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approximations. By using the Poisson summation to discretize integral representations of
e.g., power functions r—#, 8 > 0, we obtain approximations with uniform relative error on
the whole real line. Our approach is applicable to a class of functions and, in particular,
yields a separated representation for the function e™. As a result, we obtain sharper

ﬁi,)g:g;?;ation by exponentials error estimates and a simpler method to derive trapezoidal-type quadratures valid on
Approximation by Gaussians finite intervals. We also introduce a new reduction algorithm for the case where our
Radial kernels representation has an excessive number of terms with small exponents.

Separated representations As an application of these new estimates, we simplify and improve previous results on
Poisson kernel for half-space separated representations of operators with radial kernels. For any finite but arbitrary

Poisson kernel for the sphere

e ) accuracy, we obtain new separated representations of solutions of Laplace’s equation
Models of gravitational potentials

satisfying boundary conditions on the half-space or the sphere. These representations
inherit a multiresolution structure from the Gaussian approximation leading to fast
algorithms for the evaluation of the solutions. In the case of the sphere, our approach
provides a foundation for a new multiresolution approach to evaluating and estimating
models of gravitational potentials used for satellite orbit computations.

© 2009 Elsevier Inc. All rights reserved.

1. Introduction

In this paper we revisit the efficient approximation of functions by sums of exponentials or Gaussians, a problem that
has been considered in [16]. As a tool, this type of nonlinear approximations have been instrumental in constructing sep-
arated representations of integral operators. In particular, separated representations of non-oscillatory Green’s functions
using Gaussians found applications in quantum chemistry [7,9,26,27,33,34] and in an approach to solve Schrédinger’s equa-
tion [13,14]. Additional applications of approximations by sums of exponentials involve evaluation of oscillatory Green’s
functions in [11,12], nonlinear inversion of band-limited Fourier transform in [17], as well as quadratures for functions
band-limited in a disk [10].

In quantum chemistry early examples of nonlinear approximations by Gaussians appeared in [18,30,32] to approximate
the wavefunctions and, later, in [28] to approximate the Coulomb potential. Approximation of 1/r by sum of exponentials
has been also been studied in [35] and [20,21].

As the development of applications lead to a better understanding of the features of these approximations, we decided
to revisit this topic to further elaborate on some of them. In particular, we have shown in [16] how to approximate, for any
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given accuracy € > 0 and distance to the singularity § > 0, the power functions r—#, 8 > 0, with a linear combination of
exponentials,

M

r P = wpe P

m=1

<r Pe, (1)

for r € [§, 1]. As we have pointed out in [16], our standard algorithm to obtain the minimal number of positive weights
wp and positive exponents p;, (see Appendix A.1) is ill-suited in this case due to the rapid growth of the function near
zero and the resulting large number of samples necessary to cover the range of interest when § is very small. On the other
hand, using the reduction procedure [16, Section 6], we only need an accurate initial approximation to then minimize the
number of terms M in (1) without experiencing the size constraints. Such initial approximation for (1) is based upon using
the trapezoidal rule to discretize the integral

AL / e TPy (2)
' ’

for r € [8, 1]. The trapezoidal rule yields an explicit but suboptimal discretization of (2) as a sum of exponentials. Remark-
ably, this approximation attains a uniform relative error on the whole range of interest. In [16] we use the Euler-Maclaurin
formula to estimate the number of terms in the discretization of (2) as a function of the accuracy and the range of r. Here,
in Section 2, we consider a different, simpler way to obtain the initial approximation and estimate its number of terms
using Poisson’s formula (which, incidentally, implies Euler-Maclaurin formula [5, p. 626]). This leads to a new approach to
estimate the error of approximating power functions by linear combinations of exponentials or Gaussians. Our approach is
also applicable to other functions of interest. In particular, we develop an approximation of e~*Y, x, y > 0, as a separated
sum of Gaussians in Section 2.2 and provide an example of its application in Section 5.3.

In all of these cases the initial approximations obtained via discretization of integrals are suboptimal and may contain
an excessive number of terms, e.g., those terms corresponding to small exponents. To reduce the number of terms, in Sec-
tion 3 we introduce a simple algorithm based on Prony’s method as an alternative to the more general reduction algorithm
[16, Section 6].

In Section 4 we simplify and improve previous error estimates for separated representations of operators with radial
kernels.

In Section 5 we derive new separated multiresolution representations for Poisson’s kernels for the half-space and the
sphere. We then describe an application of such representations to modeling gravity potentials (used for satellite orbit
computations) and provide a foundation for a new multiresolution approach to evaluating and estimating such models.

2. Quadratures using Poisson’s formula

We consider the problem of obtaining a trapezoidal quadrature for an integral over the real line

I= | f@t)dt, (3)
/

where we assume a sufficient decay of the function f and its Fourier transform

fe = / f(tye 2Tt de,
R

By Poisson’s summation formula, we have

7 (§ )k =h 3 pio o, (4)

nez nez

where tg € R and h > 0 are chosen later. Since f(O) = fR f@dt,
[ roa-n3 ra+m| < li(7)| (5)
R

nez n#0
Thus, a fast decay of f the Fourier transform of the integrand in (3), allow us to choose the step size h so that (5) achieves
the accuracy sought. In this way, the integral (3) may be approximated by an infinite sum of uniformly sampled values of f.
We show
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Proposition 1. Let us assume that (4) holds. For any € > 0 and tg € R, we have

’/f(r)dt hy " f(to+nh)| < (6)

nez

provided that the Fourier transform of f satisfies

|F©)] <cre8!, 7)
for some positive constants c1, q and step size h < q/log(2c1€~! 4 1) or, alternatively,
C2
If(S)I\@ for [€] > R, (8)

for some positive constants ¢y, R, q and step size h < min{1/R, €'/9(2c,¢(q))~1/9}, where ¢ (q) is the Riemann Zeta function.

