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Abstract

In this thesis a directional approximation of the Helmholtz kernel and its application
to fast matrix-vector multiplications is considered. An application of this technique
is the solution of boundary value problems for the Helmholtz equation by means of
fast boundary element methods. The oscillating behavior of the Helmholtz kernel for
large wave numbers does not allow for an application of standard methods. Instead
directional methods can be used, which are covered in this thesis.

Directional methods rely on appropriate directional approximations of the Helmholtz
kernel. Such an approximation based on tensor interpolation is defined and analyzed.
This allows for the definition of a fast directional matrix-vector multiplication based
on clustering methods. It is shown, that the storage and time complexity of this fast
matrix-vector multiplication is of quasilinear order in the number of columns and rows
of the matrix under suitable assumptions on the wave number and the geometry. The
algorithm corresponding to the fast directioanl matrix-vector multiplication depends in
particular on two parameters, whose selection has to be investigated. For this purpose
the algorithm is implemented and a parameter study is conducted, whose results are
summarized in a parameter selection strategy.
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Introduction

Many processes in physical and industrial applications are modeled by linear partial
differential equations on suitable domains €2 with appropriate boundary conditions. To
understand these processes one needs to solve the corresponding boundary value prob-
lems. An example is the Dirichlet boundary value problem for the Laplace operator,
which is given by

Au(z) = f(x), z € Q, u(z) = h(z), x € 09,

where A denotes the Laplace operator, 02 the boundary of €2, f a source term,
and h a Dirichlet datum. In general the solution of such a boundary value problem
cannot be computed exactly, but has to be approximated using numerical discretization
methods. Finite element methods (FEM) are widely used for this purpose. They base
on a decomposition of the domain () into small elements — often triangles in 2D or
tetrahedrons in 3D — and the solution of a variational formulation of the boundary
value problem in suitable discrete ansatz spaces. Typically the functions in the test
and trial spaces have local supports, i.e. they are zero on most of the elements of €.
The variational formulation can then be written as a matrix equation with a sparsely
populated matrix A which is solved with appropriate direct or iterative solvers.

Boundary element methods (BEM) are another class of methods to solve certain
boundary value problems. If a fundamental solution f of the partial differential equa-
tion is known and there is no source term, then one can represent the solution of the
boundary value problem by means of boundary integral equations. The idea of BEM
is to discretize these boundary integral equations. For the discretization a decompo-
sition of the boundary 02 of ) into small elements suffices. In particular, the degrees
of freedom are typically much lower for BEM than for FEM. In 3D for example, if A
is the characteristic size of an element of the decomposition of Q or 9Q and n = 1/h,
then the degrees of freedom for FEM are O(n?®) while only O(n?) for BEM. However,
the BEM system matrices are in general densely populated. In particular, the required
storage for such a matrix is O(n?) in contrast to O(n?) for sparsely populated FEM
matrices. Similarly, the computation times for the solution of the matrix equations
are considerably higher for BEM than for FEM. This makes the use of classical BEM
prohibitive for large-scale problems.

In the 1980s Rokhlin and Greengard proposed the fast multipole method (FMM)
[20, 22], [34], which allowed to resolve this deficiency of BEM for a large class of bound-
ary value problems. In fact, the FMM allows to reduce the complexity of the appli-
cation of BEM system matrices to an almost linear order, which leads to a significant
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speed up of iterative solvers based on matrix-vector multiplications. The FMM re-
lies on a hierarchical partitioning of the considered geometry and the splitting of the
matrix application into a nearfield part, which has to be evaluated directly, and a
farfield part, which can be evaluated efficiently using suitable expansions of the fun-
damental solution. Since then, many other methods for the fast solution of BEM have
been developed, e.g. Panel Clustering [27], Adapative Cross Approximation [I], 3],
Wavelets [12], hierarchical matrices [23, 25], and H?-matrices [26].

A special treatment is required for boundary value problems for the Helmholtz
equation

Au + Kk*u =0,

where k > 0 is the so-called wave number. This equation can be used to model the
propagation of waves and is therefore of particular interest in acoustics and electrody-
namics among other fields. The fundamental solution of the Helmholtz equation in R3
is the Helmholtz kernel f defined by

exp(ir|z — yl)

flzy) = P p—

For large  this kernel is highly oscillatory due to the term exp(ix|x — y|). This os-
cillatory behavior makes standard FMM schemes [11], 18], based for example on the
expansion of the kernel into spherical harmonics, inefficient for large . In [21], B5]
a different approach based on diagonal forms of translation operators is considered,
which works good in high frequency regimes, i.e. for large x, but yields numerically
unstable schemes if applied in low-frequency regimes. In the context of the FMM
there have been several approaches to overcome the problems related to the tranistion
between low and high frequency regime, see e.g. [10} 13 29]. Cheng et al. [10], for ex-
ample, combine the aforementioned strategies by using spherical harmonic expansions
in the low frequency setting and a transition to diagonal forms of translation opera-
tors, also denoted as farfield signatures in their work, in the high frequency regime.
The corresponding algorithm works accurately in both frequency regimes and has a
runtime complexity of O(N) if low-frequency computations dominate, or O(N log(N))
in the contrary case, where N denotes the number of nodes in the discretization of the
domain. This method is widely used in the context of FMM [9).

Directional methods are another class of methods which overcome the problems of
standard FMM methods in the high frequency regime. These methods are based on
a directional approximation of the Helmholtz kernel. In the setting of fast matrix
operations such approximations were first considered in [§], picked up in [15], and
considered more recently in [2] 5] [6] [7, 30, B1]. The basic idea is that the Helmholtz
kernel f can be smoothened in a cone centered at a direction ¢ by a multiplication
with a plane wave term of the form exp(—ik(c,z — y)), which allows for a low rank
approximation of the kernel locally, for example by polynomial interpolation. With
such an approximation one can proceed similarly as in the case of typical clustering
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methods by constructing a hierarchical partitioning of the geometry and splitting
the computations in nearfield and appropriate farfield parts. The main difference to
standard FMM schemes is that suitable sets of directions have to be considered in the
farfield evaluation in the high frequency regime and that the related partitioning of
the matrix is finer.

In this thesis a directional approximation of the Helmholtz kernel and its application
to fast matrix-vector multiplications is discussed in detail. In Chapter [I] we follow
mainly the lines of [7]. First we recall basic definitions and results concerning univariate
and tensor interpolation. Then we construct a directional single-level approximation
of the kernel f on pairs of axis-parallel boxes X and Y, by multiplicating f with
a plane wave term as described above and interpolating the resulting function on
the boxes X and Y. Directional reinterpolation schemes are used to transform these
single-level approximations into multi-level approximations, which are needed to define
an efficient algorithm in Chapter 2 To ensure a sufficient approximation quality we
introduce three admissibility criteria in Section [I.2.2] One of these criteria is used to
control the distance of boxes in the low frequency regime, another one to control the
distance of boxes in the high frequency regime, and the last to assign suitable directions
to each pair of boxes. These criteria and suitable assumptions on the directions used
for the directional reinterpolation allow us to show exponential convergence of the
approximation errors of the directional single- and multi-level approximations of the
kernel f on appropriate pairs of boxes X and Y. The results which we proof here are
slightly sharper than those in [7].

Chapter [2|is dedicated to the derivation of a fast directional matrix-vector multipli-
cation for a matrix A generated by the Helmholtz kernel (cf. for the definition
of such a matrix). We start by constructing box cluster trees, which are used for
the hierarchical partitioning of the considered geometry into axis-parallel boxes sim-
ilarly as in classical FMM. Then we construct appropriate sets of directions for the
directional approximation, similarly as in [15], 30]. For the sake of efficiency the same
directions are used for all boxes on a level of a box cluster tree. We describe how to
assign two boxes a suitable direction from the constructed set of directions and discuss
which directions should be used for the directional reinterpolation. In particular, we
show that the chosen directions are such that the assumptions of the theorems on the
approximation errors in Chapter [If hold. Such a detailed discussion of the proper-
ties of the constructed sets of directions has not been conducted before in literature,
to our best knowledge. After this section on directions we define block trees, which
are used to find and organize all pairs of boxes in two box cluster trees for which
the admissibility criteria in Section hold. This will enable us to describe Algo-
rithm for the fast directional matrix-vector multiplication, similarly as in [5]. In
the remainder of Chapter [2 we first talk about some details which should be consid-
ered in an implementation of this algorithm to improve its performance. Then we
analyze its complexity. Inspired by the complexity discussion in [5] we show that the
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complexity of our fast directional matrix-vector multiplication is of order O(N log(N))
under suitable assumptions on the wave number k, the geometry, and the degrees of
freedom N.

In Chapter |3| we present the results of some numerical experiments, for which we
have implemented Algorithm [2.42) in C++. We show the effect of the parameters 7,
and f,¢ on the runtime and accuracy of this algorithm in a detailed parameter study
for points distributed on the surface of a cube. Here, the parameter 7 is a separation
parameter originating from the admissibility criteria in Section [I.2.2] and controls ul-
timately which pairs of boxes are admissible. The parameter ¢y is introduced in the
construction of the directions in Section [2.1.2] and controls which boxes are in the high
frequency regime. The observations from this parameter study lead to a parameter se-
lection strategy, which is presented in Section and applied to the fast directional
matrix-vector multiplication for points distributed on a sphere subsequently. We con-
clude Chapter 3| by presenting computation results which show why one aspect of the
implementation details presented in Chapter [2] namely suitable compression schemes,
are crucial for a good performance of the presented directional method.



1 A Directional Approximation of
the Helmholtz Kernel

Fast methods for the solution of boundary value problems by means of boundary
element methods rely typically on suitable separable approximations of the underlying
fundamental solution. The fundamental solution of the Helmholtz equation

Au+ K*u =0,

with the wave number x > 0, is given by the Helmholtz kernel

As discussed in the introduction, the oscillations caused by the term exp(ir|z —y|) for
large k require special approximation methods. One such method which is suitable for
the approximation of the Helmholtz kernel in all frequency regimes is directional ap-
proximation. We dedicate this chapter to the description and analysis of a directional
approximation of the Helmholtz kernel based on interpolation.

We start by recalling some basic definitions and results of univariate and tensor
polynomial interpolation in Section [I.I} In particular, we discuss a 1D interpolation
error estimate, which can be found in [7] and plays an important rule in the later error
estimates of the directional approximation. We conclude this section with a demon-
stration on how polynomial interpolation can be used for an efficient approximation
of suitable matrices.

Section is dedicated to the introduction of a directional approximation of the
Helmholtz kernel f. Here we follow the lines of [7]. We start by defining a directional
single-level approximation of f, which is based on the multiplication of f with a plane
wave term exp(—ir{c,x — y)) for some appropriate direction ¢ satisfying |c| = 1 and
subsequent tensor polynomial interpolation on suitable axis-parallel boxes X and Y.
Then we discuss directional reinterpolation schemes leading to a multi-level approx-
imation of the Helmholtz kernel. The fast directional matrix-vector multiplication
derived in Chapter [2 is based on this multi-level approximation. In the last part of
Section we discuss admissibility criteria which the boxes X and Y and the di-
rection ¢ need to fulfill such that the quality of the directional approximation with
direction ¢ on these boxes is sufficiently good. These criteria are again taken from [7].

11
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In Section we present error estimates of the directional single- and multi-level
approximations of the Helmholtz kernel f. We show in Theorem that the direc-
tional multi-level approximation error converges exponentially to zero with increasing
interpolation degree m. Its proof relies on the exponential decay of the directional
single-level approximation errors, which is proved in Theorem in Section [I.3.1]
and an estimate of the norms of the reinterpolation operators, which are used to
transform a single-level approximation into a multi-level approximation. The latter
estimate can be found in Theorem in Section [[.3.2] Througout Section [1.3] we
follow the lines of [7]. However, the error estimates of the directional multi-level ap-
proximation of f in Theorem and of the directional single-level approximation
of f in Theorem are slightly sharper than the corresponding results in [7].

1.1 Polynomial interpolation

The approximation of a function by means of polynomial interpolation plays an im-
portant role in the present work. Hence we devote this section to the discussion of
some of its aspects. First we recall some definitions and motivate why we use the
Chebyshev nodes as interpolation points. Here we follow the lines of [7], but adapt
the notation slightly. Then we discuss a result, which gives us exponential conver-
gence of the interpolation error in the supremum norm. Finally we demonstrate how
polynomial interpolation can be used to approximate matrices generated by smooth
functions.

1.1.1 Basic definitions and results concerning interpolation

Definition 1.1 (Interpolation Operators). Let II,, be the space of all polynomials
of degree m € Ny and let {§q4,;}7Ly be m + 1 distinct interpolation points in an
interval [a, b]. Define the interpolation operator

) C([a,b]) — IO,y

by identifying I[(:Z)] [g] with the unique polynomial of degree m that satisfies

I[(ﬂ,)][g](f[a,b},j) = 9(€ap ),  forallje{0,..,m}.

For an n dimensional, axis-parallel box B = [ay, b1] X ... X [an, b,] consider the set of
interpolation points {£g, }venr, Where g0 = (§la b1y -+ Efan,bulwn) fOr @ multi-index
v = (v1,...,Vp) in the set M = {0,...,m}". Here {{4, p,15}7%0 are again m + 1 distinct
interpolation points in [ay, bg| for all k& € {1,...,n}. We consider the tensor product
space @),_, IL,,, which consists of all multivariate polynomials 7 in 1, ...z, of the

form
m

m
_ k1 kn
(21, .y ) = E E Chyrdin L1 o Ty

k1=1 kn=1
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The interpolation operator

is defined by identifying Ij(gm) lg] with the unique polynomial in @);_, IL,, that satisfies

I(Bm) [91(€By) = 9(€Bw), for all v € M.

Definition 1.2 (Lagrange polynomials). Let {a4,;}72 C [a,b] be m + 1 distinct
interpolation points. We define the one dimensional Lagrange polynomials

[ab H x_é[ab : for all £ € {0,...,m}.
=0 ab] k— [a bl,j
J#k

Similarly, for a set of distinct interpolation points {{p,},enm in an axis-parallel box
B = a1, 1] x ... X [a,, b,] we define the n-dimensional Lagrange polynomials

n

HL[% b, (@), forallve M ={0,..,m}". (1.2)

7j=1

Remark 1.3. In the notation of the interpolation operators I[(ﬂ))] and I](gm) as well as the

Lagrange polynomials L™ and L™ we neglect their dependency on the interpolation
grang y [a,b],k By

points {{[a),; 1720 and {{p, }en, respectively. However, in this work we will never
use different interpolation points on the same intervals or boxes simultaneously, and
hence this notation is used to support readability.

With the Lagrange polynomials we can represent I[( %[ ] and Iém) [h] for all functions
g € C([a,b]) and h € C(B), respectively, by

(m)
[ab] Zg b)) g

= thg,y

veM

Throughout this work we will use the Chebyshev nodes as interpolation points,
which are defined next.

Definition 1.4 (Chebyshev polynomials and Chebyshev nodes). For all m € Ny the
Chebyshev polynomial 7}, on the interval [—1, 1] is defined by

T () = cos(m arccos(z)). (1.3)
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For every m € Ny the m + 1 Chebyshev nodes {§[_1,1),;}7L, in the interval [-1, 1] are
the roots of T,,,.1, which are given by

2741 ,
§[~1,1),j = cOS <mw) , for all j € {0,...,m}.

For an arbitrary, non-empty interval [a, b] we define the transformed Chebyshev nodes
{8101 }5”:0 by
g[a,b],j = (I)[a,b] (5[*1,1},]’)’ for au] € {07 ceey m}7 (14)

where the affine linear mapping ®, ) is defined by
1
Prop : [-1,1] = [a,b], x> §(a+b+x(b—a)). (1.5)

The Chebyshev nodes are a particularly good choice for the interpolation points,
which is motivated by the following theorem.

Theorem 1.5 (cf. [I6, Theorem 1] and [32, Theorem 1.2] ). Let the Lebesque constant
A, be defined by

I (9| o0t

A = Z0 ] = (1.6)
[a.0] 0#£9€C([a,b]) ||9||oo,[a7b]
There exists a constant ¢ > 0 such that
2
Ay > =log(m+1) —ec, (1.7)
T

independently of the choice of the interpolation points. For the special choice of the
transformed Chebyshev interpolation points, there holds

2
A, < =log(m+1)+ 1. (1.8)
T
Sketch of proof. The case of a general interval [a,b] can be easily deduced from the

case of the interval [—1,1]. On the interval [—1, 1] one can show that

m

Am = Mmsillooo1a),  where Apya(2) == (L7 yp;(@)],

J=0

holds for an arbitrary choice of interpolation points. Then assertion (|1.7)) is given in
[16, Theorem 1] and assertion (1.8]) in [32, Theorem 1.2]. O
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1.1.2 A 1D interpolation error estimate

For the error estimate of the directional approximation of the Helmholtz kernel in Sec-

tion we need to estimate the error made when replacing a function g € C([—1,1])
by its interpolant I[(inl)ﬂ [g] € II,,,. In [7] a useful result is given, which grants expo-
nential convergence of the error in the supremum norm for suitable functions g. We
discuss this result here.

Let us start with some definitions. For the sake of completeness we recall the

definition of a holomorphic function.

Definition 1.6 (Holomorhpic functions). Let U C C be open. A function g : U — C
is called complex differentiable in a point zy € U if the limit

§() = Tim 9(2) — 9(=)

2—20 Z— 2

exists. If g is complex differentiable for all points z € U then g is called holomorphic
on U.

For the approximation result we have to deal with holomorphic functions on Bern-
stein elliptic discs, which we define next.

Definition 1.7 ([7, cf. equation (3.22)]). Let p € R with p > 1 be given. The
Bernstein elliptic disc D, is defined by

D +i e R ( 2 >2+< 2 )2<1 (1.9)
=Rz=x+1y:x,y , . .
’ ptp! p—p!

These definitions allow us to formulate the following proposition, which is the key
result of this section.

Proposition 1.8 ([7, cf. Lemma 3.11]). Let p € R satisfy p > 1. Let f : D, — C
be holomorphic and Cy; = max{|f(z)| : z € D,}. Then there exists a polynomial
Tm € I, of degree m such that

2Cr .
1f = Tmlloo < prlP (mt ) (1.10)

Proof. Here we follow [14] cf. Chapter 7; proof of Theorem 8.1]. We define the function
g(t) == f(cos(t)).

This function is obviously even and 27-periodic. Furthermore it is continuously differ-
entiable for all £ € R. This follows immediately from the fact that f is holomorphic on
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D, and hence continuously differentiable in (—1 —¢,14¢) for an € > 0 € R sufficiently
small. Therefore we can express ¢ for all ¢ as a Fourier series, i.e.

g(t) = %ao + iak cos(kt), ap = %/ﬂ f(cos(t)) cos(kt) dt.
k=1 -

By the definition of g and the Chebyshev polynomials in (1.3)) it follows that
1 o0
f(x) = g(arccos(x)) = 500 + ;aka(x),
i.e. we can expand f on [—1,1] into a series of Chebyshev polynomials. Let us define
(@) = 2o+ YT
Tm(2) = =a apTi(z).
50 - kL ke

We want to show that ((1.10]) holds for this choice of 7,,. Since |Tx(x)| < 1forall k € N
and all z € [—1, 1] we get

o
If = Tmlloo < D lanl.

k=m+1
Let us therefore estimate |agx|. By using the substitution z = e, we rewrite the
defining integral of a; into the line integral
1 -1 k -k 1
o — L f(z~|—z )z + 2 L
T JoB,(0) 2 z
where 0B;(0) is the circle defined by 0B;(0) := {z € C : |z| = 1}. We split this

integral into two parts

1 -1 1 —1
ay = 5— f(Z+Z )zkldz+—, f(z+z )z(’““)dz,
2mi Jo, (o) 2 2mi Jog, (o) 2

4

J

:;,Il 1:\}2
and estimate both parts separately.

Let 0B,(0) := {z € C : |z| = p} be the circle with radius p. An easy computation
shows that the mapping ¥(z) = (z+2~')/2 maps the circles 9B,(0) and 9B, ,,(0) for
all 1 > 1 injectively to the boundary dD,, of the Bernstein elliptic discs D, and the
circle 9B;(0) to the interval [—1,1]. Hence, it maps the annulus

A={zeC:1/p<|z| <p}

to the Bernstein elliptic disc D,. As a consequence the function f o ¥ and also
the integrands above are holomorphic on A. This allows us to apply the homotopic
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version of Cauchy’s integral theorem [I7, cf. Chapter 4, Theorem 1.3]. For all p such

that 1 < p < p we get
24271\
f 2" dz
0By 5(0) 2

1
|Zk—1|dz < %Ofﬁ—k-i-lZn_pA—l _ Cf)a_ky

1

-1
/ s (2 —|—2,2 ) 1 g,
T 1JoBi(0)

1Ll =5
F (z —|—2z_1)

27

1
<

T 27 0By 5(0)

and similarly

-1
el () e <o
2m 9B;(0) 2
This yields
S = .20 .
”f_ﬂ'mHoo < Z |ak\ SQCf Z p E_ Tfl’o ( +1)'
k=m+1 k=m-+1 p

By taking the limit p — p we get assertion (|1.10)). u

A direct consequence of this proposition is the following theorem, which is the basis
for the error estimate of the directional approximation of the Helmholtz kernel in

Section L3l

Theorem 1.9. Let p > 1 € R and f : D, — C be holomorphic. Let A, be given
by (1.6) and let Cp :== max{|f(z)| : z € D,}. Then there holds

m 2C —(m
1f = Z87 [ lloo -1y < prl(Am +1)p~m D), (1.11)

(m)

Proof. The proof is a direct consequence of Proposition (1.8 and the projection property
of the interpolation operator I[_1 n In fact we get for m,, as in Proposition B

1 = Z s Mlsomry = I1F = o + T ] = 00 [ lloo o1

<If = Tomlloo vy + I3 ] = T3 [l 1.1
20

< (1 -+ Am)Hf — 7TmHoo,[—1,1} < E(Am + 1)p*(m+1). O

Remark 1.10. By Theorem the Lebesgue constant increases only logarithmically
in m if the Chebyshev nodes are chosen as interpolation points. Hence Theorem
gives us exponential convergence of the interpolation error.



18 1 A Directional Approximation of the Helmholtz Kernel

1.1.3 Matrix approximation via tensor interpolation

Suppose we want to approximate a matrix A € CNx*¥ generated by a complex valued
function f4 € C(X xY), ie.

Alj, k] = falzj, yx),

where {z; }jvle and {yk}i\gl are points in X C R? and Y C R3, respectively. Assuming
that X and Y are axis parallel boxes we can apply tensor interpolation in X and Y
and get

I 0 L [falwy) = 3 D falbxar€rs)Lxal®)Lys(y),

aEM BeM

where as in the previous section M is the set {0, ...,m}?, and {Ex o }aen and {&, 5} sem
are some interpolation points in the respective boxes. With this approximation we get

Al K~ Y DY falxas €v) L) Ly,a(ys).

aeM BeM

This can be rewritten in matrix notation as follows. Let the interpolation matrices
Ly € CNxx(m+1)? 1, e CNvx(m+D? and the coupling matrix Ayy € Cm+D*x(m+1)®
be defined by

LX[j) k] = LX,ak(xj>7 j € {17 "'7NX}7k € {]-a ey (m + 1)3}7
Ly[j, k] = Ly, (y;). Je{L . Nyhked{l, .. (m+1)°},
AX,Y[j? k] = fA(SX,aj7£Y,5k)7 .]7k € {17 ) (m + 1)3}

Then the matrix A is approximated by

where we used that all entries of Ly are real. This leads to an efficient approximation
of Aif (m+1)3 is sufficiently smaller than Nx and Ny. Indeed, instead of Nx Ny only

(Nx + Ny + (m+1)3*)(m + 1)

entries have to be computed and stored.

The quality of the above approximation depends on the interpolation degree m and
the behavior of the function f4 in X x Y. Generally, higher interpolation degrees
lead to lower approximation errors but at the same time to higher computational and
storage costs. However, if the function f4 is sufficiently smooth in X x Y, a low
interpolation degree m might suffice for a good approximation.
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1.2 A directional multi-level approximation

In this section we want to discuss how to approximate the Helmholtz kernel f in ([1.1])
efficiently on appropriate sets X x Y using tensor interpolation. For general sets this
is not possible. In fact, the singularities of f for x = y and its oscillatory behavior for
large wave numbers x or large sets X or Y have a negative impact on the approximation
quality. The singular behavior can be overcome with a classical separation criterion
of clustering methods for the sets X and Y. We will introduce such a criterion in
Section [1.2.2] The oscillatory behavior, however, requires a special treatment. In
fact, applying a classical approach that uses only a separation criterion and does not
take the oscillatory behavior into account is limited in a high frequency regime, which
is demonstrated for example in [30, Chapter 3, Example 6]. For this purpose we
introduce a directional multi-level approximation strategy, following the lines of [7].
First we present a single level approximation of f, which forms the basis of the multi-
level approximation. Then we will motivate the necessity of a multi-level scheme and
introduce it. Finally we will introduce necessary admissibility conditions for the sets X
and Y which guarantee a good approximation.

1.2.1 Derivation of the directional single- and multi-level
approximation

We follow an idea which first appeared in [8] and [15] and was later used in [7] and [30]
among other. It states that the oscillatory part exp(ix|x —y|) of f can be smoothened
by a plane wave term exp(—ix(r — y,c)) in a cone around c¢. We discuss this in detail
here.

Let ¢ € R? be a vector with |c| = 1. We can rewrite the Helmholtz kernel f by

f(z,y) = fe(z,y) exp(ir(z — y, c)), (1.13)
where f. is defined by
o) = o) exp(-in(o - . c)) = SR I EZ0 N gy

The modified kernel function f. is somewhat smoother than f on suitable boxes X
and Y due to the additional plane wave term. In fact, if two vectors x and y satisfy
(x —y)/lxr — y| = ¢, then this plane wave term behaves like the reciprocal of the
oscillating factor of f. Therefore it dampens the oscillations locally.

Due to its higher smoothness we interpolate f. instead of f on suitable axis-parallel
boxes X and Y and get

FO () =T @ TV £ (2, y) = 3N Felbxwn Ev) L) LT (3).

veM peM
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Here we used the interpolation operators and their representation given in Section
Finally we get an approximation of f on the set X x Y by substituting f. in ((1.13))

with f C(";()Y yielding

=3 el Er) LY @) LY () exp(in{e — ., ¢))

— Z Z fe(€xw,Evp) ( ) exp(ir(z, c))} [Lg”u) eXp(—im(y,c>)] _

This leads to the following definiton.

Definition 1.11. Let Z C R? be an axis-parallel box. Let ¢ € R3 be a direction

e - (m) . )
satisfying |c| = 1 and let {L};},cnm be the Lagrange polynomials corresponding to a
given set of interpolation points. Then the directionally modified Lagrange polynomi-
als L( ., are defined by

LYY, = LYY exp (ir (-, c)). (1.15)
Moreover, define the directional interpolation operator by
157 0(2) = 0(2),  I57lg) = explin, )T fexp(—in(-.c))gl,  (1.16)
and the directional tensor interpolation operator I&”QY,C for two boxes X and Y by
Iy =TI o T (1.17)

Then the directional single-level approximation f)((m& of the Helmholtz kernel f on the
set X x Y is defined by

PO = T0h [ = 303 fuléxa &) LY () LYY, (1.18)

veM peM

Similarly as in Section |1.1.3| we can use the single-level approximation f)((m)), of f to

approximate a matrix A € CV¥*™ with entries

exp(ik|r; — ykl)

A[ E k] = f(xj’ Yr) = (1.19)

Az — ygl
by the matrix A with entries
2{[ '7 k] - xmyk Z Z fc éX u;gYu ngncl,(J:j) gfc M(yk)

veM peM

for some points {x]} C X and {y}Y, C Y where X and Y are suitable boxes.
Analogously to 1) we can write this in matrix notation, i.e.

A= Ly AoxyLy,, (1.20)
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where we define the coupling matrix A, yy € COm+)?x(m+1)?

AC,X,YU; k] = fc(fX,aj?gY,,Bk)7 j? k € {17 ceey (m + 1)3}7 (121>

and the directional interpolation matrices Ly, € CNX*(m+D and Ly, € CNyx(m+1)°
by

Ly k] =LY (z;), je{l,..Nx} ke {l, .. (m+1)?},

X,co

. o . \ (1.22)
Lyclj k] == Ly 2s (y;), J€{L,....Ny} ke {l,....,(m+1)"}.

In Chapter [2| we describe how to approximate a matrix generated by the Helmholtz
kernel by partitioning it appropriately. For this purpose we will need directional in-
terpolation matrices for a sequence of boxes {X j}JLzo in R? satisfying X O ... D X,
and a sequence of directions {cj}fzo, where c¢j;1 is a direction close to ¢; for all
j €10,...,L — 1} in some appropriate sense. Assembling or storing all these matri-
ces directly would not be efficient. Hence we want to find a way to express Lx, ., by

L. for points in X; N X;41. In other words, for all v € M we want to express

J+1:Cj+1
the function L(";) on the box X, by the functions {Lg?;‘lhcj%l;

Xj,cy,v

follow [7, Section 2.2.2].
Let us rewrite Lg’g?cj’y(a:) by

}oenm. Again we

L, (@) = explin(z, ;o)) [explintz, ¢; — cj)) LT, (2)]
If ¢j4; is sufficiently close to ¢; the term in square brackets is smooth and we can
interpolate it in the box X;,, yielding

exp(ir(, ¢; — 1)) LY, (2) = Y exp(i(Ex, .o ¢ — i) LY (Exy 0 o) LY 5 ().
veM

Using the definition of L - in (|1.15)) we get the desired result

Xjt1,¢541,0

L (@) 2 D7 ([explin(ex, o & = ) LG (€x,000)| Lok 10 0(@))
veM

or in short form o o o
LXj,Cj,V’Xj+1 ~ ZXj+1,Cj+1 |:LXj,Cj,l/:| ? (123>
where we make use of the interpolation operator defined in ([1.16]).

