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Abstract

Suppose that the first m Fourier coefficients of a piecewise analytic function are given. Direct expan-
sion in a Fourier series suffers from the Gibbs phenomenon and lacks uniform convergence. Nonetheless,
in this paper we show that, under very broad conditions, it is always possible to recover an n-term ex-
pansion in a different system of functions using only these coefficients. Such an expansion can be made
arbitrarily close to the best possible n-term expansion in the given system. Thus, if a piecewise polynomial
basis is employed, for example, exponential convergence can be restored. The resulting method is linear,
numerically stable and can be implemented efficiently in only O (nm) operations.

A key issue is how the parameter m must scale in comparison to n to ensure recovery. We derive
analytical estimates for this scaling for large classes of polynomial and piecewise polynomial bases. In
particular, we show that in many important cases, including the case of piecewise Chebyshev polynomials,
this scaling is quadratic: m = O (n2) Therefore, with a system of polynomials that the user is essen-
tially free to choose, one can restore exponential accuracy in n and root exponential accuracy in m. This
generalizes a result proved recently for piecewise Legendre polynomials.

The method developed in this paper is part of new numerical framework for sampling and reconstruc-
tion in abstract Hilbert spaces, known as generalized sampling. This paper extends previous work by the
authors by introducing a substantially more flexible framework which allows for sampling and reconstruc-
tion with respect to different inner products. In the final part of this paper we illustrate the application of
generalized sampling to a related family of problems.

1 Introduction

The Fourier expansion of an analytic and periodic function f converges exponentially fast in the truncation
parameter m. For this reason — as well as the fact that the expansion can be computed rapidly via the Fast
Fourier Transform (FFT) — such approximations are extremely widely used in all areas of computational
mathematics, with one important instance being the spectral solution of partial differential equations (PDEs)
[15, 19]. However, rapid convergence is lost when the function is no longer analytic. Indeed, when f is only
piecewise analytic, one encounters the familiar Gibbs phenomenon. This not only destroys local accuracy
— characteristic O (1) oscillations are witnessed near each jump in the function — it also inhibits global
approximation: the truncated expansion converges only very slowly in the L2 norm, and not at all when the
error is measured in the uniform norm. Notably, this issue arises when computing spectral approximations
to PDEs that develop shocks — hyperbolic conservation laws, for example [31, 41].

This naturally leads to the following question: given the first m Fourier coefficients of a piecewise
analytic function f, how can one recover high orders of approximation? The problem is not new, and there
have been many different approaches developed for its solution (see, for example, [2, 11, 12, 17, 18, 22,
23, 24, 25, 52] and references therein). Of this large collection, perhaps the most successful and commonly
used is the method of spectral reprojection [30, 33, 34, 35]. Introduced by D. Gottlieb et al [35], in this
approach the Fourier coefficients of f are used to approximate the first n = O (m) coefficients in a new



basis of piecewise polynomials (the reconstruction basis). Provided this basis is chosen appropriately, one
obtains exponential accuracy in m. To date, spectral reprojection has been successfully used in a range of
applications, including image reconstruction [9, 10], and the postprocessing of spectral discretizations of
hyperbolic PDEs [28, 31, 41].

Whilst spectral reprojection has been widely successful, there are a number of drawbacks. In particular,
spectral reprojection achieves rapid convergence by employing a particular choice of reconstruction basis.
Herein lies a problem. Only very few bases (known as Gibbs complementary bases [30, 34]) have this
property, with the two most commonly used being ultraspherical (Gegenbauer) and Freud polynomials. In
both cases, however, the parameter o defining the polynomials must scale linearly with n. This is not
only computationally inconvenient — changing n requires recomputation of the whole reprojection basis
— in addition, a rather careful selection of parameters must be employed to ensure such convergence and
avoid potentially a Runge-type phenomenon [16]. Because of the stringent requirements placed on the
reconstruction basis, spectral reprojection consequently affords little flexibility to the user. At the very
least, Gegenbauer and Freud polynomials are no where near as easy to use and manipulate as Chebyshev
polynomials, for example, with the latter being amenable to the FFT. Another issue, as shown empirically in
[7], is that, even if exponential convergence occurs, the rate of this convergence in the Gibbs complementary
basis may be quite slow in practice, meaning that many Fourier coefficients may be required to achieve high
accuracy.

With this in mind, the purpose of this paper is to consider a different approach based on an alternative
idea. Unlike spectral reprojection, where the reconstruction basis must be suitably chosen to ensure rapid
convergence, the method we develop in this paper allows the user to employ an arbitrary basis. In other
words, we address the following problem:

Problem 1.1. Given the first m Fourier coefficients of a piecewise analytic function f, where m is suffi-
ciently large, recover an approximation f, ., to the n-term expansion Q,, f in an arbitrary basis of piece-
wise polynomials (the reconstruction basis) orthogonal to with respect the inner product (-,-) satisfying
If = famll < ||f — Qunfll as n,m — oo, where ||-|| is the corresponding norm corresponding.

Here and elsewhere we use the notation a,, < b,, for nonnegative sequences {a,}5>; and {b,,}22; to
mean that, for all sufficiently large n there exist ¢1,co > 0 such that c;a,, < b, < c2a,. Observe that
If = faml < |If — Qnf|l implies that the approximation f, ., is quasi-optimal to f from the set P,,: as
n — 00, fn,m converges to f at precisely the same rate as the best approximation Q,, f.

As we show, by letting m vary independently of n, the restriction of having to employ a Gibbs comple-
mentary basis is avoided. This allows one to use far more convenient polynomial bases in reconstruction,
such as the aforementioned Chebyshev basis. Note that the case of (piecewise) Legendre polynomial bases
was developed in [7] (therein several examples demonstrating improved performance over spectral reprojec-
tion were also given). The main contribution of this paper (see §1.4 for a more detailed description) is to
generalize this work to arbitrary bases of piecewise polynomials.

1.1 Reconstructions in Hilbert spaces

Our solution to Problem 1.1 is based on recasting it in terms of sampling and reconstruction in abstract
Hilbert spaces. To this end, let H® and H? be subspaces of a vector space V that form Hilbert spaces with
respect to the bilinear forms (-, -)s and (-, -)r. Suppose that {1);}22,,{¢;}52, are orthonormal bases for
(H%, {-,-)s) and (H, (-, ) g) respectively (the sampling and reconstruction bases), and let U C HF be a
subspace (U will consist of those functions f we wish to reconstruct). For f € U, let

fi={fidi)s, F=1,2,...,
be the samples of f. The method we develop in this paper is designed to solve the problem:

Problem 1.2. Given the first m samples fl, cee fm of f € U, recover an approximation f, y, to Q, f
satisfying || f — famllr < ||f — Qufllr, where Q,, : (HE (-,Yg) — T, := span{é1,...,dn} is the
orthogonal projection.

It transpires that, under certain assumptions, this problem is solvable, and the resulting framework is
linear, and completely numerically stable. The key is that m must scale appropriately to n. The required
scaling can be derived numerically, and, in the cases we consider in this paper, analytically.



It is straightforward to see that this framework can be applied to Problem 1.1. In particular, consider
the simple scenario where f is analytic, but nonperiodic (equivalently, f : T — R has a jump at z = —1,
where T = [—1, 1) is the unit torus). Given the Fourier coefficients of f, we would like to reconstruct in the
orthonormal basis of Chebyshev polynomials ¢;(z) = ¢;T;(z) of the first kind (for example), where

Tj(x) = cos(jarccosz), j=0,1,2,...,

and ¢y = %, cj = \/%, j # 1. Given that the polynomials T} are orthogonal with respect to the weight

function w(z) = (1 — 22)~2, we thus let HS = L2(—1,1) and H® = L2 (—1,1) (the spaces of square-
integrable functions and weight square-integrable functions with respect to the weight function w respec-
tively), and define ¢ (x) = % exp(ijmz) to be the standard Fourier basis.

As is no doubt apparent to the reader, Problem 1.2 is actually far more general than Problem 1.1. Indeed,
the abstract framework introduced to solve Problem 1.2 can be applied far more widely than the problem of
reconstructing from Fourier data. We shall discuss several other important applications of this framework at
the end of this paper. In particular, we illustrate how this framework can be used to solve another common
problem of this type: namely, the reconstruction of a piecewise analytic function from its coefficients with
respect to an orthogonal polynomial basis. Much like the Fourier case, the problem also notably occurs in
spectral discretizations of hyperbolic PDEs [31, 34, 41].

1.2 Orthogonal polynomial systems

It is useful at this moment to introduce some notation. We shall be principally concerned in this paper with
Jacobi polynomials, with corresponding weight function

wap(2) = (1 —2)*(1+2)7, 8> -1

We write L2 5(—1, 1) for the space of weighted square-integrable functions with respect to wq, 5, and [|-||,, 5
for the corresponding norm. Our main examples herein will be ultraspherical (or Gegenbauer) polynomials
(o = B = 7), and in particular, Legendre polynomials (y = 0) and Chebyshev polynomials of the first
(v = —%) and second (v = %) kinds. Whenever & = 3 = «y we shall use the slightly more succinct notation
L%(—L 1), ||||ﬂY and w,,.

Legendre and Chebyshev polynomials are the most common in applications — in particular, spectral meth-
ods for PDEs [15, 19]. More specifically, Chebyshev polynomials are chosen for reconstruction because of
their aforementioned computational flexibility, whereas Legendre polynomials are desirable because of the
simplicity of the Legendre weight function w(xz) = 1. However, it is of both theoretical and practical interest
to maintain the generality of Jacobi polynomials. Indeed, whilst Legendre and Chebyshev polynomials are
most frequently used in practice, there are a number of applications which employ more general ultraspheri-
cal and Jacobi polynomial systems [15, 19, 36, 37].