Proof. From (5), it is enough to derive conditions on h so that Zn;ﬁo |)Ac(%)| < €. Under (7), we have
AL 1
> f(—) <201 ——— <€
q/h —
s h e 1
if h < q/log(2cie~! + 1) and, under (8), for 1/h > R
~(n
— q —-q q
> f(h) <2007 07T < 205h9¢(q) < €
n#0 n=1

if h <€'/12c¢(q)~ 4. D

Remark 2. Applying Proposition 1 to functions with compact support, we may recover the Euler-Mclaurin formula to esti-
mate the error of the trapezoidal rule. Note that the decay of f is related to the smoothness of f. Also, one may recover
the Bernoulli numbers Bg, appearing in the Euler-Mclaurin formula, since for positive integer q, the Riemann Zeta function
¢(2q) may be written in terms of Byg. For details we refer to [5, p. 626].

If the function f in (6) has fast decay, then the infinite sum may be replaced by a finite sum, providing a finite quadrature
for the integral (3). In [23] S. Dubuc followed this approach to obtain an approximation of the Gamma function. A similar
approach was used in [6, Eq. (2.13)] to obtain estimates for the Unequally Spaced Fast Fourier Transform (USFFT). In this
paper, we use Proposition 1 as a starting point to obtain a representation of power functions r—#, r, 8 > 0, in terms of
Gaussians or exponentials, as well as to represent the exponential function e™, x, y > 0, as a separated sum of Gaussians.
We also show how the method may be adapted to find approximations to other functions.

2.1. Power functions r—#

Let us apply Proposition 1 to power functions to obtain their approximations by exponentials. Writing (2) as

= 7 fydt, ©
where

fO=fpr®) =1 ( % e T, (10)
we compute the Fourier transform of f in (10),

We note that f and ]‘ both have exponential or super exponential decay at oo and, hence, this particular integral repre-
sentation of r—# is suitable for the Poisson approach described above. Following (5), we need to bound

_ﬁZ rg +27”h)|

) 12
r'(6) (12)

rf — S| <
n#0
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where

Seo(r) = L eﬁ(fo‘*‘"h)e—efoﬂhr. N

')
Next we show how to choose h = h(e, ) as to yield

IT(B +2mil)]
y A

nez

T (14)
nZ0 B
Theorem 3. Given 8 > 0 and 0 < € < 1, for any step size h such that
21
h< ; (15)
log3 + Blog(cos1)~1 +loge!
and any tg € R we have
-8 _
r Seo(r
lr_iﬂoo(ﬂge, forallr > 0, (16)

where S is given in (13).

We note that S (r) in (16) provides a uniform approximation with respect to r. Therefore, for a given accuracy € and
power 8, we may first select h and then, for a given range of values r, truncate S, (r) to yield a finite sum approximation
in that range. In this regard the approach here differs from our previous derivation in [16] and plays an important role in
subsequent estimates.

Proof. As n increases, |I'(8 4 2mi)| decays exponentially fast and we may simply compute the largest value of h to
satisfy (14). To obtain an analytic estimate of h, we use the integral representation [25, 6.312.5],

00
['(z2) = e'%? / ete” 171 gy,
0
valid for Re(z) > 0 and |9] < % Therefore, for positive 8 and y, and 0 <6 < % we have
00
T8 +iy)| < e_(’y/e_“os"t'ﬁ_1 dt =T (B)(cos§)Pe 0V,
0

and setting 6 =1 and y = ZT” obtain

r 2mi/h
PB+2TI/M] (oo peanm,
')
Substituting in (12) yields (15), since we have
Ir=F — See ()] —-B —27n/h _ 2(cos1)~F
r_iﬁgﬂcosl) ZE —m<67 (17)

n>1
provided that
log(2(cos1)Pe~ " +1) <log(3(cos ) Pe ) <27 /h. O

2.1.1. Approximation by finite sums
Let us truncate the infinite sum Soo(r) in (13) to obtain a finite sum Sg(r),

N

h n
SE(r) =Sp(r; M,N,h) = N Z e e B+ g (18)
) n=M+1
We estimate the tails of S (r), i.e. find M, N and h satisfying (15), so that
-8 _
r Sk(r
7;() <€, for0<é<r<li. (19)
—

Given (19), we have
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Lemma 4. Forallr > 0,

SF() < Seo(r) < (€ + Dr P,

This estimate shows that our approximation, Sg(r), is effectively bounded by the true function on the whole positive axis,
a result already used in [12]. In Section 4 we use this lemma to simplify and correct some estimates in [9].

Proof. The first inequality follows since f in (10) is a positive function for all positive r and B. The second inequality
follows from (16). O

The number of terms in Sy depends on the parameters 8, § and €, and is described in

Theorem 5. Forany 8 > 0, § > 0, and 1/e > € > O, there exist a step size h and integers M and N such that

]r‘ﬂ—SF(r; M,N,h)|<r_ﬁe, forall§ <r<1, (20)
where
h N I
SE(r;M,N,h) = —— ePhne—e™r (21)
2,

For fixed B, the step size satisfies h = O(1/loge ') and the number of terms in Sp(r; M, N, h) may be estimated as
1 1 1, 1 -1 1,3
N—MgE(ZIOge +log B +2)( logé +Eloge +logloge +3 ) (22)

Therefore, for fixed power g and accuracy €, we have N — M = O(log5~"), where M is typically negative.
Also, we have

[r P —Sp(r; M, 00,h)| <r Pe, forallo<r<1. (23)

By setting B = o/2, replacing r by r2 and § by 2, Theorem 5 may also be interpreted as an approximation of power
functions via Gaussians.