By means of equation ([1.23)) we can approximate the directional interpolation ma-
trices in the following way. Suppose Lx; | R4 x(m+1)3 1S the submatrix of Ly, ., con-
taining all rows corresponding to the points in X;;;. Then there holds

LXj7Cj |X'j+1 x(m+1)3 ~ LXj+170j+1 EXj+170j ) (124>
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where the entries of the transfer matrix Ex. e CmtD*<(m+1)* 16 defined by

J+1,C5

EXjJrl»Cj [ka q = eXp(/iK;<€Xj+17Vk7 G — CJ'+1>)LE?;L?W (£Xj+1yl’k)7 (1'25)

for all k,¢ € {1,...,(m+1)%}.
Finally we can define the directional multi-level approximation of f on a suitable

pair of boxes X x Y by combining (1.18]) and ((1.23)).

Definition 1.12 (Directional multi-level approximation). Let two sequences of boxes
{X;}—o and {Y}}f_, be given such that X = Xy D> ... D XpandY =Y, D ... D VL.
Let furthermore {c; }JLZO be a sequence of directions in R3. Then the directional multi-

level approximation f)((mxﬂ x, xv; of f on the set X x Y is defined by
Fam =7{™ 0. oW . [f] (1.26)
X,Y I XL XYL X xYr,cr, =~ XoxYy,cold I+ :

1.2.2 Directional admissibility conditions

The question arises under which conditions on the boxes X and Y and the direction ¢
the approximation yields good results. Following [7] we introduce three useful
criteria, which will allow us to prove exponential convergence of the approximation
error in Theorem [1.26]

Definition 1.13 (Directional admissibility [7, cf. Section 3.3]). Let X, Y C R? be two
axis-parallel boxes and let a direction ¢ € R?* with |¢| = 1 or ¢ = 0 be given. Denote
the midpoints of X and Y by mx and my, respectively. Let two constants n; > 0
and 7y > 0 be chosen. Define the diameter diam (X) and the distance dist (X,Y") by

diam (X) = sup |z; — o],
x1,x20€X

dist (X,Y) = inf —vyl.

ist (X,Y) = inf |z —y

We say that X and Y are directionally admissible with respect to c if the separation
criterion

max{diam (X)) ,diam (Y)} < nodist (X,Y), (A1)

and the two cone admissibility criteria

mx — My n
Al < A2
" |mx — my]| C) ~ max{diam (X) ,diam (Y}’ (A2)
x max{diam (X), diam (Y)}* < ny dist (X,Y), (A3)

are satisfied. Criteria (A1) — (A3]) are denoted as the directional admissibility criteria.
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In Theorems and we will show that the criteria (A1) — (A3]) are sufficient

to guarantee exponential convergence of the directional multi-level and single-level ap-
proximation error in the interpolation degree m. However - do not hold for
arbitrary boxes X and Y. If we approximate a matrix A as in for boxes which
do not satisfy these criteria, we will not get satisfactory results in general. However,
we can partition the matrix and use the directional approximation for suitable sub-
matrices. We discuss this in Chapter 2] Here we continue with the discussion of the
admissibility criteria.

Let us start with . This is a classical separation criterion, which can for example
be found in [24] Section 4.1.3]. It guarantees that the boxes X and Y do not overlap,
which is desirable because for = y the term 1/|x — y| in the Helmholtz kernel is
singular. This separation of boxes allows for low rank approximations of many kernels
corresponding to fundamental solutions of elliptic partial differential equations, e.g. the
Laplace kernel (47|z —y|)~!. The exponential term exp(ix|r — y|), however, prohibits
low rank approximations of the Helmholtz kernel for large boxes and large x, even if
the boxes satisfy .

Next we discuss . We observe that and are closely connected. Both
control the distance of two boxes X and Y. The bound on the distance in (A3)),
however, does not only depend on the diameter of the boxes X and Y but also on
the wave number x. Furthermore we note that is more restrictive for large box
diameters while is more restrictive for small diameters. Indeed, follows
immediately from if kmax{diam (X),diam (Y)} > 1. On the other hand
follows from (A1) if k max{diam (X),diam (Y)} < 1.

The criterion (A3)) can also be interpreted differently. It can be written in the form

max{diam (X)), diam (Y)} < 72
dist (X,Y) ~ rkmax{diam (X),diam (Y)}"

As discussed in [5, Section 3| this can be understood as a bound on the angle between
all vectors x — y for x € X and y € Y that shrinks if £ or max{diam (X),diam (Y)}
increases. Hence, guarantees that the angle between x — y and a direction c is
small if the angle between the difference of the midpoints my — my and c is small,
which we will enforce by .

The effect of is schematically depicted in 2D in Figure|l.1} For a fixed box X,
a fixed wave number £ > 0 and two parameters 7, we marked all boxes Y such
that X and Y satisfy (A3). We see that for larger 7, the admissibility condition is
less restrictive, i.e. more boxes Y are admissible with respect to X. Visualizing
would result in a similar figure with slight changes of the allowed distances.

Finally we discuss the criterion . This criterion will be used to assign two
boxes X and Y a suitable direction ¢ from a given set of directions for the direc-
tional approximation. If we only need to compute the directional approximation
Lx A xyLly, . of a matrix A as in for points in two boxes X and Y we can
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Figure 1.1: Schematic visualization of the admissibility condition (A3]): The hatched

boxes are such that (A3]) is fulfilled for the given box X and some values
of k and 7. In the right image 7, is chosen larger.

simply choose the direction ¢ = (mx — my)/|mx — my| and do not need the crite-
rion (A2). However, in the setting of Chapter [2/ we will have to approximate such
matrices for points in a given box X and several boxes Y) at the same time using
the directional multi-level approximation. Choosing the same direction ¢ for multiple
boxes Y} is then useful, because it enables us to reuse the transfer matrices defined
in , i.e. we do not need individual transfer matrices for each box Y. The crite-
rion tells us if a given direction c is sufficiently close to the normalized difference
of the midpoints (mx — my)/|mx — my| such that the directional approximation of
a matrix corresponding to points in the boxes X and Y with the direction c is rea-
sonable. In particular we have to provide a set of directions, such that for each pair
of boxes X and Y there exists a direction ¢ in this set for which holds. Less
directions are needed for this purpose if the boxes X and Y are small, since the right
hand side of increases with decreasing diameters of the boxes X and Y.

In Section we describe a possible strategy to construct suitable sets of direc-
tions. Here we continue with the discussion of . The case

Ui
xk max{diam (X)), diam (Y)}

> 1, (1.27)

is of special interest. If holds, then is satisfied for ¢ = 0. This means
that no specific direction is needed and we can use standard interpolation instead of
the directional interpolation. The condition ((1.27)) obviously depends on the boxes X
and Y. This leads to the following definition.
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Definition 1.14. Let X and Y be two axis-parallel boxes in R? and 7; > 0. We say
that the pair (X,Y) is in the low frequency regime (with respect to ;) if

h
k max{diam (X)), diam (Y")} > 1 (1.28)

Else we say that (X,Y) is in the high frequency regime (with respect to 7).

X

Figure 1.2: Schematic visualization of the admissibility condition : Both pictures
show a box X, a direction ¢ which is depicted by the diagonal solid line, and
some hatched boxes. These hatched boxes are such that is fulfilled
for given X and ¢, and some values of x and n;. The variable 7, is chosen
larger in the right image. The dashed lines bound the area in which the
midpoints of a box must lie so that holds.

The effect of criterion is schematically depicted in Figure for the 2D case
and two different choices of 7;. We observe that for a fixed box X and a fixed direc-
tion ¢ only those boxes are admissible whose midpoints are contained in a circular arc
around c¢. In 3D the same holds for cones instead of arcs. In Figure [1.2] it becomes
clear that a larger parameter 7; leads to a larger cone, i.e. in total less directions are
necessary to cover the whole space. However, the approximation quality suffers away
from the central direction ¢ of the cone, in particular for large n;. Indeed we will show
in the analysis of the directional single-level approximation error in Section that
larger 7, lead to worse constants in the error estimate.
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1.3 Error analysis of the directional multi-level
approximation

Having introduced the directional multi-level approximation in (1.26]) in the previous
section, it is now our goal to analyze it. In particular our goal is to estimate the error

1f = FE llooxs v - (1.29)

For this purpose we follow again the lines of [7, Sections 3 and 5]. In contrast to this
work, we do not deal with general interpolation points, but choose the Chebyshev
nodes as stated in Section [I.I} Furthermore we simplify some results, for example
the estimate in Theorem , which corresponds to [7, Theorem 5.7]. For small
interpolation degrees m however, this has no effect on the main result presented in
Theorem [I.I5] On the other hand we refine some results, for example the estimate
in Theorem [I.26] concerning the approximation error of the directional single-level
approximation, which is similar to [7, Corollary 3.11]. This leads to a better rate of
convergence of the error in . Further differences are emphasized throughout this
chapter.

We start the discussion by presenting the main result of this section, which is the
estimate of . Its proof motivates the necessity of the discussion of the directional
single-level approximation in Section and the directional reinterpolation in
Section [I.3.2] We note that throughout the discussion we assume the wave number x
to be a positive real number.

Theorem 1.15. Let {X; }JL:o and {Yj}]L:O be two sequences of axis-parallel boxes in R3
such that X = Xqg D ... DX, Y =YyD..DY, and

X X X X Y Y Y Y
Xi o= a6 ox als Y] Yae= Tl o] x e x a0,

for all k € {0,...,L}. Assume that there exists a ¢ < 1 such that

i - o )~ af?)
o <@ o <4 (1.30)
bk—l,j — O bk—l,j — Qg

forallk € {1,...,L} and j € {1,...,3}. Let 0 <1 be such that
max {s(Xy), s(Yx)} < o max{diam (Xy), diam (Y%)}, (1.31)

for all k € {0, ..., L}, where for an azis parallel box B = [aq,b1] X ... X [ag, bs] we define
by s(B) its longest edge, i.e.

s(B) == max {|b; —a;|}.

je{l,...,3}
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Let {cx}E_, be a sequence of directions in R such that either || = 1 or ¢, = 0 for
all k € {0, ..., L}. Assume that there exists a v € R such that

rmax{diam (X;_1),diam (Yy_1) }ex — cp—1] <. (1.32)

Assume further, that X, Y, and ¢y satisfy the admissibility criteria (A1)—(A3) and that
X, Vi and ¢ satisfy (A2)) for all k € {1,...,L} for some 1 > 0, no > 0 independent

of k. Let the directional multi-level approximation fXY of the Helmholtz kernel f on
the set X1, x Yy, be defined by ((1.26] - ) and let

2
p=14+—. (1.33)
Uy
Then there exists a constant C' depending only on n1, 12, q, o, and L, and an mg € N
depending only on v and q, such that for all m > my

_ fm) < ¢ ~—(m+1) 1.34
Hf fX,YHoo,XLXYL S st (X,Y)'O . ( . )

Remark 1.16. Let us discuss the assumptions of Theorem [I.15]

e In equation (1.30)) we require the edges [a,(jg), b,(:j)] and [agC ]) b(Y | of the boxes X},
and Y}, respectively, to decrease for increasing k in each step at least by a factor q.
In our later application we will focus on boxes in a uniform box cluster tree

(cf. Algorithm [2.3). In Theorem we will see that in this setting (1.30) is
always satisfied with ¢ = 1/2.

e Equation is satisfied in particular if s(Xj) < odiam (X}) as well as
s(Yy) < odiam (Y%) for all & € {0,...,L}. Hence one can think of o as a mea-
sure of the isotropy of the boxes X and Yj. It is easy to see that for cubes we
can choose o = 1/+/3, while ¢ has to be chosen close to 1 for boxes where one
edge is considerably larger than the others. This is undesirable as for ¢ — 1 the

constant C' in (1.34]) becomes unbounded.

e The directions ¢ in Theorem |[1.15| are allowed to be zero. In fact if the pair
of boxes (X, Yy) is in the low frequency regime according to Definition m
then (A2)) holds for ¢; = 0 as we discussed in Section [1.2.2) _ In applications there
is typlcally a k € N such that ¢ # 0 for all k£ < k and ¢; = 0 for all k > k, since
we require the diameters of X and Y} to shrink for increasing k,.

e In equation (1.32)) we assure that the directions ¢;_; and ¢ with & € {1,...,L}
are close to each other, i.e. their difference is bounded. The bound in de-
pends on the wave number x > 0 and the diameters of the boxes X;_; and Yj_;.
As these diameters decrease for increasing k£ due to , we allow larger differ-
ences of the directions for larger k. In Section [2.1.2] we will introduce some sets
of directions and discuss this assumption further.
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Proof of Theorem[1.15. Let us start by rewriting the difference f — f)((m} on the set
X x Yy as a telescopic sum. Similarly as in [7, Section 2.2.3] we have

== =Ty ]

h
[

(m m) (m
+ <IXL)><YL,CL O OI§Q+1 XY£+1706+1> |:f - ZXZiYhCZ [f] :
l

Il
o

We proceed by applying the triangle inequality and the operator norm inequality to get

=P looxoxve | S I1F = 287y, oo [ looxpxve +

L-1
Z H XpxYp,cr ©...0 X[+1X}/Z+1,Cl+1 ||OO,L(—ZHf - XyxXYy,cpo [f]HOO,XeXYw
=0
where we write || - ||oo,z¢ for the operator norm || - ||s.x, xv,«x,xv,- Therefore, we
: : (m) (m)
need to control the norms of the reinterpolation operators Ty %y, ., 0.-.0Lx," v, | 01

as well as the approximation error of the single-level approximations Z)(;Z)Xye o, Lf] for
all £ € {0,...,L — 1}. We start with the former.

Due to the assumptions on the boxes { X}, {Vi}E_, and the directions {c;}r_,
we can apply Theorem and to estimate the norm of the reinterpolation
operators for all £ € {0,...,L — 1} by

[ea' o..0Tt™ oo < A8 C(q, L)°, (1.36)

XL XYp,cp Xop1XYey1,c041

for a constant C'(g, L) depending only on ¢ and L, if m > mg, where mq depends solely
on 7 and q.

Next we want to estimate the single-level approximation error. For this purpose
we show that all three admissibility criteria — hold for X,, Y, and ¢, for
all £ € {0, ..., L}, which allows us to apply Theorem m By assumption already
holds for all such ¢, whereas and only hold for ¢ = 0. However, we observe
that

diam (X,) < diam (Xj), diam (Y;) < diam (Yp),

which holds true due to the inclusions X, C X,y and Y, C Y, for all £ € {1, ..., L}.
Furthermore these inclusions imply

dist (Xo, Yo) < dist (X, V) . (1.37)
As (A1) holds for X = X, and Y = Yj we get

max{diam (X,) ,diam (Y;)} < max{diam (X,),diam (Yy)}
< 2 dist (X()? %) < 2 dist (Xg, }/f) )
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which is (Al]) for X, and Y,. Analogously (A3]) follows for all £ > 0. Therefore, we
can apply Theorem to estimate the single-level approximations

Ca(m, o,m1,m2) ~—(m+1)

I = Ty Flloexor € =350 ’

(1.38)

where Cy(m, o,m1,12) is a function which decays exponentially in m.

Inserting the two estimates ((1.36)) and ([1.38)) in ([1.35)) and using the estimate (|1.37))
yields

L—-1
_ fm) < Csl(maaa 7717772> 1 AG C(a. L 6 | A—(m+1)
||f fX,Y||OO7XL><YL = dist <X07YEJ> + ez_; m (q7 ) p )

for all m > mg. Due to the exponential decay of Cy; in m and the logarithmic behaviour

of A,, seen in (|1.8) the supremum
C := sup {C’sl(m, T, M1, M2) (1 + L Afn C(q, L)G)}

meN
is bounded. With this constant C', which depends only on 7y, 12, ¢, 0 and L, the
assertion follows. |

In the following two sections we derive the results concerning the directional single-
level approximation and the directional reinterpolation, which we used in the previous
proof.

1.3.1 Error analysis of the directional single-level
approximation

The estimate of the error of the directional multi-level approximation relies on
the estimate of the error of the directional single-level approximation f)(g@ given in
Definition . In [7, Section 3] an error analysis of this single-level approximation
based on interpolation is given, which we repeat here. The procedure is as follows:
First the error estimate is reduced to a one dimensional interpolation error estimate
of certain functions f4,(¢) on [—1,1]. These functions have a holomorphic extension
on suitable domains, where they can be bounded uniformly, if the boxes X and Y
satisfy the admissibility criteria - . This allows us to use the results from
Section to proof Theorem [1.26], which is the main result in this section.

We start our considerations with the following lemma, which relates the tensor
interpolation error and the univariate interpolation error.

Lemma 1.17 ([7, Lemma 3.3]). Let B = [[o_,[as,bs] be a non-empty bozx in RS and
let g € C(B). Define for all j € {1,...,6} and x € B the functions

Gzj : [aj,bj] —>(C, t|—>g(l’l,...,$j,1,t,$j+1,...,l’6> (139)
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Then
0 =T llos < S A sup gy = 20, sl (140)

7=1

where A, is the Lebesque constant given in (|1.6]).

Proof. We start by rewriting the difference g — Ij(gm) [g] into the telescopic sum

g—I4"[g] = ((1 70, @1 .. e1) g

[a1,b1
(m) (m) (m)
Z(I[al b1]® (®1[11J 1,05 1]® (I I[a b]) ®[®®I> [g]a

where [ is the identity on the corresponding sets and we use the multilinearity of the
tensor product.
Next we note, that we can write the norm

I9llce,5 =suplg(@)| = sup (lg(@1, .. Tj-1, " Tjs1, - T6) loo,fay 4,1)
reB i-(j)ij (1 41)
= SUD |19z loc.fo; 1
for all j € {1,...,6}, where 2U) := (zy,...,2; 1,241, ...,76) for all points + € B
and B; := H?:Li ;lai, bi]. An immediate consequence is
(m) (m) (m)
|z @0z, o (1-T0,) ®[®'~'®I)[9]HM,B
<at| (oot (1-100 ) o1e o) (1.42)

i—1 (m

= A7 suplgn; - T, 119 ]l oo.fa, 0,1
which follows by using (1.41) and the operator norm inequality (1.6) for the in-
terpolation operators I[a N repeatedly for all £ € {1,...,j — 1}. By estimating

lg — I(m [ Jllo.z using the telescopic sum representation, the triangle inequality,
and we get - O]

With the previous lemma we can proof the following proposition, which reduces the
error estimate of the directional single-level approximation to a class of one dimensional
interpolation error estimates.

Proposition 1.18 ([7], ¢f. Lemma 3.4]). Let X,Y C R? be two azis-parallel boxes such

that
3 6

X = H[ai,bi], Y = H[ai, bz]

=1 i=4
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Let spax be the length of the longest edge of X and Y, i.e.
Smax ‘= max{|b; —a;| : i € {1,...,6}}. (1.43)
Define the functions fg, for two vectors d,p € R? by

exp(in(ld — tpl = (d — tp,)))

fap 1 [—1,1] = C, t— pr— (1.44)

Suppose there exists an € > 0 in R such that
oo = T e < &, (1.45)

for all vectors d,p € R® with p # 0 satisfying
2[p| < Smax; (1.46a)
d—tpe X-Y={ax—y:xeXyeY}, foralte|-1,1]. (1.46Db)

Then the directional single-level approximation error is bounded by
1f = P oo xxy < 673 c. (1.47)
Proof. Note that by definition there holds
f(xy) = fe(z,y) exp(in{z =y, c)),
P @,y) = TEY (£l (0, y) explin(z — . ).

Due to |exp(ik{z —y,c))| =1 for all x € X and y € Y we get

1f = P lloox sy = [1fe = T8 el looxcr - (1.48)

We apply Lemma [1.17] to estimate this last norm. For this purpose we consider the
six-dimensional box B := X x Y = H?Zl[aj, b;] and think of f, as a function in C'(B).
In particular we identify f.(z) = fo(z,y) for all z € B given by z = (z,y). Then
by there holds

6
e = T ellooor < AL D sp Ak = T [ flellocag ) (1:49)
j=17%

Here we used that AJ < A for all j € {0,...,5}.

Let @, 5, be the affine linear transformation from [—1,1] to [a;, b;], defined in (L.5).
Suppose we can find a pair d,p € R? for all z € B and j € {1, ...,6} such that
and hold and furthermore

[£]z5 0 Ppay ) = Ty [1£e)=3] © Bl ) = fap — )y [ ) (1.50)
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in [—1,1]. Then assumption ([1.45) yields

SUp|I[feJ= = gy [felzilllocas ) < &

for all j € {1,...,6}. Combining this with (1.49)) concludes the proof.
Hence, let us construct d,p € R? for given z = (x,y) € B and j € {1,...,6} such

that (1.50) as well as (1.46a) and (1.46b)) hold. For j € {I1,...,3} equation ((1.50)
implies
(d —tp)[k] = zk — yi, k#7,

Lp. b — a.
(d—tp)[/f]zajJr . —yj+tha]

k=7,

which immediately gives us d and p. Similarly, for j € {4,...,6} we get d and p from

(d — tp)[k] = xx — yr, k#j—3,
. b — a.
(d—tp)k] =ap— U0 %%y g
2 2
In both cases ((1.46a) and (1.46b|) hold for the resulting vectors d and p. O

Our next goal is to show (1.45) for all d,p € R3 such that (1.46a)) and (1.46D))

hold. As in [7, Sections 3.2 — 3.4] we will show that under these conditions fy, has a
holomorphic extension and use Theorem [I.9) to show the assertion.

In order to find a holomorphic extension of fg, we have to find a suitable extension
of the mapping ¢ — |d — tp| = \/(d — tp,d — tp)r, where (z,y)r = 22:1 xzy; for two
vectors z and y in C3. For all z = rexp(ip) € C we can define the principal branch of
the square root of z by

Vz = rexp(ip/2).

This square root is holomorphic in C \ R<g, which can for example be seen by checking
that it satisfies the Cauchy-Riemann equations in polar coordinates. Hence we can
extend t — |d — tp| to the function ng, : z — /(d — 2p, d — zp)g, which is holomor-
phic for all z € Uy, := {z € C : (d — zp,d — zp)r ¢ R<}. The following lemma
characterizes ng, and the set Ugp.

Lemma 1.19 ([7, Lemma 3.5]). Let d,p € R* with p # 0. Define

nap(2) : Ugp ={2 € C: (d— 2p,d — zp)r ¢ Rcp} — C
2z \/<d—zp,d—zp>R,

and the complex number w by

w = w, + w;, w, = {d,p)/|p|?, w; == +/|d|?/|p|* — w2

(1.51)
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Then ng, is well-defined and holomorphic on Uy, and there holds
Up=C\ {z=w,+iy:y e R, |y| > w}, (1.52)
nap(2) = [ply/ (0 — 2)(@ — 2). (1.53)

Sketch of proof. The function ng, is the decomposition of the principal branch of the
square root and the holomorphic mapping

g:C—C, 2z (d— zp,d — zp)g,

which maps Uy, to the set C \ R<,, where the square root is well-defined and holo-
morphic. As a consequence ng, is well-defined and holomorphic.
It remains to show the identities ((1.52)) and (1.53]). A direct computation yields

(d—zp,d — zp)r = [p|*(w — 2)(W — 2), (1.54)
which immediately gives us (|1.53). To show the remaining identity we set
S={z=w+iy:yeR, |yl >w}

It is an easy exercise to show that g(z) € R« holds if and only if z € S. Hence we
get Ug, = C \ S, which is (1.52)). ]

Lemma allows us to extend the function fy, : [—1,1] — C defined in (|1.44))
holomorphically to the set Uy, by substituting |d — tp| by ng,(t) and setting

exp(ifi(nap(2) — {d — 2p, c)w))

rE—E (1.55)

fap(2) =
For the sake of readability we will identify fg, with its holomorphic extension fdp in
the rest of the section.
For the application of Theorem we need that fg, is holomorphic on a Bernstein
elliptic disc D, as defined in for some suitable p. For this purpose we prove the
following lemma.

Lemma 1.20 ([7, Lemmata 3.6 and 3.12]). Let d,p € R® withp # 0 and Uy, be defined
as in Lemma[I.19. Let ¢ € R be defined by

d—t
C::min{’ o :te[—l,l]}. (1.56)
Pl
Let r € [0,¢), p:= V14 r?+r and define
U, = {zEC: min |z — t| Sr}. (1.57)
te[—1,1]

Then there holds o
D, C U, C Uy, (1.58)
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Proof. We start with the inclusion U, C Ug,. For this purpose we recall that by
defintion C \ Uy, = {z = w, + 1y : y € R, |y| > w;}, with w defined in Lemma
The closest points of this set to the real line interval [—1,1] are obviously the two
points w and w. For a t € [—1, 1] the distance |w — t| = [w — t| is given by

(d—tp,d—tp)r _ |d—tp|?
IpI? Ipl?

where we used (1.54). Hence the distance of the real line interval [—1,1] to the

set C \ Uy, is given by (¢ defined in (1.56). This means that for all » € [0,() and

all t € [~1,1] the closed balls B,(t) := {z € C: |z — t| < r} are contained in Uy, and
therefore also their union U, C Uy,.

For the second inclusion D, C U, we follow the lines of [4) Proof of Lemma 4.77].
We want to show that for all z € D, there exists a t € [~1,1] such that |z —¢| < r.

For this purpose we first recall, that for z = x + iy € D,,z,y € R there holds

(pf:i/p)z i (p _2?1//))2 =t

By definition of p there holds
p—1/p p?—1 B 1472 4+2r/1+r2472 -1 B 2r(r + 1+ 1r2)

w—t2 = (w—t)(w—t) = , (1.59)

2 2 2 2 -
and therefore . .
Pl L
2 p
Hence for all z as above we get
+1 -1
ol < 22—y, ol <2 = (1.60)

Next we distinguish three cases: For z € [—1, 1] we choose ¢t = z. Then there holds
|z —t| = |y| < r by (1.60) and hence z € U,. For > 1 we choose ¢ = 1 and get
|z —t] <r due to

P S G T S S T VS Tl |
=) Pom) T te e e e

if we can show that

z? (x —1)?

CESVALRN

As x > 1 this is equivalent to

xr > (x—1)(r+1/p),
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and
r+1/p>x/p.

This last equation, however, holds true because p > 1 and = < r + 1/p due to (1.60).
The case v < —1 is treated analogously, and hence we have z € U, for all 2 € D,,
which is the desired result. ]

By Lemma fap is holomorphic in a Bernstein elliptic disc Fp C U, forr € [0,().
This allows us to apply Theoremﬁto estimate || fdp—I[(Tl)l] [fap]|loo,[=1,1- The estimate

depends on the maximum of |fg,| in Fp. The following two lemmata allow us to
estimate this maximum on the superset U, of D,.

Lemma 1.21 (Bound for ngy, [7, cf. Lemma 3.6]). Let d,p € R® with p # 0 and let ng,
be defined as in Lemma . Furthermore let ¢ and U, for some r € [0,() be defined
as in Lemma[I.20. Then for all z € U, there holds

Inap(2)| = [pI(¢ = 7). (1.61)

Proof. By Lemma [1.21] we have

nap(2) = [plv/ (w = 2)(@ - 2).