If f is piecewise analytic with jumps at —1 < 1 < ... < x; < 1 we shall seek to reconstruct in bases of
piecewise polynomials. Thus, with o = {«y, ...,y } and 8 = {fo, ..., B} we define the piecewise Jacobi
weight function w,, g(z) by

Wap(2) = (Trp1 — ) (x —2,)%, 2 €I = (2, 241), r=20,...,1.
Here xp = —1 and z;4; = 1. The corresponding orthonormal system of piecewise polynomials can be
obtained by appropriately scaling from the standard interval [—1, 1] to each subinterval of smoothness I,
(see §3.1). When considering a finite expansion in such functions, we shall write n = (ng, ...,n;) € N/+!
for the vector of polynomial degrees in each subinterval I,., and define
T,={¢:9¢|1, €P,,,r=0,...,1}. (1.1)

The operator Q,, : Li’ /3(_1’ 1) — T,, will be the orthogonal projection with respect to the weight function
Wq,3. As in the no-jump (analytic and nonperiodic) setting, the main examples we consider in this paper
involve reconstructions in piecewise Chebyshev or Legendre polynomials, i.e. « = 8 = ~, where 7 =

{f%, . f%} (first kind), v = {%, R %} (second kind) or v = {0, ..., 0} respectively.

Remark 1.3 Many of the results we prove in this paper extend quite trivially to the modified Jacobi weight

Wa,5(z) = g(x)(1 —2)*(1+2)°, o8> -1, (1.2)



where g(x) is analytic and positive on [—1,1]. Likewise, one may define the piecewise modified Jacobi
weight
Wa,5(2) = gr () (Tr41 — )" (2 — mT')ﬁrv x € I = (Tr, Try1), (1.3)

where g, is analytic and positive in I,.. Although w,, g, as given by (1.3), is only unique (for given o and
() up to multiplication by a collection gy, .. ., g; of positive, analytic functions, we shall continue to write
Li’ 5(—1, 1) for the corresponding space of square-integrable functions with respect to (1.3), and shall not
make the dependence on the functions gy, . . ., g; explicit.

1.3 Key results

We devote the first part of this paper to the solution of Problem 1.2 and the properties of the resulting
framework, including numerical stability. In the second half, we consider its application to Problem 1.1. In
this regard, the key result we prove is as follows:

Theorem 1.4. Let o« = {a,...,oq} and B = {Po, ..., B}, where o, B, > =1, r = 0,...,1, be param-
eters corresponding to the piecewise (modified) Jacobi weight wy, g, and suppose that Q,, is the orthogonal
projection onto Ty, as given by (1.1), with respect to wq, g. Define

G =1 ar -1l<ao-<1 3, = Br -1<8.<1
Tl 1—e, op >1 ’ T 1-¢€. Br>1 ’
where 0 < €, €, < 2 are arbitrary, and let U := LZ é(_l’ 1). Suppose that the first m Fourier coefficients
of f € U are given. Then there exists a ¢ > 0 independent of m, n = (ng, ..., n;) and f such that, whenever
m > ci”, where i = max{ng,...,n;} and

rmax{Q,p+1,2+2pq},
q+1

p= max{a(h"‘7alvﬁ07"'vﬂl}7 q= min{a07...,Oél,507...,ﬁl},

one may compute, in a completely numerically stable manner, a reconstruction f, ., € T, satisfying

If = Qnfl

a8 SN f = famllas < C/Hf - an”&’[%

for some ¢’ > 0 depending only on c. Moreover, excluding a preprocessing step of at most O (m2) cost,
the number of operations required to compute f, ,, is O (nm). If wa, g is a piecewise ultraspherical weight,
then such preprocessing involves only O (nm) operations.

This theorem guarantees solution of Problem 1.1 for a very large class of functions. In fact, if —1 <
a,, B, < 1,7 =0,...,1, then we can recover any f € U = HF, where HY = Liﬁ(—l, 1). In the general
case, note that U, although not equal to H”, is still a very large space, and is therefore certainly sufficient
for practical purposes (recall that the principal concern of this paper is piecewise analytic functions). Of
course, higher smoothness of f ensures fast convergence of Q,, f, and therefore f,, ,,,. However, this theorem
demonstrates that quasi-optimal, stable recovery with GS is always possible regardless of smoothness.

In practice, it is important to understand the constant ¢ of Theorem 1.4. Fortunately, ¢ can always
be computed numerically (see §2.3). Also, empirical evidence suggests that a small value of ¢ is usually
suitable. In the numerical experiments in this paper we use ¢ = i, which gives perfectly acceptable results
(see §4). One could also use a smaller value, with the only difference being a slightly larger, but still O (1),
condition number.

The proof of Theorem 1.4 relies on careful analysis of the behaviour of Fourier expansions in certain
weighted spaces. Herein, a connection is made with the Helson—Szeg6 Theorem on positive measures [26].
Another feature of our analysis is that, in many cases, the best constants corresponding to the quasi-optimality
If = famllze < ||f — Qnfllr are known, and can be explicitly computed. Specifically, one has the sharp
bounds

1
— <
||f fn,m”R = Cn,m

where the constant C), ,,, is bounded (provided m > cn") and has a geometrical interpretation in terms of
the angle between two particular finite-dimensional subspaces.

If = Qufllr,



Note also the great flexibility guaranteed by this theorem. In many important cases, m = O (n2) samples
of a piecewise analytic function allow one to recover close to the best n-term approximation in a given
piecewise polynomial system. This includes (piecewise) Legendre (p = ¢ = 0) and Chebyshev polynomials
p=q= :i:%), both of which are commonly used in applications. In particular,

Corollary 1.5. Given the first m Fourier coefficients of a piecewise analytic function f, one can compute, in
O(m?2) operations, a root-exponentially convergent piecewise polynomial approximation of f that consists
of arbitrary piecwise ultraspherical polynomials with parameter —1 < v < 1.

In summary, the method we present in this paper improves on the more conventional approach of spectral
reprojection by allowing reconstructions in arbitrary polynomial bases. Whatsmore, spectral reprojection
incurs a relatively large cost of O (mz) operations. Here we also obtain an improvement, by a factor of

(’)(m% ). Having said this, spectral reprojection is formally exponentially convergent, whereas this approach
obtains only root-exponential convergence. However, as we shall demonstrate by numerical example (see
§4.2), this rate of exponential convergence may be quite slow in practice, meaning that the approach of
this paper, whilst formally less rapidly convergent, actually gives a better numerical approximation in many
cases.

Remark 1.6 At first sight it may appear that the scaling m = O (n2), resulting in root exponential conver-
gence in m, is less than optimal, and therefore could be improved. As discussed in [6] (see also [50] for a
closely related result), root-exponential convergence is the best that can be attained by a stable method for
this problem, and thus the framework developed in this paper is optimal in this sense.

1.4 Relation to previous work

The special case H® = Hf = H, (-,-)p = (-,-)s = (-, -) was first considered in [4, 7]. Therein an abstract
framework, known as generalized sampling (GS), was developed to solve Problem 1.2 in this more simple
setting. The framework introduced in this paper to address the significantly more general case H® # HE,
(,)s # (-,-)r is a direct extension of this work, and, for this reason, we shall continue to refer to the
resulting framework as generalized sampling.

The original GS framework of [4, 7] can be applied successfully to Problem 1.1 whenever Q,, f is the
Legendre polynomial expansion of f (this corresponds to H* = H® = L2(—1,1)), leading to a stable
numerical method. This particular instance of GS was also is described [42]. Unfortunately this framework
is not as flexible as one may hope. Although one can also reconstruct using arbitrary bases of polynomials,
the resulting method is only numerically stable when Legendre polynomials are employed. Moreover, in the

ultraspherical case, for example, this method also incurs an increased cost (over the value of (’)(m%) for the
. 34| . . .
Legendre case) proportional to O(m =3 ), where ~ is the corresponding polynomial parameter.

Reconstructions in arbitrary orthogonal polynomial systems from Fourier coefficients have also been
considered in [44, 45]. However, the approach introduced therein is exponentially unstable, and liable to
suffer from a Runge-type phenomenon (i.e. divergence for insufficiently analytic functions). The work of
[42] can be viewed as a regularization of this approach, yet only the case of Legendre polynomials was
considered. Fortunately, the extended GS framework we develop in this paper, which exploits the orthog-
onality of both the sampling and reconstruction bases, allows for completely stable reconstructions in only
O(m%) operations using significantly more general families of polynomials. Moreover, as we explain in
due course, the extended GS framework can actually be reinterpreted as a preconditioning of the original GS
framework. This preconditioner acts to stabilize the particular linear system, and thereby reduces the overall
computational cost.

1.5 Outline

The outline of the remainder of this paper is as follows. In §2 we introduce and analyze the extended version
of the GS framework to solve Problem 1.2. §3 is devoted to (piecewise) polynomial reconstructions from
Fourier samples, and in particular, the solution of Problem 1.1 and proof of Theorem 1.4. In §4 we give
numerical examples and in §5 we discuss applications of this extended GS framework to several related
reconstruction problems.



2 An extended generalized sampling framework

Let H and H” be subspaces of a vector space V that form Hilbert spaces in their own right with respect to
the bilinear forms (-, ) and (-, -) g respectively. Let U C H’ be a subspace (not necessarily closed) and
assume that f € U and that {¢;}72; C U, where {¢;} is some orthonormal basis for (HE {-,-Rr). The
subspace U consists of those functions f that we wish to recover and the subspace T, := span{¢1, ..., ¢, }
is the space in which we seek to reconstruct. If {t;}52, C U is an orthonormal basis of (HY, (-,-)g), we
assume that we have access to the first m samples of f

fi=(fv)s, j=1,....m, 2.1

with respect to this basis (we shall assume that V is such that these values exist and are finite). In practice, the
basis {¢; =1 is chosen with some a priori knowledge about f. For the applications considered in this paper,
where f is a piecewise analytic function on [—1,1], {#;}52, will consist of orthonormal piecewise polyno-
mials with respect to some weight function and +; will correspond to the complex exponential %eijm (in
this case we shall enumerate 1; over Z as opposed to N).