Theorem 6. For any o > 0,8 > 0, and 1/e > € > 0, there exist a step size h and integers M and N such that

[r™* —Gp(r; M,N,h)| <r %e, foralls <r<1, (24)
where
h N hn,.2
Gr(r:M,N,h) = —— ghn/2—e"r" 25
F( )= Tam > (25)
n=M+1

For fixed power o and accuracy €, the number of termsis N — M = O(log s~ 1).
Also, we have

[r™ — Gp(r; M, 00, h)| <17 %, forall0<r<1. (26)

Let us outline our approach to prove Theorem 5 and refer to Appendix A.3 for the details. Since for all r > 0,

Seo(r) = SF(M)
P

1= — Seo(r)
B

1= —Sp()
B

)

we need to estimate these two terms. The first term may be bound using the estimate (16) provided we select the step size
h according to (15). To bound the second term, we truncate S, (r) and consider the lower tail

Tu(r) = —Fr hy o eremi,
®B) <M
and the upper tail
TNEy=——h Y e thn,
IN0:))

n>N+1
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By selecting M and N, we bound both tails by € in some target range r € [§, 1]. To majorate both tails by an integral,
consider again the integrand fg ,(y) in (9)-(10) which has a global maximum at yg = log(r—'B). Hence, for any M satisfying
tm < log B the function fg,(y) is decreasing on (—oo, ty) for all r € (0, 1] and we may estimate the lower tail 7y (r) by the
associated integral

P tm 1 tm
r— —reY+By - —eY+By
Tn() < F(ﬂ)_/ e dy < r(,s)_/ e dy (27)
etM .
=L/e_ssﬁ_1d‘g=‘l_m’ (28)
r'(B) ) ')
where

F(ﬂ,x):/e_ssﬁ_l ds
X
is the incomplete Gamma function. We note that ty does not depend on §.
Similarly, with N satisfying
ty >log(37'B). (29)

the corresponding upper tail satisfies

ﬂ oo 1 o0
TNr) < r—/e_rey‘”’y dy = —— / e~SsP=1ds,
IN(:)) L'
tn refN
for all r € [8, 1] and we obtain
I'(B, 8e'v)

TN < —
()

(30)

Since
im S8 1 and gim 8P
x>0 T'(B) x>o0 I'(B)
we may achieve any target accuracy € by defining t, and t* as solutions of the equations,
,_T.e)
')

’

=e, (31)

and
I'(B.se")
re

To establish corresponding integers M, and N* in the definition of Sr, we may have to modify slightly t,, t*, or h and
select tg, so that both (t, —tg)/h and (t* —tp)/h are integers. We prove

(32)

Lemma 7. Forall 8 > 0,8 > 0and 1/e > € > 0, the solution t, of (31) does not depend on § and satisfies

@W:%logeﬂogr(wﬂ)%. (33)

The solution t* of (32) has a weak dependence on € and satisfies

1
t* <logs~ ' +logloge™! +1logp + 3 (34)

To compute t, and t*, we may use Newton's method with initial values for the iteration satisfying (33)-(34). We also
use the lemma to estimate the number of terms in Sg in Theorem 5. The proof of Lemma 7 is given in Appendix A.2.

The rate of decay of the integrand in (9)-(10) is much slower at —oo than at +oo and, for this reason, the equally
spaced discretization Sr of the integral, although quite reasonable, still produces too many terms as the exponents e in
(21) become small (e.g., for negative n). As it was pointed out in [16], the number of terms in (21) may be reduced further.
In Section 3 we provide a new simple method for this purpose.
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2.2. Separated representation of e =™ in terms of Gaussians

We may use Proposition 1 to obtain other useful approximations. As an example, let us consider the modified Bessel
functions Kp(x) for positive argument x and complex order p. Using the integral representation [1, 9.6.24], we have

[0.¢]
1
I<p(xy) = 5/e—xycosht(ept +e—pt) dt
0
[e.¢] [0.¢]
:% / e—xywshfepfdt:%/e—xy<f+%>/2rp—1dt, (35)
—00 0

for x, y > 0. Changing variables t + x/yt, we obtain

p ? T
2p+l(%) l(p(xy)=/€_X2t/4_y2f]t”‘1dt= / e=Xe/A=yre pt gy (36)
—00

Note that in this representation the variables x and y are separated and the integrand has a super-exponential decay at 4-co.
In particular, setting p =1/2,

1
w\? 1,
Kix)=(—=) x 2e 7,
2 2

we obtain
o0
X 2t 2,—t, 1
e —_" / e—Xe /4—y“e +7tdt. (37)
2w
\/_—OO
Defining
X 2.t 2,—t, 1
f) = e Xe /A—y“e "+t
27
and using (36), we have
X y-2mEi
b, X —x2etja—y2e~ty+ (X omeie 50 X 2_y 2
f@&= N e 2 dt = 77\ Ki e 9), (38)
—00
so that
1 1
A 2\2 1 2\2 1
f©]= —) e K _prei (k)| = —) e Ky orei (3))- (39)

In order to use Proposition 1, we verify the exponential decay of |f(§)|. Since |T'(1+ yi)|? = y/sinh(zy) [1, 6.1.31], from