Hence it suffices to bound |w — z| and |w — z| for all z € U,. Let z € U, be given. By
definition of U, we can find a t € [—1, 1] satisfying |z — ¢| < r. Due to (1.59) and the

definition (1.56|) of ¢ we get
lw—zl=lw—t+t—z|>w—t|—|z—t|>(—r,
[W—z|>w—t|—|z—t|=|lw—t|—|z—t| >(—r,

and finally

[nay(2)] = [plv/|w — 2][@ — 2| = pl(¢ —7)-
O
Lemma 1.22 (Exponent bound, [, cf. Lemma 3.8]). Let d,p € R* with p # 0 and let

c € R3 with |c| = 1. Let ¢ and U, for some r € [0,() be defined as in Lemma [1.20,
Then for every z € U, there exists a t € [—1,1] such that

d—tp
|d — tp

—C

explin(y(2) — (0 = 2p. ) < x (o

r+ 2(!—;)» . (1.62)

Proof. We observe first that

| exp(ir(nap(2) — {d = zp, )r)))| < exp(r|S(nap(2) = (d = zp, A)w)l),
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where we used that x > 0. Hence it remains to show that

d—tp ’ r? )
—clr+ . 1.63
=0l 2w-n) P
For this purpose fix z € U,. Due to the definition of U, in (1.57)) there exists a
t € [—1,1] such that |t — z| < r. Let y(s) =t + (z — t)s be the straight line with
endpoints y(0) = ¢ and y(1) = z. We will use a Taylor expansion of ng, oy around 0
to estimate ngy(2) — (d — 2zp, ¢)r. For this purpose we compute the derivatives of ng,

30 (2) — 0= 2p,he)| < 1

defined in ({1.51):
p,d—zp p,d—zp
nfjp(z) = - < >R 1/2 = _Q
(d—zp,d — zp)g Nap(?)
y o PPy (2) + 1 (2) (b d — zp)e [p|Pngy(2)? — (p.d — zp)3
Nap(2) Nap(2)

Then there holds

nap(2) = nap(1(1)) = nap(7(0)) + ity (3(0))7/(0) + / 1l (1())(7/(5))(1 = 5) ds
— nap(t) + () (2 = 1)+ (2= 07 [ nly(3())(1 = s)d,

where we used that 7/(s) = (z — t) and 7”(s) = 0. This yields
Nap(z) — (d — zp, c)r

= nplt) + iy =8 — (A= zp et (= 07 [ (o)1= 5)ds. (L0

=:5 A v
! =:59

Let us first consider the summand S;. We see for all ¢t € [—1, 1] that

S1 = nap(t) +ny,(t)(z —t) — (d — zp, )
(d—tp,p)r
|d — tp|

d—1tp d—1tp
= —,d—tp> —<—,ZP—tp> —({d—zp,c
<Id—tp| g \|d—1p| R < »
d—tp d—tp
= —,d—zp> —{d — zp,c :<——c,d—zp> .
<Id—tp! R < 2 |d — tp] R

By decomposing z = x + 1y, x,y € R, we get

d—tp d—tp
& ——c,d—zp> ):—<——c,yp> :
<<\d—tp| R |d — tp| R

=|d—tp| — (2 — 1) —(d —2p,c)r
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and furthermore the inequality |y| < |z —¢| < r. Hence, with the Cauchy—Schwarz
inequality we get
d—tp
Pl

<d—tp —cyp>
|d—tp| 7 R |d—t

Next we want to estimate the summand S, in (1.64]). For this purpose we take a
closer look at the integrand. Due to

|%(S1)| =

d—tp
< lyllp| ‘|d_—tp| —c| <rlp| ‘ - c‘ . (1.65)

[p*(d — 2p,d — zp)r — (d — 2p, D)z
= |dPP|pl* = 2Ip*(d, 2p)x + 2*[pl* — ({d, p) — 2[pI*)* = |d*|p|* — (d, p)%,
which holds for all z € C, we can bound the numerator of ng (v(s)) by
[(d = y(s)p, d = (s)p)rlp® = (d = v(s)p, )| = |[dPIpl” — (. p)&| = dI*[p|* — (d, P&
= [p*(d — tp,d — tp)z — (d — tp,p)i < |d —tp*[p|* = |p|"]w — 1],

where we used ([1.53) for the last equality. On the other hand by using (1.53)) we can
estimate [n4,(7(s))| in the denominator of |ny (v(s))| for all s € [0,1] by

1/2 1/2

[nap(Y(5))] = |p| [w = ()] [w = ~(s)]
= |p| |w —t — (2 = t)s[*|w — t — (= = t)s]"/?
> [pl(jw — t] = |2 = t]s)2([@ — t| = |2 = t]5))"2 = |p|(Jw — t| = |2 — t]s).
Hence, we have with |z —¢| <r

5o < Jz = [ a0l - s <07 [P RS s e

By using a partial fraction decomposition one can show for ¢, cs € R with ¢y # 0 and
c1 # ¢ that

1
1-— 1 — 1
| sas- SR Ll | [p——
o (€1 —cas)3 c3(c1 —cas)  2¢3(c1 — c95)? . 2¢3(c1 — o)

We can combine this with our estimate in (1.66|) to get

1
1 _
WﬂsﬂMw—w/’ U=5)
s (o=t =]z =15
) ) . (1.67)
7 |p|jw — | p|r

" 2w —tP(Jw—t]—r) = 2((—7)

where we used ¢; = |w —t| > ( > r > |z — t| = ¢, which holds by definition (|1.56)
of ¢. By combining ((1.64)), (1.65) and (1.67) we finally have

d— r’
S (nap(2) = {d — zp, c)r)| < [S(S1)] + [S2| < [p| (’ﬁ —crt m) :
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The bounds in Lemmata and depend on the given vectors d and p and
furthermore on the wave number x. However, we need a bound of fg,, which is
independent of d and p, to get a uniform interpolation error by Theorem [I.9] which
we need for the application of Proposition [1.18] Furthermore the interpolation error
should not depend on . By use of the admissibility criteria in Definition [I.13 we can
overcome these dependencies.

Proposition 1.23 (Uniform bound of f,, [7, cf. Lemma 3.9 and Theorem 3.13]).
Let ¢ € R® with |c| =1 or ¢ = 0 and two axis-parallel boxes X, Y C R3 be given by

3

X =]Jlai b, Y= H[ai,bi].

i=1
Let Spax be defined by (1.43)) and let o < 1 be such that
Smax < 0 max{diam (X)), diam (Y)}. (1.68)

Assume that X, Y and c satisfy the admissibility criteria @ — (A3)) for somen; >0
and ny > 0. Let d,p € R® with p # 0 satisfy (1.46a) and (1.46b]). Define

2
R:=—,
T2
and let Ugr be defined as in Lemma . Then there ezists a constant C(o,n1,m2)
depending only on o, n; and ny such that

(1.69)

0(0-7 M, 772)
< =27 Il : 1.
)| < GIARE. for allz e U (1.70)
Proof. We start the proof by showing
d—tp ’ m =+ 1
—c| < , for all t € |—1,1], 1.71
|d —tp| 2r|p| =1 (L.71)

which is [7, Lemma 3.9]. For this purpose, let ¢ := max{diam (X),diam (Y)}, let
t € [—1,1],and let z € X and y € Y be such that (d—tp) = (x—y). Such points z and y
exist due to (1.46b])). Therefore we get |d — tp| = |z — y| > dist (X, Y). Obviously also
the midpoints my and my of X and Y, respectively, satisfy |mx —my| > dist (X,Y).
Hence, by we get

|z —y| = dist (X,Y) > g Imx —my| > e
T2 72
i.e. (x —y) and (mx — my) lie outside of the ball with radius ¢*x/n, centered at zero.

By means of Lemma we see that if we project these two points onto the surface
of this ball we do not increase their distance, which means that

k@ | x—y my — my

— — < |(x —y)— (mx —my)|.
o |x_y| ‘mX_mY‘ |( ) ( X Y)|
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Furthermore there holds
diam (X)  diam (Y)
_'_
2 2
By using these two estimates together with (A2]) and the estimate 2|p| < Spax < ¢,
which is a consequence of ([1.46a)), we have

d—tp | _
|d — tp] N

|(x —y) — (mx —my)| < |z —mx|[+ |y —my| < <q.

r—1Y mx — My mx — my

C

Ty ‘S
[z =y

lz—y|  |mx —my] imx —my|

<z —y) = (mx —my)| 2 4 T T T T

KG® kg Kq 2klp|

With this result and Lemmata and we are able to prove ([1.70). We start
by estimating the denominator ng, of fg,. For this purpose, we recall the definition

of ¢ in Lemma [I.20, We observe that

g:mm{w_tp' :te[—l,l]}zw.

Pl Pl
Due to (1.46a)), (1.68]) and the admissibility criterion (A1) we can further see that
> 2dist (X,Y) > ?dlst (X, Y? > 2 E (172)
Smax o max{diam (X),diam (Y)} — ony o

Combining these estimates with (1.61)) yields
nap(2)] > pI(C — R) > dist (X, ¥) (1= R/C) > dist (X,Y) (1= 0),  (L73)

for all z € Up.
For the estimate of the exponential term of fg, we note that due to (1.46al) and the
admissibility criterion (A3]) there holds

> 2dist (X,Y) S 2k max{diam (X),diam (Y)}? _ 2k - 4k|p
N Smax N T2 Smax N T2 2 .

By applying Lemma and using the definition of R in ((1.69)) as well as (|1.71])
and ([1.72), we get for all z € Ug the estimate

| exp(ik(ngy(z) — (d — 2p, ¢)r))| < exp (ﬁlpl ( |§ — Z; - C‘ R+ Q(CL_QR)D
< exp (“'p| (?75:|p7|723 T IEQR/O))

m -+ 772R2
< R
< exp (“'p' ( 2rp] T Bl = R/<>)>

m -+ 12 1
< .
=P ( 2 * 2mp(1 — 0))
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We combine this last estimate and (1.73]) for all z € Ug to end up with
exp(ik(ng,(z) — (d — zp, c)r
|fdp(z)|:| (ir(nap(2) — ( )®)|

47l (2)
exp ((m +m)/m+ 1/ =) (o, m.m)
= In(1 — o) dist (X, Y) S dst(X,Y)

Remark 1.24. In [7, Proof of Theorem 3.13] the authors use that

exp(n + 12)
< 7 77
[ fap(2)] < mdist (X,Y)’

A ! { 3 }
r:=mins 1, — 7,
21,

to estimate the interpolation error of fg, by means of Theorem In comparison
the bound which we have shown in the last proof has the advantage that it is strictly
decreasing for increasing 7,. Hence, it seems acceptable to choose larger values of 7,
in the admissibility criteria and . In addition our bound holds on the larger
set Ug, which leads to a better convergence rate of the interpolation error. The only
drawback we have is the additional parameter o which describes the shape of the
boxes X and Y. In fact, the term C(o,n;,72) becomes unbounded for ¢ converging
to 1. However, for rather isotropic boxes X and Y this is not the case.

for all points z in U;, where

The estimate of the interpolation error of fg, is a direct consequence of the previous
results. We formulate it in the following proposition.

Proposition 1.25 (Approximation of fg, [7, cf. Theorem 3.13)). Let ¢, X, Y, d, p
and R be given as in Proposition[1.23. In particular assume that X,Y and ¢ satisfy the
admissibility criteria (Al)) — (A3) for some n1 > 0 and ny > 0. Furthermore let o < 1

be such that (1.68)) holds. Define
p=vVRZ+1+R (1.74)

Let A, be the Lebesque constant defined by (1.6) and let C(o,m1,m2) be the constant
from Proposition [1.23. Then there holds

2C(a,m1,m2)
(p—1)dist (X,Y)

Proof. It suffices to collect the above results. The function fg, has a holomorphic ex-
tension (|1.59)) on the set Uy, defined in Lemma m Due to Proposition we know
that this extension, which we also denote with f,, is bounded by C(ny,12)/ dist (X, Y)
on Ug, which is a superset of the Bernstein elliptic disc D, and a subset of Ug, due to
Lemma Hence we can apply Theorem [I.9] which yields the assertion. O

1 fap — T a1y < (A + 1)p~ 4D, (1.75)
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Finally we come to the main result of this section, the error estimate of the direc-
tional single-level approximation.

Theorem 1.26 (Directional single-level approximation error [7, cf. Corollary 3.14]).
Let ¢ € R? with |c] = 1 orc =0 and let X, Y C R?® be two awxis-parallel boxes.
Assume that XY and c satisfy the admissibility criteria - for someny; >0
and 1y > 0. Let spax be defined as in and assume that (|1.68)) holds for o < 1.

Let furthermore

2
pi=ld . (1.76)

Then there exists a function Cgy(m,o,m,1n), which decays exponentially in m such

that
CSl<m7 g,M, 772>

— I = (m) 1.77
||f fX,Y||oo,XxY S T st (X, Y) P ) ( . )
Proof. By Propositions and we have
~(m 2C (o, 11, —(m
1 = Pl € 605 (A + 1) 2o e Bt (g 7g)

(p — 1) dist (X, V)
with p = VR?>+ 1+ R and R = 2/n,. We set p = ap, where

_p_Vitdm 2/

D 1+2/n9

With this definition we can write (1.78)) in the form

_FZm) Ca(m, o,m1,m2) . (m+1)
1f = fxyllooxxy < st () :

by defining
C(o,m, n2>a7(m+1)

(p—1) '
Due to the estimate the Lebesgue constant for the Chebyshev nodes increases
only logarithmically. Consequently Cy(m, o, n;1,7m2) converges to 0 exponentially if m
goes to infinity due to the exponential decay of o=+, O

Csl(m7 g,M, 772) = 12Ai1(Am + 1)

Remark 1.27. We note that due to the exponential decay of Cg(m,o,m,m2) there
exists a constant C' depending only on o, 7y, and 7, such that

_ fm) < c ~—(m+1) 179
”f fX,Y||oo,X><Y = st (ij)p . ( . )

However, we need the decaying behavior of Cy in the proof of Theorem
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1.3.2 Estimate of the directional reinterpolation

Another key ingredient for the directional multi-level error analysis is the estimate of
the nested operator norms

175 O TY ||
X XY, CL : Xg+1><}/[+1,cg+1 00, X XYL Xy xYp)

where £ € {0,..., L—1}, { X}, and {Y; }£_, are two sequences of nested axis-parallel
boxes in R? and the operators I&kxyk ., are given in for all k € {0,...,L}. As
before we follow the lines of [7]. We will first show, that this operator norm can
be written as the product of norms of nested operators in one dimension. Then we
will show an appropriate estimate for these nested operators by focusing first on a
single-level and then transfering the obtained result to the multi-level case.

We start by recalling that

I)((TZ)XYLﬁL O 01;7721 XYpq1,C041 - <I§(nz),CL €. 0 I§(ﬂ21765+1> ® (Ig:,)*% - © IY(’u)lﬁceH) ’
From this definition we directly see that
IZ8 vy © - O T8 vy e oo X x Vi oy
’ (1.80)
< HI,g(nz,cL ©.. OIAg(TZJ)rl,c[+1 HOO XL%XEH YL,)ch O... OIl(/Z?l,fCZJrl HOO,YL%YZ'

Similarly the following assertion follows.

Lemma 1.28. Let { X} }E_, be a sequence of azis-parallel bozes with Xo D ... D Xf.
In particular let

Xk = [akJ,ka] X ..o X [ak73,bk73] = J]ﬁl X ..o X Jk73. (181)

Let {cx}r_, C R3 be a sequence of directions satisfying |c] = 1 or ¢, = 0 for
all k € {0,...,L}. Define the one-dimensional directional interpolation operators

L C(Jy) = Clry),  wrs explirer I3 [exp(—ircy, -)ul, (1.82)

W

for all k € {0,...,L} and j € {1,...,3}. Then there holds

||z§?z%o..ozﬁ%,%\|oomxg<Huz;’;> oL Moo yeae, (1.83)
7j=1

Proof. By construction we have
z =1y ®..0 1L,

Xk

for all k € {0, ..., L}. This property transfers to the composed operators

Xeq1,C041

I)(?Z),cL o.. oL - (Igﬁ) 0121?1) @@ <Ig§) o OI‘ST1)73> '

As in the proof of Lemma the assertion follows by using (1.41]). O
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The previous lemma motivates the necessity to estimate

”Ig:;) ©...0 Ilgfl),jHJL,ﬂ—Jé,j?

for all j € {1,...,3}. We start by considering a single level ¢ and estimating the
directional interpolation error

|| exp(irc_1-)m — Iém) lexp(ikce—1)T]|| 0o, (1.84)

for all polynomials 7 € II,,, where one can think of Iém) as one of the operators Zé?).
For this estimate we introduce two technical lemmata.

Lemma 1.29 ([7, Lemma 5.3]). Let [a,b] C [—1,1] be a non-empty interval and
h:= (b—a)/2. Define for « > 1 the transformed Bernstein elliptic disc

Db = {z —r4iy: T,y ER (2(2(_&(1;_])1))/2)>Q+ (ﬁy < 1}.

(1.85)
Let e € (0,1) be fized. Then there exists a py > 1 depending only on € such that

D?l’b_e)p/h c D, for all p > po. (1.86)
Proof. Let us denote by B,(£) the open ball around ¢ with radius r > 0, i.e.
B.(§)={z€C:|z—-¢ <r}.
By definition of D, in (1.9) there holds
Bp-1/p/2(0) C D,

and similarly by (1.85))
D5 C Biati/ay2((a +0)/2).

Here we consider a = (1 —¢)p/h. The point (a + b)/2 satisfies |(a + b)/2| < 1. Hence,
for all 2 € By(at1/a)/2((a +b)/2) we have

hla+1/a)
2

|z| < + 1,

2

z— ‘ + ‘ <
which means that z € Bpa+1/a)/2+1(0). Therefore, it suffices to show that

Bi(at1/a)/2+41(0) C Bp-1/p)/2(0),

to proof the assertion of the lemma. This inclusion obviously holds true if and only if

Mot 1) o1y s
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By inserting the definition of « the left hand side can be written as

hla+1/a) h ((1—5)p h (1—5)2p2+h2‘

AN +(1—s>p>:” 20—

1
* 2 2

Therefore ((1.87)) is equivalent to

h2 2

=ep’ —2p—1—

> 0.
—€ 1—¢

ge(p) = p* =1 =2p = (L =€)p” —

This condition obviously holds if p > pg, where pg is the larger of the two roots of g.,
ie.

5o = 1+\/1+5(1+h2/(1—5))‘

€
The root pg can be bounded by

5o < po i 1—1—\/14—5(16—1—1/(1—6))7

because h € (0,1]. This py depends only on &, and by construction for all p > py the
desired inclusion holds. ]

Lemma 1.30 ([14, Chapter 4, Theorem 2.2|). Let p,, € I1,, be given by

m
z):Zajzj, a; € C.
=0

Assume that
|pm (z)] < M, for all z € [—1,1]. (1.88)

Let D, for p > 1 denote the Bernstein elliptic disc defined in (1.9)). Then there holds
Ipm(2)] < Mp™, for all z € D, with p > 1. (1.89)

Proof. The proof is based on the properties of the mapping

z

U:C\ {0} = C, Z~—>\Il(z):%<2+1>,

and the maximum modulus principle for holomorphic functions [17], cf. Theorem 5.4].

As mentioned in the proof of Proposition |1.8| the function ¥ maps circles 9By ,(0)
for p > 1 to the boundary 0D, of the Bernstein elliptic discs D,, and maps 0B;(0) to
the interval [—1,1]. Let us consider the function

Plw) = w0 (p 0 ¥)(w —wmz (w“/‘”) Z% '(‘”“),
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which is a polynomial in w. In particular it is holomorphic on B;(0) and continuous
on By(0). For w with |w| =1 there holds (w + 1/w)/2) € [—1, 1] and hence by ([1.88))

w+1/w

|F(w)| = [pm < 5 ) w™| < M. (1.90)

By the maximum modulus principle we get that |F'| attains its maximum for some w
with |w| = 1, and hence holds for all w € B;(0).

We use this estimate to show the assertion. For an arbitrary z € D,, z ¢ [—1,1]
there exists a 1 < p such that z € dD,. Therefore we can find a w with |w| = 1/u
such that U(w) = z. In particular we get

[Pm(2)] = [(pm 0 W) (w)w™w™™| = [F(w)] |w[™™ < Mp™ < Mp™.
[l

With these two lemmata we can show the following result, which plays a central

role in the estimate of (|1.84)).

Lemma 1.31 ([7, cf. Lemma 5.4]). Let J; C Jy be two closed intervals. Let ¢ € R be
such that
[Jil/1do] < g < 1, (1.91)

and denote hy :=|Jo|/2, hy := |J1|/2. Let v € R and ¢y, ¢1 € R satisfy
|kho(co — c1)] < 7. (1.92)

Define ¢ := (1 + q)/2. Then there exists an mqo > 0 depending only on q§ and vy, such
that for all m € N with m > mg and all polynomials = € 11, there holds

vierlle || exp(irco)m — exp(ircr)v]loo.s, < ™7 000 (1.93)

Proof. Let @ be the affine linear mapping from [~1,1] to Jy. Define the interval
Ji = [a,b] == ®V(J)) and h := (b — a)/2. Then by construction there holds
h = hy/hy < q. With 7 := 7o ® and due to |exp(—ikc;-)| = 1 we get

irﬁf || exp(ikco:)m — exp(irer)v||oo.s, = Airﬁf | exp(irho(co — c1) )T — 0| 7, (1.94)
velly, velly, ’

The function exp(ikhg(co — ¢1)-)7 can be extended holomorphically to the whole com-
plex plain. Hence, the right hand side in ((1.94)) can be estimated using an analogous
result as in Proposition for D% instead of D, and arbitrary a > 1. This yields

: , . 207 , R
Uler%[f | exp(irho(co —c1) )T — 0| 5, < T | exp((irho(co — 1)) 7| o pao
" _ (1.95)
2a7™ a—1/al\ .
< o P |kho(co — ¢1)| hT 17| oo pace-
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For the estimate of the exponential term in the last inequality we used that for all
z € D*" there holds |J(z)| < h(a — 1/a)/2. For a:= (1 —¢)p/q < (1 —¢€)p/h we get
by Lemma that D%* C D, for all p > pg, and with Lemma it follows that

1Tl o, pet < 7 lloc.0, < p™ |7 |0, (=1.1)- (1.96)

The parameter € in the definition of « is chosen such that € € (0,1 — g/¢). For the
subsequent estimates we further introduce a parameter 5 > 0 such that

q 1zgeXp (7(1;6)6> '

Such a § exists due to the choice of e. Finally we set p = fm with m > [py/5] for p
in the definition of a and proceed with the estimate in ([1.95)).

Due to ((1.92) and (|1.96|) we have

20~™ hiao — 1/« R
p— exp (]/@ho(co - 61)|%> HWHOO,D‘;”’

2007™ hiao — 1/« —
< 2 e (4" )

o —

By using h(a —1/a)/2 = ha(l — 1/a?)/2 < ag/2, which holds true as h < g if a > 1,
and the definition of «, p and 3 we have

(5o (e 5) = (7)o () = (752 o (02)
- (1356Xp (w))m =q"

Hence, we can estimate ((1.95]) further by

2
a—1

Jnf [lexp(irho(co — 1) )T = 0l 5, < 0" 17 llooi—1 < ¢ I l[oouy,  (1.97)

where we used the identity ||7||oo,(—1,1] = ||7||cc,s and the condition a > 3 for the last
inequality. This condition and all the above steps hold true if

mzmo=me |5 |25 )

Therefore, combining ((1.94)) and (1.97)) yields the assertion for such m. ]

Lemma allows us to estimate ([1.84)), which we do in the following lemma.
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Lemma 1.32 ([7, cf. Lemma 5.5]). Let Jo, Ji, ¢ and § be as in Lemma |1.31. In
particular let |J1|/]Jo] < @ < 1. Let furthermore co, ¢1 and v € R be such that ((1.92))
holds. Define

™ C(1) = C(J), u exp(z'/icl')I§T) lexp(—ikcr-)ul, (1.98)

and let A, be the Lebesgue constant defined in (1.6). Then for my as in Lemmam
for all m € N with m > mg, and for all polynomials w € I1,,, there holds

| exp(irco)m — ™ [exp(irco )] [loos, < (14 A )@ |7l oo.s6 (1.99)

Proof. We see, that for arbitrary v € II,,, there holds
exp(ikcy )T — I{m) lexp(ikcy- )] = exp(ikcy-)m — exp(iker-)v
— exp(iﬁcl~)Z§T) lexp(—ikcr-)(exp(ikcy )™ — exp(iker-)v)],
where we used, that IgT)v = v. As a consequence

| exp(irco)m — Z{™ [exp(irico )] [loos, < (14 A)|| explirce:)m — exp(irer)v]o,s, -

As this holds for arbitrary v we can take the infimum on the right hand side and by
Lemma [1.31] we get

|| exp(irce)m — T™ [exp(irco- )7 || o

<(1+A,) Uierﬁf | exp(irco)m — exp(iker)v]loosy < (14 Am)@™ |17 || oo, -

]

Finally we are ready to estimate the norms of the nested operators I,gm) 0..0 Il(fl).

Theorem 1.33 ([7, cf. Theorem 5.6]). Let {Jx}£_, be a sequence of non-empty inter-
vals, such that Jo D J1 D ... D Jp. Let § € R be such that

| Jel /| Jk—1] < @ < 1, forall ke {1,..., L}, (1.100)

and let ¢ = (1 + q)/2. Define hy := |Ji|/2 for all k € {0,...,L}. Let ¢y, ..., c, € R
and v € R satisfy
|khg—1(cr—1 —cx)| < forallk € {1,...,L}. (1.101)

Furthermore, let the operators I,gm), k € {0,...,L} be defined similarly as in ([1.98))
for the intervals Jy. instead of J; and cj instead of ¢1. Then there exists an mg € N
depending on v and q only, such that

IZ™ o 0o Tl cosycvry < A1+ Emrs), (1.102)
Emi—e = (1+ (1+ A" —1, (1.103)

for all m > mg and ¢ € {1,...,L}. In particular there ezists a constant C(q,L)
depending solely on ¢ and L such that

emi +1<C(q, L) forallm>mgy, ke{l,..,L—1}. (1.104)
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Proof. We show for £ = 1 and general L. For general ¢ the assertion then
follows by a simple index shift.

Define the operators Ej, := I — I,gm) .0 I(m for k > 2 and Fy := (I — T m)) We
start by showing that for arbitrary = € H and all k € {2, ..., L} there holds

| Exlexp(ikcr ) |lcos, < Emp—1|7 oo (1.105a)
IZ™ o ... o T{™ [exp(irey )] |loosy < (1 + Emp—t) |7 llcouss - (1.105D)

This is done by induction over k. Due to Lemma [1.32| we have
(7 = Z™)explircr1)m] lloos < (14 An)d™ [ lloe, (1.106)

for all k € {1,...,L}. For k = 2 this corresponds to the base case of (1.105a)). The
base case of (|1.105b)) follows immediately from

17" fexp(iner)llloe.s, < llexplines)lloe.p, + | Balexplines)mloc,s
< (U4 emp)limlloo.n-
Hence, we can assume that ((1.105al) and (1.105b)) hold for all k up to k =n —1 < L.

To show these two inequalities for k = n, we observe that we can write F,, for n > 2
as the telescopic sum

Ey=(I-T+U-Z{)oZl™ + .+ (I =T 0T o... o™,  (1.108)

n

(1.107)

and estimate the norms of all the summands. For this purpose we use that for all
k€ {2,...,L} there holds

I o .. o T [exp(irey- )] = exp(ircy:)#,

for some appropriate 7 € II,,. Using this equation together with (1.106|) yields
I =) o ™ o oo T [explimer Il sy = I = T lexplinee )il

< (14 Ap)G@™ || explircs )T ||oos, = (1 + Am)(ijIkm 0..0 Iém) lexp(ikcy) 7] oo, -
This estimate, the representation ((1.108) and the induction hypothesis (1.105b)) for
k <n —1 are used to show

| B [exp(iric )] ||oe, < Z 11 =20 0o T o ... 0 T fexp(iker-) ] |l ooe s

+I-" >>[exp<mc1->7r]||oo,b

n—1
< (1+ A" (H exp(iries )l + NI 0 ... 0 T [exp(iricy )] Hwk)

k=2
n—1
< (14 M) (14 emp—1) I7lloouss
k=1
(1+
1

(

(L4 An)gm) " 1
+(1+A)m) —1

= (1 + Am)qm

||7T||OO,J1 = 5m,n—1||7T||OO,J1-
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The estimate (1.105b|) for £ = n follows as in the base case (1.107) from ((1.105al) by

the triangle inequality. Therefore we have shown, that (1.105a)) and ({1.105b)) hold for
all k e {1,...,L}.
Let now u be an arbitrary function in C'(J;). We define the polynomial m; by

T o= If,’:” lexp(—ikcy-)ul.

Then by Definition ([1.6)) of the Lebesgue constant A,, and due to |exp(—ikciz)| =1
for all x € R, there holds

Hﬂl”OO,Jl < AmHu”OO,Jl'

Using (1.105b)) yields
1Z;™ o .o T[] || co,r, = |21 0 ... 0 Ty [explirici-)mi]| oo,
< (14 emp D)l lloows < (14 mzm1) Amlulloc,i,-

This is for ¢ = 1, which we wanted to show.

What remains to show is the boundedness of ¢, for all k € {1,..., L—1}. Obviously
there holds €, 1 +1 < €, -1 + 1 for all k < L — 1. Due to and the definition
of ¢ there holds

1 — m
(14+Ap)¢" < (2 + glog(m + 1)) <¥) — 0 for m — oo.

Hence, there exists a constant C'(¢) depending only on g such that
(1+An)¢™ < C(q), for all m € N.
As a consequence, for all m € N we have
Emi1+1<(1+C@)=C(gL).
O

Remark 1.34. In [7] it is shown that €, ;, decays exponentially in m. As this behavior
is only observable for sufficiently large m and is not crucial for the further estimate
we have chosen to show only the boundedness of ¢, for ¢ € {1,...,L — 1}.

We come to the main result of this section.

Theorem 1.35 ([7, cf. Theorem 5.7]). Let {Xy}£_, be a sequence of axis-parallel
bozes in R®, such that Xo D ... D X and Xy = [ak1,bk1] X ... X [a3,bs] for all
k €{0,...,L}. Assume that for some ¢ < 1 there holds

bk,j — ak,j

— L, forallk € {1,....L} and j € {1,...,3}. (1.109)
bkfl,j — k1,5
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Let {ci}_, C R3 be a sequence of directions with |cx| =1 or ¢, = 0 and let v € R be
such that
rdiam (Xg_1) [cx—1 — x| < v forall k € {1,...,L}. (1.110)

Let e, C(q,1), and mq be as in Theorem . Then there holds

IZ8 o0 0Z{  lexpexs S A (I +empen)® <ALC(g,L)?,  (1111)

LsCL Xeg1,C041
for all m > my

Proof. By Lemma [1.28] it suffices to estimate the norms

1757 0 o 0 TE e s,
for j € {1,...,3} where Jy; = [ak;, bk ;] and I,i?) is defined as in (1.82). For this
purpose we fix j and define hy, := by, ; — ay; for all k € {0, ..., L}. Due to (1.110) there
holds

/’fhkfllckfl,j - Ck7j| < kdiam (Xk—l) ’Ckfl — Ck| <.

Hence by Theorem [I.33] we have

I 0 0 T Slloors gy < Am(1+ Emir) < AnC(G, L),

As this holds true for all j € {1,...,3} the assertion follows from ((1.83). O



2 Fast Directional Matrix-Vector
Multiplication

In this chapter we present an efficient method for the computation of the matrix-vector
product for a fully populated matrix A € CNx*Nv with entries

Alj, K] = f (@), ), (2.1)

where f is the Helmholtz kernel defined in and Px = {z;}}2 and Py = {y:}1,
are two sets of points in R3. Similar matrices have to be considered in the solution of
boundary value problems for the Helmholtz equation via boundary element methods.
The corresponding matrix equations can be solved with iterative solvers, for which only
matrix-vector products have to be evaluated. However, using standard matrix-vector
multiplication is prohibitive for large Ny and Ny due to the asymptotic runtime of
order O(NxNy). This motivates the discussion of the fast directional matrix-vector
multiplication in this chapter. This method is based on a hierarchical partitioning
of the sets of points into boxes and the directional multi-level approximation of the
Helmholtz kernel f on suitable pairs of such boxes. Basically, this allows us to approx-
imate suitable subblocks of the matrix A similarly as in (1.20), but in a multi-level
setting.