Remark 2.1 Note that the assumption of orthonormality in the sampling and reconstruction vectors {1, };‘;1,
{¢; }jooz1 is not necessary. It is reasonably straightforward to relax this condition to that of a Riesz basis [7]
(and also further to a frame [8]). However, since all sampling and reconstruction vectors of interest in this
paper will be orthonormal, we shall accept this slight loss of generality.

We seek to solve Problem 1.2: namely, compute an approximation f,, ,, € T, from the samples (2.1)
that is close to Q,, f, where Q,, : (H?, (-,-)g) — T, is the orthogonal projection. Note that Q,, f is defined
by the equations

<Q7lf7¢j>R: <f7¢j>R7 j: 1)"'an7 anETn (22)

Had we had access to the values (f, ¢;) g, i.e. the coefficients of f in a particular polynomial basis, for
example, we could have computed Q,, f immediately. However, in general we do not have this information.
Specifically, all we know is { fj ;. Since the sampling basis {1); } jen is fixed, and cannot be altered, we
are unable to form Q,, f from the given data.

Nonetheless, let us write P,,, : H® — S,,, = span{t, ..., ., } for orthogonal projection onto S,, C U

with respect to (-, -} g, i.e.
m

Pmg =Y (g.¢;)st;, g€H?.

j=1

We now define f,, ,, € T}, as the solution to

<men,mapm¢>R = <me7 ,Pm¢>R7 V(b € Tna fn,m € Tn- (23)

Suppose for a moment that (H, (-, -) ) and (H%, (-, -) ) coincide. This is precisely the setting of the original
GS framework of [7]. It is now quite simple to give an intuitive explanation as to how f,, ,,, solves Problem
1.2. Indeed, since {¢;}32, is an orthonormal basis for (H?, (-,-)s), we have that P,,, — Z in the strong
operator topology on (H?, (-,-)5) [20], where Z : H¥ — H¥ is the identity operator. Thus, for fixed n € N,
if m — oo the equations (2.3) resemble those equations (2.2) defining Q,, f. Therefore, for sufficiently large
m, we expect f, , to inherit the features of Q,, f (in particular, f, ,, should exist uniquely), and critically
its good approximation properties.
In the general case (H®,(-,-)s) # (H%,(-,-)r), we need the additional assumption that P,, — T
strongly on (U, (-, ) r):
lg — Pmgllg — 0, m — o0, VgeU. (A1)

Note that this assumption is not guaranteed in general, and must be verified for each particular problem.
However, as we shall see in §3, it does hold in all cases of interest in this paper. We will also require one
further assumption: namely, a uniform boundedness condition for {P,, }.men in terms of some norm || - ||
defined on U:

[Pmgllr < cllgll, Vg€ U, meN, (A2)

where ¢ > 0 is independent of m and g.



In some circumstances, but not all, it transpires that the following stronger version of (A2) holds:
U = HE, Pt (HE, (-, )r) = (H?,(-,-)r) bounded. (A2)
To see that this is stronger than (A2), we note that

Lemma 2.2. Suppose that (Al) and (A2') hold. Then the family { Py, } men is uniformly bounded. In other
words, (A2) holds with || - || = ||-|| z-

Proof. (A1) and (A2') imply that sup,,,cy ||Pmg| < oo for any g € U = H®. The uniform boundedness
principle now gives the result. O

Whenever (A2') holds instead of (A2) we may give a more precise analysis of the approximation fy, ,,
(see §2.2). In §3 we detail the situations in which (A2") holds as opposed to (A2) for the Fourier reconstruc-
tion problem.

2.1 Recovery from Fourier coefficients

Before analysing this framework, let us first discuss the main example of this paper. Suppose that f :
[-1,1] — R is piecewise analytic with jumps at —1 < z1 < ... < ;7 < 1. Let ¢;(x) = % exp(ijmrz),
j € Z, and assume that the coefficients

m m

i = /llf(x)wj(z) dr, j= {ﬂ bJ 2.4)

are given. In particular, P,, f is the truncated Fourier series of f (we henceforth refer to P,, as the Fourier
projection operator in this case). We wish to recover f in a basis of orthonormal piecewise polynomials

corresponding to the piecewise (modified) Jacobi weight w, s given by (1.3), where o = {a, ..., o} and
B ={Bo,..., P} Tothisend, let zo = —1, ;11 = 1 and write

Tp={¢:¢|1, €EPp, :7=0,...,1}, n=(ng,...,n), (2.5)
where I, = (2, x,41). We now compute f,, ,,, € T, using (2.3). Thus, we let V = L!(—1, 1) (the space of
absolutely integrable functions), H = Li”@(—l7 1), Iz = lIll, - and set HS = L2(-1,1), ||]ls = |I]I-

There are now three key questions:

(i) How do we choose the subspace U and the norm || - || so that (A1) and (A2) hold?
(ii) Does such a choice of U include all functions of interest? Specifically, U should at the very least
contain all piecewise analytic functions.
(iii) In what circumstances does (A2’) hold instead of (A2)?

In §3 we provide answers to these questions.

Remark 2.3 Throughout we assume that the discontinuity locations x1, ..., z; are known. Indeed, this is
necessary prior knowledge for constructing an appropriate reconstruction basis of piecewise polynomials. In
practice, a fully-automated algorithm must also incorporate a scheme for locating such singularities. There
are numerous methods for this problem, and we shall not discuss this issue any further. We refer the reader
to [29, 52].

2.2 Analysis of the extended framework

We present two types of analysis of this framework. The first, for which the corresponding error estimates
(i.e. bounds for ||f — fn.m|/g) are not sharp, is valid whenever (A1) and (A2) hold. The second, which
assumes the stronger condition (A2’), leads to sharp bounds.



2.2.1 VersionI

The definition (2.3) of f,, ,, motivates the introduction of the quantity

En,m = SU-p{H(b - Pm¢||R : ¢ S T’ru H¢”R = 1} . (26)

This quantity measures how close the restriction P, |T,, is to the identity operator Z|r . Since (A1) holds

and T, is finite-dimensional, the following lemma is unsurprising:

Lemma 2.4. Suppose that I, ,, is defined by (2.6). Then E,, ,, < 1+ cd,, for all m,n € N, where c is as
in (A2) and
dn = sup {||¢]| : ¢ € T, [|$llr =1} 2.7

Moreover, E,, ,,, — 0 as m — oo for fixed n.

Proof. Note that E,, ,,, < 1+ sup {||Pmollr: ¢ € Ty, ||6]lr = 1}. (A2) now gives the first result. For the

second, observe that the set B,, := {¢ € T}, : ||¢||r = 1} is compact. Hence, since P,,, — Z strongly on
U D B, this convergence is uniform on B,,. O

With this to hand, we are now able to prove the main result of this section:

Theorem 2.5. For every n € N there exists an mg such that the approximation fy, ,,, defined by (2.3), exists
and is unique and satisfies the estimates

c
< — 2.
anﬂnHR “1—Epm |Hf|||a (2.8)
and

1f = Famlln < If = Quflln+ —20m hr— Q.1+ T = Pu)(f = Quf)ll 29)

(1 - En,m) (1 - En,m)

where ©,, : HE — T,, is the orthogonal projection with respect to (-,-) g and E,, ., is as in (2.6). Specifi-
cally, mg is the least m such that E,, ,,, < 1.

Note that (2.8) is a continuous stabilty estimate for f,, ,,,. In particular, this implies that the coefficients
of fp,m cannot grow large.

Proof. LetU : T,, — C" be the linear operator g > {(Ppn.g, Pm¢;)r}7—;. It suffices to show that U/
is invertible; in other words, ker(d) = {0}. Suppose that ¢ € T,, with /g = 0. Then, by linearity,
(Png; Pmd)r = 0, V¢ € Ty,. In particular, 0 = [|Prrg|lr > (1 — Epnm)llgllr. Thus, if m > mg, where

my is the least m such that F,, ,, < 1, then we must have that g = 0. Hence, U is nonsingular, and f,,
exists uniquely.
Now consider (2.8). Setting ¢ = f,, , in (2.3) gives

1P fomllf = (P f, P frm) ke < [P fl RN P frmllir < clf P frml -

The inequality (2.8) now follows directly from the definition of E), ,,, and (A2).
For (2.9) we first write e = f,, ,,, — @, f € T, and notice that

||’Pm€||%¢ = <Pm(f - an)7pm6>3.
Since e € T, and f — Q,, f L T, is the orthogonal projection, the right hand side may be written as

<Pm(f - an)vpme>R_<f - an, 6>R
=T =Pu)(f = Qnf)e)r — (Pu(f — Qnf), (T — Pm)e)r.

This gives
(1= Enm)?llellz < IPmellk < (T = Pu)(f = Quh)lrllelr + 1Pm(f — Q) &IT — Pm)ellr.
Hence, by (A2) and the definition of F), ,,, we obtain

(1= Bpm)?llellr < 1(Z = Pu)(f = Quf)lIr + cBamllf — Qufll-
The full result follows from the inequality || f — fu.mllr < |lellr + [|f — Qnfll - O



This theorem confirms solution of Problem 1.2 using (2.3) whenever (A1) and (A2) hold, and provided
m is sufficiently large in comparison to n. The question of how large will be discussed and quantified in
§2.3. Observe that
||g - ngHR < ”g”R + Cmgma Vg € U7 Ym € N7

hence the term ||(Z — P, ) (f — Qn.f) || r in right-hand side of (2.9) can be easily bounded independently of
m to give the more convenient bound

c(14+ Enm)

Hf - fn,m”R < (1 — En,m)2

If = Qnfllr+ 7= 2nrfll (2.10)

1
]

However, this bound obscures one interesting facet of f,, ,,,: namely, its asymptotic optimality. That is, by
increasing the number of samples m, f, », can be made arbitrarily close to the best approximation Q,, f.
Indeed,

Corollary 2.6. Suppose that f,, p, is defined by (2.3). Then, for fixed n, fn, m — Qnf as m — oo.

