum of an integer and a number in (—1,1). This can then be handled by
combining the procedures above.

4.2. Fast structured Jacobi transforms (FSJT). We now consider the fast
structured Jacobi transform (FSJT) between function values f° at Chebyshev-

Gauss-type points and expansion coefficients f (@B) of Jacobi polynomials with any
indices a, [3:

(4.1)

fO DCT ft FSCJT f(a'ﬂ),

where f* is the vector of Chebyshev expansion coefficients as mentioned at the end
of Section 1, DCT means discrete cosine transform which can be done in O(log N)
operations, and FSCJT denotes the fast structured Chebyshev-Jacobi transform
which is a special case of FSJJT. The algorithm also has two steps:

(1)

(2)

Initialization. Given the function values f°, perform the forward Cheby-
shev transform to obtain the expansion coefficients £*, and compute an HSS
representation /approximation for Chebyshev-Jacobi transform.
Multiplication. Perform the forward FSCJT £(®%) = Kt (@t yging
fast HSS matrix-vector multiplications.

Some additional remarks are in order.

The initialization stage of the above algorithms has O((mq +mg)N) com-
plexity if m, and mg are integers. Otherwise, a one-time precomputation
(HSS construction) of cost O(rN?) is used.

According to Remark 4, for the integer parameters m, and mg satisfying,
say, mq < mg, we should first promote the indices «, 8 simultaneously, and
then promote the index £, i.e., gl@f) _y platma,fitma) _, ploatma,Btmg)
Our method works for more general Jacobi transforms than the method by
Hale and Townsend in [17] for the Chebyshev-Legendre transform (see also
[37] for the Chebyshev-Jacobi transform) based on an asymptotic formula.
For the special case of Chebyshev-Legendre transform, the method in [17]
costs O(N log® N/ loglog N), and our method costs O(N) after the one-time
HSS construction.

In the direct Jacobi transform (1.1), the matrix J@%) = (Jéa’ﬁ)(xj))ﬁj;lo
generally does not have the low-rank property. However, by employing
the Chebyshev transform as the intermediate step as in (4.1), we can take
advantage of the low-rank property of the connection matrices K t=(oh)
and KA~ and obtain FSJT together with FFT.

HSS multiplication has superior stability, as shown in [49, 50]. In fact, the
backward error only depends on log> N and a low-degree term of r. In
comparison, in standard dense matrix-vector multiplication, the backward
error depends on the condition number of the matrix.

5. NUMERICAL EXPERIMENTS

We now present some numerical experiments to illustrate the efficiency and ac-
curacy of our fast structured transforms. When HSS constructions are needed for
a matrix A in the tests, a relative tolerance 7 = 1072 is used, and the finest level
HSS block row size is about 40.
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First, let us start with the Chebyshev-Legendre transform. We test these meth-
ods:
e FSCLT: our proposed fast structured Chebyshev-Legendre transform;
e CLTAF: the O(N log® N/loglog N) complexity method in [17] (which can
apply in this special case);
e Direct: the direct Chebyshev-Legendre transform.

In FSCLT, a connection matrix K is approximated by an HSS form in a precom-
putation stage.

We perform the forward and backward Chebyshev-Legendre transforms with
the three methods. The flop counts are given in Figure 3, together with reference
lines for O(N?), O(N log® N/ loglog N), and O(N). The results roughly follow the
estimates. When N increases, both FSCLT and CLTAF are much faster than Direct.
Besides, FSCLT also has a significant advantage over CLTAF for large N, and both
methods achieve comparable accuracies. See Table 1.

10 [ |=@=Direct 10 [ |=@=Direct
10 —=— CLTAF 10 —=— CLTAF
g [ |[-#+FSCLT g [ |[-#+FSCLT
107 ¢ ..oV ‘ 107 ¢ .. o(V?) ‘
g [ [—O(Nlog*(N)/log(log(N))) g [ [—O(Nlog*(N)/log(log(N)))
w 07 F .o w 07 F .o
S .7 8 .7
o 10 o 10
10° 10°
10° ¢ 10° ¢
104§ ‘ ‘ ‘ 104§ ‘ ‘ ‘
10t 102 10° 10* 10° 10t 102 10° 10* 10°
N N
(a) K*! (b) Kt

Figure 3: Flops of Chebyshev-Legendre transforms.

Table 1: Accuracies of FSCLT and CLTAF for Chebyshev-Legendre transforms of
random vectors.