In Section we give a complete description of the fast directional matrix-vector
multiplication. We start with the construction of uniform box cluster trees in Sec-
tion which provide us with a hierarchical partitioning of the geometry. The
uniformity of the boxes brings benefits which are described later in Section [2.2.1]

In Section [2.1.2] we construct suitable directions {cg-e)}jy:"l for the directional ap-
proximation for all boxes at a given level £ of a box cluster tree. This construction is
similar to the construction of the directions in [15,[30]: We choose a level ¢y as the first
level for which directions are used and increase the number of directions for decreas-
ing level ¢ by a hierarchical refinement strategy. After that we define functions dir,
which are used to assign two boxes at level £ in two box cluster trees a suitable direc-
tion in {c§-£) };V:"l which should be used for the directional approximation. Furthermore
we discuss suitable choices of directions for the directional multi-level approximation.
We conclude the section by proving in Corollary and Theorem that the
assumptions of Theorem concerning the directions, i.e. and the admissibil-
ity criterion , hold for constants v and 7; depending only on the product rqy,
where gy is the maximum of the diameters of boxes at level ¢y¢ in the corresponding

o1
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uniform box cluster trees. To our best knowledge, such a detailed discussion of the
suitability of the constructed directions is missing in comparable works.

Section is dedicated to the partitioning of the matrix A in . The basic
idea is to find all pairs of boxes in two box cluster trees which satisfy the admissibility
criteria and but whose parents do not. The matrix entries corresponding to
the points in such pairs of boxes will then form an admissible block in the partition of
the matrix A. All other matrix entries are grouped in inadmissible blocks. Introducing
block trees similarly as in [5] allows us to construct and organize such a partition.

After all these preparatory sections we discuss the fast directional matrix-vector
multiplication itself in Section [2.1.4 Again we follow [5] for this purpose. We split
the computation of the matrix-vector product in a nearfield and a farfield part. The
nearfield part is computed directly in Algorithm [2.33] The farfield part is computed us-
ing an approximation of the admissible blocks of the matrix A based on the directional
approximation of the Helmholtz kernel, similarly as in . Algorithm shows
how to compute this farfield part efficiently. All necessary steps for the application
of the fast directional matrix-vector multiplication, including the construction of the
underlying tree structures and directions, are finally summarized in Algorithm

In Section we discuss some implementation details which should be considered
for an efficient implementation of Algorithm [2.42] In particular we discuss how the
uniformity of the box cluster trees can be exploited and talk shortly about possible
compression strategies. Then we analyze the complexity of Algorithm in Sec-
tion 2.2.2] Inspired by the complexity analysis in [5] we show that the complexity of
the introduced fast directional matrix-vector multiplication is of order O(N log(N))
under suitable assumptions on the wave number s, the geometry, and the maximal
number of points N = max{Ny, Ny }.

2.1 Matrix partitioning and fast matrix-vector
multiplication

In general we cannot approximate the matrix A given in directly. Instead we have
to partition it and approximate appropriate subblocks. One strategy to create such a
matrix partition is clustering, which is based on the geometry or rather the position of
the points {z; };VX and {y;},". The idea is to assign suitable subsets of these points
to axis-parallel boxes, the so-called clusters, and to find pairs of these boxes which
satisfy the admissibility criteria ~ (A3). Then we can approximate the related
subblocks of A corresponding to the points in such pairs of admissible boxes. To do
this efficiently we introduce hierarchical structures to organize the boxes and pairs of
boxes appropriately. This idea can be found for example in [24, Section 5.2]. In our
context, however, the directions which have to be introduced due to are new.
So far we have not talked about a suitable strategy to choose these directions. We
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will devote Section to this topic, after the discussion of clustering by means of
box cluster trees in Section [2.1.1} The two remaining subsections will deal with the
partitioning of the matrix A and the fast matrix-vector multiplication.

2.1.1 Box cluster trees

The basis of the partitioning of a matrix via clustering are cluster trees. These hierar-
chical structures are used to organize a set of points in suitable sets on several levels.
We define so-called box cluster trees in which these sets correspond to axis-parallel
boxes. Additionally we discuss a possibility to construct a special type of such trees.

Definition 2.1 (Box cluster trees). Let Py = {xj}j-vle be a set of pairwise disjoint
points in an axis-parallel box X C R3. For a box t C X define the set of points of Px
contained in ¢ by

P, :={x € Px : x € t}. (2.2)
A box cluster tree Tx(Px), or shortly Tx, corresponding to Py and X is a tree satis-

fying the following conditions:

e Each vertex t corresponds to an axis-parallel box in R?, which contains at least
one point x € Px.

e The root of the tree is the box X itself.
e For two children ¢; and ¢, of a vertex t with ¢; # t5 there holds P, N P, = ().

e There holds
Pt — U Ptl.

¢/ echild(t)
For a box t € Tx we define the index set
t:={je{l,.,Nx}:z; € P}. (2.3)
We denote the leaves of Ty by
Lx :={t € Tx : child(t) = 0}. (2.4)

Furthermore we divide the tree Tx into levels. For this purpose we define

T = {X}.

(2.5)
T)gf) = {t € Tx : parent(t) € 7}?71)}, for all £ € N.
For a box t € Tx we can then define
level(t) == {{ e N : t € T} (2.6)

Finally we denote the depth of a box cluster tree by
p(Tx) = max{level(t) : t € Tx}. (2.7)
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Remark 2.2. In regard to Definition [2.1] we note:

e In the literature the nodes of cluster trees are sometimes not geometrical objects
like boxes, but subsets of an index set I, e.g. {1, ..., Nx} in our case. We refer to
[24 Definition 5.3.1] for a suitable definition of such cluster trees. The concept
of these cluster trees is more general. However, we prefer to keep the geometric
background in the focus, which motivates our definition of box cluster trees.

e A priori the index set £ of the points in a box ¢ in a box cluster tree does not
have to consist of consecutive numbers. However, we prefer such sets of consec-
utive indices when we use box cluster trees for the partitioning of corresponding
matrices, which we do in Section [2.1.3] Hence, we reorder the points in a box
cluster tree suitably in implementations.

There are various possibilities to construct a box cluster tree corresponding to a set
of points Py. We present here the construction of uniform box cluster trees similarly
as in [20, 22], which is also considered in [30], Section 3.1.1].

Algorithm 2.3 (Uniform box cluster tree). Let np.x € N and Ly, € No. Let Py
be a set of points in R®. Then we construct a uniform box cluster tree Tx(Px) in the
following way:

1. Construct a box X = (ay,b1] X ... X (ag,bs] such that all x € Py are contained
in X and b; — a; = 2hg for an by € R and all j € {1,...,3}. This means that X
is a cube which contains Px and whose edges have the length 2hq.

2. If Nx > Npmax and Lya > 0 we divide X into 8 uniform boxes X7, ..., X}
by subdividing the intervals (a;, b;] for all j € {1,...,3} into (a;, (a; + b;)/2] and
((a;4b;)/2,b;] and forming the boxes X} for k € {1, ..., 8} as all possible products
of such intervals. All formed boxes, which contain at least one point in Py, are
added to the tree Tx as children of X.

3. Recursively we subdivide all boxes t € Tx analogously as in step 2 until each
leave t € Tx contains either at most ny., points or satisfies level(t) = Lpax.

Remark 2.4. Let us comment on the uniform box cluster tree Tx(Pyx) constructed in

Algorithm [2.3}

e Tx(Px) is obviously a box cluster tree as defined in Definition [2.1] In particular
for each point © € Px there is a unique leave t € Ly such that x € t.

e We choose the initial box X to be a non-closed box only to avoid overlapping
boxes in ’7')(([) for all / € N. In an implementation one can choose X and all its
descendants as closed boxes. Then, however, one needs to clarify to which box a
point x € t; Nty with t1,t5 € 73((0 for some ¢ > 0 belongs.

e In step 1 of the construction of Tx in Algorithm we do not explicitly state
how to construct the initial box X. One possibility is to proceed similarly as in
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[30, Section 3.1.1]. For this purpose choose § > 0 and set

1
hg = = max 4 maxz; — min x; » + 9.
2 7=1,....3 | x€Px rePx

Then a suitable box X is given by

rePx

3
X = H aj, a; + 2ho), a; := min x; — 0.
7j=1

If one allows closed boxes one can also choose § = 0 in the definitions above.

e The boxes in Tx(Px) depend mostly on the initial box X and not essentially
on the actual position of the points in Px. Therefore it is possible that for a
level ¢ in TS) there exist boxes with very few points and at the same time boxes
with a lot of points. In particular the constructed tree can be unbalanced. Other
construction principles for box cluster trees such as bisection [30), cf. balanced
cluster trees in Section 3.1.1] can tailor the tree to the point sets. The resulting
box cluster trees are typically balanced. However, they lack the uniformity of the
constructed boxes.

e The big advantage of a umform box cluster tree Tx is the uniformity of its boxes.
For each level ¢ all boxes in TX are identical up to translation. In Section
we describe how to exploit this property to avoid recomputations and reduce
storage costs in the fast matrix-vector multiplication algorithm. Furthermore,
due to this uniformity Definition is well-defined.

Definition 2.5. Let Tx be a uniform box cluster tree as constructed in Algorithm 2.3
Let the depth p(7x) be defined as in (2.7). Let £ € {0,...,p(Tx)} and ag, b, € R such
that all boxes t € T;‘) are identical to the cube [ag, by]®> up to translation. Then we
define the half edge length h,(7x) of a box at level ¢ by

by — ay

he(Tx) = —

(2.8)

and its diameter g,(7x) by
qZ(Tx) := diam ([ag, bg]g) = \/g(bg — CL@). (29)

For a matrix A as in and two corresponding sets of points Px and Py we con-
struct two uniform box cluster trees Tx (Px) and Ty (Py). In Section we describe
how to find suitable pairs of boxes (¢, s) with t € Tx and s € Ty such that the admissi-
bility criteria - in Section hold for ¢, s, and an appropriate direction c.
This will allow us to partition the matrix A into suitable subblocks which can be
approximated efficiently using the directional single-level approximation in or
its multi-level counterpart. First, however, we have to discuss how to choose suitable
directions.
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2.1.2 The choice of directions

In the discussion of the admissibility criterion in Section we have motivated
why we should only consider a fixed number of directions for the directional approx-
imation. In regard of the box cluster trees considered in Section [2.1.1] it makes sense
to choose the same directions for all boxes ¢ at level ¢ of a tree. We have already
noted in Section [L.2.2] that less directions are needed for smaller box diameters as the
right-hand side in gets larger for decreasing diameters. This means that less
directions are needed for higher levels in a box cluster tree.

Below we combine the ideas in [15, Section 4.1}, [30} Section 3.3.3|, and [5, Section 3]
to construct a set of directions for each level. In the former two works the directions
are generated by subdividing R? into a set of cones. Starting with six initial cones
for some level £y these cones are gradually subdivided for lower tree levels. In [5]
the author constructs the directions by splitting the surface of the cube [—1,1]* in
suitable squares and choosing their midpoints as directions. In particular it is shown
that this construction method yields suitable directions to satisfy the admissibility
criterion (A2). We elaborate this in Proposition similarly .

We will further discuss a suitable choice of directions in the multi-level setting.
In particular we will show that the error estimate in Theorem [1.15] is applicable.
To our best knowledge these properties have not been discussed in detail yet. The
estimate will follow rather easily in Corollary for a suitable choice of the
constant . Finally we will show that the admissibility criterion holds for all
occuring pairs of boxes in Theorem for our choice of directions.

Algorithm 2.6. Let the highest level in the high frequency regime ¢;,; € Ny be chosen

suitably. For each level ¢ € Ny we construct a set of N, directions {cg-é)}NZ as follows:

j=1

e For low frequency levels ¢ > ¢,y we set N, = 1 and the direction c@ =0.

e For ¢ = {,; we consider the six faces of the cube [—1,1]* and denote them by

{Ejm‘f) 9_1. We set Ny, = 6 and choose the directions {\"D16_ such that cg-ghf)

J Jj=1
is the midpoint of E](-ghf) )

e For all other high frequency levels ¢ < /¢ we set N, = 6 4~ For each
j€{1,...,6} we divide the face E](-éhf) uniformly into 4¢~¢ squares E,ge) with

ke{(j—14" 1 p:pe{l,.., 40

We construct {cg-e)}j-v:‘l by choosing c,(f) as the normalized midpoint of Eg) for

each k € {1,..., N;}.

Remark 2.7. In Algorithm [2.6{ we do not explain how to order the directions {c§£)} for
¢ € H0,...,ly}. However, a consistent ordering of these directions will be needed for
Definition [2.9] where we define a mapping that will allow us to find for each vector
in R? a close direction. Hence, let us sketch a consistent ordering strategy.
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First we have to order the six faces E](.th) of the cube [—1,1]3. Next we need to
find for each of these faces and all levels ¢ € {0, ..., 4y — 1} a suitable ordering of the

)

squares E,f , in which we subdivide them. This can be done by choosing a fixed

orientation for each of the faces E;th) and then enumerating the squares E,ig) row by

row. By construction the ordering of these faces EJ(.ZM) leads to an ordering of the
directions.

Example 2.8. To clarify the construction of the directions in Algorithm we exem-
plarily compute some of the directions for a given ¢ > 0.
For ¢ = {,; one of the six faces Ej(ehf) is given by

E={1} x[-1,1] x [-1,1]. (2.10)

Its midpoint ¢ = (1,0, 0) is one of the six directions {cg-ehf) 9_1 at level fy.
If ¢ = ¢y — 1 we have to subdivide each of the six faces E](zhf) uniformly into four

squares. For example we divide the face E in (2.10)) into the faces

{1} x [~1,0] x [~1,0], {1} x [~1,0] x [0, 1],
{1} x [0,1] x [1,0], {1} % [0,1] x [0, 1].

The vector ¢ = (1,1/2,1/2) is the midpoint of the face {1} x [0,1] x [0, 1]. By nor-
malizing it we end up with ¢ = /2/3 (1,1/2,1/2) which is one of the 24 direc-

: (bng—1)y 24
tions {c; jatp

We proceed by defining for each level £ € Ny a mapping dir(s), which maps a vector

in R*\{0} to one of the directions c§é). The idea is to select a direction cg»é) for each v # 0
and each high frequency level ¢ < f,¢ such that the intersection point of the ray
{M\ : XA > 0} and the surface of the cube [—1, 1]? lies in the face EJ(K), whose normalized

middlepoint is céé) by construction in Algorithm We will use these mappings later
to choose suitable directions for the directional multi-level approximation. There we
will not only need to find a suitable direction for two boxes t and s such that
holds, but will also have to switch from a direction on a certain level to a close direction
on the next level.

Definition 2.9. Let i € Ny and let the directions {055)} and the faces {E]@} be
constructed as in Algorithm [2.6, We define the mapping

1

— .
max _|vj]
je{l,..3}

Vg R\{0} = a([-1,1]), v (2.11)

Furthermore we define the mapping dir(y : R* — {cg-e)};y:"l U {0} for each ¢ € Ny as
follows:

o If { > (s we set dir(v) = 0 for all v € R®.
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o If ¢ < fy then we set dirg)(0) = 0. For all v € R*\{0} we define

j(v) == min{j : Yo(v) € B3,

: ¢
and set dir((v) = cg.()v).

Remark 2.10. Let v € R*\{0}. If ¥g(v) € EJ(.(?) for some jo € {1,..., No} then there

exists a sequence {jy}o*, such that E](-(?) C Ej(ll) C ... C E](f:ff) and Yg(v) € E](f) for

all £ € {0, ..., 6y} due to the nested construction of the squares E,ge) in Algorithm

Suppose that ¢g(v) does not lie on a corner or edge of E](-(?). Then the sequence { j(g)}gh:fo

is unique and dir((v) = cgf), i.e. dir(yy maps v to the normalized midpoint of E](f) In

particular it follows that
dil"(g+1)(?]) = dir(ngl)(diI‘(g) (U)) (2.12)

for all ¢ € No. Indeed, if £ < € then ¥o(c})) € EYY ¢ BTV which yields

14

. . . VA /41 .
dir(g4) (diry (v)) = dirry(cly)) = i FD = dirgey (v).

If ¢ > (¢ then diry1) maps all vectors in R? to zero and hence (2.12)) holds trivially.
On the other hand, if ¢)o(v) lies on a corner or edge of E]%)), then the sequence { jg}gh:fo

is not unique anymore. However, we assume that the ordering of the squares {E,Eg)}i,v )
is such that (2.12)) holds. This can be shown for the ordering sketched in Remark
Hence, we can assume from here on that (2.12)) holds for all v € R*\{0}.

With the help of the mappings dir) we can define for each pair of boxes (t,s) a

direction ¢(t, s) in the set of directions {cg-e) };V:’Zl constructed in Algorithm , which
is close to the normalized difference (m; —my)/|m; — ms| of the midpoints of ¢ and s.

Definition 2.11. Let ¢t,s C R? be two boxes in R? and m; and m, their midpoints.
Let m; # m,. Then we define for all £ € Ny the direction c(y)(t, s) by

. my — Mg
cy(t, s) = dirg <|mt — ms‘) : (2.13)

The question arises if is satisfied for two boxes ¢, s, and the direction c(y(t, s)
for some ¢ € N or more precisely how large 7, has to be chosen such that it is satisfied.
We discuss this in Proposition [2.13] First we show that we can estimate the difference
of two directions c1, co € R with |¢;| = |ez] = 1 by the distance of their images on
9(]-1,1J*) under the mapping g defined in (2.11)). This result, which is an immediate
consequence of the following lemma, plays a central role in the proofs of all following
results in this section.
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Lemma 2.12 (Projection [5, Lemma 7]). Let z, y € R® with |x|, |y| > 1. Then

x
— = <z -yl (2.14)
|z Iyl
Proof. Without loss of generality we can assume that
1< |z| < yl. (2.15)

Let A = (z,y)/(|z||ly|?). Then there holds

<‘| Ayy> <x7y>_<x,y>|y‘2:0

[ fellyl?

Using this property and (2.15]) yields

2

2
1
1_1' _ i_,\er(A__)y
x| yl || Y|
x 2 1 2 1 x
== -\ +(A——) Iy\2+2<k——) <——Ay,y>
|| Y| yl) \ ||
|| \:vaI2
x ly|* — ?
<|= -y +( > ) lyl?
|| IxHyI
T 1 €T
== —\y Jr(A ) |y|2+2(A )< y,y>
|| EVANCE
z Y |:I:—y|2 2
|z Ay+A——] < eyl
|| |z |z]?

Proposition 2.13. Let {y € Ny. Let the directions {c } , be constmcted as in
Algorithm (2.6 and the mappings dir(y) be defined as in Deﬁmtwn . Let Tx and Ty
be two umform box cluster trees constructed by Algomthm- For a pair of bozes (t, s)
withtNs =0 and { € Ny let the direction c()(t,s) be defined by (2.13). Let k> 0 and
let the characteristic high frequency diameter que be defined by

gt := max{diam (X) , diam (V) }275. (2.16)

Finally let

M = V2kKqus. (2.17)
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Then for all levels ¢ € Ny and all boxes t € TS), s € 7;@ with midpoints my and mg
satisfying my # myg there holds the admissibility condition (A2) for the constructed
direction c((t, s), i.e.

my — Mg T

— t < : 2.18
" |y — myg| colt:s)| < max{diam (t) , diam (s)} (2.18)

Proof. We start by showing the estimate
¢ — dirg (c)| < V2 2071 (2.19)

for all c € S? ;== {c € R®: |c| = 1} and all ¢ € Ny. For ¢ > #y; this is trivially satisfied
as in this case |c| = 1, dir¢y(c) = 0 and the right hand side is greater than 1.

Hence, let ¢ € {0,...,0n}. Consider the faces {E,(f) i\z , from the construction

of the directions {c,(f)}]kv ‘. in Algorithm . All these faces are squares with edge

length 271~ By definition of the function ¢ in (2.11)) and by construction of the

directions {c,(f)}ivi 1» their midpoints are given by {wQ(c,(f)) Ne . The distance of an

arbitrary point y € E,Ef]) and its midpoint wQ(c,(f)) can therefore be estimated by

ly — vo(cl))] < V2 280, (2.20)

Let ¢ € S? be fixed. By Definition [2.9| the direction dir()(c) is such that ¢g(c) and
Yg(dirg)(c)) are contained in the same square E,(f) for a k € {1,..., Ny}. Hence, by

using Lemma and ([2.20) we get
e — diry (c)] < [vq(c) — do(dirg (0)] = [tglc) — ¢’ < V2 2w,

For the proof of the main assertion (2.18) let n; be given by (2.17). Due to the
uniformity of the cluster trees we have

max{diam (¢) , diam (s)} = max{diam (X) , diam (Y)}27" = g2 ~*

for all £ € Ny and arbitrary boxes t € T)@ and s € 7;@. Together with (2.19)) and the
definition of ¢y (¢, s) in (2.13) this yields

my — Mg my — Mg . my — Mg

K TS C(g)(t, S) = K 7SS dlr(g) [

|me — my| |me — my| |me — my|
< k2ot — n . 0

Q20 max{diam (¢) , diam (s)}

Remark 2.14. Let the assumptions of Proposition hold and let ¢ > ¢,¢. Then one
can easily check that for two boxes t € 7}?) and s € 7;@ the pair (¢, s) is in the low
frequency regime with respect to n; (cf. Definition . Hence it is reasonable that
the direction c(y)(t, s) is chosen to be zero for such boxes.
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Remark 2.15. If the depths p(Tx) and p(7Ty) are at least fy¢, then due to the uniformity
of the cluster trees the characteristic high frequency diameter gy¢ in (2.16|) corresponds
to the maximum of the diameters of boxes at level ¢y; in Tx and Ty, i.e.

Gt = max{q‘ehf (TX)7 o (7;/)} (2-21>

We have yet to choose suitable directions for the directional reinterpolation. Let us
recall the discussion in Section For two sequences of boxes {t;}I_, and {s;}7,
with tp D ... Dt and s9 D ... D s, and a sequence of directions {c; }f:o we define the

directional multi-level approximation ft(;z)o on ty, X sy, as in (1.26). By Theorem |1.15
we get exponential convergence of the approximation error

1 = £ oot xs

in m under suitable assumptions. In particular there should exist v € R and n; € R
such that for all £ € {1, ..., L} there holds ((1.32), i.e.

r max{diam (t,_1) ,diam (s;_1) }ce — co—1| < 7,

and the admissibility criterion (A2)) should be satisfied for the boxes t;, s, and the di-
rection ¢;. We will show in Corollary 2.17 and Theorem [2.19]that these conditions hold
true for sequences of boxes {t;}5_, and {s;}_ in uniform box cluster trees Tx and Ty,

where ¢, € 7;&20) and sy € 7;§£°) for some ¢y € Ny, and the directions {Cj}JL:o such that
¢j = C(j+40)(to, 50). The choice of ¢y = cyy)(to, So) was already motivated in Proposi-
tion[2.13] We can think of ¢; as the naturally inherited directions from ¢y by means of
the mappings dir(,;) given in Definition 2.9 Indeed there holds ¢; = dirg)+j)(¢j—1)
by definition of the directions c,+;)(to, So) in (2.13) and (2.12)). This will allow us to

show ([1.32)) in Corollary by proving the following theorem.

Theorem 2.16. Let k > 0 and lys € Ny. Let the directions {Cy) }j\zl be constructed as
n Algom'thm and the mappings dir ) be defined as in Definition . Let Tx and Ty
be two uniform box cluster trees constructed by Algorithm[2.3 Let the diameters q(Tx)
and qo(Ty) for all ¢ < p(Tx) and ¢ < p(Ty), respectively, be defined by and let qus
be defined by (2.16). Then for all ¢ < min{p(Tx),p(Ty)} and all j € {1,...,No} we

have

rmax{qe(Tx), a(Tv)}ej! = dire ()] < v, (2:22)

where the constant 7y is given by
v = V2kqus. (2.23)

Proof. Without loss of generality we assume that min{p(7x),p(7y)} > . Then we
show (2.22)) for all £ < min{p(Tx),p(Ty)} by distinguishing three cases.
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If ¢ > ly, i.e. the level £ is in the low frequency regime, then the directions cg-é) and

dir(”l)(cg-é) ) are zero by construction. Hence (2.22)) holds trivially.
If € = fy then direyp)(c))) = 0 for all j. Due to [221) we get
rmax{ae(Tx), qe(T) e — diresn (¢)] = mauelef| = mawe <,

for v in ([2.23]).

Finally let ¢ < fy. We consider a fixed direction C;-Z) and the related direction

A = dir(“l)(cy)). Let the mapping g : R¥\{0} — 9([—1,1]®) be given by (2.11].
By construction of the directions {cg-e) }j\f:/zl in Algorithm [2.6{ we know that w@(();@) is
the midpoint of the square EJ@) with edge length 2¢+1=%¢ and zDQ(c,(fH)) is the mid-
point of the square E,(fﬂ) with edge length 2¢+2=% where the squares E](-Z) and E,(fﬂ)

are defined as in Algorithm [2.6f Furthermore wQ(C§e)> lies in the square E,EZH) by
Definition of the mapping dir(,1), since dir(gﬂ)(cy)) = c,(fﬂ). Hence, by construc-

tion EJ@) is one of the squares which we get when we subdivide E,g“l)

four squares. The distance of their midpoints is therefore given by

uniformly into

[Ya(df*) — lel”)] = | diam (B{V) = v 20,
Together with Lemma [2.12] this yields

¢ = dirgeen(e)] < ol = dalg”) = V2 270,
and due to the uniformity of the cluster trees we finally get

kmax{qe(Tx), g (Tv)}el? — dirggny ()] = w2 el — divgeyry(cl)]

< 23 9 = o, 0

Corollary 2.17. Let the assumptions of Theorem hold. Let {t;}%_y and {s;}},
be two sequences of boxes in Tx and Ty, respectively, and let ¢y € Ny be such that

toD...Dtr, S9D...DsL, t;€ T)EjHO),sj € 7§§j+€°) for all j €{0,...,L}. (2.24)
Assume further that so Nty = 0 and define the directions

¢j = Clt4j)(to, 50) for all j €{0,..., L}, (2.25)

with ¢+ (to, s0) defined as in (2.13). Then for all £ € {1,...,L} there holds (1.32),

i.e. we have
xk max{diam (t,_1) ,diam (s,_1) }|c; — co1] < 7,

for the constant v in (2.23)).
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Proof. Due to (2.12) and the definition of the directions ¢, (to, So) there holds

. My, — Mg . . My, — Mg
C; = C(go+j)<t0, 80) = dlr(go+j) (M> = dlI‘(gO_H') (dlr(go+j_1) (M>)

|mt0 - m80| |mt0 - mso|

= dir (g5 (¢(to+j-1) (o, 80)) = dir(ee15)(¢j1),
forall j € {1, ..., L}. Hence, the assertion is a direct consequence of Theorem [2.16, [

Let {t;}}_, and {s;}1_ be two sequences of boxes in two uniform box cluster trees Tx

and Ty such that holds. Let the directions {c; jL:o be given by . We want
to show that there exists an n; > 0 such that holds for the boxes t;, s;, and the
direction ¢; for all j € {0, ..., L}. Unfortunately we cannot apply Proposition for
this purpose. The reason is that in general

Cj = C(to+5)(to; 50) 7 Ceori)(tj, 55), (2.26)

i.e. in general c; is not the best direction to approximate (m — my,)/|my, — my,|.
However, by assuming that ¢y and s, satisfy the admissibility condition we can
show that holds for the boxes t;, s;, and the direction ¢;, for all j € {1,..., L}.
For this purpose, however, n; has to be chosen greater than in Proposition [2.13| To
show this we need the following lemma.

Lemma 2.18. Let Tx and Ty be two uniform box cluster trees and let qns be defined
by (2.16)). Let two sequences of bozes {t;}ioo and {s;}}_y in Tx and Ty, respectively,
satisfy (2.24). Let k > 0 and ly € Ny. Let the directions {C§z)}jy:41 be constructed as
in Algorithm (2.6 and the directions cq)(t,s) for two bozes t and s with t N's = () be
defined by . Assume that ty and so satisfy the admissibility criterion for
an 1o such that

N < 4KQus. (2.27)

Then for all j € {1,..., L} there holds
[0y (0, 50) = Cie (t, 55)] < V2 2017417, (2.28)

Proof. For j > {y — {y the assertion is trivially satisfied as c¢(ji4,)(to,50) = 0 and
C(j+t0)(tj, ;) = 0. Hence let j be such that 1 < j < fy¢—£€y. Let k; and &y be such that
C(jtt0)(to, S0) = c,(floﬂ) and c(jte)(tj,55) = c,(f;oﬂ), and let E,goﬂ) and E,iioﬂ) be the
corresponding squares used for the construction of these directions in Algorithm [2.6]
The idea of the proof is to show that

B 0 B £, (2.29)

i.e. that these squares share at least a common corner. Then ([2.28]) will follow imme-
diately. Indeed, one can easily check that the maximal distance of the midpoints of
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two squares in {EJ(.EOH )};V:Z%” satisfying ([2.29) is given by /2 2f+i+1=6  Hence, by
Lemma [2.12] we get

Lo+7 Lo+7 Y4 j Lo+7
o) (to, S0) = Cray (L, 57)] = lep™ ) — 2| < Juhg(cp™) — dho(cp™t?))|

V4 j+1—¢
< \/5 9lo+i+ nf

which is (2.28).
To show ([2.29) we consider the vectors &, = 1q(my, —my,) and ¢, = Yo (my, —ms;),
where the mapping v is defined in (2.11)) and m,; and m; are the midpoints of t;

and s;, respectively. From c(;j14,)(to, S0) = c,(floﬂ) we get that ¢, € E,(fioﬂ ) by (2.13])

and the Defintion of dir(gy+;). Likewise we have ¢, € E,Ef;oﬂ ). Our goal is to show
the componentwise estimate

|Ckym — Cryn| < 20079100 for all p € {1,...,3} and j € {1, ..., lur — Lo} (2.30)

From these estimates we immediately get (2.29)), since the edges of the squares Egﬁj )

and E,(éoﬂ ) have length 2f+i+1=¢s and are arranged on a regular grid on the surface
of O([—1,1]%). Instead of showing ([2.30]) directly we show for arbitrary = € t, and
Yy € Sp the componentwise estimate

|(Vo(x —y))n — Cpym| < 2507001, for all n € {1,...,3}. (2.31)

For 7 > 2 this yields if we choose  and y as the midpoints of the boxes t;
and s;, i.e. x = my;, and y = my,. The case j = 1 is treated separately afterwards.