[1, 9.6.25] we have
1 00 1
Ky pmei0] = (2 Z\F(l—i—Znéi)\x*%/ 0SC)__l  (T) 3 |28
Tiamei W=\ (A e)t+2msi | S\ 2 sinh(272¢)’
0
1
T\%_1 _1 ,ﬁm
’[<%+2ﬂ§i(x)’< 3 3ix"ze” 2 (40)

Using Lemma 17 in Appendix A.4, we obtain for x > 0 and & € R,

and, substituting in (39), arrive at

2
1
o1&

F&)| <3177

Applying Proposition 1, an analysis similar to the one in Section 2.1 yields
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Proposition 8. For any § > 0, and € > 0, there exist a step size h and a positive integer M such that

le™ — Ge(x, y)| <€, forxy >3, (41)
where
hX % xzesj yze_sf+ls
Ge(X, Y)=z—=) e 7°°7 2% (42)
2V7 &

and sj = Sstart + jh.

We note that (36) implies
}K%_ml.(x)| <K; (), forx >0, £ eR,

which, together with (40), yields a relative error estimate in (41).

Remark 9. In the two examples in Sections 2.1 and 2.2, we used particular integral representations to obtain approximations
by exponentials. In both cases, the error estimates depend on considering the decay of certain functions on a vertical line
in the complex plane. Namely, let us assume that the function g(x) (which we are trying to approximate) is written as the
Mellin transform, M, of a function u(x, -),

o
g = / u(x, P~ dt = (Mu(x, ) (p),
0
where p € R is some particular value which is the same for all x. By setting t = e%, we also have
o.¢]
g(x) = / u(x,e*)eP*ds
—00

and, following our approach, we compute the Fourier transform of the integrand,

/ u(x, e5)ePS 2 gs = / ux, HtP=2 T dr = (Mulx, ) (p — 27iE).
—00 0

This description holds in both (11) and (38) so that the approximation error in both cases depends on the behaviour of
(Mu(x, -))(p — 2mig) for large &.

3. Areduction scheme for sum of exponentials with small exponents

In Lemma 7, in truncating the infinite sum S, we observe a substantially different behavior at the end points resulting
in a relatively large number of terms with small exponents. As it was pointed out in [16], further reduction of the number
of terms in S is possible. It turns out that for terms with small exponents a simple algorithm based on Prony’s method is
available and is described below.

Considering a sum of exponentials with small exponents,

Mo
f@)=" pme™™, (43)
m=1

where My is large, our goal is to approximate f(x) in x € [0, 1] by a shorter exponential sum with only M <« My terms.
Since o, are small, using the Taylor polynomial of degree 2M — 1, we obtain

2M—-1 Xk
feox Y oy (44)
k=0
with
Mo
he=">_ pmay,. k=>0. (45)
m=1

We note that hy is a fast decaying sequence so that M <« M.
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Below we show how to represent the first 2M terms of the sequence hj as another exponential sum of only M terms,
M
hk=Zwmyn’§, 0<k<2M. (46)
m=1

In this way, the coefficients hy are now represented using 2M variables, the M coefficients wy, and the M distinct nodes yp,,
instead of the 2My variables in (45). Extending the representation (46) to all k > 0, we obtain our approximation to f(x),

k

Mo o0 X oo M Xk M
fO =2 pme™™ =3 hiis XYY Wb = wmet™.
m=1 k=0 ’ Tom=1

k=0 m=1

To obtain the representation (46), we use Prony’s method, which is related to our algorithm in Section 3 (see
[16, Section 2.3]). Specifically, given ho, ..., haom—_1, we first find y, by obtaining the coefficients of the polynomial

M M
1@=[]e-ym=> a
m=1 k=0

Note that, for all k with 0 <k < M,

M M M
D hiqi=_ WV Y aiym =0
1=0 m=1 1=0

which also implies

M-1
Z hi1q1 = —hy gk = by
1=0
Thus, the vector q = (qo, ..., qum—1)" of the first M coefficients of q(z), satisfies the linear system
Hq=b (47)

where H = {h}ki=0...m—1 is an M x M Hankel matrix and b = (bo, ..., by—1)".

The resulting algorithm consists of solving the system (47), forming the polynomial q(z) and finding its roots yp. Using
these roots we obtain the coefficients w;, by solving the Vandermonde system (46).

In Fig. 1 we illustrate the result of using this reduction algorithm by displaying the relative error of approximating the
function 1/r2. In Table 1 we illustrate the relationship between accuracy and number of terms in the approximation of r—¢,
o =1, 2, 3 via Gaussians.

Remark 10. This reduction algorithm requires several properties to hold. The exponents « in (43) should be small enough
as to warranty an effective reduction resulting in a small M. We also require the matrix H to be non-singular and the
roots of q(z) to be distinct. It is our observation that in all of our examples these properties are satisfied yielding a stable
algorithm.

Remark 11. We note that the Taylor expansion may use an arbitrary center a,

and, thus, the coefficients become

Mo M
h = Z(,Ome"""“)oe,’; = Z(Wmeyma)y,’;.
m=1 m=1

4. Approximation of radial kernels by Gaussians

Many operators in mathematical physics depend only on the distance between interacting entities and, therefore, have
radial kernels. By using Gaussians rather than exponentials (see Theorem 6) our approach leads to separated representations
of positive radial kernels. We refer to [7,9,26,27,33,34], [13,14] and [11,12] for examples of using this approach on different
operators.