Proof. Since E,, ,, — 0 as m — oo (Lemma 2.4), we have

cE,m 1
< —_— - n o 4 N9 Ii m - n b)
as m — oo, where e = f,, ,, — Q. f. Thus, f,, ,, = Qp f as required. O

The analysis of this section demonstrates quasi-optimality of f, ,, (as well as asymptotic optimality).
However, it is clearly less than ideal to have an error estimate of the form (2.9) involving || f — Q, f|. In
general, there is no guarantee that this term decays as n — oo (although this is always true in the applications
of this paper). Thus, one may ask: can a better analysis give an error bound involving only || f — Q.. f| r
(which must tend to zero since Q,, : H — T, is the orthogonal projection)? As it transpires, whenever
(A2') holds instead of (A2), this is indeed the case. This is described in the next section. The resulting
analysis also provides bounds for || f,, || and || f — fn.m ||z Which, unlike those given in Theorem 2.5, are
sharp.

2.2.2 Version II

Suppose now that (A2’) holds instead of (A2). To derive an improved analysis, it is useful to introduce the
notion of oblique projections in Hilbert spaces:

Definition 2.7. Let U and V be closed subspaces of a Hilbert space H. A mapping W := Wyy : H — U is
an oblique projection onto U along V if W? = W and W(v) = 0, Vv € V.

We shall also require the following:

Definition 2.8. Let U and V be closed subspaces of a Hilbert space H and Qv : H — V the orthogonal
projection onto V. The subspace angle 6 = 0yv between U and V is given by

cos(fuy) = inf {||Qvu| : u e U, |ul =1}.

Note that, U & V = H if and only if there exists a unique oblique projection onto U along V [51].
Equivalently, the cosine of the subspace angle cosfyy. # 0. In the particular case that V. = U™ (i.e.
cosBuyy = 1), Wyy = Qu is the orthogonal projection onto U.

‘We now require the following theorem:

Theorem 2.9 ([6]). Suppose that U and V are closed subspaces of H satisfying U @ V+ = H, and let
W : H — U be the oblique projection onto U along V. Then we have the sharp bounds

1
IWF] < Ifll, VfeH, (2.11)
fuv

(¢0)]

and

I£ = QA < IF =W < oy Ilf = Qfl. ¥fEH, @.12)

where Q : H — U is the orthogonal projection. In particular, if f € U then Wf = f.

COS



This aside, note that, since (A2’) holds, the operator P,, is bounded on H”. Hence it has a bounded
adjoint Py, : (H7, (-,-)) — (HE, (-,-)). Write W, := P}, 0 Pp,. We require the following lemma:

Lemma 2.10. The operators W, converge strongly to L on (HR, (- ))

Proof. For g € HE, we have

19 = Wingl? = (9 — PpPmg, 9 — P Pmg)

=
< P9 = Pm9),9 = PrPmg)| + (g — P9, 9 — P, Pmg)|-

Since {Py, } men is uniformly bounded, so is { P}, } ,nen. Moreover, the adjoint operation is strongly contin-
uous on bounded sets. Hence P, — Z strongly on H and we obtain, for some ¢ > 0 independent of g and
m,

lg = Wingll® < c(lg = Pumgl + g = Prgl) llgll = 0, m — oo,

as required. O

We are now ready to analyze f,, ,,. First, note that we may rewrite (2.3) as

<fn,mawm¢>R = <f7 Win >R» VQS €T,.

In other words, f,, ,, (Whenever it exists) is precisely the oblique projection of f onto T, along the subspace
[Win(T,)]* (here L is taken with respect to (H, (-, ) g)). Letting

Ch,m = cos O, w,. (T (2.13)
we immediately deduce the following:

Theorem 2.11. Suppose that n,m € N are such that Cy, ,,, > 0, where Cy, ,, is given by (2.13). Then f,, m,
as defined by (2.3), exists uniquely and satisfies the sharp bounds

1

n,m

and
1

— <
”f fn,m“R_ C

n,m

| f = Qnfllr- (2.15)

Naturally, to use this theorem, we need to understand the quantity C,, ,,. We have
Lemma 2.12. The quantity C,, ,,, defined by (2.13) satisfies

1
—(1-Epm) <Chm<1l, VYnmeN, (2.16)
¢

where ¢ = sup,,cy ||Pml| and ||-|| is the operator norm on the space of bounded linear maps (HE, (-, -} g) —

(HE, (-, -Yr). Moreover, C, , — 1 as m — oo for fixed n.

Proof. That C,, ,,, < 1 follows immediately from the definition (2.13). Moreover, by the definition of
subspace angles
Crym = ¢1€an 19w, (.9l R

n

Il r=1
Consider the quantity ||Qyy,, (r,)¢|lr- By the standard duality pairing,

(O, (T2 D Wind') R
Q — g { m a3
19w, (1,)9llr = sup [Wind' || r

. <¢7 Wm¢/>R Y / }
_5up{||wm¢/”R €T, ¢ 205 2.17)

19 €Ty, ¢/7é0}

Setting ¢’ = ¢, we obtain
(& W) _ 1Pl

||Wm¢||R B ”Wm(bHR ’

19w, (T 0llr >

10



Since W,,, = P}, o P, we obtain

1 1
HQWW(THM’HR > EH’PmQﬁHR > E (1 - En,m) ||¢7||7
which gives (2.16). The proof that C,, ,, — 1 as m — oo is analogous to the proof of Lemma 2.4, and
follows directly from the fact that W,,, — Z (Lemma 2.10). O

The importance of (2.17) is that it allows C), ,,, to be estimated in terms of E,, ,,; a somewhat easier task.
Thus, estimates obtained later for the asymptotic behaviour of E,, ,,, automatically hold for C,, ,,,, and thus
guarantee Theorem 2.11. We shall also exploit this fact in §3. Note that this lemma also implies asymptotic
optimality of f,, ,,,: since

||fn,m - an||2 = Hf - fn,m||2 - ”fnm - an||2 S Kn,m”f - an||2 S Kn,m”f”?v

where K, n = ﬁ — 1, we have f,, , = Qpf asm — 0.

It is instructive to relate this general framework to the example of §2.1. Suppose that we sample an
analytic, nonperiodic f via its Fourier coefficients (so that P, is the standard Fourier projection operator)
and wish to reconstruct in Chebyshev polynomials. We thus let V. = L'(—1,1), H® = L2(~1,1) and
HE = 1.2 (—1,1), where w(z) = (1 — 22) 2 is the Chebyshev weight on [—1, 1]. It transpires that both
(A1) and (A2’) hold in this case (see §3). Therefore Theorem 2.11 and Lemma 2.12 apply to this example.
Note that in this setting the operators P;;, and W,,, are given explicitly by

1 1
Prg= EPm(wg), Wpng = EPm (wPmg), g€L2(—1,1). (2.18)

2.3 Numerical implementation

Let us now consider the computation of f,, ,,. Writing f,, ., = 2?21 aj¢; for unknowns av, . .., ap, it is
easily seen that the vector « = (a1, . .., o) is defined by

U*CUa = U*CY,

where f = {{fs1)ss s {f,hm)s}, and U € C™ ™ and C' € C™ ™ have (j, k)*" entries (¢, 10;)s and
(¢j, k) r respectively. Thus the coefficients of f,, ,,, are defined by an n x n linear system of equations,
with self-adjoint matrix A = U*CU.

The condition number x(A) of the matrix A is critical from a numerical perspective. It determines
both the stability of the numerical method — its susceptibility to noise and round-off errors, in particular
— as well as the cost of any iterative solver (conjugate gradients, for example) for computing the vector
of unknowns «. Specifically, the number of iterations required to compute « is proportional to /k(A).
Thus, if kK(A) = O (1) for all n and sufficiently large m (which turns out to be the case), then the cost of
computing f,, ,, is determined solely by the cost of performing matrix-vector multiplications involving A.
Since the (typically dense) matrices U and C' are of size m x n and m x m respectively, straightforward
implementation of this method, that is, without any fast transforms, requires O (m2) operations. However, as
we shall explain in §4, C' always has a Toeplitz structure when one considers Fourier samples. Thus, matrix-
vector multiplications involving C require only O (m logm) operations, giving a total figure of O (mn) for
this framework.

We now give an estimate for x(A):

Lemma 2.13. Let E,, ,,, be given by (2.6). Then the condition number of A = U*CU satisfies

1+ Epm\”
< | — .

In particular, if n is fixed then A — I as m — oo, where I € C"*™ is the identity.

Proof. Leta = {ai,...,a,} € C" be an normalized eigenvector of A with corresponding eigenvalue A. If
¢ = >7_ a;j¢; it follows that

<Pm¢a7)m¢j>R:/\Olj, j=1...,n,

11



and, in particular, [P, ¢[|% = X. Hence,

Nuin(A4) = inf {[Prdllf: & € B 6llr =1}, Amax(4) = sup {[Pumollf, : 6 € B, |6]ln =1}
Using the definition £, ,,, we deduce that
(]- - En,m)2 S )\min(A) S )\max(A) S (]- + En,m)2v

which gives the first result. For the second, we merely note that A — I componentwise as m — oo (since
Ey.m — 0by Lemma 2.4), and therefore in norm. O

This lemma confirms good conditioning of A whenever m is sufficiently large in comparison to n. In
fact, the condition number of A can be made arbitrarily close to unity by increasing m sufficiently.

Remark 2.14 As mentioned in §1.4, the extended GS framework introduced in this section can actually be
reinterpreted as a preconditioning of the original GS framework of [7]. In the original framework, one solves
U*Ua = U* f. However, unless (HE, (-,-)g) = (H5, (-, -)5) the matrix U*U is not well-conditioned, lead-
ing to a higher cost in computing a.. The extended framework merely replaces this with the preconditioned
equations U*CUa = U*C f , where C'is as above. This judicious choice of C' preconditions the original
equations (by exploiting the orthogonality of both the sampling and reconstruction vectors) and therefore
gives the aforementioned improvement.