For the proof of we first define the half edge lengths hy,, = hy,(Tx) and
hsy = he(Ty) as in and set Amyay := max{hy,, hs}. Let us write the midpoint
my, = (d1,ds, d3) and assume without loss of generality that m,, = 0. Due to sym-
metry arguments we can assume that d; > dy > 0 and dy > d3 > 0. This yields
dy > hy, + hg,. Indeed, in the contrary case we would get 0 < d,, < hy, + hs, for
all n € {1,...,3} and hence dist (t¢, so) = 0 in contradiction to the assumption that t,
and sg satisfy . For arbitrary z € ¢y and y € sp we know by definition of hy,
and hg, that

|2 — myy | < By, Y — Msgn| = yn] < hsy, forallne{1,..,3}.
In particular we can write x — y = my, + z = (dy + 21, d2 + 22, d3 + 23) with
20| = |T0 — Y — dn| < |0 —dn| + |yn] < hyy +hy,  forallme {1,...,3}. (2.32)
For the computation of ¢g(x —y) we need the maximum p = max, {|z, — y,|}. From

|mn - yn| = |dn +Zn| <d,+ |Zn| <d; +hto + hSO and
> ey —yi| = |dy + 21| > dy — hyy — s,
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we get the estimate
[t = di| < hiy + b,

Together with ([2.32)) this yields the componentwise estimate

|Gy — (Wo(z —y))n| = - _ ( dl) 1
il ! (2.33)
S dn"u — dl’ + ’Zn|d1 S 4d1hmax S 4hmax
dl’u dl,u dl - hto — hso

for all n € {1, ...,3}. To continue the estimate in (2.33) we have to bound d; — hy, — hs,
from below. For this purpose we note that due to our assumption on the midpoints of
the boxes ty and sg there holds

3
dist (to, 50)* = > _ dist [~y hag], [dn = Beg, dn + hg))?
n=1

3
— ZmaX{O, (dp — hyy — hsy)?} < 3(dy — hyy — hsy )2,
n=1

where for the last inequality we used d; > max{dy, ds, hy, + hs,}. Together with the
relation max{diam (ty) , diam (s9)} = 2v/3hmax and the assumption that (A3) holds
for tg and sq this yields

1 . K . . 4\/§Hh12nax
(dl - hto - hso) Z ﬁ dist (to, 80) Z \/3772 max{dlam (to) ,dlam (80)}2 = T
In particular with (2.27)) and the equality
ot = 27 max{diam (X) , diam (Y)} = v/3 27 max{ho(Tx), ho(Ty)}
= \/g 21+Z0_ehfhmaxa
which holds by definition of gy in (2.16]) and due to the uniformity of the cluster trees,
we get

4hmax < T2 < 4/’{'th _ 23+€0—th'
d1 — hto — hSO \/glihmax \/§/€hmax
Hence, (2.31)) follows from ([2.33)). In particular we have shown ([2.30]) for j > 2.

For j = 1 we repeat the same computations but restrict ourselves to pairs (z,y) in
the set

% for all n € {1,...,3}},

{(‘T’y) rx —y=(di + 21,da + 20,d3 + 23), |20| <
in which the middlepoints (my,, ms,) lie by construction of the uniform cluster trees.
In this way we get an analogous estimate like (2.33)) but with a factor 2 instead of a
factor 4 in the numerator of the right hand side. Similarly as before we can conclude

that (2.30)) holds for j = 1. This completes the proof. ]
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Theorem 2.19. Let Tx and Ty be two uniform box cluster trees and let qyne be defined
by ([2.16)). Let two sequences of boxes {t;}f_ and {s;}}_ in Tx and Ty, respectively,
satisfy ([2.24). Let for all j € {1,...,L} the midpoints oft and sj be given by my,
and my,. Let k > 0 and by € No. Let the dzrectzons {c J , be constructed as in
Algorithm |2.6| and the sequence of directions {c] o be deﬁned by @ . Assume
that ty and so satisfy the admissibility criterion for an ny satisfying ED Then
for all j € {0,..., L} the admissibility criterion is satisfied for the boxes t;, s;,

and the direction c;, i.e.

K

My — Ms; ‘ m

My, — m,| 7| = max{diam (¢;) , diam (s;)}’

for the admissibility constant
m = 3V 2K qns. (2.34)

Proof. For 7 = 0 the assertion follows directly from Proposition [2.13] Hence we
fix 7 > 0. By means of the triangle inequality we get

. mtj_msj el <k mtj_msj —c (t S') +/§|C (t S')—C"
’mr _ms.| J| = |mt, _ms.‘ (Lo+5)\j» o35 FCo+i)\» 55 Jl

J J 3 J 1 ‘}’S’

v~ =:55

=:51
From Proposition [2.13| we get

\/_ 2KGn¢

max{diam (¢,) , diam (s;)}

S; <

With Lemma [2.18 and the relation
max{diam (;) , diam (s;)} = ;20

we can estimate Sy by

52 < H\/§ 2€0+j+1—€hf _ QﬁHth _ 2\/§/ith
a qne2fre—0=7  max{diam (¢;) , diam (s;)}

Hence, we end up with

3\/§/£th _ T ]
~ max{diam (¢;) ,diam (s;)}  max{diam (¢;), diam (s;)}

mtj — ms].

K —Cj

‘mtj — M |

Remark 2.20. Let us recall the error estimate of the directional multi-level approxima-
tion in Theorem [1.15] From the proof of Proposition [1.23| we know that the constant C'
in gets smaller for decreasing 7; in the admissibility criterion (A2)). Further-
more the proof of Lemma yields that is applicable for smaller degrees m for
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decreasing 7 in ([1.32]) because mg decreases with . Hence by Theorems and
we should choose kqp as small as possible, because then v and 7, are small by (2.23))

and , respectively. For this purpose we need to choose the level (¢, which is
used for the construction of the directions, sufficiently large. On the other hand we
need that 72 < 4kqye for the application of Theorem [2.19] Furthermore the number of
directions per level ¢, which is given by N, = 6 4%~ increases exponentially with in-
creasing /1. Hence, the storage and computational costs increase with increasing fy.
This means that we should choose fy¢ such that kg is neither to large nor to small.
In Chapter [3] we will run some numerical experiments and further investigate how
the choice of f}; influences the quality and the computational costs of the directional
multi-level approximation.

2.1.3 Matrix partitioning

Let the matrix A be defined by for two sets of points Px and Py-. In Section m
we described how to build box cluster trees Tx(Px) and Ty (Py) corresponding to
these sets of points. Here we want to discuss how these trees can be used to partition
the matrix A into appropriate subblocks, which can then be approximated using a
directional approximation as in (1.20). The principle idea is to find pairs (¢, s) of boxes
t € Tx(Px) and s € Ty (Py) that satisfy the admissibility criteria and in
Section and assign them a suitable direction ¢ such that holds. For this
purpose we will introduce block trees as in [5, Definition 2].

We start by defining the near- and farfield of a box in the setting of box cluster
trees.

Definition 2.21 (Near- and farfield). Let Tx and 7y be two box cluster trees as in

Definition . Let n; > 0. For a box t € T)gf) at level ¢ we define the farfield F(t)
(with respect to Ty, Ty, and 73) by

Fit)={se 7;@ : ¢t and s satisfy and (A3)}. (2.35)

Furthermore we define the nearfield N'(t) by
N(t) =T\ Ft). (2.36)
Analogously we define the nearfield N (s) and farfield F(s) for a box s in 7;56).

Remark 2.22. In regard to Definition 2.21] we note:

e For the definition of the near- and farfield we only consider boxes at the same
level in their respective cluster trees. This is not necessary in general. However,
it fits to the Definition of the block trees, which we will use to partition the

matrix in ({1.19).



68 2 Fast Directional Matrix-Vector Multiplication

o Let t € T and s € T,¥. We see that s € NV(t) if and only if t € N(s). Likewise
there holds s € F(t) if and only if ¢ € F(s), i.e. the property of being in the near-
or farfield of a box is symmetric.

e The admissibility criterion is not relevant for the definition of the near- or
farfield of a box. The reason is that for two boxes t € T)E’Z) and s € 7;@ with
s € F(t) and the set of directions {ng) ;V:él constructed in Algorithm [2.6, we can

find a direction ¢ € {c(»l“))}]»\[:f1 such that (A2)) holds for suitable 7, (cf. Proposi-
ton and Theorem [2.19)).

For a pair of boxes (t,s) with ¢ € TS) and s € 7;@ such that s € F(t) we can use

the directional single-level approximation ﬂ(’T) in to approximate f ont x s. In
particular we can approximate the subblock of A corresponding to the points in ¢ x s as
in (1.20). However, if parent(s) € F(parent(t)) then it is more efficient to approximate
the larger subblock corresponding to the points in parent(¢) x parent(s). This means

that for all levels ¢ we are interested in finding the pairs of boxes (¢, s) in ’7}9 X 7;55) such
that s € F(t) and parent(s) € N (parent(t)). This motivates the following definition.

Definition 2.23 (Hierarchical admissibility). Let Ty and 7y be two box cluster trees
and let £ > 0. Let t € 7}?) and s € 7;@. We say that ¢ and s are hierarchically
admissible if s € F(t) and parent(s) € N (parent(t)).

It is our goal to find all pairs of hierarchically admissible boxes in two uniform box
cluster trees Tx and 7Ty. A suitable structure for this purpose are block trees, which
we define in the following.

Definition 2.24 (Block Trees [0, cf. Definition 2]). Let Tx and Ty be two box cluster
trees as in Definition . A tree Tx«y is a block tree corresponding to 7Tx and Ty if
the following properties are satisfied:

e For each node b € Txy there exist boxes t € Tx and s € Ty such that b = (¢, s).
e The root r € Txxy is given by the pair r = (X,Y).
e For each b = (t,s) € Txxy there holds

child(b) # ) = child(b) = child(¢) x child(s). (2.37)
The tree Txy is divided into levels by defining

T)EOQY = (X’ Y)}v

0 _ . (=1 (2.38)
Ty = {(t,s) € Txxy : parent(t, s) € Ty, }, forall £ €N.

We denote the nodes in a block tree Tx«y as blocks and the set of its leaves by

Lxxy = {b € Txxy : child(b) = 0}. (2.39)
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Remark 2.25. In [5, Definition 2] the nodes of block trees are not pairs of boxes, but
pairs of indices. We changed the definition to be consistent, as in our setting also the
nodes of the corresponding trees are not indices but boxes.

We further note that for a block b = (¢,s) € T)EQY there holds ¢ € 7}?) and s € 7;§“)
by definition, i.e. for a block at level ¢ in Txy its boxes are also at level ¢ in the
corresponding box cluster trees.

Finally we observe that the blocks at level ¢ in a block tree Txyy together with the
leaves at levels less than ¢ form a partition of a suitable matrix A. In particular
this holds true for the set of leaves Ly, which is relevant for us. Let us describe
a partition induced by such leaves of a block tree more in detail. For this purpose,
let A be a matrix as in for two sets of points Px = {x]};vle and Py = {yp}0Y,.
Let Tx(Px) and Ty (Py) be two box cluster trees and Txyy the corresponding block
tree. Every pair (x;,yy) of points z; € Py and y; € Py is included in exactly one
block (t,s) € Lxxy. This follows immediately from and the fact that every
point z € Px or y € Py is contained in exactly one leaf of Tx(Px) and Ty (Py).
Hence, a block b = (t,s) € Lxxy corresponds to the subblock of A formed by the row
indices in ¢ and column indices in §, where ¢ and § are the sets of indices of points in ¢

and s as defined in (2.3)).
A block tree whose leaves yield a suitable partition for the directional approximation
of the subblocks of A is constructed in Algorithm [2.26]

Algorithm 2.26. Let Tx and Ty be two uniform box cluster trees and let 7y > 0.
Let the farfield F(t) for boxes t in Tx be defined by (2.35)). Then we construct Txxy
as follows:

1. Insert r = (X,Y) as root in Txxy-

2. If either Y € F(X) or one of the trees Ty or Ty has depth zero then we stop the
construction. Else we add all pairs (¢, s) such that ¢ € child(X) and s € child(Y)
as children of (X,Y) to Txxy-

3. Recursively we add blocks to Tx«y as in step 2 until for each leaf (¢,s) in Txxy
there holds either s € F(t) or child(¢) = §) or child(s) = 0.

We can divide the leaves of a block tree Txyy constructed by means of Algo-
rithm [2.26] into admissible and inadmissible blocks.

Definition 2.27 ([5], cf. page 8]). Let Txxy be a block tree constructed as in Algo-
rithm [2.26] We define the set of all admissible leaves of Txxy by

L. v ={b=(t,5) € Lxxy :s€ F()} (2.40)
and the set of all inadmissible leaves by

E;(XY = £X><Y \ £)+(><Y' (241>



70 2 Fast Directional Matrix-Vector Multiplication

Remark 2.28. Let us comment on the construction of a block tree 7Txxy described in

Algorithm

e By construction all admissible leaves b = (¢, s) € L%y are such that ¢ and s are
hierarchically admissible. Indeed by construction we know that s’ € N (¢') for
(t',s") = parent(b) and since b € L%, there holds s € F(t).

e In Algorithm [2.26] we do not specify the choice of directions for the admissible
leaves (t,s) € L% . However, we have seen in Proposition m that by choosing
the direction c(t, s) for (t,s) € T)((EX)Y we satisfy the admissibility criterion
for a suitable 1, > 0.

e The construction of the tree Txy in Algorithm [2.26]is possibly unsuitable if the
roots X and Y of the uniform box cluster trees Tx and 7Ty are very different in
size. The reason is that the admissibility criteria and take into account
only the larger of the two diameters of two boxes. To overcome this problem we
can consider only pairs (¢, s) of boxes ¢t and s with comparable diameters instead
of identical levels. The required adjustments of the block trees in this setting are
straightforward.

Let us consider the partition of the matrix A in induced by the block tree Tx xy
constructed by Algorithm M The question arises if all subblocks Al;,; of A cor-
responding to admissible blocks (¢,s) € L%, can be approximated sufficiently well
by means of the directional single- and multi-level approximation. For this purpose
we show in the following theorem that the assumptions of Theorem hold for the
corresponding boxes and directions.

Theorem 2.29. Let Tx and Ty be two uniform box cluster trees with depths p(Tx)
and p(Ty), respectively. Let lwe € Ny and let the directions {cy)}j-v:’fl be constructed
as in Algorithm . Let k > 0 and qu be defined by . Let Txxy be a block
tree corresponding to Tx and Ty constructed as in Algorithm [2.20 for an ne < 4Kkqus.
Let b = (to, 50) be a block in LY\ at level by. Let {t;}F_o and {s;}F_y be two sequences
in Tx and Ty, respectively, such that

t; € child(t;_1), s; €child(s;—1), foralljel,.., L

and the directions {c;}i_, be given by c¢; = cuy+j)(to, S0) as defined in ([2.13). Let
m = 3V2kqye and let p = 1+2/ny as in (1.33). Then the assumptions of Theorem

on {t;}i o, {s;}iey and {c;}iy are satisfied. In particular there exists a constant C
depending only on 1y, max{p(Tx,p(Ty)}, and the product kque, and an my € N de-
pending only on Kque, such that for all m > mg the estimate (1.34) on the directional

multi-level approrimation error holds, i.e.

_ m) <)
||f ftO,SOHOOvtLXSL — dist (th So)p '
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Proof. We start by showing (1.30) and ([1.31). By construction all boxes at a given
level ¢ in a general uniform box cluster tree 7 are cubes which are identical up to
translation. Furthermore the half edge length hy(7T) of these boxes satisfies

1
he—1(T) = 5}1@(7-).
Hence we immediately get ((1.30) with ¢ = 1/2 for the edge lengths of the boxes in
{t;}i—o and {s;}1_,. Furthermore the diameters g,(7) of boxes at level £ of a uniform
box cluster tree satisfy

0(T) = 2v/3hy.

Therefore we have

1 1
s(t;) = — diam (t;) , s5(si) = —
( J) \/3 ( J) ( J) \/g
where s(t;) and s(s;) denote the length of the longest edge of t; and s;, respectively.

In particular there holds (T.31)) with o = 1/4/3.
Next we observe that s, € F(ty) due to (fg,s0) € L%y, which means that ¢,

and sg satisfy and . Furthermore the criterion holds for n; = 3\/§/§th,
the boxes t;, s;, and the direction ¢; for all j € {0,...,L} due to Theorem m
Moreover we have for v = \/§/€th due to Theorem . Hence all assumptions
of Theorem are satisfied and follows.

Let us finally check the dependencies of C' and my. By Theorem C' depends on
M1, N2, ¢, 0 and L. In our setting n; depends only on the product kqye. Furthermore ¢
and o are constants independent of the particular trees, and L is bounded by the
maximal depth max{p(Tx),p(Ty)}. Hence C' depends only on 7y, max{p(Tx ), p(1y)}.
and the product kqne. Similarly mg depends only on the product kgys as v does so
too. O

diam (s;),

2.1.4 An efficient matrix-vector multiplication

With the block trees constructed in Algorithm we can define an efficient matrix-
vector multiplication for the matrix A in (2.1). We focus first on the directional
single-level approximation of the admissible subblocks of A in Algorithm [2.35] Then
we discuss the necessary changes if a multi-level approximation is used instead in
Algorithm [2.38] Both ideas can be found in [5, Section 4] and [30, Section 3.3.5].

We start by clarifying our notation.

Definition 2.30. Let the matrix A be defined as in (2.1 for two sets of points Py
and Py. Let Tx(Px) and Ty (Py) be the corresponding uniform box cluster trees and
the block tree Txxy be constructed as in Algorithm m For a block (t,s) € L%,y

denote the set of indices £ and § by (2.3). Then we denote the subblock of A corre-
sponding to the row indices in ¢ and the column indices in § by Al;,;.
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For a vector v € CV and a set of indices § C {1,..., N} we further denote the
subvector of v corresponding to the indices in § by v|;.

Remark 2.31. If the points in the respective box cluster trees Tx (Px) and Ty (Py) are
reordered, then the subblocks A|;, ; of a matrix A are subblocks in the classical sense,
i.e. they consist of consecutive rows and columns. While in theory this reordering has
no effect, in implementations it can cause speedups due to better memory alignment.

For a block (t,s) € L%,y at level £ and the direction ¢ = ¢y (¢, s) in ([2.13) we
approximate the subblock Al;, ; as in ((1.20)) by
A|£x§ = Lt,cAc,t,sL:,c-

For blocks (¢, s) € Ly, on the other hand we cannot approximate Al;, ;. Hence it is
reasonable to split the multiplication g = Av into two parts.

Definition 2.32. In the setting of Definition let v € C¥ and g = Av. Define
the matrix of admissible subblocks A1 by

A+’A e A|£><§’ fOI' (t, S) € ’C}XY’ (2 42)
s 0, for (t,s) € Ly, vy '

and the matrix of inadmissible subblocks A~ by

0 for (t Lh
A= ) € L (2.49
|fx§’ for (t7 S) € ‘CX><Y’

Then we define the nearfield part ¢~ and the farfield part g™ of g by
g = Atyg, g =A7g. (2.44)
The computation of the nearfield part ¢~ is straightforward.

Algorithm 2.33 (Computation of g7). Let A be a matrix as in and Txxy
a corresponding block tree as in Definition Let L.y be defined as in (2.41)).
Let v € C™ and the nearfield part g~ of a vector g = Av be defined by . Then
for all j € {1, ..., Nx} there holds componentwise

g= 3 (Al (2.45)
(t75)e£§(><Y
jet
The farfield part g is not computed exactly but approximated via the direc-
tional approximation of the admissible subblocks or its multi-level counterpart.
In Algorithm we describe the single-level approximation of gt as presented in
[5, Section 4]. For this purpose we use the following definition.
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Definition 2.34. Let 7x and 7Ty be two uniform box cluster trees and 7Txy«y the
corresponding block tree constructed by Algorithm [2.26 Let f,; € Ny and the di-
rections {ng) }jV:‘l for all ¢ € Ny be constructed by Algorithm [2.6, Furthermore let
the direction ¢ (t, s) for two boxes ¢ and s be defined by (2.13). Then we define for

all £ € Ny and all t € T)Ef) the set of active directions

Dy :={ce {cy)}jv:el :dse€ 7;@ such that (t,s) € L%,y and ¢ = c)(t,s)}.  (2.46)

Analogously, we define the set of directions D, for s € 7;@.

Algorithm 2.35 (Directional single-level approximation of g* [5 cf. Section 4]).
Let A be a matrix as in and Tyxy a corresponding block tree as in Defini-
tion . Let Lx«y be defined as in . Let v € CYY and the farfield part g+ of a
vector g = Av be defined by . Choose the interpolation degree m € N. Let the
coupling matrices A, for two boxes ¢ and s and a direction ¢ be defined by .
Let the directional interpolation matrices L;. and L. be defined by . Let the
sets of directions D; and D, be defined by . Then we compute the directional
single-level approximation ¢t of ¢g* in three steps:

1. Forward transformation (S2M)
For all s € Ty and all active directions ¢ € D, we compute the coefficient-vectors

Vse := L o(v]s).

2. Coupling step (M2L)
For all t € 7}?) and directions ¢ € D; we compute the coefficient-vectors

Gtc -= E Ac,t,svsc-

(t,s)eLk <Y
c=c(y) (t,s)

3. Backward transformation (L2T)
For all j € {1,..., Nx} we compute componentwise

gj_ = Z (Lt,cgtc)j .
tETx,CAEDt
Jet
Remark 2.36. In Algorithm we added the abbreviations S2M, M2L and L2T in
parentheses to the three steps. These abbreviations originate from the fast multipole
method originally presented in [20, 22 34]. The basic idea of this fast summation
scheme is the same that we exploit: Suitable expansions are used to express the effect of
the kernel function of a certain region s on another distant region t. To emphasize the
similarities of the computation steps in our algorithm we use the same abbreviations
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for these steps, even though we are using interpolation schemes instead of multipole
and local expansions, which are used in the classical fast multipole method and from
which the names are taken from. Similarly we will use the abbreviations M2M and L2L
for steps two and four of Algorithm [2.38]

As discussed in Section the approximation of a subblock Al;, ; and, hence,
the approximation of the farfield part g™ becomes really efficient only if we do not
compute the directional interpolation matrices L;. and L,. directly. Instead, we
have to approximate L;. with the transfer matrices Ey . and the matrices Ly » for
t' € child(¢) as in (1.24)). If the box ¢ has eight sons ¢}, ..., t; and the points in ¢ are
ordered according to the numeration of its sons this approximation has the form

Lt’l,c’ Et/l,c
Lt,c -

Ltg,c’ Etg,c

In Section 2.1.2] we discussed a suitable choice of ¢’. Let us recall this here.

We have seen in Theorems lm and Im that for two sequences of boxes {t;}7
and {s;}i_, satisfying (2.24) the directions {c;}r_y with ¢; = c(gy45)(to, s0) as defined
in are a reasonable choice. In the proof of Corollary we have shown that
¢j = dir(g,45)(cj—1) holds for all j € {1,..., L}, where the mappings dir(, are given in
Definition [2.9, Hence, we see that for a box t at level £ we should choose the direction
d = dir(p41y(c) for the approximation of L, . as in (1.24).

To keep track of all directions which we need to consider for given boxes ¢t and s we
introduce the sets ﬁt and 155 of inherited directions.

Definition 2.37. Let Tx and 7y be two uniform box cluster trees and Tx«y the
corresponding block tree. Let /s € Ny and the directions {céé) }j\f:zl for all ¢ € Ny be
constructed by Algorithm . Furthermore let the mappings dir(,) for all £ € Ny be
given by Definition [2.9] Let the set D, for a box ¢ € Tx be defined by and
denote by anc(t) the set of all the ancestors of ¢ in Tx. Then we define for all £ € N
and all t € T)((Z) the set of inherited directions D, by

Dy ={ee{"}Y, 1 3¢ € anc(t),3 ¢ € Dy such that ¢ = dirg)(c)}. (2.47)

Analogously, we define the set of inherited directions D, for s € 7;@.

Finally we are ready to describe the computation of the directional multi-level ap-
proximation of the farfield part g*.

Algorithm 2.38 (Directional multi-level approximation of g™ [0, cf. Section 4]).
Let A be a matrix as in and Tyxy a corresponding block tree as in Defini-
tion . Let Ly be defined as in (2.41). Let v € C*¥ and the farfield part g* of a
vector g = Av be defined by . Choose the interpolation degree m € N. Let the
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coupling matrices A, for two boxes t and s and a direction ¢ be defined by (1.21)),
the directional interpolation matrices L; . and L. by , and the transfer matrices
E,. and E,. by . Let the sets of directions D; and Dy be defined by and
the sets of inherited directions D; and D, by . Then we compute the directional

multi-level approximation ¢ of g* in five steps:

1.

Direct forward transformation (S2M)

For all leaves s € Ly and all active or inherited directions ¢ € ﬁSUDS we compute

the coefficient-vectors
A o 3
Usc -= Ls,c(v|§)‘

. Forward transfer (M2M)
Starting at level £ = p(Ty) — 1, Where p(Ty) is the depth of Ty, we compute for

decreasing ¢ for all boxes s € 7} \Ey and directions ¢ € D, U D, the coefficient-

vectors

Ve 1= E B} Jgo, where ¢ = dirgs(c).
s'€child(s)

Coupling step (M2L)
For all t € 7}?) and directions ¢ € D, we compute the coefficient-vectors

Gic = § Ac,t,svso

(ts)eLt .y
c=c(p) (t,s)

Further we set ;. := 0 for all t € ’7}?) and directions ¢ € Dt\Dt.

. Backward transfer (L2L)
Starting at level £ = 0 we compute for incremental ¢ for all boxes t' € T)ge) and

directions ¢ € Dy U Dy the coefficent-vectors

Jper = Gper + Z Ey i, where t = parent(t').

Ceﬁz UDy¢
dir(gy (c)=c

. Direct backward transformation (L2T)

For all leaves t € Lx such that D, U ﬁt # () we compute

§+|£ — Z Lt,cgtc-

ceD(t)UDy

For the remaining leaves we set

g =0.
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Remark 2.39. We observe that in Algorithm [2.38|there is no explicit transition from the
high frequency regime, i.e. levels ¢ < fy¢, to the low frequency regime, i.e. levels £ > .
Indeed we use the same matrix operators for all levels. For levels ¢ > #y¢, however, the
directions used for the computation of the directional interpolation matrices L, . and
the transfer matrices Ey . are zero. This means that we use standard interpolation
and standard reinterpolation for such levels. This is the implicit transition between
the two frequency regimes in Algorithm [2.38]

Example 2.40. To clarify the steps in Algorithm we examplarily compute the
matrix-vector product g = Al;, v, of an admissible subblock Al , € CNV*Ns and
a corresponding vector v € C»s. For this purpose we use a directional two-level
approximation of Al;, , € CN*N:_ For the children s/, ..., s, and #}, ..., t; of s and ¢,
respectively, the directions ¢, and the inherited direction ¢’ this approximation can be
written in the form

Alpes ™ LicAeasDie® | o | Ace |[Bo Ly By lio]  (249)
Ltg,c’Etg,c

The matrix vector product of this two-level approximation (2.48) and the vector v is
computed in the following five steps:

1. For all boxes s, ..., sg and the direction ¢ we compute the coefficient-vectors
@sgc/ = L:;,c’(v|,§9> j < {]., PN 8}

2. We compute the coefficient-vector 0. by
8
b = B3 Ly o By olie| o= Byl ZE Dt
j=1

3. Next we compute the coefficient-vector

gtc = Ac,t,sﬁsc
and set gy =0 for all j € {1,...,8}.

4. We set g = g and compute for all boxes t], ..., t5 the coefficient-vectors

gt;.c’ = gt;.c’ +Et;,cgtcv j € {1’ 78}
0

5. Finally we compute the approximation g of g blockwise by

9|£;. = Lt;-,cfgt;c'-
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The five steps of this computation correspond to the five steps in Algorithm [2.38
The few differences are easily explained:

e In the M2L step of Algorithm [2.38] we collect in the coefficient vector g all
contributions from boxes s, such that ¢, s and ¢ satisfy the three admissibility
criteria (A1) — (A3)) from Section In our example we only consider one such

box, hence we need no sum.

e In the L2L step the coefficient-vector gy is computed using two parts: the
coefficient-vector gy, which is formed by direct contributions in the M2L step,
and the inherited part, which is the sum in step four of Algorithm This
inherited part is what we compute in step four of our example. However, we only
have one active direction ¢ for the box ¢ in our example and, therefore, need no
summation over all directions.

Remark 2.41. The directional multi-level approximation of g* in Algorithm relies
on the directional approximation of the Helmholtz kernel f in on sets ty X Sg
such that (tg, s0) € L%,y . Due to the forward transfer and the backward transfer we
end up with approximations of the form

(I“”) o...oI(m)>®<I(m) o..0Z™ >[f], (2.49)

tr,,CLy to,co SLg>—CLy 50,—C0

where the interpolation operators of the form It(f?) are defined in ((1.16) and Ly and Lo

are the lengths of the sequences of boxes {t; f;o and {s; ]Lio such that ¢7, and sp,

are leaves in the respective box cluster trees. In case that L; = L, we can estimate
the approximation error by Theorem m However, L; and Ly in (2.49) are not
necessarily equal. Let without loss of generality L; < Lo. Then there holds

(I(m) o... oIﬁZ%) ® <I(m) o..oZ™m >[f]

try.C0y SL9:CLy 50,0
_ (m) (m) (m) (m)
- (I ®ItL270L2 O... OItL1+17CL1+1> [ItLl X8L1,CLy .. oIto><80700 [f]} ’
where the operators of the form If:;))c are defined in (1.17). If ¢; = 0 for all j > L; then
the operator I ®I§Z%CL2 0..0 It(;nlil,chﬂ induces no further error as the interpolation

operators are non-directional, i.e. standard interpolation operators, and the function

t(Z)XSLl e, O Ig@so,co [f] is a polynomial in both its arguments. For general directions
this is no longer true. In this case one has to estimate the error when re-interpolating a
directional Lagrange polynomial. In [7, Corollary 5.8] it is shown that this error decays
exponentially for sufficiently large m, i.e. exponential convergence of the approximation

error is maintained.