Theorem 6 and Lemma 4 (applied to representations via Gaussians) provide useful tools for estimating the approximation
error for kernels with singularities. As a representative example, let us consider the radial kernel r~%, 0 < @ <d, where r =
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Fig. 1. Plot of the error log;g|1 — r2Gr (r)|, where we have reduced the number of terms in Gr using the algorithm of Section 3. The reduced sum has 120
terms and achieves relative accuracy € = 1010 in the interval [10~2, 1].

Table 1

Relationship between accuracy € and the number of terms in representations via Gaussians of r~%, o =1, 2, 3, for fixed § = 10~ after applying to G the
reduction algorithm in Section 3. The dependence of the number of terms on accuracy appears to be almost linear in loge ! rather than O((loge~1)?) as
estimated in Theorem 6.

€ 1/r 1/r? 1/r?
10-6 68 76 83
1077 79 88 93
10-8 89 98 104
107° 100 109 116
10-10 113 120 130

Z;izl xlz. We are interested in applying the operator to compactly supported functions which, for simplicity, are rescaled
to have support inside the box D = [—1/2+/2,1/2+/2]%. For x € D, we want to compute

(T = / Iz — x| f (@) dz = / VI fx+y)dy = / VI F x4+ ) dy.,
Rd Rd By

where B, denotes the ball of radius r centered at y = 0. We replace the kernel by its approximation via Gaussians con-
structed to be accurate in the interval § <r <1 (see Theorem 6),

N
h hn .2
Gr()=Gr(r; M,N,h) = ——— § - ehon/2e=er (48)
F F r@mo 4

and estimate the resulting error. At issue is the impact of our approximation in the region 0 < r < §, which in contrast with

the kernel, has no singularity at r = 0. Next we derive an estimate which uses the fact that for all r > 0 the approximation
is dominated by the true kernel (see Lemma 4).

Theorem 12. Let 0 < o < d and

Y —Gr(r)| <er (49)
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be an approximation of the kernel by Gaussians valid for § < r < 1. Then, for any bounded, compactly supported function f in D and
x € D, we have

- —a\ Wd—1

‘/ Iyl “f(X+Y)dy—/GF(IIJ’II)f(XJrY)dY‘ <(e+@+e)s! a)m”f”oo-
B4 By

Proof. Consider the ball B; of radius § centered at y = 0. Using (49), we have

‘/||y||*°‘f(x+y)dy— / GF(||Y||)f(X+y)dY‘<€< / ||y||7“dY>||f||oo

B1\Bs B1\Bs B1\Bs

_ Wd—
<e<f||y|| “dy)ﬂfnoo:e L F s
By

d—ao
where wgy_1 = 27Td/2/ I'(d/2) is the surface area of the unit sphere in RY. Using Lemma 4, we obtain

‘f lyl™ f(x+y)dy — f GF(||Y||)f(X+Y)dY‘ < /|||Y||7a — Ge(lIyll) | ay [| flloo
Bs Bs

Bs

3 Wi Sd—Ol
<(2+e)/||y|| “dy )l = @+ fle. O
Bs

o

Using Lemma 4 as in Theorem 12 simplifies and corrects proofs given in [9]. In [9] it is sufficient to use Eq. (24), Eq. (57)
and Lemma 4, while Eq. (25) and Eq. (58) are in error and should be ignored.

Since the number of terms depends logarithmically on §, Theorem 12 provides a good control of error. Further improve-
ment may be achieved by observing that, as we approach the singularity at r =0, N becomes large in (48) so that we add
more terms with large exponents. Assuming that f is sufficiently smooth, as exponents become large, the contribution of
corresponding terms may be evaluated explicitly removing the dependence on § in Theorem 12. We have

Theorem 13. Let 0 < o < d and consider the approximation valid for 0 <r <1,
[r™ — Gp(r; M, 00, h)| < er™®, (50)
where G is given in (48). Then, for a bounded, sufficiently smooth, compactly supported function f in D, we have for allx € D

Wd—1
d—o

VIIX—YIlfaf(Y)dY—fGF(IIX—YII;M,Oo,h)f(Y)dY <€ Il flloo
D D

and, for sufficiently large N,

[ eyl . co.) Fydy = [ Gr(1x =yl M.N = 1.0) Fdy
D D
+ Cof(x)eh(ﬂlfd)N/z + C2Af(X)€h<a7d72)N/2 + O(eh(()tfdfll)N/z)’ (51)
where A is the Laplacian and
hrd/? hrd/?
= and Cy= .
['(/2)(1 — ehl@=d)/2) AT (/2)(1 — ehl@—d=2)/2)

Co
Proof. From (26) in Theorem 6, we obtain

’/||y||“"f(X+y)dy—fGoo(llyll)f(Xer)dy‘ <e</llyll‘“dy)||f||oo
Bq By

By
W41
=€l fl.
where
h s hn,.2
— . _ ohn/2 ,—e"r
Goo () =Gg(r; M, 00, h) = F@/2) E e e . (52)

n=M+1
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Extending integration to the whole space and splitting the series (52) for a sufficiently large N, we have

/Goo(IIYII)f(X+y)dy:/GF(IIYII;M,N—l,h)f(X~l—Y)dy

B1 R4
+ F(oil/Z) S ehentz [ e el v y)dy. (53)
n=N Rd
Using the Taylor expansion
1
fx+y)=f®+Vfx y+ E(H(X)y, y)+O(lyl?), (54)

where H(x) is the Hessian matrix {fy,y;(X)}i j=1....4, we evaluate the contribution of each term in (53). For the first term
in (54), we have

hnd/z
I'(a/2)

o0 [o.¢]
h h hn 2
12 [ o—e™IyI? gy — h(o—dyn/2 _ h(@—d)N/2
f®) T@2)¢ on /e W dy = f(x) > e @mD2 = ¢ f (x)eh@ :
n=N Rd n=N