2.4 Scaling of m with n: the stable sampling rate

Observe that the same quantity E,, ,,, which determines the magnitude of the error committed by f;, ,,, also
occurs in the estimate for the condition number. Indeed, provided m is chosen so that 1 — E,, ,,, is bounded
away from zero, we can ensure both quasi-optimality of f, ,,, and numerical stability. This motivates the
following definition. We let

©(n;0) =min{meN: E,,, <1-0}, 6¢c(0,1). (2.19)
For a given n, choosing m > ©(n; ) ensures that

If = fomlle < (A 4+072)|If — Qufllr+c(2—0)072|f — Qufll, (2.20)

and that )
K(A) < (2071 —1)".

In other words, fy, », is quasi-optimal to f from T',, and its computation is numerically stable, uniformly in
n € N.

The quantity ©(n; #), originally introduced in [7] and named the stable sampling rate in [6], measures
how large m (the number of samples) must be for a given n for stable, quasi-optimal reconstruction. Impor-
tantly, ©(n; 0) is computable. Indeed,

Lemma 2.15. Let E,, ,,, be given by (2.6). Then E,, ,,, = /| B
with (§, k)" entry (¢; — P, b — Pmbr) -

Proof. For ¢ € Ty, write ¢ = >_"_| a;¢;. Then

, where B € C™*" is the Hermitian matrix

T‘L —1 0O '_Pw j > _Pn ]
E?  =sup Zj’kfl / f<¢j 7@] P Ph) taeCt a#0
’ > k=1 %% (D5, Pk) R
*B
_sup{a " a aeC? oz;é()}.
ara
This is precisely || B||. O

Note that the matrix B can be expressed as B = [ — V*U — U*V 4+ A, where A = U*CU and
V € C™ ™ has (j, k)" entry (¢x,10;)r. Hence, given U, C and V, one can readily compute E,, ,, and
therefore ©(n; 0).

12



The estimate (2.20) for || f — fn..m|| holds with the stronger assumption (A2’). In the case that this does
hold, then it is preferable to replace (2.20) by the sharp bound (2.15). Using (2.16) we obtain the improved
estimate

1f = fumllr < S1f — Quflla- @.21)

In fact, one could, in theory, also use (2.15) directly, by numerically computing C,, ,, (recall that C,, , is
the angle between two finite-dimensional subspaces, and hence computable), thereby giving a sharp (and
consequently slightly better) bound.

The significance of ©(n; ) is that it allows one to control a priori both the stability and accuracy of the
numerical method. Whilst it is convenient that ©(n; 6) can always be computed numerically, it is also im-
portant to have analytical estimates for each particular application. Naturally, such estimates are completely
dependent on both the sampling and reconstruction spaces, and thus must be obtained on a case-by-case
basis. We shall devote much of the second half of this paper to the derivation of such estimates for the case
of Fourier sampling and (piecewise) polynomial reconstructions.

3 Recovery from Fourier coefficients

We now consider the specific application of recovering a piecewise analytic function from its Fourier coef-
ficients using a piecewise polynomial basis. As we show, it is possible to reconstruct in a completely stable
manner in an arbitrary basis of piecewise polynomials, orthogonal with respect to the (piecewise) modified
Jacobi weight. Thus, the individual polynomials employed can be specified by the user, making the method
extremely flexible in this sense. In §5 we consider a number of other related reconstruction problems which
can be addressed with this framework.

3.1 Preliminaries

Recall the setup of §2.1. Suppose that f : [—1,1] — R is piecewise analytic with jumps at the known
locations —1 < 7 < ... < x; < 1. Setxyg = —1 and z;1; = 1. We shall assume that the first m Fourier
coefficients (2.4) of f are given. Thus, we let H® = L?(—1, 1) with its standard inner product (-, -) and norm
||-||, and define 1} (x) = % exp(ijma) (recall that in this case we enumerate {v; } over Z as opposed to N).

We shall reconstruct in the space T,, defined by (2.5), with a basis of this space consisting piecewise
polynomials orthogonal with respect to the piecewise (modified) Jacobi weight (1.3) with parameters o =
{ag, ...}, B = {Bo,-.-, B}, where a,., 3. > —1, 7 = 0,...,1. We let HY = Li_ﬂ(—l, 1) with
corresponding inner product (-, -)o,5 and norm |-, 5.

We enumerate the orthonormal basis for T, as follows. First, let ¢, = %(mrﬂ — z,) and define A, (z) =
#=*r — 1, so that A(I,) = [-1,1], where I, = [z, 2,41]. For given a., 3, let ¢; be the corresponding
orthonormal modified Jacobi polynomial of degree j on [—1,1]. Assume that ¢; = 0 outside [—1,1] and
define the local (modified) Jacobi polynomial on I,. by ¢, ; = \/%qﬁj o A,.. It follows that the set

{rj:§j=0,...,n, —1, r=0,...,1}, (3.1)
forms an orthonormal basis for T,,, and hence we may write f, ,, as

I ny—1

fn,m = Z Z ar,jd)r,ja

r=0 j=0

with unknowns a,. ; € C. We now compute fy, ,, via (2.3).

We first wish to analyze f), ,,, (implementation will be discussed in §4). This means applying the analysis
of §2, and for this we need to verify (A1) and (A2). Additionally, we also wish to determine when we may
replace (A2) by the stronger condition (A2’), and hence when the sharp bounds of Theorem 2.11 apply.
Verifying these assumptions requires understanding the convergence of Fourier series in the weighted spaces
L2 5(—1,1). This is the content of the next section.
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3.2 Convergence of Fourier series in weighted norms

Somewhat surprisingly, this question has been considered before. Convergence of Fourier series with respect
to piecewise modified Jacobi weights are simple consequences of this more general theory, which we now
recap. The reader is referred to [40, 43] or more recently [13], for further details.

Suppose that w(x) is a weight function on [—1,1] with w(z) > 0 almost everywhere and such that
0 < w(z) < oo almost everywhere in [—1,1]. We shall denote the space of weighted square integrable
functions by L2 (—1, 1), with corresponding norm ||| . We say that w(x) is a Helson—Szegé weight function
if and only if there exists a constant ¢ > 0 such that

(o) (i ) =

—fw)|{—= [ —)<c

1| J1 1| Jrw

for all subsets I C [—1, 1] that are either subintervals or complements of subintervals in [—1, 1] (here |I|
denotes the length of I).

There is a fundamental relationship between Helson—Szego weight functions and Fourier series. This is
summarized in the following theorem:

Theorem 3.1 (see [43] or [13]). The following four statements are equivalent:

(i) w is a Helson—Szegd weight function,
(ii) There exist real functions u,v on [—1,1] with ||u|| s, |0]|ee < 00 such that w(zx) = e“®+®) almost
everywhere,
(iii) There exists a finite constant ¢ > 0 such that, for all f € 12 (—1,1), we have f € L'(—1,1) and
1P fllw < || fllw VM € N, where Py, f is the truncated Fourier expansion of f,
(iv) Forevery f € L2 (—1,1), we have f € LY(—1,1) and || f — P fllw — 0 as m — oc.

Using this theorem (specifically conditions (iii) and (iv)), we immediately obtain the following:

Corollary 3.2. Let P,, be the Fourier projection operator. Then (Al) and (A2') hold for H = L2 (—1,1)
if and only if the weight function w is of Helson—Szego type.

Remark 3.3 Recall that in §2.2.2 we introduce the operator W,,, = P} o P,,, and Lemma 2.10 gives that
W, — T strongly on H%. This can actually be proved quite easily in the case considered in this section. If
w is a Helson—Szego weight function then, recalling the explicit form (2.18) for W,,,,

Hg - ng”w < ng - ,Pm(wg)Huﬁl + Hpm(wg - wpmg)Hw*L

If w is a Helson—Szegd weight function then so is w1 (x) = ﬁ (wherever defined). Also, g € L?(—1,1)
if and only if wg € L2 _, (-1, 1). Therefore Theorem 3.1 gives

g = Wngllw < lwg = Pm(wg)llw-1 +cllg = Pmgllw — 0, m — oo,
as required.

We are interested in the case where (piecewise) modified Jacobi weight functions are of Helson—-Szegd
type. We have

Lemma 3.4. Suppose that w, g is a piecewise modified Jacobi weight function with parameters o =
{ao,...,;a1} and B = {fo,...,B1}. Then wq g is a Helson—Szego weight function if and only if —1 <
Qpy Br < 1forallr =0,...,1

Proof. Note that if w is a Helson—Szeg6 weight function and w < @ uniformly in z, then so is w. We now
recall a result proved in [13]. Let w(t) = p(e'™), where ¢ is finite, positive and continuous on the unit circle
except at a finite set of points 21, ..., 2;. Moreover, suppose that

1

(p(Z) :O(|Z_Z7‘|—YT)’ (P(Z)

=0(lz—2z|""), 2z,

Then w is a Helson—-Szegd weight function if and only if —1 < 7, < 1,7 = 1,...,l. Noting that 1 — ¢? <
|1 4 e'™| now gives the full result. O
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This lemma, in combination with Theorem 3.1, gives the following:

Corollary 3.5. Let P,, be the Fourier projection operator and HY = Li, [3( —1,1). Then assumptions (Al)
and (A2') hold if and only if —1 < a,., B < 1 forallr =0,...,l.

Note that this corollary includes the cases o = 8 = {—1,...,—1.},{%,..., 3} corresponding to
Chebyshev weights (of the first and second kinds) that form the principal interest of this paper. With this
corollary in hand, the analysis of §2.2.2 immediately applies to this problem. In particular, we deduce
stability, convergence, asymptotic optimality and the sharp bounds of Theorem 2.11.

