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On Applications of Unequally Spaced Fast Fourier Transforms

G. Beylkin !

I Introduction

The Fast Fourier Transform (FFT) algorithm of Cooley and Tukey [7] requires sampling on an
equally spaced grid which is a significant limitation in many applications. For example, the
discrete Radon transform [3] involves computation of sums
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where k is a parameter, j = 1,..., M, and ¢(l) is a function defined by the selection of a family
of curves. Sums of this type are ubiquitous and appear in a variety of applications. We clearly
need a fast algorithm for their evaluation. Indeed, the direct evaluation of trigonometric sums
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n=1,...,Ny, where g; € C, |&,|, |z;| < i is costly and requires O(N;-N,) operations (typically
Ny ~ N, ~ N and Ny - N, = O(N?) ). The computational cost is prohibitive in multiple
dimensions, where the complexity estimate for computing an analog of (1.2) is O(N?) in 2D
and O(NY) in 3D.

Computation of the sum in (1.2) can be viewed as an application of the matrix

FY = ot2riNaogn (1.3)
l=1,...,Np,n=1,..., Ny to a vector. A special case of (1.3) is the matrix
F, = e:|:27ril§n’ (1_4)

l =—-N/2,...,N/2—1,n = 1,...,Ny and its adjoint. Algorithms for the fast application
of matrices in (1.3), (1.4) and their adjoints to vectors (as well as their multidimensional
generalizations) constitute Unequally Spaced Fast Fourier Transform (USFFT) algorithms.

A number of such algorithms has been known in EE and geophysical literature as
algorithms for interpolation in the frequency domain (see e.g., [15]). These algorithms were
constructed by approximating the ideal filter and were not intended to produce high accuracy
although they were adequate in a number of applications.

In [11] Press and Rybicki suggested using Lagrange interpolation to replace the function
values at an arbitrary point by several function values on an equally spaced grid surrounding
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that point. Essentially the same idea was proposed by Brandt in [6]. In [16] the Taylor expansion
was used to correct for deviations from an equally spaced grid. Although such approaches
are significantly better than the direct evaluation of (1.2), they do not lead to very efficient
algorithms especially in multidimensional generalizations. A more careful analysis and a much
faster algorithm to evaluate (1.2) have appeared in the paper by Dutt and Rokhlin [9], where
a specialized interpolation scheme using Gaussian bells has been developed and implemented.

In [4] this problem was addressed by considering projections of functions with singu-
larities (including generalized functions, e.g. g(z) = Ei\ﬁ’ofl 910(z — x;)) on a subspace of
a Multiresolution Analysis effectively replacing these functions by their bandlimited version.
This point of view yields very good estimates of the error of the algorithm not available via
other approaches. By selecting parameters, it is easy to achieve any prescribed accuracy. Algo-
rithms in [4] consist of three steps. The first step replaces an interpolation scheme (Lagrange
interpolation in [11], Taylor expansion in [16], a specialized interpolation scheme involving
Gaussian bells in [9] and the steps in [14] involving the use of the Gauss-Legendre quadratures
and Lagrange interpolation). The second step is the same as in all algorithms of this type and
involves the usual FFT. The third step is a modification (or correction) step which involves
multiplying values at each frequency by a pre-computed factor.

If we measure the speed of USFFT in the units of the usual FFT of the same size, then
the speed of the algorithm in 1D is (roughly) between 3 and 6 FFTs depending on accuracy,
the actual size and on whether the initialization has been counted separately. In 2D USFFT
requires asymptotically = 22 2D FFTs for the double precision and ~ 12 2D FFTs for the
single precision computations.

II Approximation of the ideal filter

From mathematical point of view USFFT solves the problem of replacing a singular function by
a smooth function so that their Fourier transforms are almost the same within some frequency
band. In particular, for any € > 0 we can choose the space of splines of appropriate order and
scale so that the projection on that subspace contains sufficient information to account for half
of the frequencies (if we select the oversampling factor 2) with accuracy e. Such projections
of generalized functions are useful in their own way for solving partial differential equations
with singular coefficients or source terms. Approximations of generalized functions (the so-
called discrete approximation to singular functions) appear for example in the context of the
Immersed Interface method (see e.g. [8], [12]).