Observing that the second term and the non-diagonal entries of the third term in (54) do not contribute due to parity, we
have

00 h d
han/2
Z 2F(Ot/2) ; fJ’i}’i (x)e

/ ey, 2 f hr /2 i h(@—d—2)n)2
e Yidy=AfX)— [
n=N l 4l (a/2) n=N

Rd
— CzAf(x)eh(“_d_z)N/z,

which has the extra factor e™" in comparison with the first term. We may continue this process using more terms in (54)
to obtain the asymptotic expansion in (51). O

hN

5. Multiresolution representation of solutions of Laplace’s equation and its application to gravity modeling
5.1. Spherical harmonic gravity models

Current models of gravitational potentials use solutions of Laplace’s equation in the exterior of a sphere as a template
for model representation. For example, the spherical harmonic model of order and degree N of the Earth’s gravitational
potential is of the form

N n
Up,¢,0) = % (l + Zp’" Z P} (cos6)(c)' cos(m) + Sy sin(m¢))>, (55)

n=1 m=0

where p is the gravitational constant, R is the equatorial radius of the Earth, ¢ is the geocentric longitude and 6 is the
geocentric latitude. In (55) the functions P are normalized associated Legendre functions of degree n and order m, ¢, 51
n=1,..., N, are normalized coefficients of the model and p =r/R > 1 is the dimensionless distance. Such models are used
to evaluate forces for computation of satellite orbits (see [24]). A similar representation is used in constructing gravitational
potentials for other celestial bodies, e.g. the Moon.

One of the difficulties in using the spherical harmonic models for evaluating forces is the ()(N?) cost of their evaluation
at a single point (p, ¢, 0). This cost may be significantly reduced by creating local approximations to U on a collection
of spheres of different radii and interpolating between them (see [8]). Another set of issues arises in the construction of
such gravity models due to the global nature of the representation (55). In particular, since gravity measurements collected
at different distances from the surface of the Earth account for a different spatial resolution, it is difficult to use such
measurements in a simultaneous estimation of the coefficients in (55).

Using the approximation via Gaussians of Sections 2.1 and 2.2, we introduce a multiresolution reorganization of (55). This
new representation in combination with local approximation on spheres in [8] or in [2] provides a theoretical foundation
for a new approach to evaluate and estimate the gravitational potential or other fields associated with massive or charged
bodies.

5.2. Laplace’s equation in a half-space
In order to illustrate the use of Gaussians in obtaining a multiresolution approximation of solutions of boundary value

problems for Laplace’s equation, we first describe such construction for the half-space. In the next section we develop a
similar approximation for the problem with boundary conditions on a sphere.
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A harmonic function u(z, X) in the upper half-space z > 0, satisfying uz, + Axu =0 and u(0, X) = ug(x), may be written
as

u(z, X)=/P(z,X—y)uo(y)dy, 220, (56)

Rd

where

2 z
Pz,X)=———————
wq (22 + ||x||?)@+D/2

is the Poisson kernel for the upper half-space. Using Theorem 3, for any € > 0 and z > 0, we approximate the Poisson kernel
with

zh : hj hj
Sec (2 + IX[I%) = — Ze<d+1>h;/2e—e iz p—eM x| (57)
T
Jjez

Substituting (57) in (56), we obtain an approximation

- zh o ohi2
(2% = —s ) e IIZeme W), (58)
Jjez
where
W;(x) = / e~ uy(y) dy. (59)
Rd

The structure of the separated representation (58)-(59) is such that, for large z, the contribution to (58) is significant only
for small e"J. For such exponents, due to the convolution with the corresponding Gaussian, W contains only low spatial
frequencies. As z becomes small, higher and higher spatial frequencies contribute to ii. Hence, the separated representation
(58)-(59) has a multiresolution structure that may be exploited in obtaining fast algorithms (see e.g. [7]).

5.3. Laplace’s equation with boundary values on a sphere

A harmonic function U(r/R, ¢, 0) outside a sphere of radius R with the boundary condition U(1, ¢,60) = v(¢,6) may be
represented as

Up,$,6)=>_ p~"'Un($,6), (60)

n=0
where p =r/R > 1 and

2

2 1
Un(¢,9):%//Pn(cosy)v(¢’,9’)sin9’d9/d¢’.
00

Here P, are the Legendre polynomials and
cosy = cos6 cosd + sinf sind’ cos(¢p — ¢').

Setting x=n,n>1, and y =logp, p > 1, in (37), we obtain

o0
n 2,—t 2,t
-n _ efnlogp — / e e /4—(log p)“e'—t/2 dt. 61
P o Wia (61)
—00
Discretizing (61) with a sufficiently small step size h, we obtain
|0 = Ge,oo(n, log p, h)| <€, (62)
where
hn _n2e=ih 14— 2000 _in/o
Ge.oo(n, log p, h) = ——= ) "e~me 7"/4-ogpeli=ih/
Zﬁ JEZ
hn ~1,-1%/202) —(log p)20?/2
- o le i’e j (63)
=2.