Let us now address the other case, where at least one «; or /3; exceeds 1. As shown by Lemma 3.4, w, 3
is no longer a Helson—-Szego weight function. However, one can still verify (A1) and (A2) in this case, for a
suitable choice of the subspace U:

Corollary 3.6. Let P, be the Fourier projection operator and w., g a piecewise Jacobi weight function with
parameters o = {ao, ..., } and f = {Bo, ..., Bi}. Forr =0,...,l define

- | a —-1<a-<1 5, = Br -1<p-<1
TVl ap>1 "Tl1-¢  B.>1
where 0 < €., €. < 2 are arbitrary. Then (Al) and (A2) hold with U = LZ B(fl, Dand| - || = II'll 5.5

Proof. By construction, wy 5 is a piecewise modified Jacobi weight function of Helson—-Szegé type. More-

over, we have the continuous embedding U < HF. In other words, there exists ¢ > 0 such that ||ga.5 <
cllglls.5- Vg € U. Therefore, by Theorem 3.1,

lg = Pmgllas <llg —Pmgllay =0, VgeU,

and

Prmgllas < Pmgllaz < cllallaz vgeU.
This gives the result. O

As a result of this corollary, the analysis of §2.2.1 applies in this setting. Hence one verifies stability and
convergence, albeit without the sharp bounds of §2.2.2. As commented, the space U of functions we can
reconstruct with this approach is very large, and certainly includes all functions of interest in practice.

Observe that Corollaries 3.5 and 3.6, in combination with the analysis of §2, confirm the first part of
the key theorem of this paper: namely, Theorem 1.4. For the second part, we need to estimate the stable
sampling rate O(n; 0), as defined by (2.19). This is the content of the next section. The final part of Theorem
1.4, i.e. the computational cost estimates, will be addressed in §4.

3.3 Estimates for the stable sampling rate ©(n;0)
The key theorem we prove in this section is the following:

Theorem 3.7. Let P, be the Fourier projection operator, Ty, be given by (2.5) for n = (ng,...,n;), and
suppose that HE = Liﬁ(—l,l), where a« = {ag,...,aq}, B = {Po,-..,01} Then, for 0 < § < 1 there
exists ¢ > 0 depending only on 0 such that

O(n;0) <cn”, Vng,...,n; €N,

where ©(n; 0) is given by (2.19), i = max{nq, ..., n;}, and

r = max 2,p—|—172—|—2u ,
qg+1

pP= maX{Oéo,...7O[l,60,...,51}7 q= miH{Oé07...,Oél,ﬁ(),...,ﬂl}.

A proof of this theorem is given later in this section. Recall that the most important case in this paper is
whenag = ... = = By = ... = f; = . In other words, a piecewise ultraspherical weight with the same
parameter values in each of the intervals I, .. ., I;. In this case, p = ¢ = =, and Theorem 3.7 gives that

O(n; 0) < cp™>{2+1}
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Figure 1: The functions ©(n;6) (top) and n~20(n;6) (bottom) against n = 1,...,20 for § = %, %, L
(squares, circles and crosses respectively).

For example, whenever —1 < 7 < 1, such as in the Legendre or Chebyshev cases, we obtain an O (nz)
scaling for ©(n;0). Note that this result was first proved in [42] (see also [7]) for the Legendre case.
In fact, quadratic scaling of ©(n;#) with n is the best possible predicted by this theorem (indeed, one
cannot obtain a better scaling whilst retaining stability with any method — see Remark 1.6 and [6]). One
negative consequence of this result is that if one chooses « and 3 so that either p # ¢ or p > 1, then the
growth of ©(n; #) is more severe. Thus, more Fourier coefficients are required to reconstruct in terms of the
corresponding piecewise polynomial basis. This is clearly less than ideal. Nevertheless, whenever a and 3
are chosen so that p = ¢ and p < 1, we retain quadratic growth.

The reason for the increased scaling whenever p > 1 is that the weighted norm ||-[| , 5 is too weak in
comparison to the standard L? norm to adequately control the error of the Fourier projection. Conversely,
when p # ¢, the local convergence of the Fourier series of an arbitrary function ¢ at any point z € (—1, 1) is
determined by its global behaviour at every jump x¢, 21, . .., x;. Thus, convergence in the local norm over
each [,. subinterval must balance this global behaviour, which leads to the higher scaling when p # q.

In Figure 1 we plot ©(n; §) and n =20 (n; #) for case where [ = 0 (i.e. analytic and nonperiodic functions
f)and a = 8 = 7 (i.e. reconstructions in ultraspherical polynomials). As is evident, when v = £1, ©(n; 6)
scales quadratically with n. Conversely, this scaling is cubic when the value v = 2 is used. Thus, these
results confirm Theorem 3.7.

The remainder of this section is devoted to a proof of Theorem 3.7. For this, we first require some general
results about Fourier series, and in particular, Fourier series of arbitrary piecewise algebraic polynomials.
For this, we require some additional notation. We shall write A < B to mean that there exists a constant
¢ > 0 independent of all relevant parameters such that A < ¢B. Second, if I C [—1, 1] is an interval and
a, 8 > —1, we write [|-|| , ; and [|-[|, 5, for the norms corresponding to the spaces L2 (I)and L2 L)
respectively, where w, s is a modified Jacobi weight, appropriately scaled to I. Finally, we let [g](z) =
g(z™) — g(x™) be value of the jump in a function g : [—1,1] — R at the point z € [—1,1], with the
understanding that [g](—1) = [¢](1) = g(—1) — g(1).

Our first lemma is as follows:

Lemma 3.8. Suppose that | : [—1,1] — R is piecewise smooth with singularities at —1 < x1 < ... <
x; < 1. Then we have the asymptotic expansion

s+1 —17r]ac,

Il oo
g; —1]7'(' s+1 |:f(8)] (l’r), |J| > la (32)

16



In particular, if f € Ty, where T, is as in (2.5), then

nr— 1 s+1 —imjz,

. AL I C)) ;

f Z v e B /9] (@), vj e z\{o}. (33)
\[7 =0 s=0 l]ﬂ-

Proof. This follows from repeated integration by parts applied to the integral | 711 f(z)e ™ dg. O

Note that the symbol ~ in (3.2) denotes an asymptotic expansion (in the usual Poincaré sense) in the
parameter j — +00. As is typical, the right-hand side of (3.2) does usually not converge for any fixed j. On
the other hand, (3.3) holds for any finite j # 0 and arbitrary piecewise polynomials f.

A convenient means to describe the Fourier series of an arbitrary function piecewise smooth function
f is in terms of certain cardinal functions [3, 49]. For r € N, let C‘T(m) be the periodic extension of

—(TTTI)!BTH () to the real line, where B, is the (7 + 1)*® Bernoulli polynomial [1, chpt. 23], and define

Cr(z) = CN',,A(%.I +1). It follows that C,. is a piecewise polynomial of degree r + 1 with singularity at x = 0.
Moreover, since the Bernoulli polynomials form an Appell sequence, we have that

[C’ﬁs)} (0) =6p—s, m,s€EN
Define the piecewise polynomials
grs(x) =Cs(x — ), 7=0,...,1, seN,
via translation. Substituting f = ¢, s in (3.3), we note that
- 1 (_1>s+1e—ij7rzr )
rs; — T = T > € Z\{0}. 34
[ A A ST A G4

Thus (3.2) can be expressed more succinctly as

qu’“”a [ (r)] r)-

r=0 s=0
Note also that if ¢ € T,,, where T, is defined by (2.5), then

n,—1

l
6() = Prd() = 3 D 6] () {4r.s(2) = Prntrs(@)} (3.5)

r=0 s=0

Thus, to study the convergence of the Fourier series of an arbitrary ¢ € T, it suffices to consider the Fourier
series of the cardinal functions g, s. We use this approach when proving the next two results.

Lemma 3.9. Suppose that ¢ € T,,. Then, there exists ¢ > 0 independent of n and ¢ such that ||¢p —
Pindlloo S ||@]|cc Wwhenever m > cn?.

Proof. By (3.5) and Markov’s inequality [14],

19/l S n?lloll, Vo €Pyy, (3.6)
we have
I ny—1
16 = Pudlloo < - 3 [ [69] @) lrs = Prntrslloe
r=0 s=0
I n,—1
/S Z Z {n25||¢“oo L. +Tl H¢||oo I 1} ||(JT‘ s 'rnqhs”oo’ (3.7
r=0 s=0
where, for convenience we let I_; = I; and n_; = n;. Consider ¢, ;. For s = 1,2,..., the function

q¢r,s € C'(T) and the derivative q,  is of bounded variation. Hence P, ¢r,s converges uniformly to g, s, the
coefficients @:j are absolutely summable and we may write ¢, s(z) — Py, qr s(x) as the infinite sum

QT,S(I) - mQT s Z qm]?/h y Vo € [71, 1]

71>
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Using the expression (3.4) we deduce that

Igrs = Pmtrslloo S D lara,l S D5 Sm™.
171> % iz

Now consider g, . By translation, it suffices to consider gg o(z) = i — %x This function clearly has

uniformly bounded Fourier series. Hence, substituting this and the previous result into (3.7), we obtain

I n,.—1 5n2 s
16— Prdlloe < 1610 S 3 ( mf) |

r=0 s=0

for some & > 0. Therefore, provided m > cii? with ¢ > ¢, this sum is bounded independently of n, m and
the result follows. O

Lemma 3.10. Suppose that ¢ € T,, and let x € (x,x,41) for somer = 0,...,1. Then, there exists ¢ > 0
independent of n, r, ¢ and x such that

l

[6(x) = Pmd(@)| S m7H[¢lloo D (1 + |sin 5 (z —z,)[ "),

r=0
whenever m > cn?.