By using Algorithm for the computation of g~ and Algorithm for the com-
putation of §* we can now efficiently approximate the matrix-vector product ¢ = Av
for a matrix A as in (2.1) and a vector v € CM . In Section we will discuss
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the complexity of this approach. Here we recapitulate all the necessary steps for the
approximation.

Algorithm 2.42 (Fast directional matrix-vector multiplication). Let A be a matrix as
defined in for two sets of points Px = {x]}jv:Xl and Py = {y;}1,. Let v € CNv,
Choose a separation constant 79, the highest level in the high frequency regime fy¢,
and the interpolation degree m € N. Then an approximation ¢ = ¢~ + ¢+ of the
matrix-vector product g = Av is computed as follows:

1. Construct uniform box cluster trees Tx (Px) and Ty (Py) by Algorithm [2.3]
2. Construct the sets of directions {c; j-V:’“’l for the chosen /¢ by Algorithm .

3. Construct the block tree Txxy corresponding to Tx(Px), Ty (Py) and the sepa-
ration paramter 7, by Algorithm [2.26]

4. Compute the nearfield part g~ by Algorithm

5. Compute the directional multi-level approximation §* of the farfield part g™ by
Algorithm and set g =g~ 4+ g".

Remark 2.43. In Algorithm we compute the approximation § = g~ + ¢ of the
matrix vector product g = g~ + g™ = Av for the matrix A € CNx*M in and any
vector v € C™v | where g and g~ are defined in . In applications we would like
to control the error

lg = glla = 113" — g7ll2 = |A*v — ATvllz < JAT = A7[]Jo]l2,

where AT is the matrix of admissible subblocks in and AT the approximation
of AT which we get when we approximate each of its subblocks using the directional
multi-level approximation. Hence we need to estimate the difference AT — AT in a
suitable norm, for example, the Frobenius norm ||-|| z or the spectral norm ||-||2. For this
purpose, we observe, that the non-zero blocks of A+ are generated by the Helmholtz
kernel f defined in (T.1]) while in A* they are generated by a (possibly asymmetric)
multi-level approximation of f asin . We have discussed in Remarkthat the
approximation error of the directional multi-level approximation of f is exponentially
converging to zero with increasing interpolation degree m, which follows from (|1.34))
in Theorem [I.15]in case of the standard directional multi-level approximation. These
estimates on the generating functions suffice to show that the approximation errors
|A* — A*||p and ||At — A*||, converge exponentially to zero with increasing m. Details
can be found in [4, Section 4.6].
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2.2 Implementation details and complexity
discussion

The fast directional matrix-vector multiplication presented in Algorithm is based
on the clustering of the points corresponding to the matrix A in (2.1)). In Section
we have focused on a uniform clustering strategy. We have already pointed out in
Remark [2.4] that we can exploit this uniformity in the implementation. We will discuss
this in the following section. Furthermore we talk about a possible recompression of
the occurring coupling matrices. Finally we will analyze the complexity of the fast
matrix-vector multiplication in Section [2.2.2]

2.2.1 Implementation details

In this section we do not give a complete description of an implementation of the fast
directional matrix-vector multiplication described in Algorithm [2.42] Instead we focus
on some details which allow us to reduce the computational costs. In particular we
describe how to exploit the uniformity of the box cluster trees for the storage and ap-
plication of the coupling matrices A, defined in and the transfer matrices Fy .
and Ey . defined in . Throughout this section we let Ty and Ty be two uniform
box cluster trees as constructed in Algorithm [2.3] and Tx«y the corresponding block
tree as constructed in Algorithm [2.26] We let £,y € Ny be the hlghest level in the
high frequency regime. Furthermore we let the directions {c } i~ be constructed as
in Algorithm [2.6) and the mappings dir(, be given as in Deﬁnltlon 2.9

We start by considering the transfer matrices defined in . It suffices to focus
on the cluster tree Tx as the properties which we show hold for general uniform box
cluster trees. Let ¢t € T)gé) be a non-leaf box at level £ and ¢’ € child(¢). The transfer
matrix Ly . has the entries

Et’,c[ja k] = eXp<i’£<§t’,Vj>c - >) tz/k(gt’ V]) jv ke {17 a3) (m + 1>3}7

where ¢ = diry1y(c), {4, }r,enm are the interpolation points in ¢ and {Lt ,,k},,keM
are the Lagrange polynomials corresponding to the interpolation points in t for the
set of multi-indices M = {0, ..., m}®. We can split this matrix into a directional and a

non-directional part by setting
Ey.= Ej By, (2.50)

where we define the directional part by
Ej . = diag ({exp(is(&v,5, ¢ — ') }enm) (2.51)
and the non-directional part by

Eylj k] == ka(gt w)s dke{l,.., (m+1)°}. (2.52)
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In particular we can split the multiplication g = Ey (v for a vector v € Cm+D? into

g = Eg,cgl’ld7 gnd - Et’U.

Let us consider the directional part Eﬁﬁ of the transfer matrix £y .. We distinguish
two cases. If £ € {0, ..., l¢}, i.e. £ is a level in the high frequency regime, then for each
box t € T)ﬁf’ we have to compute a matrix Ej  for all children ' of ¢ and all directions ¢

in the set of active and inherited directions D, and D; given in Deﬁnitionsand
As these matrices are diagonal, we only have to compute (m + 1)* entries instead of
(m + 1)°, which are needed for the transfer matrices Ey .. If ¢ > (i we see that Ej
corresponds to the identity matrix because in this case ¢ = ¢ = 0. Hence, for such
levels no directional part Eﬁvc of a transfer matrix Ey . has to be computed.

Let us consider the non-directional part E} defined in . We observe that the
value of the Lagrange polynomial Lgﬁ) depends only on the position of the evaluation
point z relative to the box t. If t and x are translated by the same vector w € R? then
the value does not change. Hence, we have

LI (€ p) = L (€ ), for all v,0 € M (2.53)
for two arbitrary boxes t,ty € T)g) and their children ¢} € child(¢;), t, € child(¢s)
if ¢) and t}, have the same position relative to t; and ¢, respectively. In particular,
for such boxes there holds E; = Ey, i.e. the non-directional parts of the transfer
matrices coincide. The boxes in Ty have this translation invariance property due to
the uniformity of Tx. In fact, each box t € Ty has at most 8 children whose position
relative to t is fixed. Hence, we only have to compute and store at most eight non-
directional transfer matrices F; at each level ¢ € {0,...,p(Tx) — 1} of the box cluster
tree Tx, where p(Ty) defines the depth of Tx.

Next we consider the coupling matrices A.;, defined in ([1.21). Their entries are
given by

exp(i/ﬂ(‘ft,uj - gs,uk‘ - <§t,l/j - 68,1%7 C)))
47r|§t,1/j - Ss,uk| ’

Ac,t,s []7 k] = fC(gt,Vj ’ 58,%) =

where j, k € {1,...,(m + 1)3}. The generating function f, of these matrices depends
only on the difference of its arguments. Hence, f. is invariant under a translation of
both its arguments by the same vector. In particular, if two pairs of boxes (t,s1)
and (2, s2) are identical up to translation we get

Actien = Acity,sn (2.54)

We observe that two admissible leaf-blocks (¢4, s1), (t2, S2) € L%, at the same level ¢
of the block tree are identical up to translation if the difference of their midpoints
my, — ms, and my, — mg, is the same. Furthermore the direction used to compute
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the coupling matrix is ¢ = ¢ (t1, 51) = c()(t2, s2) for such blocks by definition of the
directions c(y (¢, s) in (2.13). Hence, the coupling matrices corresponding to (¢1,s1)
and (to, s2) satisfy (2.54). In particular, it suffices to compute and store all required
coupling matrices for all levels ¢ once for a reference configuration and assign them to
the appropriate blocks (t,s) € L%, .

Another aspect which improves the performance of an implementation further is a
compression of the coupling matrices (cf. [0, B0]). The problem is that the number
of rows and columns of these matrices, which is (m + 1)3, increases cubically in the
interpolation degree m. Hence, we would like to approximate them further. For this
purpose we would like to find a low rank approximation of A., s, i.e. we would like to
find a k& € N and two matrices Us ., Voys € COP°%F such that

k
Ac,t,s ~ Uc,t,s V

c,t,s”

(2.55)

We assume that such an approximation exists, because the coupling matrices are
generated by functions which are reasonably smooth by construction. This allows to
reduce the effort for the storage and application of the matrix A, from O((m+ 1)°)
to O(k(m+1)3).

There are several possibilities to construct a low rank approximation of a given
matrix A € C"*". The best low rank approximation for a given rank &k can be found
by computing a singular value decomposition (SVD) of A and truncating the resulting
matrices appropriately, i.e by taking only the k largest singular values. However, the
computation of a SVD for a general matrix is quite expensive. Indeed, the number
of floating point operations needed to compute the SVD of a matrix A € C*"*" is of
order O(n?) [19, Section 5.4.5]. Hence a truncated singular value decomposition is
unsuitable for our implementation.

Instead, we use the adaptive cross approximation (ACA), which was originally pre-
sented in [I], 3], for the compression of the coupling matrices. This method is based on
a gradual approximation of a matrix A by rank one matrices. A detailed description
of the general method and the partially pivoted ACA which we used in our implemen-
tation can be found in [33] Section 3.2.2, in particular Algorithm 3.9]. An advantage
of this method is that it can be used without the knowledge of the full matrix A.
Furthermore for the computation of a rank r approximation of a quadratic matrix
A € C™™ we only need O(r?*n) floating point operations in general, see [33, Remarks
on Algorithm 3.9].

2.2.2 Complexity analysis

The standard matrix-vector multiplication ¢ = Av for a dense matrix A € CNx*Ny
and a vector v € C™ has a complexity of O(Nx Ny ) in terms of storage and number of
floating point operations needed for the computation. Hence, for large Ny and Ny its
use is prohibitive. This was the motivation for the derivation of the directional approx-
imation of the matrix A in and the corresponding fast directional matrix-vector
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multiplication presented in Algorithm [2.42] Here we want to analyze the complexity
of this algorithm. However, we skip the discussion of the algorithms to construct the
box cluster trees and the block tree, as these are standard.

The results which we show in Theorems [2.45] 2.47] and [2.54] hold for rather general
assumptions of the underlying box cluster trees. As a consequence, they do not im-
ply an optimal or near optimal complexity in many application cases. Indeed, only
for points distributed more or less uniformly in a 3D domain we achieve a complex-
ity of O(Nlog(N)) under suitable assumptions on the domain and the wave num-
ber £ (cf. (2.68d)). In [30, Section 3.3.6] a complexity of O(N log(N)) is heuristically
motivated for various distributions of points. A more sophisticated discussion for
the 2D case can be found in [5, Section 5, cf. Theorem 12] that leads to a complex-
ity of O(N + £?log(N)) under suitable assumptions on the distribution of the points.
Since 2 is typically of order N in applications, the complexity is of order O(N log(N))
also in this case.

We start our complexity estimate with an immediate but important observation.

Remark 2.44. Let us consider Algorithm [2.38] which is used to approximate the farfield
part gt of the matrix-vector product g = Av (cf. Deﬁnition. In this algorithm we
multiply every directional interpolation matrix L; . and L., every transfer matrix Fy .
and Ey . and every coupling matrix A.,, with a suitable vector exactly once. The
same holds for the matrices Al;, ; in Algorithm which is used for the computation
of the nearfield part g~ of ¢ = Av. Furthermore every entry of these matrices can
be computed with O(1) operations. Hence, it suffices to discuss only the storage
requirements of Algorithms [2.33] and [2.38] as these are directly proportional to the
number of floating point operations required for their execution.

Let us first count the directional interpolation matrices and transfer matrices.
Theorem 2.45. Let Tx and Ty be two uniform box cluster trees and Txxy the corre-

sponding block tree. Let pmax := max{p(Tx),p(Ty)} be the mazimum of the depths of
the trees Tx and Ty . Let the highest level in the high frequency regime lys € No satisfy

Ehf S Pmax — 17 (256)

where p(Tx) and p(Ty) are the depths of the corresponding trees. Let the direc-

tions {c§e)}jy:‘1 be constructed as in Algorithm . Then there exists a constant Crg
such that the number Ng of all transfer matrices By . and Ey . and the number Ny, of
all directional interpolation matrices Ly, and L. in Algorithm is bounded by

Ny, + Ng < Crg 8Pmax, (257)

Proof. We start by estimating the number of transfer matrices for boxes in the tree Tx,
which are needed in step four (L2L) of Algorithm [2.38) For all non-leaf boxes ¢

in T)?)\L x we need a transfer matrix Ey . for each child ¢ of ¢ and each direction
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ce DU ﬁt, where the set of active directions D, is defined in and the set of
inherited directions Dt in . At each level ¢ of a uniform box cluster tree there
exist at most 8 boxes. Furthermore the number N, of directions at level ¢ is 6 - 4t —¢
it £ <l and 1 else. As a consequence we can estimate the number Ng)X of transfer
matrices at level £ < fy¢ by

Nk = > #ehild)(D,UD) < Y 864"
(<7 rer! (2.58)

< 8.6 4l <48 . 4 9f
and at level ¢ > fy¢ by
N =" #child(t) < 8.

teT

Let us assume without loss of generality that p(7Tx) = Pmax.- The number N x of all
transfer matrices can then be estimated by

p(Tx)—1 Jans p(Tx)—1
Nex= 3 Npx <> dg-afr.2fp N~ ghtt <96 gl 4 (gpTx)+L — ghit2)
£=0 £=0 L=lpe+1

— 4. ghitl 4 8. gP(Tx) <12- gr(Tx) — 19. gPmax
(2.59)

if we assume that fnr < p(Tx) — 1 = pmax — 1.

Next we estimate the number Ny, x of all directional interpolation matrices L; . for
boxes in Ty, which are required in step five (L2T) of Algorithm . Let us first
assume that all leaf boxes t € Lx are at a level £ > f;¢ in Tx. In this case we need
for each leaf box exactly one interpolation matrix, which does not depend on any
direction. Since a uniform box cluster tree with depth p(7x) has at most 82(7%) leaves,
we can estimate the number Ny, x of interpolation matrices in Tx by

NL,X S 8P(TX) S 8pmax‘

Together with ([2.59)) this yields
NE,X + NL,X <13 QPmax (260)

Let us now consider the general case, where we allow leaves at levels ¢ < /. For
all such leaves t € T)EE) we need a directional interpolation matrix for all direc-
tions c € D, U ﬁt, i.e. at most 6 - 4~ per box. However, for such leaf boxes we
do not need any transfer-matrices, but have counted nonetheless 8 - 6 - 4—¢ such ma-
trices in the estimate of Ng)X in . Hence, the estimate holds also in the
general case.
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Analogously we denote by Ngy the number of transfer matrices and by Ny, y the
number of directional interpolation matrices for boxes in 7y which are needed in steps
two (M2M) and one (S2M) of Algorithm [2.38] respectively. As above we get

NE,Y + NL,Y S 13 - 8Pmax,

Together with ([2.60]) this yields
Ng+ Ny, = Ngx + Ngy + Npx + Ny < 26 87 = O 8Pmex, 0

Remark 2.46. Let all assumptions of Theorem hold, but fyf > puax — 1. By
repeating the proof of Theorem we end up with the estimate

NE S 96 - 4€hf7pmax . 8I7max7 (261)

where Ng still denotes the number of transfer matrices. In the proof we ignored
that the number of directions per box ¢ at level ¢ is not only bounded by the total
number of directions at level ¢ but also by the number of admissible boxes s such that
(t,s) € L%, . Hence the estimate is in general far from optimal. However,
we observe for sufficiently large ¢; that a different direction will be used for each
admissible box. In this case the number of transfer matrices and directional matrices
exceeds the number of coupling matrices, which is undesirable. Hence, we should not
choose /¢ too large in general.

In the following theorem we estimate the number N¢ of all coupling matrices in
Algorithm m The proof of this theorem is inspired by [5], proof of Lemma 8]. In
particular, the strategy which we use to count hierarchically admissible clusters is
identical.

Theorem 2.47. Let k > 0. Let Tx and Ty be two uniform box cluster trees and Tx xy
the corresponding block tree constructed as in Algorithm|[2.26 for a givenne > 0. Let the
diameters q,(Tx) and q(Ty) be defined as in (2.9) and p(Tx) and p(Ty) be the depths
of the corresponding box cluster trees. Define the depth pyi, = min{p(Tx), p(Ty)} and
the diameters qp := max{q/(Tx),q(Ty)} for all € € {0, ..., pmin}. Let Cyn > 1 be such
that

<o, (2.62)

q(Tx)

Then there exists a constant C(Cyn,n2) depending only on Cy, and ns, such that the
number N¢ of all coupling matrices A.y s in Algorithm is bounded by

NC S C(Cun7 772) (pmin(qo’i)3 + 8Pmin) . (263)

Proof. [5], cf. proof of Lemma 8] If there exists a leaf in Tx .y at level zero then Ng < 1
and the assertion is trivial. Hence we can assume that no such leaf exists. We want to
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estimate the number of coupling matrices levelwise. Therefore we denote the number
of all coupling matrices at level £ € {1, ..., pmin} by Ny
For the estimate of N¢, we observe, that the number of coupling matrices needed

for a box s € 7;@ in step three of Algorithm corresponds to the number of

boxes t' € 7}?) such that ¢ and s’ satisfy (¢',s') € L, . The interaction list Z"(s’)
defined by
IH(s) ={t € 7;@ (s e Ly} (2.64)

collects all such boxes. The parent ¢ € TS‘” of a box ¢’ in Z7(s') is contained in the
nearfield N (s) of s = parent(s’) € 7;56_1) by construction of Txyy in Algoritm .

Therefore, we can estimate the number of boxes t' € Z7(s') by estimating the number
of boxes t € N(s). In fact there holds

#HIT(s") < BH#N(5),

because every box t € N(s) has at most eight children. To estimate #N(s) we
construct a ball B,,  (m,) with radius 7, centered at the midpoint m, of s which
covers N (s), i.e.

U tc B,  (m).

teENs
Then there holds

B, (ms)]  (4n/3)r} re1 )’
#N(5) < ve_1(Tx)  373/2q_1(Tx)3 = \/_(QE 1(73()> 7

where vp_1 (Tx) = 37%2¢,_(Tx)? denotes the volume of a box ¢ € 7~ ". In particular
we get

Neyp = Z #HIT(s) < Z 8#N (parent(s’))

s’eTY s xETY
< 8. 327V3 (L)g =g C (L)g
N qo-1(Tx) q—1(Tx)

with the constant C' = 327/3.
In the following we construct a ball B,,  (ms) which covers the nearfield N'(s) of a

(2.65)

box s € 7;£Z_1). For this purpose we have to consider the admissibility criteria (A1)
and - Let ¢ be such that kq;_; > 1 and kg; < 1. Then the admissibility crite-
rion (|A3]) implies (A1) for boxeS t € 'TZ Yand s € 'T D f g < (. In particular there
holds t € N (s) if and only if (A3) is violated. Similarly, if £ > ¢ then t € A(s) holds

if and only if (A1 . is violated. We distinguish these two cases to determine a suitable
ball B,, ,(ms).
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Let first £ € {1,..0}. We consider a fixed box t € T)((Zfl) in the nearfield N (s)
of s € Y and let z € ¥ be such that

|z — ms| = max |x — my].
PS4

We know that n, dist (¢, s) < kgZ_,, because (A3)) is violated since ¢t € N (s). Hence,
there exist # € £ and y € § such that

o —yl < L=
2

Therefore we can estimate

Kq? T
2 —ma| < |z — 2+ |z — y] + [y — ma| < o (Tie) + et 4 2 1(Ty)

2 2

3q0-1 ’fqg—l <3 1 ) 2

< + < |5+ —) K 1,
2 T2 2 m 1

where we used q,_1 < kg}_, for the last estimate. In particular every box t € N(s) is
contained in the ball B,, ,(m,) with radius

Te—1 = <§ + i) Kq;_ ;.
2 n
Together with and we get
Ney <8°C (L)?) <8 cC <§ + i>3 (L)g (Kge—1)’
C @1(Tx)) — 2 q-1(Tx)

V4 3 1 ’ 3 3
<38 C 5 + — Cun(ﬁqe—l)

2

(2.66)

for all £ € {1,...0}.

Let now ¢ € {f +1,...,pmm}. Then a box t € 7;&2_1) is in the nearfield N (s)
of s € 7;56_1) if is violated, i.e. mo dist (¢,s) < qu—1. Analogously as above this
yields that the nearfield N (s) is covered by the ball B,, (ms) with radius

3 1
Te—1 = (- + —> qe—1-
2
In particular for all ¢ € {17 + 1, ..., pmin} there holds the estimate

¢ 3 1\’ 3
Ney <8 C|z+— ) Ci.. (2.67)
2 m
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To estimate the number N¢ of all needed coupling matrices it suffices to sum up
the estimates of Ng, over all levels ¢ € {1,....,pmin}. With ¢ = 2¢q, and the esti-

mates ([2.66)) and (2.67)) we get

Pmin 2 3 1 3 Pmin 3 1 3
NC = ZNC’K S 28 C <— + —) CSH<I€QO)3 + Z SZ O (— + —> Oﬁn
=1 =1 2 m = 2 M
(=041
. 3 1\° 3 1\°
<8/ (qo;{)3 C C’i’n (— + —) + gpmin FLC C’Sn (— + —)
2 m 2
< C(Cum 772) (pmin(qo/f)3 + 8pmin) )
in case that ¢ < Pmin, With the constant
3 1Y\°
C(Cun,m2) :=8C Ci’n (— + —> )
2
In case that ¢ > Pmin We similarly get the estimate
N¢ < C(Cun,12) Pin (005)° < C(Cuany M2) (Prain (q0)* + 870 . O

In Theorems 2,45 and 2.47] we have estimated the number of matrices which are
needed for the application of Algorithm [2.38 Hence we can now estimate its complex-

1ty.

Theorem 2.48. Let A be a matriz as in corresponding to two sets of points Px
and Py with cardinalities Nx and Ny. Let N := max{Nyx, Ny}. Let Tx and Ty be
the uniform box cluster trees corresponding to these sets of points as constructed in
Algorithm . In particular let each leaf box contain at most nyay points. Let Txyy be
the block tree corresponding to Tx and Ty. Let all the assumptions of Theorems
and [2.47 hold. Furthermore, let m be the interpolation degree for the directional ap-
proximation. Assume that there exist constants Cyq, Cax, and Cgeo such that

Nmax S Omax(m + 1)3, (268&)
Pmax S lOgB(N> + C1ad7 (268b)
Ko < CyeoV'N. (2.68¢)

Then there exists a constant C(Cax, CLE, Cad, Cuns Ceeos 12) such that Algorithm

requires not more than
C(Cumaxs CLi; Cads Cuns Ceos 12) (m + 1)° N log(N) (2.69)

units of storage.
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Proof. We observe that due to a directional interpolation matrix A, has at
most Chax(m + 1)% entries, where m is the interpolation degree. Since all transfer
and coupling matrices have exactly (m + 1)° entries, we see that each matrix used in
Algorithm requires at most Cyuax(m + 1)¢ units of storage. By Theorems [2.45
and [2.47 we know that the total number of all such matrices is bounded by

N+ Ng 4+ No < Crg 8™ + C(Cun, 12) (Prmin(qor)” + 87 T1)
< Crp 89N + C(Cun, 112) ((logg(N) + Caq) Coeo N + 841N
S C(OLEa Cad7 Cun, Cgeo, 772)N10g(N>’

for a suitable constant C'(Crg, Cad, Cun, Ceeo, 2). Hence, we need at most
C(CrE, Cads Cuns Cgeo, N2) N 10g(N ) Cryax (m + 1)°,
units of storage. By setting
C(Cmax> CiE, Cad, Cun, Cgeoﬂb) = Chnax C(CLE, Cad; Cuns Cgem 772)

we end up with (2.69). O

Remark 2.49. The constant C,.y in assumption (2.68a)) can be controlled by choosing
Nmax N the construction of the uniform box cluster trees sufficiently low. The assump-
tions and on the other hand depend substantially on the position of
the points in Py and Py. For points which are distributed more or less uniformly
in a 3D domain they are reasonable. However, in the setting of boundary element
methods the points are typically distributed on 2D manifolds. In particular we would
expect in such applications that

Pmax ~ 10g4(N>7
kqo < Cgeo\/ﬁ.

With these assumptions we would end up with a quadratic complexity in N by repeat-
ing the previous proof, which is unsatisfactory. Hence we need to refine our estimates
in Theorems and [2.47] for points on 2D manifolds to end up with a complexity of
O((m + 1)°Nlog(N)). However, we do not further discuss this here but refer to [5,
Section 5| instead.

In Section we have seen that we only have to compute coupling matrices once
for a reference configuration due to the uniformity of the box cluster trees Tx and Ty.
In the following proposition we discuss the effect of this approach for the required
storage.

Proposition 2.50. Let k > 0. Let two uniform box cluster trees Tx(Px) and Ty (Py)
and the corresponding block tree Txxy be given as in Theorem [2.47 In particular let
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Pmin = min{p(Tx),p(Ty)} be the minimal depth of the two box cluster trees and the
constant C(Cypn, n2) be the same as in (2.63). Then we can estimate the number Nsc
of coupling matrices A. s which we need to store by

NSC S Pmin maX{C(Cuna 772)7 C(Cum 772)(’“]0>3/2}' (27())

Let furthermore Nx and Ny be the cardinalities of the sets Px and Py and their
mazximum be given by N = max{Nx, Ny}. Let m be the interpolation degree chosen
for the directional approximation. Assume that there exist constants C, and Cgeo 2
such that

Pmin S C’p IOg(N), (271&)
Kqo S Cgeo,2\/N. (27].b>

Then there ezists a constant C(Cun, 12, Cp, Ceeo2) depending only on Cuyn, 12, Cp,
and Cgeo2 such that the number Msc of entries of coupling matrices Aq; s which we
need to store is bounded by

Msc < C(Cun,y M2, Cp,y Cigeor2) (m + 1) N34 1og(N). (2.72)

Proof. The number Ngc of coupling matrices which we need to store at level ¢ is the
same as the maximal possible number of boxes t’ € 7}?) in the interaction list Z*(s") of
abox s’ € 7;@, which we defined in ([2.64). Analogously as in the proof of Theorem
(cf. equations and (2.67)) it follows that

Nscp < C(Cun, n2) max{1, (kge-1)*}.

We further know that there can be at most 8¢ boxes in TS) and that ¢ = 27%qy due
to the uniformity of the box cluster trees Tx and 7y. Hence, there holds the even
stronger estimate

Nscy < min{8°, O(Cyn,m2) max{1, (kq)*8'*}} = Nscy

Let us compute the maximum of NSCJ. Such a maximum exists, since 8 is strictly
increasing and max{1, (kqo)>8'~*} is decreasing. In particular there holds

max  Ngcy > min C(Cuy, 12) max{1, (kqo)38' 7} = C(Ciyn, m2). (2.73)
£€{0,....Pmin } £eNp

If equality holds in (2.73]) we have found the maximum. Else we compute the intersec-

tion point of the expressions 8¢ and C(Cyy,72)(kq)38' ¢, i.e. we want to find ¢* such

that
84* = C(Cuna 772)(1'46(10)381_[*‘

This is equivalent to
86* = 8 C(Cun7772)(’fq0>3/2‘
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In particular we get the estimate

max Nsc’g S 8£* = 8 C(Cun, 772)</€QO)3/2

Ze{oz'nvpmin}

< max {C(C’un,ng), 8 C(Cy, UZ)(“90)3/2} .

Summation over all numbers Ngc , finally yields

Pmin

NSC — Z NSC,E S Pmin maX{C(Cuna n2)7 8 C(Cum 7]2)(’1(]0)3/2}‘
/=1

Here we assumed that at level £ = 0 no coupling matrix is stored, because else we need
exactly one coupling matrix and the assertion is trivial.
Let now (2.71a) and (2.71b) hold. We know that each coupling matrix has ex-

actly (m + 1)® entries, where m is the interpolation degree. Hence, we get

Msc = (m + 1>6NSC < \/g O(Cum 7]2)(m + 1)6pmin maX{L (qu)gﬂ}
< C(Cun,y M2, Cp, Cgeo2)(m + 1)5N3/41og(N),

with the constant C(Cyn, 02, Cp, Cgeo2) = V8 C(Cun, 12)CpCogeo 2- O

Remark 2.51. Assumptions (2.71al) and (2.71b]) are comparable to assumptions (2.68b)
and (12.68c)) in Theorem [2.48| but weaker. In particular, assumption (2.71b)) is generally

fulfilled in applications if the points in Py and Py are scattered more or less uniformly
in a 3D domain or on a 2D manifold. This is also assumed in the complexity discussion
in [30, Section 3.3.6]. Under these assumptions the costs to store the coupling matrices
are of order O(N®*log(N)). However, we still need to assign the stored coupling
matrices to the corresponding admissible blocks (¢,s) € L%, . For this purpose we
need N¢ assignments, where Ng denotes the number of all needed coupling matrices.
Each of these assignments needs only O(1) storage. Hence, for general applications
they play a subordinate role. However, asymptotically they require O(N¢) storage and
hence the asymptotic storage requirements do not change, if we store every coupling
matrix only once.

Next we consider the nearfield matrices Al;, ; corresponding to inadmissible blocks
in the block tree Txxy. These matrices are not approximated but used directly for
the computation in Algorithm [2.33] Hence, we estimate the number of entries of these
matrices to estimate the required storage in Theorem [2.54] In the formulation and the
proof of this theorem we make use of the following definition.