Jjez
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Fig. 2. Error for 2 < n < 10,000 in (62), where the infinite sum Ge o has been truncated and has only terms with j= —10,...,70 and h =1/3. The
error is computed for a fixed p =1+ §, with § =1/(4 - 6378) (corresponding to a position approximately 250 meters above the Earth’s surface using as
its equatorial radius R ~ 6378 km). We note that for larger § we need to keep even fewer terms in (63) yielding a better absolute error than the one
illustrated here.

with ajz = 2eJ. Substituting these approximations into (60), we obtain an approximation to U of the form

U(p.g.0)= e "2 7,¢ ), (64)
JEZ
where
Zj(.0)= —_ i(n + e ™Dy, p.6). (65)
Uj«/ﬁ n=0

The separated representation (64)-(65) has a multiresolution structure similar to that of the solution of the Laplace’s equa-
tion in the half-space. For a fixed accuracy € > 0 and a fixed o, we need to retain only a finite number of terms in (65) due

_ 2 2
to the factor e~ "*D/2%) i the definition of Zj(¢,0). At the same time, depending on the size of logp, only a limited

number of terms in (64) are significant. In other words, functions Z;(¢,#) with high spatial resolution are needed only
for p close to 1, and for large p we need only Z;(¢,0) with a low spatial resolution. We note that by limiting the range
of p, the series in (64) may be replaced by a finite sum where the number of terms may be reduced using the algorithm in
Section 3. The approximation error in (62) is illustrated in Fig. 2.

Besides fast evaluation of forces for orbit computations, we intend to use (64)-(65) for constructing gravity models.
Note that we may estimate the functions Z;(¢,6) in (65) from measurements (of the gravitational potential or quantities
associated with it) as opposed to estimating the coefficients in (55). The advantage of this approach is that, for a given
accuracy €, we know in advance the required resolution to represent Z;(¢,6) for a particular parameter o;. Specifically,
measurements taken at different distances from the Earth’s surface and having different spatial resolutions, are involved in
the estimation of only specific terms Z;(¢, 6). Thus, the estimation of Z;(¢,0) for different j may be done hierarchically,
in a semi-independent manner. This should be compared with the standard representation via spherical harmonics (55),
where a typical estimation solves for all coefficients in (55) simultaneously. We note that our goal in this paper is limited
to demonstrating feasibility of using separated representations in (64)—(65) for gravity modeling, while it is clear that much
more work is required to demonstrate further practical advantages of the approach in order for it to compete with existing
methods of gravity estimation.

Appendix A
A.1. Algorithm for approximations by sum of exponentials

We briefly review the algorithm in [16] to approximate functions by sum of exponentials. These approximations, obtained
for a finite but arbitrary accuracy, have significantly fewer terms than corresponding Fourier representations (see [15-17]).

Given € > 0 and 2N + 1 values of the complex-valued function h(a¢) on a uniform grid in [0, 1], we have developed
in [16] an algorithm to obtain complex coefficients wy, and exponents ty,, and (nearly) minimal M = M(€, a) such that

M
n t
’h(aﬁ> —n;wme n

<, (66)




G. Beylkin, L. Monzén / Appl. Comput. Harmon. Anal. 28 (2010) 131-149 145

for any 0 <n < 2N. In this formulation, a > 0 scales the problem to the interval [0, 1] and € is the accuracy sought.
Using coefficients wp, in (66) and exponents 1, = 2TNtm, we have an approximation to h(x) by a sum of exponentials
valid for all x € [0, a],

M
h(x) — Z We ¥

m=1

<€, (67)

where €’ is very close to € provided that the function h is appropriately sampled in (66) to justify local interpolation.
The steps to achieve the approximation (66) are as follows:

e Build the (N + 1) x (N + 1) Hankel matrix Hy; = hi4, using the samples h, = h(a%), 0<n<2N.

e Find a vector u= (uy, ..., uy), satisfying Hu = ou, with positive o close to the target accuracy €. The existence of such
vector u follows from Tagaki's factorization (see [16, p. 22]); the singular value decomposition yields o as a singular
value and u as a singular vector of H. We label the first M + 1 singular values of H in decreasing order og > o1 >
.-~ > oy, where oy is chosen so that oy /o ~ €. Typically, singular values decay rapidly and, thus, M = O(loge™")
and M < N.

e Compute roots yp, of the polynomial u(z) = Z,’;’:O upz" whose coefficients are the entries of the singular vector u
computed in the previous step. The coefficients wy,; are obtained solving the least-squares Vandermonde system

N
n
mZ:_lwmy,f,:h(azl\]), 0<n<2N.

Typically, only M coefficients w,;; have absolute value larger than the target accuracy €, thus allowing us to remove
most roots Y, from further consideration. It is often possible to predict the approximate location of roots y;;, with
significant coefficients and, thus, find only them. However, if no a priori information on their location is available,
then all roots should be computed and selected according to the size of the corresponding coefficients. In those rare
cases where the polynomial u(z) has multiple roots, a small perturbation of the matrix H provides a way to obtain a
perturbed polynomial with simple roots, a property required by the representation we seek.

e The exponents ty, in (66) correspond to tp,, = log Y, where log is the principal value of the logarithm.

For more details on this algorithm we refer to [16]. We note that the special case of purely imaginary exponents 1, in (67)
is treated in [15]. For properties of approximations by exponential sums with real exponents see [19, Chapter 6].

A.2. Proof of Lemma 7

Let

t
rg.e) 1 / —erip
=1- — = — e J/d .
&0 ') re) . ¢ Y

We have

t
1 et
<o | Pdy=n,
£ F(ﬂ)_[oe YTraep

and defining our estimate f, for the lower value t, as

E*zloger#zéloge—l—log[‘(lwtﬁ)%, (68)

we have g(t,) < € = g(t,). Since g is an increasing function, it follows that f, < t,.