Proof. Suppose that we can show that

|grs(x) = Pmgr.s(z)| S m=s1 (1 +|sin §(z — xr)|_1) , seN,r=0,...,lI, z#ax,. (3.8)

~

Then the result follows directly from (3.5) and Markov’s inequality (3.6):

! n,—1
0(2) = Pud(@)| S D (Lt [sin gz )| ™) D m=>7 (n2 4072, 6o
r=0 5—0
! n,—1 T_L2 s
Sm T bloo Y (14 [sinF(x—a,) 1) D <m> _
r=0 s—0

Hence it remains to show (3.8). Without loss of generality, we consider go s(). Using (3.4) and noticing
that P,,,qo,s () converges to go s () whenever —1 < x < 1, we obtain

1 (—1) .. 27
0.4(2) = Prsto(@)] = gy | 32 b espimn)| £ |3 .
|F]>m i>m
where z = — exp(imz) (replacing | %5 | by m in the summation does not effect results and slightly simplifies

the notation). Thus, it suffices to consider the sum
2
Ss)m(z) = Z gL
j>m
We now use Abel summation:

2 (1 1 2 27 2
Sl = 25 (5 541)* T - S oo

S
j>'rn'7 J j>m j>m'7 ji>m

The first term is O (m~*~!) uniformly in |z| = 1. Now consider the second sum. We have

Y e Ym0 = Y Sreome),

j>m+41 J j>m+1 j>m+41
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which holds uniformly in |z| = 1. Hence

Zm

Som(z) = -1 (ss,m(z) _ W) O (m).

Rearranging, this gives
Zm
C1—z

Note that « # +1, therefore z # 1. Moreover, since z = — exp(imx), we have that

Ss.m(2) m=* T 40 (mm ).

|z — 1| = 2| cos x| = 2|sin T (z — x0)|,
(recall that g = —1) and consequently
[Ssm ()] S (L4 |sin §(z — @)~ m™71,
which gives (3.8). O
We are now able to prove the main result of this section:

Proof of Theorem 3.7. It suffices to show that, given § € (0, 1), there exists ¢ such that E,, ,, < 1 — 6 for all
m > ci”, where F,, ,, is given by (2.6). Let ¢ € T, with ||¢|| g = 1. Note that

l
6= Pudls =3 [ 1612) = Pr(e)Pn, 5, o) d
r=0 I

We consider each term of this sum separately. Write I, = It U I,7, where I} = (d,, z,41), I, = (2, d;)
and d, = %(m, + x,41) is the midpoint of I,.. In a similar manner we also define, for arbitrary 0 < € < ¢, =

1

5(1‘7@'_1 - x’!’)7
I;fe = (draxr+1 76)3 Irje = (xr‘i’e;dr)a
J:,_e = (Tr1 — €T 41), J; = (p,zr +€).

We now write

/I |6()~ P () P, 5, () dz

- / 16(2) — Prn(a)| P10, () d + / 16(2) — Pr() P, 5, (x) da

I Ire

+ [ 10@) = Putta) P, 5. )b+ [ 106) = Potla@) P, 5, (o) do

€ €

Consider the integral over .. By construction wq, g(x) < (2,11 — x)*" uniformly for = € I.F. Using this
and Lemma 3.10 we find that

l
|, 160) = Postt@) P, ) de S w20l Y [ (14 s o= )7 (i — o) do
e s=0"1r.e

Since |sin §(z —2p41)| 2 |2 —2p41| and |sin T (z —2,)| 2 1, s # 7+ 1, whenever —1 < |z — 2,41 < 1
we deduce that

J;

r,e

6(2) = P (@), 5, (2) do S m~2|6% (1 + /.

€

(Tpyq —x)* 2 dx)
< max{1, e }m7?|g||2,.

Similarly, for I,~_, we have

T,€°

/1 |6(2) = Pmd(@)Pwa, 5, () do S max{L, e~ }m 2| g||3.

T,€
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We now require an estimate for ||¢||«. First let p € P,, be a polynomial and suppose that v, 3 > —1. Then,

it can be shown that

Iplloo S nmeBH L Ip),

(this follows directly from the decomposition [|p||2 5 = Z?:o p,Dj)a

polynomials with respect to the weight function w,_ g, and the fact that ||p;

Since ¢ € T,,, and therefore ¢|;. € P, _1, we have

~
..........

[6lloc = max 6]z, S max {ne(enoo o),

where p = max{ao,...,aq, Bo, ..., [} Hence,
1
Z{/ 6(2) = Prn(@) P, g,<>dx+/,
r=0 I'j:e 17-,5

< max{1, e’ 1}( nr )

2, where {p, } are the orthonormal
~ jmax{a,B}Jr% [48])

|6(2) = Pmo(@)[*wa, 5, (2) dx}

Now consider the integral over J;fe. After an application of Lemma 3.9, we obtain

Te

1
/ 16(2) = P (@), 5, (z) dz S [16]% / (1—x
JT 1—e

)% dz < [[l3e*

and likewise for J~ with the exponent o, replaced by f3,.. Since € < 1, this gives

l

r=0 Ire

2{ | 160) = Pt Pun s, ) do+ [ lote) = Prota)

Wa, 5, (2) dx} S et 2t g)2 o

Setting € = em ™! for ¢ < min{c, : r = 0,..., 1} and combining terms, we obtain

- A
6= Pl s < [max{l,m (")

Hence

2 2 1 L
E, = sup  |¢—Punollys S [max{l,m P} () +
$ET m

n
lélla,s=1

The second term can be made arbitrarily small by selecting
m > P25 — p2t2iEt
Now consider the first term. If p < 1 then this is
_ 2 _ 1
m - )
m m
and therefore we require m > n2. Conversely, when p > 1, we have

Ap+1Y 2 P+l
max{1,m' "7} (n ) = (n

m m

2 m2Apt1)
n
+ ] 112,

ma+1

(3.9)

n2(+1)
mati

).

and we therefore stipulate that m > 7P+, Hence, the first term of the right-hand side of (3.9) can be made
arbitrarily small by the choice m > a™a{22+1} This completes the proof. O

One downside of Theorem 3.7 is it does not give an explicit upper bound for the scaling constant c. In
simpler case of Legendre polynomials explicit, and fairly sharp, bounds were derived in [7]. It is, in theory,

possible to repeat the proof of Theorem 3.7 to give an explicit bound.

However, because the proof is rather

involved, this is likely to be grossly pessimistic. On the other hand, since ©(n; ) can always be computed,

we may always numerically estimate c. In fact, as shown in Figure 1 one can take a fairly small value ¢ = 3

in implementations. We use this value in the next section.
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4 Numerical implementation and examples

4.1 Implementation

As mentioned in §2.3, the main issue in implementation is the computation of the entries of the matrices U
and C. Computation of the entries of U can be carried out using the iterative procedure of [7, Lemma 3.4].
The total cost incurred is O (mn) operations. Note that, as commented in [7], one may in practice need to
use a two-phase algorithm (such as that described in [21]) to ensure stability of the computation of these
entries. However, this does not increase the overall cost.

For the computation of C, recall that this matrix has (4, k)" entry (1;, ¥ ) g. In other words, if w, g is
the corresponding weight function, then

1Y o
(Vj, k) r = 5/16‘”(’ MTwe 5(2) do = ¢jk.

Hence C is always a Toeplitz matrix, and to compute C' we only need to determine c; for j = 0, ..., m (note
that c_; = ¢;). Fortunately, since

[ oty = D ()"

where I is the Gamma function and J, is the Bessel function of the first kind [35], we can always determine
c; explicitly for the case where w, g is a piecewise ultraspherical weight function. Unfortunately, there is
no such closed form expression when w,, g is a piecewise Jacobi weight. However, in this case one could
always compute c¢; using a Gaussian quadrature based on the given weight function, with the total cost of
this approach being O (m?). We shall not discuss this further.

For evaluation of the quantity ©(n; ) it is also necessary to compute the matrix V' € C™*" with (j, k)*®
entry (¢, ;) r- Whenever w corresponds to a piecewise ultraspherical weight function, the entries of V' are
actually known explicitly. This follows from the fact that the integrals

1
/ e hi(x)(1 —2?)*dx, z€R,
-1

have an explicit expression whenever ¢; is the 4% normalized ultraspherical polynomial corresponding to
the parameter o« > —1 (see, for example, [35, eqn. (3.7)]).

Note that the above arguments establish the final part of Theorem 1.4 (the first parts were addressed in
the previous sections) concerning the cost of the preprocessing step in the computation of f,, ,,, (i.e. forming
the matrices U and C).

4.2 Examples

In Figure 2 we consider the reconstruction of the function f(x) = e* cos 8x using Legendre polynomials and
Chebyshev polynomials of the first and second kinds. As is evident, all three approaches give near identical
approximation errors. In fact, regardless of the polynomial basis used, one attains roughly machine accuracy
using only m = 225 Fourier samples (by means of comparison, direct expansion of this function in a Fourier
series gives an error of order 10~ for this value of m). Also, the condition number of the matrix A = U*CU
remains bounded in n, as predicted by the analysis in §2.

In Figure 3 we consider the piecewise analytic function

(2027 (@) 1 —em)(e™ —1)"' x|

fla) = { Y “1-3) @.1)
—sin(<5% + %) r € [—3,

1]

This function was put forth in [53] to test algorithms for overcoming the Gibbs phenomenon. Aside from the
discontinuity, its sharp peak makes it a challenging function to reconstruct accurately. However, as shown
in this figure, using a polynomial of degree 16 in each subinterval of smoothness, we recover the function
to around 14 digits of accuracy. As in the previous example, all three polynomial bases used (Legendre and
Chebyshev) give roughly the same approximation error, and as before, lead to bounded condition numbers
with k(A) being at worst /& 10 for all cases.
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Figure 2: The quantities || f — fi.m|loos En,m and k(A) (left to right) against n = 1,2, ...,40, for f(z) =
e’ cos 8z, m = [%nﬂ and v = f%, 0, % (squares, circles and crosses respectively).
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Figure 3: The function (4.1) (left), and the quantities || f — fn.m||co and x(A) againstn = 1,2, ..., 30, with
ng =ny, m= n% and v = —%, 0, % (squares, circles and crosses respectively).