Kt%l Kl*)i:

N FSCLT CLTAF FSCLT CLTAF
160 6.1466e-14 1.5815e-14 4.3208e-14 2.1671e-14
320 2.7861e-13 3.1610e-14 3.0375e-13 1.5178e-13
640 2.2266e-13 2.7652e-14 3.0139e-13 8.5224e-13
1280 1.7845e-13 5.3438e-14 5.7378e-13 7.1993e-13
2560 2.2830e-13 9.9047e-14 1.5104e-12 1.3362e-11
5120 4.1844e-13 1.1875e-13 1.2649e-12 1.3817e-11

Our proposed FSCLT also applies to more general Jacobi-Jacobi transforms than
CLTAF. For example, we show the numerical results for the Chebyshev-Jacobi trans-
form with (o, 8) = (—@, 7) in Figure 4(a-b) and the Jacobi-Jacobi transform be-
tween (a1, 81) = (2,1) and (g, B2) = (3v/3,7) in Figure 4(c-d). We can observe
that the costs of our proposed fast structured transforms are nearly linear in N.
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=~ Direct 9 =~ Direct

10! 102 10° 10% 10° 10! 102 10° 10% 10°
N N
(a) Kt (@.p) (b) K (:8)—t
ol |- Direct ol |- Direct
107 F | —-FSIIT 107 F | —-FSIIT
e O(N?) e O(N?)
108 F |- - 0V) 108 F |- - 0V)
2107 2107
° °
(TR (TR
10° 10°
10° ¢ 10° ¢
10 ‘ ‘ 10 ‘ ‘
10t 102 108 104 10° 10t 102 108 104 10°
N N
(C) K (a1,81) = (az2,82) (d) K (@2:82)=(a1,81)

Figure 4: Flops of (a-b) Chebyshev-Jacobi transforms and (c-d) Jacobi-Jacobi trans-
forms.

Next, we demonstrate the benefit of numerical stability of the fast transform
method. For relatively large o and/or 3, a straightforward Jacobi transform based
on the explicit evaluation of the connection matrices as in Lemma 2.2 may have
numerical stability issues due to the large values of Jier )(:lzl) as n increases. On
the other hand, our structured transform has nice stability as mentioned before.
To illustrate this, we perform a forward transform followed by a backward one as

in K(@282)7 (1,61 geloan.fr)=(az,f2) g01,61) and measure the error

||K(062-ﬂ2)ﬂ(061751)K(061751)H(0¢2-,[52)f(041,51) _ f(ah,@l)H

)

£

where the norm is the Jacobi weighted norm

N
(51) ||f(0675)|| — Z(féawﬁ))gvl(ca,ﬁ)’

n=0

with Wéa’ﬁ) defined in (2.7).
Since we are usually interested in Jacobi transforms of functions with certain
smoothness, i.e., with decaying Jacobi coefficients, we take random vectors f (@)
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and scale their entries so that they decay like: n=1, n=1° n=%5 or exp(—36n/N).
We perform three different transforms (i) Chebyshev-Legendre transform ((o, 8) =

(0,0)); (ii) Chebyshev-Jacobi transform with small indices ((a, ) = (—‘/75, )
(iii) Chebyshev-Jacobi transform with large indices ((a,8) = (10v/3,107)). As
discussed in Section 4.1, the case (iii) can be split into two steps: the first one
is the Chebyshev-Jacobi transform with indices (&, 3) = (10v/3 — 17,107 — 31) ~
(0.32,0.42), and the second one is the Jacobi-Jacobi transform with integer differ-
ences (mq = 17, mg = 31) between («, 3) and (@, 3).

The results are shown in Figure 5. Nice accuracies are observed. For some cases,
the errors only slightly increase with the matrix size. This indicates the stability

of our fast structured transform, even with respect to relatively large o and/or £.

6. CONCLUDING REMARKS

In this paper, we developed efficient and robust algorithms for Jacobi-Jacobi
transforms with arbitrary indices. To achieve this, we derived explicit formulas
for the connection matrices between two Jacobi polynomials with different indices,
and then showed that these matrices have the low-rank property. After an one-
time precomputation with quadratic complexity, the Jacobi-Jacobi transforms can
be accomplished in nearly linear complexity, which is verified ether analytically or
numerically.

An important byproduct of the proposed fast Jacobi-Jacobi transform is a fast al-
gorithm to perform the transform between the function values at a set of Chebyshev-
Gauss-type points and coefficients of the Jacobi expansion with arbitrary indices.
Numerical results indicate that our algorithm achieves the desired complexity, and
is numerically stable for Jacobi transforms with relatively large indices.

It is apparent that the main techniques and strategies developed in this paper
can be applied to many other situations. Indeed, we are currently working on the
following situations:

e The strategy of fast structured Jacobi-Jacobi transforms can be used to
develop fast transforms between the family of generalized Laguerre polyno-
mials.

e A more difficult problem is to construct a fast spherical harmonic transform.
Many attempts have been made in this regard [31, 47, 39, 38], but they
are still not fully satisfactory. The main difficulty, as compared with the
Jacobi case, is that the spherical harmonic expansion involves associated
Legendre polynomials with a full range of indices, rather than a fixed index.
It is hopeful that, by exploring the relations between associated Legendre
polynomials and Chebyshev polynomials, one can construct a robust and
fast structured spherical harmonic transform.
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