To estimate t* in (32), note that if we bound u(t) = I'(8,8e")/I'(8) < U(t) and define t* such that U(t*) =€, we
have u(t*) < U(t*) = u(t*). Since u is a decreasing function, it follows that t* < t*. To bound u(t), we use that (see [31,
Section 3.1])

B—1,—x

xP~le™  for0<pB <1, x>0,
I'p,x) < 1 69
B )\{exﬁ Tem* forp>1,x>5(B—1). (69)
Let x = 8e! and assume x > 1, i.e, t >logs~!. We first consider the case 0 < 8 < 1, which implies ¥*~1 <1 and 1 < T'(8)
and thus

r 1
L'é.x <—xPle*ge ™=

rp) —TE)
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if we choose x =loge~!. Thus, our estimate for this range of g is
t* =logs~! +logloge . (70)
If B> 1, we have

r
By e xPle™* g

re ~TE) S
where the first inequality holds using (69) with
x>d(f—1) (71)
where d =e/(e — 1) ~ 1.582, and the second holds if, using Lemma 14, we consider a positive x such that
x)d[(ﬂ—l)log(ﬂ—1)—10gl"(,8)+10ge€f1]. (72)

To simplify the last inequality, we use the results in [3] which imply that, for 1 < 8 <2,
(B—1log(p—1) —logI'(B) < 0.
Since € < 1, we select x=dlog(ee 1) > d(B — 1) which satisfies both (71) and (72). Therefore, our estimate becomes
t* =logds™! + loglogee ™. (73)
For B > 2, we use
yIVel™ c Ty + 1) (74)
where y > 1 and y =0.577... is the Euler’s constant [29]. Substituting y = — 1 in (74) yields
(B—1Dlog(p—1) —logI'(B) < (y = Dlog(B-D+p—-2<p—2.
By selecting x=d(8 — 1+ loge~1) > d(8 — 1) we satisfy (71) and (72). Hence, for 8 > 2
* =logds™" +log(B —1+loge ™). (75)

To simplify £*, we collect our previous estimates (70), (73), and (75) in a single estimate now valid for all g > 0,

1 1
log(57") + log(loge ™" + B) + 3 <logs~! +logloge ™! +log B + 3
where, for the last inequality, we used € < 1/e.
Next lemma is a refinement of Lemma A.3 in [16].
Lemma 14. Let p, x and € be positive numbers and define ¢ = logpe~'/P. If x > 0 and ¢ < 1 or, alternatively, x > (plogp +
loge~1e/(e — 1) = pce/(e — 1) and ¢ > 1, then the inequality
xXPe ¥ e (76)

holds.

Proof. Inequality (76) is equivalent to

1 X
loge » < — —logx,
p

or, with y = %,

c<y—logy=gW. (77)

Since g(y) > 1 for all positive y and it is an increasing function for y > 1, under the condition x > 0 and ¢ < 1 the result
follows. For the second condition, we write y =dc, with d =e/(e — 1) > 1. Then, we have y > 1 which satisfies (77) since,
for all positive t,

1 1
logt < -t = (1 — —)t,
e d

and, thus,

c—i—logygc—i-%:dc:y. a
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A.3. Proof of Theorem 5

In Section 2.1.1 we have already shown how to obtain (20) for some h satisfying (15) and t, and t* satisfying Lemma 7.
To simplify the approximation, we set to =0 and

10
2loge=1 +logB+2°

E =
To estimate the number of terms, it is enough to bound
t* —

h

where t*, t, are the bounds in (33) and (34). We have

’

- 1 1 1
" —f,=logs ! + B loge ™! +logloge™! + log<L> 3

Tt 5
r(1+p)7
1 3
<logs '+ 5 loge™! 4+ logloge ™! + >

where we used Lemma 15.
The estimate (23) follows from (27)-(28).

1
Lemma 15. Let g(x) = % for x > 0. The function g is always decreasing and for all x > 0,

el <gm e, (78)
where y = 0.577 ... is the Euler’s constant. In particular,

1
log L1 <1 forx>0. (79)
T(x+1)x

Proof. Considering the logarithmic derivative of g and denoting v (x) =I'"(x)/ I'(x), is enough to show that

2
p(x) =x*(logg) (x) =x¢(x +1) —log N'(x + 1) —

x+1
is always negative. Since p(0) = 0, we simply show that p’(x) = xy'(x+1) — 1+ (x + 1)~2 < 0, or equivalently, that
v <y +y 2 (80)

for y > 1. In fact, (80) is valid for any y > 0 as may be seen using the representation [1, 6.4.10]

o0

, 1
l/f(Y):Zma y>0,

k=0

which implies

w’(y)—y‘2<7o¥dt—l
\O y+n2 y’

where we used that t — (y +t)~2 is positive and decreasing. To obtain (78), we note that

lim g(x) = elimo = —loglet) _ (1) _ o=y
x—0*t
while limy_, o, g(x) = e~ follows from [1, 6.1.38]. O

Remark 16. In [22, Theorem 1.1] it is shown that the function g(x) in Lemma 15 is decreasing for x > 1 while the results in
[4, Theorem 3.2] imply that a related function, I'(1 + x)!/%/x is decreasing for x > 0.



148 G. Beylkin, L. Monzén / Appl. Comput. Harmon. Anal. 28 (2010) 131-149

A.4. An estimate for the derivation of (40)

Lemma 17. Forall y € R,

Y < Be . (81)
sinh y

Proof. It is sufficient to show (81) for y > 0, or equivalently, with the substitution x = e¥/2, show that

4
—logx<x—x72=x"'(x¥*—x72) forx>1.

NE)

Let

4
gx)=x— P — log x

/3

and note that

g/(X)=3X74—iX’1+1=3 N LE 2 24 2x141) >0
V3 J3 /3 Z

and g(1)=0. O
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