Definition 2.52. Let Tx(Px) and Ty (Py) be two uniform box cluster trees con-
structed as in Algorithm [2.3] In particular let np,, € N be such that all leaves t € Ly
and s € Ly contain at most ny,., points. Let Tx«y be the block tree corresponding
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to Tx (Px) and Ty (Py). Let Cy, > 1 and let the sets of indices  and § for boxes t € Tx
and s € Ty be defined by (2.3)). Then we define the set of controllable leaves ﬁ; XxY

in Ty and the remaining leaves Ly v by

Liver = | eRnLy  # < Cunmax if (.5) € L3y},
ZG{O,H-,pmin} (274)

Kqe<l
- . +
‘CY,XXY s £Y\£Y,XXY'

Analogously we define the set of controllable leaves E} vxy I Tx and the remaining
leaves L v,y

Remark 2.53. In [B, Section 5, Equations (15) and (16)] the author assumes for all
leaves in the cluster trees similar conditions as we do for the leaves in the sets E; XxY
and C; vy bo control the contribution of the inadmissible blocks in the complexity
estimates. In particular, it is assumed that all leaves of the respective cluster trees
satisfy kq, < 1, i.e. they have sufficiently large levels. In our case we cannot assume
such a property in general, because there can be leaves at any level of a tree due to
the construction of the uniform box cluster trees in Algorithm [2.3] Only for suitable
geometries or box cluster trees constructed with a bisection method, for example,
this assumption is reasonable. In the estimate which we present in Theorem [2.54] we
assume that the number of leaves which do not have such nice properties, i.e. the
leaves in Ly y .y and Ly y . are only few.

Theorem 2.54. Let the matriz A be defined as in and Px and Py be the cor-
responding sets of points with cardinalities Nx and Ny. Let Tx(Px) and Ty (Py)
be two uniform box cluster trees constructed as in Algorithm [2.3. In particular let
Nmax € N be such that all leaves t € Lx and s € Ly contain at most Nyax points.
Let pin = min{p(Tx),p(Ty)} be the minimal depth of the two box cluster trees. Let
qo = max{q/(Tx),q(Ty)} be the maximum of the diameters of boxes at level ¢ in the
two trees and let Cyy, > 1 be such that

de
min{qe(7x), ¢(Ty)

Let Txxy be the block tree corresponding to Tx(Px) and Ty (Py). Let Cyp, > 1 and let
the controllable leaves L3, y .\ and L x ., as well as the remaining leaves Ly x .y
and Ly x«y be gwen by Definition . Finally let Cy,, € Ny be such that

#‘C)_(,XxY < Cinv #E}_{Xxy < Cin- (276)

}SC@. (2.75)

Then there exists a constant C’(C’un,m) depending only on Cy, and ny such that the
number Mp of entries of all nearfield matrices Al corresponding to inadmissible
blocks (t,s) € L,y is bounded by

Mp < Cinfmax(Nx 4+ Ny) + C(Cn, 02) Cean2,, 8P L (2.77)

m®*max
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then there exists a constant Cye depending only on Cyg, Ci, Cu, Cun, Nmax, and no
such that Algorithm does not need more than CyeN units of storage.

In particular, if pmin < logg(N)+Chaq for N = max{Nx, Ny} and a constant Cpq € Ny,

Proof. For each inadmissible block (¢,s) € Ly, we know that either ¢ € Lx or
s € Ly. Hence, we start by considering the leaves in Ly. Our goal is to estimate the
number Mp y of matrix entries corresponding to all blocks (¢, s) € L, with s € Ly
We split this estimate into two parts. First we consider the number My - of matrix
entries corresponding to all blocks (¢, s) € L,y such that s € Ly v,y Fors € Ly ¢,y
the nearfield can contain all Nx points in Px. However, the number of boxes in Ly, vy
is bounded by Cj, by assumption. Furthermore we know that the number of points
in s is bounded by nmy.x by construction of the tree Tx in Algorithm [2.3] Hence, we
get

Mpy = Z #$ Z #t < CinNinax Nx. (2.78)

SELY vy {t:(s;t)eLy v }

Next we consider the number Mﬂy of matrix entries corresponding to all blocks
(t,s) € Lx,y such that s € Ly . Each matrix corresponding to such a block
has at most Cyun? . entries, as #38 < npay by construction of 7y and #t < CoNmax
by definition of LY y .y in (2.74). Hence, it suffices to count the number of all these
blocks. Let s € LY y,y. We know that £ = level(s) is such that xg, < 1 by definition
of L xy- Similarly as in the proof of Theorem we see that the nearfield N (s)
is included in a ball with radius (3/2+ 1/12)q, centered at the midpoint m; of s. This
allows us to estimate the number of boxes t in the nearfield N'(s) of s by

3
#N(s) < 4mV/3 (g + ni) C3, =1 C(Cun,m2),
2

similarly as in (2.67). With this estimate we get
M];Y’g = Z #§ Z #tA < C~V(C’una nZ)Cmn?nax8€a

SELY vy {t:s)eLy v }
level(s)=¢

where we further used that the number of boxes s € Ly at level ¢ is bounded by 8.
Therefore we can estimate MB_,Y by

Pmin
MB—7Y - Z MS_,Y,Z S Z O(Cum?h)cmn?naxgg S C’(C'un,m)CmnilaXSPminH_
86{07"~7pmin} /=0

rqe<1

Finally we get

Mpy = Mpy + Mgy < CitimaxNx + C(Cuuny 12) Cran g 8777

m’*max
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In the same manner we can show that

MD,X S OjnnmaxNY “I— C’(Cun’ ’]’]2)0 n2 8pmin+l’

m’*max

where Mp x is the number of matrix entries corresponding to all blocks (¢, s) € Lxxy
with t € Lx. The assertion follows by summation of the estimates on Mpy
and Mp x with the constant C’(Cun,ng) = QC’(Cun, n2).

To show the linear complexity of Algorithm [2.33]it suffices to estimate

8pmin S 8Cad+1N
in (2.77)), replace Nx and Ny by N, and collect the constants. m

Remark 2.55. We have already pointed out in Remark that the assumption
Pmin < logg(N) + Cyq is generally unsuitable for points distributed on a 2D manifold.
Again, we refer to [5, Section 5] for a detailed discussion of the 2D setting.

The following theorem concerning the complexity of Algorithm [2.42]is a summary
of the main results of this section.

Theorem 2.56. Let the matriz A be defined in and Py and Py be the cor-
responding sets of points with cardinalities Nx and Ny. Let N := max{Nx, Ny}.
Let Tx and Ty be the uniform box cluster trees constructed by Algorithm for the
sets Px and Py and Txxy the corresponding block tree constructed by Algorithm @
for some my > 0. Assume that there exists a constant Ciee > 0 such that the construc-
tion of the trees Tx, Ty, and Txxy does not require more than CyeN log(N) units of
storage and floating point operations. Assume further that the assumptions of Theo-

rems|[2.48 and[2.5) hold. Then the run-time and storage complezity of Algorithm
is of order O(N log(N)).

Proof. Step one and three of Algorithm [2.42] i.e. the construction of the uniform
box cluster trees Ty and 7Ty and the block tree Txyy, have the desired complex-
ity by assumption. The same holds for steps four and five due to Theorems [2.48
and Hence, it remains to show that step two in Algorithm has a complex-
ity of O(Nlog(N)). As every direction can be constructed with O(1) floating point
operations it suffices to estimate the number of all constructed directions.

For ¢ > ¢y¢ there exists only the trivial direction 0 which has to be stored only once.
For all other levels ¢ < /f; the number of directions is given by 6 - 4. Hence, in
total we need to compute and store at most

Ot 6 (40+ — 1)

1+26-4fhf—£=1+ - < 9. glurtl
=0

directions. By assumptions ([2.56)) and (2.68b|) we have lys+ 1 < prax < logg(N)+ Chaq.
Therefore the number of directions is of order O(N), since

2 . 4lurtl < 9 gCaatlogs(N) < 9 . gCaatlogs(N) — 9. 4Caa . . []






3 Numerical Experiments

The fast directional matrix vector multiplication in Algorithm allows us to ap-
proximate the matrix-vector product of a matrix A € CNx*M¥ a5 in and a
vector v € CM. The required number of floating point operations for this algorithm
is of order O(Nlog(N)) with N := max{Nx, Ny} as seen in Theorem [2.56f Hence
it is significantly less than the complexity O(Nx Ny ) of the direct evaluation, if Nx
and Ny are large. Furthermore we have seen that the approximation error converges
exponentially to zero with increasing interpolation degree m, which is used for the
directional approximation. This interpolation degree m as well as the separation con-
stant 7y and the highest level in the high-frequency regime /s have to be chosen for the
application of Algorithm [2.42] The choice of the latter two parameters is not immedi-
ate. If 7 is small, then we expect lower approximation errors by Theorem [2.29] but at
the same time a higher number of floating point operations for the evaluation due to
Theorems and Similarly large ¢y reduce the approximation error by The-
orem [2.29 but increase the computational effort, which is discussed in Remark [2.46]
This motivates the necessity of numerical experiments and a detailed parameter study;,
which we present below. To our best knowledge, such a parameter study is missing in
literature.

For the numerical experiments we implemented Algorithm in C++. The basis
of our code is an implementation of a fast multipole method for the Laplace equation
presented in [28]. We used the construction of the uniform box cluster trees (cf. Al-
gorithm of this implementation and adapted the other existing structures to our
needs. In particular we had to adapt the admissibility criteria for the construction of
the block tree (cf. Algorithm and to construct the sets of directions (cf. Algo-
rithm. In our implementation we take into account also the details of Section m
In particular we store each coupling matrix A.; s exactly once and compress it using
a partially pivoted ACA. The only other matrices we store are the non-directional
transfer matrices Ey introduced in Section [2.2.1] All other matrices appearing in Al-
gorithm [2.38| are used exactly once in a matrix vector multiplication. Hence, we do
not store them, but assemble them when needed. We note that all computations in
this chapter were executed sequentially on a PC with two Intel Xeon E5620 CPUs
running at 2.4 GHz and a total of 24 GiB of RAM.

For our numerical tests we focused on matrices A € CN*N with entries
explilr;—zkl)  5f 5 4 L
A K =] el IR (3.1)
0 if j =k,

95
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where Px = {z;}]L, is a set of points in R®. These matrices correspond to those
in (2.1)), if the sets of points Px and Py are chosen to be equal and the diagonal of the
matrix is set to zero to get rid of the singularities. We note that Algorithm is also
applicable for a matrix A as in , because the change of the diagonal affects only
the computation of the nearfield part g~ of the matrix vector product g = Av, which
is evaluated directly in Algorithm [2.42] Matrices of similar shape are of particular
interest for the solution of boundary value problems by means of boundary element
methods. In this setting the points in Py are scattered on a 2D manifold in R3, which
is why we focus on such sets of points.

In the following sections we consider matrices A € CV*V defined by for var-
ious sets of points Py and compute the matrix-vector product g = Av directly and
approximately using the fast directional matrix vector multiplication in Algorithm [2.42]
for some vectors v € CV. In Section we choose the points on the surface of the
cube [—1,1]3. We investigate how the choice of parameters influences the approxima-
tion quality, the memory requirements, and the runtimes of the fast directional matrix-
vector mlieultiplication. For this purpose we execute Algorithm [2.42]for various choices
of the parameters m, 1y, and ¢,y and compare the resulting vector g with the exact
result g = Av by computing the relative error ||g — §||2/||g||2- The comparison of the
runtimes and approximation qualities in Sections[3.1.2l and [3.1.3| motivates a parame-
ter selection strategy for 7y and ¢y which we discuss in Section In Section [3.2
we check if the parameters chosen according to these parameter choice strategies are
reasonable also in the case of points distributed on the sphere S? = {z € R3 : |z| = 1}.

We conclude the chapter by presenting computation results of two implementations
of Algorithm [2.42} one in which all stored coupling matrices A.;, are compressed
via ACA and one in which they are not. By comparing the relevant runtimes, ap-
proximation qualities, and the required storage for the coupling matrices we show that
compression strategies are crucial for a good performance of Algorithm [2.42]

Before we start with the parameter study we note that in other works the parame-
ter 7, from the criterion is chosen instead of /}; as a parameter for the algorithm
(cf. [5, [7]). However, these two parameters are closely connected, as seen in Theo-
rem 2.19]

3.1 Parameter study on the surface of a cube

To gain a better understanding of the effect of the parameters 7, and /¢ on Algo-
rithm [2.42] it makes sense to consider a simple geometry for a basic parameter study.
Hence, we consider only points on the surface of the cube [—1, 1] throughout this
section. In Section we describe a way to construct sets of points Px (L) whose
corresponding box cluster trees Tx are balanced. Then we start our parameter study
by first varying the separation constant 7y in some numerical experiments in Sec-
tion [3.1.2] This gives us an insight into suitable choices of 7,. We repeat the same for
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the parameter ¢, in Section [3.1.3] In Section we finally summarize our observa-
tions and discuss a possible parameter selection strategy. We note that the results in
Sections [3.1.2] and [3.1.3] are only a suitable selection of a large number of numerical
experiments which we conducted.

3.1.1 Construction of the point sets

To make the interpretation of the results easier we construct a set of points Py on
the surface of [—1,1]® such that the uniform box cluster tree Tx(Px) constructed
by Algorithm is balanced. In particular we want that all leaves of the tree are
on the same level and contain a similar number of points. For this purpose we fix
the number n,,,, = 150 of maximally allowed points in a leaf. We choose this number
since it guarantees that inadmissible blocks in the later matrix partition are reasonably
small, and at the same time admissible blocks corresponding to boxes at leaf level are
still large enough such that it is reasonable to approximate them. Then we choose a
level L € N for the leaves and divide each face of the surface 9([—1,1]*) uniformly
into 4% squares. On any square which does not touch an edge or corner of 9(|—1, 1]*)
we distribute 12 x 12 points on an equidistant grid on the inside of this square, to
ensure that the resulting points are pairwise disjoint. If a square touches an edge
but no corner then we distribute only 10 x 7 points on this square and in case it
touches a corner only 7 x 7. We denote the resulting set of points by Px(L). If we
use Algorithm to construct a uniform cluster tree Tx for the set of points Px (L)
and choose the box X = [—1,1]® as initial box, then all of the leaves of Tx are at
level L and contain at least 140 and at most 147 points. The set Px(2) is depicted in

Figure [3.1]

—05 T 05
X9 —1-1 X1

Figure 3.1: The set of points Px(2) on 9([—1,1]?)
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One could argue that this choice of points is inappropriate, because the regularity
of the points could lead to unrealistically low approximation errors due to the inter-
polation schemes used for the directional approximation (cf. Section . However,
we use Chebyshev nodes as interpolation points whereas the points in Px (L) lie on
equidistant grids. Hence, the points in Px (L) do not coincide with the interpolation
points in general and we can assume that this choice of points does not have a strong
impact on the approximation errors.

In the following sections we choose the wave number « depending on the sets of
points Px(L). The choice k = 3.14 - 2872 seems to be reasonable for the set Px (L) for
a fixed L. For this wave number the wavelength A = 27 /k is approximately 23X, By
construction of Px(L) there are about 12 points per length 2'=% and hence 48 points
per wavelength. This suffices to resolve the waves of the oscillatory factor exp(ir|z—y|)
sufficiently good, which is typically required in applications.

3.1.2 Variation of the separation parameter

We want to investigate the influence of the separation parameter 7, on the fast direc-
tional matrix vector multiplication in Algorithm [2.42] For this purpose we consider
the points Py (4) constructed in Section [3.1.1] whose cardinality is N = 194040, and
the corresponding box cluster tree Tx. We choose the wave number k£ = 12.56. Ad-
ditionally, we fix the highest level f,y = 3 in the high frequency regime, i.e. we let
only the leaf level of Tx be in the low frequency regime. Then we construct the block
tree Txxx(n2) by Algorithm for various choices of 7. The notation Txy x(72) is
used to emphasize the dependence on the parameter 7,. Finally we compute the ap-
proximation § of the matrix-vector product g = Av for the matrix A € CN*V in
and a vector v € CV, which we choose randomly but fixed for all the computations.
This approximation consists of the approximate farfield part ¢+ which is computed by
Algorithm and the nearfield part g~ computed by Algorithm [2.33] The choice
of 7, influences both parts.

Table contains the numbers of admissible leaf blocks L} (72) at the relevant
levels ¢ € {2,...,4} in Txyxx(n2), their sum, and the percentage of entries of the ma-
trix A, which are used for the compuation of the nearfield part g~ in Algorithm [2.33]
for some values of 7. These values were chosen suitably to show the effect of the
change of 7.

The nearfield percentage is given in the last column of the table. We see that for
increasing 1), it decreases until it reaches the fixed value 0.7202 for 1, > 5. The reason
is that for increasing 7, the admissibility criteria and become less restrictive,
i.e. more and more pairs of boxes (¢, s) with ¢ and s in Tx become admissible and as
a consequence the nearfield percentage decreases. If we choose 1y large enough only
pairs (t, s) satisfying dist (¢, s) = 0 remain inadmissible. This is the case for 7, =5 in
Table 3.1} Increasing 7s even further has no more effect on the nearfield percentage,
as these remaining pairs of boxes can never be admissible.
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Table 3.1: Number of admissible leaf blocks in T3, y(12) (levelwise and total) and the
percentage (near. %) of matrix entries used to compute the nearfield part g~
in Algorithm m (set of points Px(4), K = 12.56)

N level 2 level 3 level 4 total near. %
1 0 56 1649400 1649456  9.6439
2 0 47360 724200 771560  3.7384
3 0 65912 393072 458984  2.0736
4 0 71648 286848 358496  1.6923
5 0 78392 170592 248984  0.7202
6 8 78240 166368 244616  0.7202
7 176 73080 132192 205448  0.7202

10 1352 41472 49536 92360  0.7202

19 2504 12960 49536 65000  0.7202

Next we consider columns two to five of Table B.Il The first three of these columns
contain the number of admissible leaf blocks in L%,y counted at each of the levels
¢ € {2,...,4} separately, and the last their sum. We note that this sum corresponds to
the total number of M2L operations used for the computation of the farfield part §* in
Algorithm [2.38] For increasing 7, the total number of admissible leaf blocks decreases
strictly. Again the reason is that for increasing 7y the admissibility criteria
and are less restrictive. As a consequence non-leaf blocks in Tx . x (72) can become
admissible and are transformed into leaves by truncating the underlying subtrees. This
reduces the total number of leaves in Txx drastically, as every block (¢, s) in Txxx
has at least 16 children. Indeed every non-leaf box ¢ in Tx(4) has at least four children
due to the uniformity of the construction of the set Px(4) and the corresponding box
cluster tree T in Section [3.1.1} Hence, the children of a block (¢, s), which are formed
by all pairs of children of ¢t and s, are at least 16. Another effect of the increase of 7y
is that previously inadmissible leaves in Txxx(72) can become admissible, which leads
to an increase of the number of admissible blocks. However, the reduction of the total
number of leaves outweighs this transformation of inadmissible blocks in general. This
explains the decreasing behavior of the total number of admissible blocks. Similarly
one can explain the steady decrease of the number of admissible blocks at level four,
the initial increase and later decrease at level three and the increase at level two.

The numbers in Table suggest to choose 12 not too small. Indeed, we see that
for ny = 1 the nearfield percentage is almost 10, and the total number of blocks in the
block tree, which correspond to the subblocks in which we partition the matrix A, is
1649456, which is more than 8 N. Optimal in terms of the total number of admissible
blocks is the choice 7, = 19. However, we have not yet considered the approxima-
tion quality. For this purpose we compute the approximations ¢ of the matrix vector
product g = Av for the matrix A in and a given vector v for several choices of
the separation parameter 1y and interpolation degrees m. The resulting relative errors
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are presented in Table 3.2 We note that these errors are in general also influenced
by the choice of the stopping criterion used for the compression of the coupling ma-
trices by means of the ACA. We used the stopping criterion in [33, Algorithm 3.9,
Step 3.5] with eaca = 1075, A comparison between the errors in the compressed case
and the uncompressed case showes that the influence of the compression on the errors
in Table [3.2] is neglectible for this stopping criterion and our choices of parameters.
We note that this choice of exca is not optimal for all the following computations. In
particular for some choices of 7, and m we could choose larger exca and achieve a
better compression without disturbing the approximation quality. Only for the sake of
simplicity we consider the fixed parameter eaca = 1077 as long as it does not influence
the approximation quality.

Table 3.2: Relative errors ||g — g||2/]|g||2 for various separation parameters 7, and in-
terpolation degrees m and the estimated and predicted rate of convergence
(erc and prc); (set of points Py (4), k = 12.56, lyt = 3, eaca = 107°)

2 m=2 m=3 m=4 m=5 erc prc
1 219, 2133 1634 1.71_5 0.10 0.33
2 230, 237_3 2214 240_5 0.11 0.50
3 2475 253_3 2414 2515 0.10 0.60
4 270, 281_3 2954 3235 0.11 0.67
5 281, 331.3 3174 3.22_5 0.10 0.71
6 285, 3353 292, 3175 0.11 0.75
7 383, 643_3 840_, 1114, 0.13 0.78

10 6415 1125, 217_3 3.71_4 0.17 0.83

19 846, 190_, 6.41_3 1.60_3 0.25 0.90

In Table|3.2| we observe exponential convergence of the relative errors with increasing
interpolation degree m for all choices of the separation parameter ny. This is what
we expect from Theorem and Remark The last two columns in Table
contain an estimate of the rate of convergence of the relative errors, which we compute
by taking the quotient of the relative errors for m = 5 and m = 4, and a prediction
of this rate by Theorem [I.15] Although the estimate is very rough, it suggests that
the rate of convergence is much better than the predicted rate 1/p = 1/(1 4+ 2/ns).
The qualitative statements of Theorem [1.15|seem to apply, however. In particular, the
errors for a fixed interpolation degree m increase with increasing 7,. Only the errors
for ny, = 6 and m = 4 and m = 5, respectively, step out of row, as they are lower than
the respective errors for o = 5. Similarly the rate of convergence seems to increase
with increasing 7, in particular for larger values of 7.

All in all the results in Table suggest to choose 1y rather small. While the
approximation errors do not differ to much for 7, < 6 they get significantly worse for
higher 7. On the other hand we recall that the numbers in Table suggested to
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choose 15 as high as possible. Indeed, we observed that the percentage of nearfield
operations reaches its minimum for 7, > 5 and that the total number of admissible
blocks is strictly decreasing for increasing 7,. Hence by Tables and the choices
72 = 5 and 1y = 6 seem to be reasonable.

Finally we want to check if these choices are also reasonable in regard to the com-
putation times. In Table [3.3] we show the computation times needed for the evaluation
of Algorithm for several choices of the separation parameter 7. In regard to
Table we consider the interpolation degree m = 3 if 9, < 7, and m =4 if ny > 7.
These choices lead to relative errors which are of similar magnitude and can therefore
be compared well.

Table 3.3: Time in seconds required for the computation of the fast directional matrix-
vector product ¢ for several choices of 7, and m and the set of points Py (4).
The columns two to four contain the times needed for the setup, the com-
putation of the nearfield part ¢g—, and the computation of the approximate
farfield part g*. Column five contains the time required for the computa-
tion of g after setup, i.e. the sum of columns three and four. The last line
contains the time required for the exact computation of g = Av. (k = 12.56,
lhe = 3, enca = 107°)

9, M)  setup g g g
13.35 36120 3.54 364.75
7.39 135.93 2.07 138.01
525 7423 151  75.75
471 59.65 1.28  60.94

)
)
;
) 425 2340 1.08  24.49
)
)
4

5.93 23.38 1.08 24.46
5.37  23.39 0.98 24.38
) 6.77 23.38 1.32 24.71
19,4) 5.09 2339 1.17 24.57
exact 3810.26

The setup times in Table [3.3] include the times needed for the construction of the
uniform box cluster tree 7y and the block tree Tx.x(n2) as well as the times to
assemble the non-directional transfer matrices Ey introduced in Section [2.2.1] and to
assemble the compressed coupling matrices A.;s. We present them to show that they
are not extraordinarily high, but in the range of the computation times in column three
and four. If the matrix A in is used several times for matrix-vector multiplications
this setup is only required once. Therefore, we neglect the setup times in the sums in
column five.

The nearfield computation times, i.e. the times required for the computation of ¢—,
are given in column three of Table [3.3] Let us compare them with the time needed
for the computation of the exact matrix-vector product g = Av which is given in the
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last line of the same table. We see that they behave as we expect when considering
the nearfield percentages in Table [3.1] In particular, the nearfield computation times
are constant for ny > 5, and attain their minimum for such 7y. In comparison to the
farfield computation times the nearfield computation times are significantly higher.
Hence, it seems to be reasonable to choose 7y such that the nearfield computation
time is minimal.

Let us finally consider the farfield computation times in column five of Table |3.3
As expected we observe a decrease of these times for increasing 7, and fixed m = 3 up
to ne = 7. The slight increase of the farfield computation time for 7, = 10 and m = 4
is what we expect due to the increase of the interpolation degree. Overall, the farfield
computation times are in a similar range for 7, > 4.

In summary, we observe that Tables and give similar insights into the choice
of 1o. Both suggest to choose 7, sufficiently large. In particular the choice s > 5 seems
to be reasonable as for such 7, the nearfield percentage is minimized. Together with
the results in Table on the approximation quality we see that the choices ny = 5
and 79 = 6 seem to be preferable. For the sake of completeness we list the relative

errors and farfield times for these parameters and interpolation degrees m € {2,...,5}
in Table 3.4

Table 3.4: Relative errors ||g — g||2/|lg]l2 and computation times in seconds for the
farfield part g for fyy = 3, o € {5,6}, and m € {2,...,5}; (set of points
PX(4), Kk = 12.56, eaca = 10_5)

fhf =3 2 = 5 T2 = 6

m rel. error time gt | rel. error time g"
2 2.81 9 0.47 | 2.85_5 0.47
3 3.31_3 1.08 | 3.35_3 1.08
4 3.17_4 2.1212.92_4 2.12
) 3.22_5 3.86 | 3.17_5 3.87

Up to this point we have only talked about the set of points Px(4) and the cor-
responding matrix-vector multiplication. Let us now consider the set Px(5) with
cardinality N = 829176. As mentioned in Section [3.1.1] we choose the wave number
k = 25.12 for this set of points. Furthermore we set the highest level in the high
frequency regime ¢y = 4 to end up again with only one level in the low frequency
regime. Analogously as for the set Px(4) we consider the matrix A in and fix a
randomly constructed vector v € CV for the matrix-vector multiplication. As before
our goal is to find a suitable separation constant 7, for the fast directional matrix-
vector multiplication. Therefore, we used Algorithm for the computation of this
fast directional matrix-vector product g for several choices of 7, and interpolation de-
grees m and compared them with the exact result ¢ = Av. The results are given in
Table B.5
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Table 3.5: Relative errors ||g — gl|2/||g||2 for various separation parameters 7, and in-
terpolation degrees m and the estimated and predicted rate of convergence
(erc and prc); (set of points Py (5), k = 25.12, lys = 4, eaca = 107°)

n m=2 m=3 m=4 m=5 erc prc

4 48145 7043 917, 1.36_4 0.15 0.67
5 480_, 817_3 1.12_3 1.64_4 0.15 0.71
6 4845, 8383 1.14.3 1.72_4 0.15 0.75
7 506_, 931_3 1453 2194 0.15 0.78
10 6.07_5 1.10, 254_3 386_4 0.15 0.83

This time we have only considered a smaller number of separation parameters 7, due
to our findings for the set of points Px(4). Indeed, we have seen that choosing 7y too
small leads to large computation times, while choosing 7, too large leads to large errors.
In Table [3.5] we consider the approximation quality. We observe again an increase
of the approximation errors and a decrease of the estimated rates of convergence for
increasing 7o. The differences are only small, however. Only for 7o = 10 and m € {4,5}
the relative errors are about a factor two to three worse than the corresponding errors
for the other choices of 7s.

In Table |3.6] we show the computation times which are needed for the setup and
computation of the fast directional matrix-vector product g as well as the time for the
exact computation of ¢ = Awv. Similarly as in Table we choose the interpolation
degree m such that a similar approximation quality is achieved for all choices of 7s.
Choosing m = 4 for all 7, seems to be reasonable for this purpose.

Table 3.6: Time in seconds required for the computation of the fast directional matrix-
vector product g for several choices of 7, and m and the set of points Px(5).
The columns two to four contain the times needed for the setup, the com-
putation of the nearfield part ¢g—, and the computation of the approximate
farfield part g*. Column five contains the time required for the computa-
tion of g after setup, i.e. the sum of columns three and four. The last line
contains the time required for the exact computation of g = Av. (k = 25.12,
lne =4, eaca = 107°)

12 setup g gt g
) 2045 24427 1334  257.63
,4) 1649 9562 1089  106.54
)

14.56  95.92 10.21 106.15
,4)  13.07 9538  9.12 104.52
10,4) 10.81 95.81  6.50 102.34
exact 70575.70
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First we want to emphasize the huge difference between the times needed for the
computation of the approximate matrix-vector products, which lie in the range of a
few minutes, and the computation of the exact product, which requires more than
19 hours on our PC. This underlines the benefits of the fast directional matrix-vector
multiplication. Furthermore the large time required for the exact computation suggests
to choose 75 not to small. If we choose 7, = 1, for example, the nearfield percentage,
i.e. the percentage of entries of A needed for the computation of the nearfield part ¢,
is about 2.1, and we expect the nearfield computation time for 7, = 1 to be more than
20 minutes.

Let us further comment on the nearfield computation time. As in the case of the
set of points Px(4) it reaches its minimum for 7, > 5. Also the farfield computation
times behave as in the case before, i.e. they decrease for increasing ny,. The decrease
is greater this time. In particular for 7, = 10 the farfield computation time is clearly
lower compared to the rest.