Perhaps the most simple way to understand USFFT algorithm is to use the point of view
developed by electrical engineers. Let 8(™) be the m-th order central B-spline (for convenience
m is odd). We need: the Fourier transform of B,

B (&) = (Sifrf)mﬂ : (2.1)




1.00 -

0.75 +

0.50 +

0.25 +

0 T T T T T T T T T T T T T T T
-200 -1.75 -150 -1.25 -1.00 -0.75 -0.50 -0.25 0 025 050 075 100 125 150 175 2.00

Figure 1: The Fourier transform of Battle-Lemarié scaling function of order m = 23. Shown
are functions ¢(™ (¢), (™) (¢ 4+ 1) and $(™ (€ —1).

the periodic function a(™,
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and the Fourier transform of the Battle-Lemarié scaling function ([10], [2]),

@(m) ) = M, (2.3)
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where a(™) (&) # 0. The Battle-Lemarié scaling function is a very good approximation to the
ideal filter as m becomes larger (see Figure 1). We have

¢ (€) =1+ 0™ +2), (2.4)

whereas (for comparison), we have from (2.1) B™(¢) =1 — (H'm 52 + O(&Y).

In order to compute the bandlimited version of the functlon and preserve frequencies
of the original function within the band, we have to multiply the Fourier Transform of this
function by the ideal filter. However, we have to apply such ideal filter in the original domain
(where it is a convolution). The problem is that the better is the approximation to the ideal
filter, the larger is the significant support of the kernel of the convolution and the less efficient
is the algorithm. The key observation in [4] is that the approximation of the form (2.3) can be
applied partially in original domain and partially in the Fourier domain. Namely, convolution



can be performed with the B-spline in the original domain (which accounts for the numerator
in (2.3)) and the denominator in (2.3) can be applied in the Fourier domain (modification step).
Such approach leads to a significant improvement in the overall performance. Algorithms in [9]
(implicitly) have a similar feature.

We refer to [4] for estimates and details of the algorithms.

IIT Stolt Migration

An example of a low precision USFFT is Stolt migration [15]. A typical implementation uses
the so-called Sinc interpolation. A slight improvement is possible even in this case [5].
In its simplest form, Stolt migration requires evaluation of U(z, z,0),
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where U(0, k;,w) is obtained by taking the Fourier transform of measured data U (0, z, ),
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Stolt migration [15] is based on the change of variables from the angular frequency w to the
wavenumber k, in (3.1) according to the formula

[4w?

In order to compute (3.1) using FFT, the wavenumber £, has to be discretized using equal
spacing. This implies that we need U(O, ky,w) at non-equally spaced locations obtained from
(3.3). These values are obtained by interpolation.

For similar reasons interpolation is needed for Synthetic Aperture Radar (SAR) Imag-
ing. Figures 2 compare design of interpolation filters (Sinc, Parks-McClellan) with spline
(USFFT) design. An improvement of about 20 — 30% can be observed. For details see [5].

Using USFFT package implementation of Stolt migration is very simple: the function
U(0, ky,w) in (3.2) can be evaluated at any set of points with the desired accuracy by just
calling a subroutine from the library.

IV Several Applications

Currently there are several applications where USFFT was used in an essential manner. In [13]
the Fourier integrals in domains of complex shape are evaluated using appropriate (unequally
spaced) quadratures and USFFT is used as a tool for their computation. Without this tool the
cost of computing these integrals is prohibitive. In [1] the problem of computing far field from
the near field measurements at unequally spaced grid is solved. Again, without USFFT the
cost of such computations is prohibitive.
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Figure 2: Comparison of spline, Sinc and Parks-McClellan designs of the ideal filter



Let us consider the problem of trigonometric interpolation,

N/2-1  M/2-1
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n=—N/2 m=—M/2
where ||, |y| < 1/2,1=1,...,N, and N, > N - N'. In order to find gnpm, given f(z;,y1), let

us form the (scaled) normal equations for this system,
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where T,/ y—my is a Toeplitz matrix in both indices and wy is a set of positive weights. The
set of weights w; can be introduced in a variety of ways depending on application. Both sums
in (4.3) and (4.4) can be computed using USFFT and the problem reduces to that of solving a
Toeplitz system of linear equations (4.2).

Similarly, the problem of inversion of the Discrete Radon Transform (DRT) in [3] reduces
to solving a Toeplitz linear system of equations for each frequency parameter k in (1.1). This
algorithm may be called FRT for the Fast Radon Transform.

As an illustration we provide in Figure 4 an example of the harmonic interpolation of
magnetic data (collected using a helicopter). This image was generated by solving (4.2).
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Figure 4: Harmonic Interpolation of Magnetic Data using USFFT
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