This function was used in [30] to test spectral reprojection. Therein it was found that more than 1024
Fourier coefficients were required to obtain close to machine precision. Conversely, with the GS approach
we achieve the same value using only around 256 such coefficients — a factor of four increase (a similar
experiment was reported in [7]). Moreover, it is worth recalling that (see §1), with this approach one has
near-complete freedom to choose the polynomial basis for reconstruction, whereas with spectral reprojection
one must use a specific, Gibbs complementary, basis.

5 Other applications

As mentioned, the extended GS framework of §2 is far more general than the application considered in the
previous section of recovering a function from its Fourier coefficients. In this section we briefly discuss a
family of other related problem to which this framework can also be successfully applied.

Let f : [-1,1] — R br piecewise analytic, and suppose now that we have access to the first m coeffi-
cients of f with respect to a basis of orthogonal polynomials (e.g. Jacobi or ultraspherical). Since f is only
piecewise analytic, direct expansion in the given basis of polynomials yields an extremely poor approxima-
tion (in fact, it suffers from a Gibbs-type phenomenon). Therefore, much as in the Fourier case, the problem
is to recover f to high accuracy (other variants of this problem have also been considered, such as the re-
construction of functions from Fourier—Bessel [47] and spherical harmonic coefficients [27]). We remark
that this problem occurs notably in spectral methods for hyperbolic PDEs [31, 34, 41]. Although spectral
reprojection can also be used in this setting [32, 33, 34], it suffers from the same drawbacks as those in the
Fourier case (see §1). Thus, we now propose to use GS instead.

Let {¢);} be orthonormal polynomials with respect to the (modified) Jacobi weight function w,s gs,
where o®, 3% > —1, and let {¢;} be piecewise orthonormal polynomials with respect to the piecewise
(modified) Jacobi weight function w,r gr, where aft = {ag,...,q;} and B = {Bo,..., B;}. We shall
consider the following two important cases:

Ha=p"=7"=0, (DHa”=p=9"=—Fora”=p%=9"=3,
corresponding to sampling f with Legendre and Chebyshev polynomials (of the first and second kind) re-

spectively.
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5.1 Legendre polynomial sampling

As in the Fourier sampling case, to apply the GS framework of §2 we need to verify (A1) and (A2) for this
example. Note that H® = L?(—1,1) in this setting, and H* = L (—1,1). We have:

Theorem 5.1. Suppose that H® = L%(—1,1) and P,, is the Legendre polynomial projection operator.
Let o = {ag,...,oq} and B% = {By,..., B} with ag,...,oq, Bo,..., 0 > —1 arbitrary, and define

HE = LiRﬂR(fl, 1). Let

U={f:f

be the space of all piecewise H' functions, and define || - || to be the standard norm on U. Then (Al) and
(A2) hold.

n €H'(L), r=0,...,1},

Proof. For @ > —1 it can be shown that

1 2
2 o 9l a>0
o) (1+z)%dr S —2a
/_1 ‘9( )| ( ) N{ ||g||2(1+a)||g||002 1<a<0

(see [7, Lemma 3.6]), provided g € L>°(—1,1). Now, for I, = (z,, ;1) define I, = (z,,d,.), I} =
(dy,zr41), where d, = 1(2, + 2,41), so that I, = I} U I, Also, let

JF={r:-1<a.<0}, Jy={r:-1<B,<0}, JSf={r:a.>0}, Jy, ={r:p. >0}

Then, for g € U,

el — G 1 T —Pr
lallan sm £ 3 gl ol + 32 Il a1 + 32 Nl e+ 3 Nl -

redy reJ; reJy redy

where ||-||, ; and ||-||  ; are the L? and uniform norms on an interval I respectively. It follows that

lgllar,gn S > gl lgllz+ > gl P llgl <’ + llgll (5.1)

reJ;t redJy

Now, for a function g € U, it can be shown that its Legendre polynomial expansion, whilst exhibiting
a Gibbs-type phenomenon, is uniformly bounded and satisfies ||Pngllco S |lg]l [46]. Now, suppose we
replace g by P,,,g in (5.1). Then, using this bound and Bessel’s inequality ||P,,g| < |lg]l < llg]l, we obtain
llgllars < llgll, which gives (A2). Similarly, replacing g by g — P,,g and using the observations that
g — Pongll = 0as m — 00 and that g — Prnglloe < 9lloc + [Pmglloc < clgll, we obtain (AD. O

This theorem shows that, provided we restrict to a space of sufficiently regular functions (which, in prac-
tice, will always be the case), we can always recover a function f in any polynomial basis from its Legendre
polynomial samples. Note that the choice of U here is not unique, and the smoothness assumption could
most likely be lowered with a deeper understanding of the convergence of Legendre polynomial expansions
for piecewise functions. However, since we mainly consider piecewise analytic functions (which always
belong to this choice of U), this consideration is of little importance.

We shall omit two further considerations from this discussion. First, it is unknown at this moment under
what conditions the stronger assumption (A2’) hold for this problem. Second, we also have no estimate for
the quantity ©(n;#). In [7] the case yv* = 0 (that is, we both sample and reconstruct using (piecewise)
Legendre polynomials) was considered. It was shown numerically that ©(n;6) = O (n?) when v =
Establishing this result remains an open problem, as does determining ©(n; ) for other values of vg.

5.2 Chebyshev polynomial sampling

We now consider the case where v° = :l:%. In this case, unlike that of Legendre polynomial sampling, we
are actually able to provide a complete answer, at least regards assumptions (A1) and (A2) (or (A2")). This
follows directly from the fact that the Chebyshev polynomial expansion of a function can be expressed as a
Fourier expansion under the transformation = cos 6:
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Theorem 5.2. Suppose that HS = L%(—l, 1) and Py, is the projection operator corresponding to Chebyshev
polynomials of the first (v = —% ) or second (v = % ) kind. Let w be an integrable weight function and
set H® = 1.2 (~1,1). Then (Al) and (A2') hold if and only if the function w(cos0)sin @ (first kind) or
w(cos @)/ sin O (second kind) is a Helson—Szego weight function on [0, ].

Proof. Consider the case of first kind Chebyshev polynomials. The projection P,, f of a function f €
L2, (—1,1) is precisely the Fourier expansion the function F(f) = f(cosf) on [0,7]. Note that f €
2

L%, (—1,1) if and only if F € L?(0, 7). Hence, the result follows immediately from Corollary 3.2. The
2

case where y = 1 is similar. O

Corollary 5.3. Suppose that HS = L,QY(fl7 1) and P,, is the projection operator corresponding to Cheby-
shev polynomials of the first (y = — % ) or second (v = % ) kind. Then (A1) and (A2') hold for the piecewise
(modified) Jacobi weight function w, g if and only if

—1<apfBry1<1l, r=0,...,1—-1,
and—l<al,ﬁo<0(7:—%)0r0<al,50<2(7:%),

Proof. Lety = —1. By Theorem 5.2 it suffices to consider the weight function W (0) = wq, 5(cos 6) sin 6
on [0, ). Let 8, = arccos(z,), r =1,...,1l. Then

W) =0(6-6.)), 6—86r, W(@) =0 (6, —0)+), 606,
Also
W(@) =0 (@), 0—0", W(@) =0 ((r—0)""), 6.

Hence, as in the proof of Lemma 3.4, W is a Helson—-Szego weight function if and only if —1 < o, Br41 <
1, r=0,...,0—1and —1 < ay, By < 0. The case of y = 5 is similar. O

Due to this theorem, it is always possible to reconstruct a function in a basis of piecewise Jacobi polyno-
mials from its Chebyshev polynomial samples. In particular, we can recover in terms of piecewise Chebyshev
polynomials g = ... =y =06y =... =0 =~v = i% from Chebyshev polynomial samples. Note that,
unlike the Legendre polynomial case (see §5.1), we have (A2’) for this problem, as opposed to the weaker
condition (A2).

6 Conclusions and challenges

In this paper we have introduced a general framework for sampling and reconstruction in Hilbert spaces,
and analyzed in detail the resulting numerical method for reconstructing a piecewise analytic function in a
orthogonal basis of (piecewise) polynomials from its Fourier coefficients. The method can be implemented
with a wide variety of different polynomial bases, including Chebyshev and Legendre polynomial bases. In
all cases the numerical method is stable and exponentially convergent (in the polynomial degree n). When-
ever Chebyshev or Legendre polynomials are employed, for example, the method is also root-exponentially
convergent in the number of Fourier coefficients m. Finally, we have given a first insight into how the same
framework can be applied to the related problem of reconstructing a piecewise analytic function from its
orthogonal polynomial coefficients.

Purposefully we have not described the implementation of this framework for the polynomial coefficient
reconstruction problem described in §5. Nor have we presented numerical examples. The main stumbling
block herein is the computation of the entries of the matrices U and C'. This involves constructing particular
quadratures to approximate the inner products (v;, ¢x)s and (v;, 1) r, and is beyond the scope of this
paper. This aside, we have also not addressed the behaviour of the quantity ©(n; ) for this problem. In [7]
numerical results were presented suggesting quadratic growth in the case H? = HY = L2(—1,1) (i.e. Leg-
endre polynomial sampling and reconstruction). This, and the corresponding extension to other orthogonal
polynomial systems, remains a conjecture.

This aside, it is worth repeating that the GS framework developed in this paper is far more general than
the problems considered in §3-§5. Namely, it allows one to reconstruct any element f € U from its sam-
ples in an arbitrary orthonormal basis, even in the case that the sampling and reconstruction vectors are
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orthogonal with respect to different inner products. In fact, this paper forms part of a much larger project
on numerical methods for sampling and reconstruction (see [4, 5, 6, 7, 8]), with a long list of potential ap-
plications. Currently we are investigating a number of such applications, including spline and wavelet-based
reconstructions of images, the solution of certain inverse and ill-posed problems (see [8]), and reconstruc-
tions from other types of integral transforms. It is also worth mentioning that the key ideas for GS originated
from new tools for the computational spectral problem [38, 39]. Furthermore, similar ideas, when combined
with convex optimization techniques, can be used to extended the current theory of compressed sensing to
formally infinite-dimensional problems. This topic is described in [5].
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