When considering the results in Tables 3.5 and it is hard to speak of an optimal
choice of 7. While choosing 1, € {5, 6} leads to slightly better relative errors choosing
19 = 10 is preferable in terms of the computation time for the farfield part g*. However,
we note that in some applications an error twice as large might enforce a higher
interpolation degree. In such a case the choices 7, = 5 and 1, = 6 are preferable.
Nonetheless we collect the relative errors and farfield computation times for all three
choices of 7, in the separate Table [3.7]

Table 3.7: Relative errors ||g — g||2/|lg]|2 and computation times in seconds for the
farfield part g for fye = 3, o € {5,6}, and m € {2,...,5}; (set of points
Px(5), K =25.12, epaca = 1075)

by =4 mm=5 ne =06 n2 = 10

m rel. error time g* | rel. error time g* | rel. error time §*
2 4.80_4 2.35 | 4.84_5 2.16 | 6.07_5 1.22
3 8.17_4 5.49 | 8.38_4 5.12 | 1.10_, 3.14
4 1.12_54 10.89 | 1.14 34 10.21 | 2.54 3 6.50
5) 1.64_4 2043 | 1.72_4 19.62 | 3.86_4 13.07

By the computations and discussions above we have now a basic idea on how to
choose the separation parameter 7,. What we have not considered yet is how the pa-
rameter ¢ influences the fast directional matrix-vector multiplication in applications.
This is the topic of the following section.
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3.1.3 Variation of the number of high frequency levels

In Section [3.1.2| we have chosen the highest level in the high frequency regime ¢, = 3
for the set of points Px(4) and ¢, = 4 for Px(5). Here we want to investigate if these
choices are reasonable. For this purpose we repeat some of the computations from
Section for other choices of f;. Again, we consider first the set of points Py (4)

and the wave number x = 12.56.

Table 3.8: Relative errors ||g — §l|2/]|g||2 and computation times in seconds for the

farfield part g for ¢,y = 2 and several choices of m and 7,; (set of points
PX(4), Kk =12.56, eaca = 10_5)

by =2 | 1m0 =2 N2 =295 n2 =6

m rel. error time g* | rel. error time ¢g* | rel. error time gt
2 1.46_4 1.04 | 1.67_4 0.49 | 1.69_4 0.44
3 2.67_4 2.04 | 3.09_4 1.11 | 3.155 1.02
4 4.19_5 3.86 | 4.83_3 1.97 | 5.00_3 1.95
5) 5.60_4 7.10 | 6.43_4 3.43 | 6.80_4 3.41

In Table [3.8| we see some computational results for £, = 2. We only list the relative
errors and farfield computation times, since the choice of ¢y does not influence the
nearfield computation times and the setup time only slightly due to the different sets
of directions which have to be constructed. The separation parameters 7o = 5 and
172 = 6 are considered, since these are the reasonable choices for ¢y = 3 as seen in
Section [3.1.2 The results for 77, = 2 are listed for comparison, as we expect the
accuracy to be better for this choice of 1. The results for 1; would be misleading.
The reason is that for 7, = 1 there are almost no admissible blocks at level three in the
box cluster tree, which we see in Table [3.1} Changing fy¢ from three to two, however,
affects only these blocks.

If we compare the relative errors in Table for s = 3 and 1y € {5,6} with their
counterparts in Table for /1 = 2, then we note that the approximation errors are
significantly worse for £, = 2. At the same time the computation times decrease only
slightly if we choose f,y = 2 instead of f,y = 3. The same holds for 1, = 2, which
can be seen by comparing the results in Table |3.8 with the corresponding results in
Tables [3.2] and [3.3] Hence, the choice £,y = 2 appears to be inappropriate for the
considered data.

In Table [3.9] we see the relative errors and farfield computation times for the levels
by = 4 and fy = 5 and the separation parameters 1, € {1,5,6}. For m = 4 and
m = 5 we adapted the parameter epca for the stopping criterion of the ACA, to end
up with a similar accuracy as in the uncompressed case. In particular we have chosen
eaca = 107% for m = 4, and exca = 1077 for m = 5 instead of eqaca = 107°. The
results for 7y = 1 are used for comparison purposes. The relative errors for 7, = 1
and fn; € {4,5} are considerably lower than the corresponding errors for 7o = 1 and
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Table 3.9: Relative errors ||g — gl|2/|lgl|2 and computation times in seconds for the
farfield part g for ¢,y = 4 and ¢,y = 5, several choices of 75, and the inter-

polation degree m € {2,...,5}; (set of points Px(4), k = 12.56)

loy = 4 n =1 N2 =29 Ny =6

(m,eaca) | rel. error time gt | rel. error time g* | rel. error time g
(2,107°) | 1.64_, 2.06 | 1.31_, 0.98 | 1.31_, 0.98
(3,107°) | 1.19_4 4.17 | 2.09_3 1.81 | 2.10_3 1.80
(4,107%) | 7.72_ 9.56 | 3.25_4 3.99 | 3.26_4 4.02
(5,1077) | 3.97_; 20.90 | 3.63_5 8.52 | 3.65_5 8.50
lhg =5 n =1 M2 =95 =6

(m,eaca) | rel. error time ¢g* | rel. error time g | rel. error time gt
(2, 107°) | 1.14_5 2.95 | 1.07_4 2.04 | 1.07_4 2.23
(3,107°) | 1.25_4 5.55 | 1.60_3 3.78 | 1.62_3 3.77
(4,107%) | 8.08_ 11.79 | 2.31_4 7.57 | 2.32_4 7.57
(5, 1077) 5.44 4 24.01 | 2.03_5 15.65 | 2.05_5 15.71

(e = 3 in Table 3.2l Unfortunately, this does not hold for 1, € {5,6}. For f; = 4
and m > 4 the relative errors are even slightly worse, while for ¢,y = 5 they are only
slightly better. The farfield computation times on the other hand increase clearly.
Hence, the choice £y = 3 which we considered in Section seems to be reasonable
for the set of points Px (4).

Next we consider the set Py (5) for varying /¢ to see if also for this set of points the
choice fys = 4 of Section is preferable. We start by considering the results for

lns = 3 in Table [3.10]

Table 3.10: Relative errors ||g — gl|2/]|g|l2 and computation times in seconds for the
farfield part g for s = 3, o € {5,6,10}, and m € {2, ...,5}; (set of points
Px(5), K = 2512, EACA = 10_5)

by =3 | m2=05 m2 =6 n2 = 10

m rel. error time §* | rel. error time g* | rel. error time g%t
2 1.85_4 2.16 | 1.83_4 2.14 | 1.87_4 1.05
3 3.70_5 5.03 | 3.69_, 4.67 | 3.69_, 2.66
4 6.43_3 9.63 | 6.43_3 8.92 | 6.71_3 5.16
5) 1.01_5 17.02 | 1.01_5 15.82 | 1.06_3 9.30

Let us compare this results with those in Table[3.7] As in the case of the set Py (4)
we see that reducing /¢ leads to significantly larger errors while the computation
times decrease in comparison only slightly. We draw the conclusion that for Px(5)
and x = 25.12 we should choose the level ¢, > 4.

In Table we show the computational results for the choices f;,; = 5 and £, = 6.
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Table 3.11: Relative errors ||g — g||2/]|g|l2 and computation times in seconds for the
farfield part g for ¢,y = 5 and fy = 6, several choices of 7., and the
interpolation degree m € {2, ...,5}; (set of points Px(5), k = 25.12)

lpe =5 M2 =95 n2 =06 n2 = 10
rel. error time §* | rel. error time ¢ | rel. error time gt
2, 1075) 1.84_, 4.47 1.87_, 4.31 2.42_5 3.32
3.107%) | 2744  9.38 284 5  9.07 472, 6.94
4.99_4 18.19 5.03_4 17.66 1.13_5 14.03
4.51_5 39.76 4.71_5 39.07 1.77_4 31.88
nt = 6 N2 =9 ne =06 n2 =10
m,eaca) | rel. error time ¢ | rel. error time gt | rel. error time gt
2, 10_5) 1.30_, 10.33 1.31_, 10.23 1.75_5 9.32

) 1.87_3 19.84 1.91_5 19.63 2.42_4 17.88
0_5) 3.50_4 39.04 3.53_4 39.08 6.61_4 37.34
07°) | 2.36_5 85.94 2.44_5 86.22 8.24 _5 82.64
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We have adapted the parameter e5cp for the stopping criterion of the ACA here again
whenever needed. Let us first consider the results for /s = 5 in comparison with the
results for /,; = 4 in Table[3.7 We observe that the errors for given 7, and m decrease
by a factor between two and four, while the computation times almost double when
we choose (¢ = 5 instead of f,;. This makes a direct comparison difficult. Comparing
the results for given 7, and m for the choice ¢y = 5 with the results for ¢,y = 4 for
the same 1y but the interpolation degree m + 1 simplifies the discussion. Indeed, we
see that then the approximation errors for ¢, = 4 are more than fifty percent lower
while the computation times are only slightly higher. Hence, it seems to be preferable
to choose f,y = 4 and increase the interpolation degree if higher accuracy is needed.

The results for ¢y = 6 can be compared well with the results for ¢,y = 5. We
observe that the relative errors are more or less halved, while the computation times
are about doubled for fixed 7, and m when we increase ¢,y = 5 by one. Increasing
the interpolation degree m instead leads also to similar computation times, but far
better approximation errors. Hence the choice ¢y = 6 appears to be worse then the
choice f},; = 5, and in particular worse then the choice ¢,y = 4. Again, we come to the
conclusion that the choice ¢,y = 4 considered in Section [3.1.2]is reasonable for the set
of points Px(5).
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3.1.4 A parameter selection strategy

Based on the insights which we gained in the previous two sections we present a
strategy to choose the parameters 7, and ¢ for the execution of Algorithm [2.42
This strategy must be understood as a rule of thumb and not a mathematically sound
parameter choice rule, as it bases only on the few observations and conclusions we
drew from the simple setting of points on the surface of a cube.

We start with the choice of the level f¢. This level is used to distinguish the low
and high frequency levels in the box cluster trees in Algorithm [2.42] Boxes at levels
¢ < ly¢ are considered to be in a high frequency setting, while boxes at level £ > /fy¢
are in a low frequency setting. Hence, it seems reasonable to choose fy¢ not arbitrarily
but depending on the size of the boxes, i.e. the geometry, and furthermore on the wave
number . An implicit distinction of the frequency regimes is already incorporated in
the admissibility criteria and (A3). Indeed, we have seen in Section that
for two boxes ¢t and s the value of x max{diam (), diam (s)} decides which of these
criteria is stronger and has to be considered therefore. If

k max{diam (t) ,diam (s)} < 1,

then the standard separation criterion is stronger, else the newly introduced
(high frequency) criterion . This motivates to choose the level /¢ depending on
the products kqy, where ¢, denotes the diameters of the boxes at level ¢ in a uniform
box cluster tree. In particular, it seems reasonable to choose £} such that

Kqe, > C and kg1 <C (3.2)

for a suitable constant C. We determine such a constant by investigating the choices
of fy¢ in the above parameter study.

In Section by we chose fy = 3 for the wave number k = 12.56 and the
points Px(4) on d([—1,1]), constructed in Section [3.1.1l For the set Px(5) and
k = 25.12 we chose ¢ = 4. In Section |3.1.3| we observed that these choices are
reasonable compared to other choices of /. In case of the set Px(4), the wave num-
ber k = 12.56, and the level ¢}y = 3 there holds

3
Ko 41 = 12.56 ¢4 = 12.56 - % ~ 2.72.

The same can be shown for the set Px(5), the wave number x = 25.12 and the level
lyy = 4, i.e. in both cases holds for C' =~ 2.72. In Section we saw that the
choices s = 2 and ¢y = 4 for Px(4) and k = 12.56 lead to worse relative errors
and worse computation times, respectively. The corresponding constants C' for these
levels would be 5.44 and 1.36, respectively. Similar effects were observable for Px(5),
k = 25.12, and the choices ¢, = 3 and ¢,y = 5. However, the choice {1,y = 5 appeared
to be only slightly worse than /1,y = 4 in this example. Hence we suggest to choose £y¢
such that holds for a C' close to 2.72, preferring the case 1.36 < C' < 2.72. We
summarize this in the following remark
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Remark 3.1 (Parameter choice rule for fy). For given x and a box cluster tree Ty
choose the highest level in the high frequency regime ¢, such that (3.2)) holds for a
constant C' close to 2.72, preferably 1.36 < C' < 2.72.

A drawback of the above parameter choice rule is the inconsistency of the high
frequency regimes introduced by this choice of ¢y and the natural distinction of regimes
introduced by the admissibility criteria and . In the case of the set of
points Px(4), the wave number &, and the level ¢, = 3, for example, the level ¢ = 4
satisfies ¢ > f¢, which means that it is in the low frequency regime corresponding
to fnr. However, we use the (high frequency) admissibility criterion to control the
distance of boxes at level four, because gsx = 1.36 > 1 and, therefore, the criterion
is stronger than (A1]). Hence, it would be reasonable to substitute with a criterion
like

x max{diam (X) , diam (Y)}* < nyqp,, 1 dist (X, Y),

for which the frequency regimes would coincide. With this criterion the theoretical
results on the approximation quality and the complexity would still hold up to a change
of constants. However, this new criterion would influence the construction of the block
trees in Algorithm [2.26] and in particular also the choice of the separation constant 7.,
which is why we keep the criterion (A3]).

Finally we discuss the choice of the separation parameter 7,. We recall that this
parameter appears in the admissibility criteria and and therefore controls
which blocks (t, s) in the block tree Tx x are admissible. In Section we observed
that it is crucial for low computation times to choose 7, such that the number of
inadmissible blocks in Txxx(72) is minimal. This means that for the chosen 7, the
only remaining inadmissible blocks (¢, s) in Txxx(72) should satisfy dist (¢, s) = 0. For
general geometries this is probably a too strong requirement. Indeed, if there are leaves
at high levels ¢ in the box cluster tree T, then there are corresponding leaves at level ¢
in the block tree. These leaves become admissible only if 7y is chosen considerably
high, which can lead to a bad approximation quality. Hence minimizing the number
of all inadmissible blocks seems to be inappropriate. However, we can choose 1y such
that the number of all inadmissible blocks at low frequency levels £ > fy¢ is minimized.
Let us describe how to choose 7, for this purpose.

In a uniform box cluster tree Tx the boxes are arranged on a regular grid. Two
boxes t and s do not touch if there is at least a box between them in this grid.
This means that the minimal distance for two boxes ¢ and s at level ¢ in Ty with
dist (¢, s) # 0 is one edge length of a box at level ¢, which is q,/v/3, where g, denotes
again the diameter of the boxes at level /. Our goal is to choose 7, such that these
boxes are admissible, if ¢ > f;. For this purpose we distinguish two cases.

Let first ¢ > /u¢ + 1 such that kg, > 1. Then for all boxes t and s at level ¢ the
admissibility criterion (A3]) implies (AT)). In particular ¢ and s with dist (¢, s) = ¢,/v/3
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are admissible if (A3]) holds, i.e.

2 : M24q¢
kq; < modist (¢, s) = —,
¢ 2 ( ) \/g

which is equivalent to

2 > V3K (3.3)

Let now £ > £ +1 but kg, < 1. Then ¢ and s with dist (¢, s) = ¢;/+/3 are admissible
if (A1) holds, which means

. 12qe
< nodist (t,5) = —,
qe < npdist (¢, 5) NG
or equivalently

n > V3. (3.4)

By combining (3.3) and (3.4)) we see that the number of inadmissible blocks at all
levels ¢ > /¢ is minimized, if we choose

Ny > \/gmax{l, KQepe+1}-

In particular a suitable choice for 7y is given by
[@ max{1, WM“}] , (3.5)

where [«] denotes the least integer greater than or equal to v as usual. Again, we
summarize this parameter choice rule in a separate remark.

Remark 3.2 (Parameter choice rule for ;). For a given s, a given uniform box cluster
tree Tx and a fixed level ;¢ choose the separation parameter 7y such that (3.5) holds.

In the discussion of the parameter choice of /¢ we observed, that in the computations
in Section the product kg, +1 was approximately 2.72 for the set of points Px(4),
k = 12.56, and fyy = 3, as well as for Px(5), x = 25.12 and f,; = 4. Hence in these
examples there holds \/gquhfﬂ ~ 4.71 and by the parameter choice rule in Remark
we should choose 17, = 5 in both settings. This choice appeared to be reasonable in
the computations, in particular with respect to the approximation quality.
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3.2 Further numerical experiments

In all previous computations we focused on sets of points on the surface of the
cube [—1,1]*. Furthermore these points were chosen such that corresponding uni-
form box cluster trees were balanced. In this section we want to consider a more
general setting. For this purpose we consider points on the surface of the sphere
S? = {z € R%: |z| = 1} and investigate the fast directional matrix vector multiplica-
tion for the corresponding matrix A in (3.1)), similarly as in Sections [3.1.2 and [3.1.3]
It is our goal to see if the choice of the parameters according to Remarks and
is reasonable in such a more general setting.

For the computations in this section we consider the sets of points P (L). These sets
are constructed by projecting the points in the sets Px (L) constructed in Section m
onto the sphere S2. In Figure we present the set P{(2).

0.5
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o
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i) —1-1 T

Figure 3.2: The set of points P{(2) on the sphere S2

The uniform box cluster trees for these geometries are constructed by Algorithm
using the initial box X = [~1,1]> and allowing at most ny,., = 150 points per leaf
box. The resulting box cluster trees are not balanced anymore, which we observe in
Table [3.12] In this table we compare the number of leaves in the box cluster trees
Tx(Px(5)) and Tx(P{(5)). The entries for levels less than four and greater than
seven are missing, since for these levels there are no leaves in either of the two trees.
In Tx(Px(5)) all leaves are at level five, which is the depth of this tree. In Tx (Pg(5))
the majority of the leaves is at level six, but also an other levels we find some leaves.
This is the typical situation for general sets of points.



112 3 Numerical Experiments

Table 3.12: Comparison of the number of leaves in the trees Tx (Px(5)) and Tx (P5(5))
corresponding to the points Py (5) on the surface of [—1,1]* and the points
P{(5) on the sphere S?

box cluster tree level 4 level 5 level 6 level 7
Tx(Px(5)) 0 5768 0 0
TX(P)S((E))) 240 1760 13824 168

Let us check if the fast directional matrix vector multiplication given in Algo-
rithm performs well for such general sets of points. For the following compu-
tations we consider the set of points Pg(5) with cardinality N = 829176 and choose
the wave number x = 25.12, i.e. the same as for Px(5) in the calculations in Sec-
tions [3.1.2) and [3.1.3, We consider the matrix A in for the points in Pg(5), use
Algorithm to compute the approximation ¢ = ¢g* + ¢~ of the matrix-vector prod-
uct g = Aw for a random but fixed vector v, and compare the computational results for
several choices of the parameters £y, 72, and interpolation degrees m € {2,...,5}. In
all computations the parameter e5ca for the stopping criterion of the ACA is a priori
chosen sufficiently high to avoid an influence on the relative errors. In particular, we
choose a lower parameter for m = 5.

Table 3.13: Relative errors ||g — gl|2/]|g|l2 and computation times in seconds for the
farfield part g* for ny € {4,5,10}, ly € {3,...,5}, and interpolation de-
grees m € {2,...,5}, together with the corresponding computation times
in seconds for the nearfield part g~. (set of points P{(5), k = 25.12)

ny =4 N2 =195 ne = 10
(m,eaca) | rel. error time T | rel. error time g | rel. error time ¢t
by =3 (2,107°) |2.65_, 5.00 | 2.51_4 3.17 1 2.81_4 2.01
(3,107°) | 4.75_, 10.92 | 4.75_, 7.58 | 5.09_5 5.16
(4,107%) | 9.09_, 20.67 | 9.45_4 14.56 | 9.92_, 10.04
(5,107%) | 1.57_3 36.16 | 1.62_3 25.78 | 1.68_3 18.10
ly=4 (2,109 |6.02_, 5.05 | 6.80_s 333 | 8.15_, 2.22
(3,10°) | 8.74_, 11.40 | 1.06_, 8.04 | 1.50_, 5.65
(4, 10_5) 1.21_5 21.85 ] 1.50_3 15.73 | 2.66_3 11.58
(5,10°6) | 1.50_, 39.20 | 1.96_, 28.90 | 4.50_, 21.72
by =5 (2,107°) | 1.70_4 6.23 | 1.98_, 4.55 | 3.20_5 3.39
(3,107%) | 1.95_, 14.01 | 2.49_, 10.65 | 5.36_3 8.33
(4,107°) | 2.26_4 28.13 | 3.19_4 22.36 | 9.74_4 18.28
(5,107%) | 2.46_5 66.70 | 3.58_5 52.65 | 1.58_4 45.09
time g~ 375.80 224.70 125.28
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Let us first consider the relative errors ||g — g||2/]/g]l2 and the computation times
of the farfield part ¢ for different 7, and f,¢ in Table The parameter rules in
Remarks and suggest to choose s = 4 and 1y = 5, as in the case of the set of
points Px(5). Hence, we take a closer look at this choice.

Compared to the relative errors for £,y = 3 the relative errors for ¢y = 4 are clearly
lower for fixed 7, and interpolation degree m, while the farfield computation times do
not differ much. Therefore, ;¢ should not be chosen smaller than four. The comparison
of the errors for f,y = 4 and f,y = 5 is more complicated. Both choices have their
advantages. While choosing /1y = 4 leads to better farfield computation times and a
lower increase of these times for increasing m, choosing ¢;,; = 5 leads to better relative
errors and a faster decrease of these errors. However, none of the two choices appears
to be significantly better than the other.

Next we want to compare the results for different choices of 7, for fixed ¢ys € {4, 5}.
We observe that the choice 7, = 5 is a good compromise when considering the relative
errors and farfield computation times. The farfield computation times for n, = 5 are
lower than the times for 1o = 4 but higher than those for 7, = 10. At the same time
the errors for 7, = 5 are worse than the errors for 7, = 4 but better than those for
12, = 10. We note further, that the errors for 7, = 4 and 7, = 5 appear to converge
faster to zero with increasing m than the errors for ny = 10, while the computation
times seem to behave similarly for all three choices with increasing m.

What we have ignored so far are the nearfield computation times, which are given
in the last line of Table Comparing them shows that the only acceptable choice
in this example is 7, = 10. Indeed, for the other choices of 7, the nearfield times are
significantly higher, in particular in regard to the farfield computation times. Only if
the desired accuracy is high enough, i.e. when the farfield computation times dominate
the time required to compute § = g™ + g~, we expect a better performance for the
choices 1o = 4 and 7y = 5 due to the better convergence of the errors.

The conclusion which we draw from the test on the surface of the sphere is that the
parameter selection strategy presented in Section is only partially applicable to
general geometries. While the choice of #}; according to the parameter choice rule (3.1
seems to be reasonable, the choice of 7y according to the parameter choice rule [3.2]is
too restrictive for general examples. In particular, if only a low accuracy is required
minimizing the number of all inadmissible blocks of the matrix A seems to be crucial
for a good performance.
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3.3 Effect of the compression via ACA

For all the computations in the previous sections we used an implementation of Algo-
rithm in which we compressed the occuring coupling matrices A.; s in step three
with the adaptive cross approximation (ACA). Here we present an example which
shows the benefits of this compression.

Let us consider the set of points Py (5) with cardinality N = 829176 on the surface of
the cube [—1, 1]3, as constructed in Section[3.1.1} Let the matrix A be given by for
this set of points and the wave number x = 25.12. We repeat the same computations
as in Section with the same vector v and the parameters 7, = 5 and f; = 4,
once with compression and once without. Then we compare the computation times of
the farfield part g*, the required storage for the coupling matrices, and the relative

errors ||g — ¢gl|2/]|g]|2, where ¢ = Awv is the exact matrix vector product and § its
approximation computed by Algorithm The results are given in Table [3.14]

Table 3.14: Relative errors ||g—g|2/||g|l2, computation times in seconds for the farfield
part §* and required storage for the coupling matrices A, s for implemen-
tations of Algorithm with compression (ACA) and without compres-
sion (direct). (set of points Px(5), k = 25.12)

rel. error time g* storage
(m,eaca) | ACA direct ACA  direct | ACA direct
(3,1073) | 8.15_3 8.16_3 3.29  46.85 | 107.6 MiB 614 MiB
(4,107°) | 1.12_3 1.10_3 10.89 134.02 | 436.4 MiB 2.3 GiB
(5,107°) | 1.64_4 1.64_4 20.43 446.69 | 754.4 MiB 6.8 GiB

In contrast to Section we reduce the parameter eyca for m = 3, choosing
caca = 1072 instead of epcp = 107°. In Table we observe that this has no
negative effect on the approximation quality. However, it further reduces the required
storage for the coupling matrices and the computation time of the farfield part g7 .
Indeed, we see in Table that for 7, = 5, m = 3, and exca = 1075 the computation
time is 5.49 while it is 3.29 for eaca = 1072, For m = 4 choosing exca = 107* leads
to an error of 1.39 - 1073, which is why we retain exca = 107°.

A comparison of the results in Table shows why a compression of the coupling
matrices A.; s is crucial. While we observe that the relative errors for the imple-
mentation of Algorithm with and without compression are nearly identical, the
computation times and storage requirements for the coupling matrices differ essen-
tially. For m = 3 and m = 4 the required storage is reduced by a factor greater
than five, and the farfield computation times by a factor greater than twelve. Even
better, for m = 5 the storage is reduced by a factor greater than nine and the farfield
computation time by a factor greater than 21.

In addition we see in Table that also the setup time is significantly lower for the
implementation including the compression of the coupling matrices. We recall that
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these setup times include the required time for steps one to three in Algorithm [2.42]
i.e. the construction of the tree structures and directions, as well as the times to
compute and store the non-directional transfer matrices E] introduced in Section [2.2.]]
and the coupling matrices A, ;.

Table 3.15: Setup times in seconds for the implementations of Algorithm with
compression (ACA) and without compression (direct). (k = 25.12, set of
points Px(5))

time setup
(m, 5ACA) ACA direct
(3,1073) 4.64  51.60
(4,107°) 16.49 150.96
(5,107°) 28.51 371.22

The difference in the setup times is caused by the different computation of the
coupling matrices A.; s, since the two considered implementations are identical up
to this computation. In Section [2.2.1] we have mentioned that the approximation
of a coupling matrix A.,, by means of ACA requires only O(r*(m + 1)*) floating
point operations, where r is the rank of the resulting approximation, while the direct
computation of such a matrix requires O((m + 1)°®) floating point operations, which
is significantly more if r> < (m + 1)3. This explains the significantly lower setup
times for the implementation of Algorithm with compression compared with the
implementation without compression.

In conclusion, we see that by compressing the coupling matrices A.; s by means
of ACA we do not only reduce the farfield computation time but also the setup time
of Algorithm [2.42] The only drawback is the additional parameter exca which has
to be introduced for the stopping criterion of the ACA. However, it seems sufficient
to choose this parameter close to the expected relative error to achieve reasonable
approximations.
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In this thesis we discussed directional single- and multi-level-approximations of the
Helmholtz kernel f based on polynomial tensor interpolation. We introduced admissi-
bility criteria that guarantee a suitable approximation quality. In particular we proved
that the directional single- and multi-level approximation errors converge exponentially
to zero with increasing polynomial degree m. Subsequently we derived an algorithm
for fast directional matrix-vector multiplications which is applicable for matrices gen-
erated by the Helmholtz kernel. For this purpose we used a clustering strategy based
on uniform box cluster trees. We constructed hierarchical sets of directions and proved
that they are suitable for the directional approximation. An appropriate partitioning
strategy allowed us then to split the matrix-vector product in a nearfield and farfield
part, and to approximate the latter using the directional multi-level approximation
of the kernel f. We analyzed the complexity of the resulting Algorithm [2.42] In
particular, we proved that the storage and runtime complexity of this algorithm is of
order O(N log(N)) under suitable assumptions on the wave number x, the geometry,
and the degrees of freedom N. The accuaracy and performance of the fast direc-
tional matrix-vector multiplication was further investigated in numerical experiments
for which we implemented it in C++. To understand the effects of the separation
parameter 75 and the parameter ¢,y on the accuracy and runtimes we conducted a
parameter study. Its results lead to a heuristic parameter selection strategy.

There are still a few details in this thesis which are missing or could be improved:

e There is room for improvement in our complexity estimate of Algorithm [2.42]
We have already pointed out that the estimates which we proved are valid in
general only for points distributed more or less uniformly in a 3D domain. The
complexity esimate in [5], which holds for suitable 2D manifolds is not directly
applicable in our setting, since it requires rather balanced cluster trees. However,
we are optimistic that it can be adapted to our setting.

e The numerical tests on the surface of the sphere presented in Section showed
that further investigation is required for the development of reliable parameter
selection strategies for the parameters 7, and fy,; in Algorithm [2.42] In particular
a broader range of wave numbers and degrees of freedom should be considered in
the numerical examples in future works.

e One of the motivations for the derivation of the fast directional matrix-vector
multiplication was its relevance for the solution of boundary value problems for
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the Helmholtz equation by means of boundary element methods. In this thesis,
however, we have not considered such an application, because it would require
some further adaptions of the theory and the implementation. Let us shortly
discuss some of the differences and obstacles. In the setting of boundary element
methods, we typically do not deal with sets of loose points on some 2D manifold,
but sets of elements of the discretization of the boundary. In case of Galerkin
discretizations the matrix entries are furthermore given by some surface integrals
over these elements, and not simple function values. The matrix entries in inad-
missible blocks need to be evaluated directly. Note that this requires to evaluate
possibly singular integrals. On the other hand, the matrix entries in admissi-
ble blocks can be approximated using some quadrature formulas, resulting in a
similar setting which we considered in this thesis, i.e. sets of points and function
values as matrix indices. For the computations it makes sense to keep the points
corresponding to an element together. However, if we build a uniform box clus-
ter tree by Algorithm then the points corresponding to a common element
can be contained in different boxes. To overcome this problem we could pad all
boxes at a certain level in the uniform cluster tree equally such that each element
would be completely contained in a box. While the uniformity of the boxes would
be preserved like this, other basic properties would be lost with this approach.
All these changes would in particular require some new parameter studies for 7,
and ghf.
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