ON NUMERICAL ALGORITHMS FOR THE SOLUTION OF A
BELTRAMI EQUATION
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Abstract. The paper concerns numerical algorithms for solving the Beltrami equation fz(z) =
u(2)f- (z) for a compactly supported p.

First, we study an efficient algorithm that has been proposed in [9] and [10], and present its
rigorous justification. We then propose a different scheme for solving the Beltrami equation which
has a comparable speed and accuracy, but has the virtue of a greater simplicity of implementation.
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1. Introduction. The of existence of a quasiconformal mapping g with a given
complex dilatation u is one of the central problems of classical complex analysis.

We will first recall a definition of a quasiconformal map. Given an open set 2 C C,
amap f: Q — f(Q) C C is said to be absolutely continuous on lines (ACL) in a
rectangle R C Q with sides parallel to the z and y axes if f is absolutely continuous
on almost every horizontal and vertical line in R. The map f is ACL on €2, if it is ACL
on every rectangle in Q. Partial derivatives f. = (f; —ify)/2 and fz = (fo +1ify)/2
of such map exist a.e. in €.

DEFINITION 1.1. A homeomorphism f : Q — f(Q) is K-quasiconformal if and
only if the following holds:

i) f is ACL on every rectangle in Q,
i) |fz| < K+1|fz| a.e. in .
The complex dilatation of a quasiconformal homeomorphism f defined a.e. is

py(z) = f2(2)/ f-(2).

A mapping f with a prescribed complex dilatation p solves the following Beltrami
equation:

(1.1) f=(2) = w(2) f=(2).

The question of existence of a solution of (1.1) is addressed in the famous Ahlfors—
Bers—Boyarskii theorem (see [5] and [6]):

THEOREM 1.2. (Ahlfors and Bers, Boyarskii). Let p € Loo(C) satisfy 1]l o <
K < 1. Then there exists a unique map f* : C — C such that ¥ satisfies the Beltrami
equation fE(z) = p(z)fl(z), f* fizes 0, 1 and oo, and f* is a (1 + K)/(1 — K)-
quasiconformal map.

According to the classical proof of this Theorem, a solution of the Beltrami equa-
tion can be constructed with the help of two operators: the first operator being the
Hilbert transform

(1:2) TIH)(: ——ﬂ}g%//c\B“) _z) dE A d,
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the second — the Cauchy transform

(1.3) Plh)(2) = ;7//«; ?(T@Z - @ dé A de.

If the differential u is compactly supported, then the quasiconformal homeomor-
phism f is constructed in two steps. First, one solves the following equation:

(1.4) h* =T[ph*] + T[]
If h* satisfying (1.4) is found, then f solving (1.1) is given by
f(z) = Plu(h™ + 1)](2) + 2.

The operator P is well-defined and is Hélder continuous for h € LP(C), p
This implies that a solution to (1.4) must also be constructed in L,(C), p > 2
celebrated Calderon-Zygmund inequality (cf [7]) states that

IT[R]ll, < Cpllhllp

for all h € L,(C) where C), is some constant, depending on p only, which can be
chosen so that C, — 1 as p — 2. While the optimal value of C), for all p is not known,
it is known that Cy = 1, and T is an isometry in Ly(C):

IT[R]ll2 = lIA]l2-

To solve (1.4) one has to choose a p such that KCp, < 1. Then the operator
h — T[uh] is a contraction in L,(C) and iterations

(1.5) h™ = T[ph™ + Ty

converge to a solution of (1.4): h™ — h* as n — oo.

We can now state the extended version of the Ahlfors—Bers—Boyarskii theorem
for compactly supported differentials:

THEOREM 1.3. Let p € Loo(C) be compactly supported and satisfy ||u||, < K <
1. Then for every p > 2 such that C,K < 1, the operator h — T[u(h + 1)] is a
contraction on L,(C) with a unique fized point h*. Moreover, the solution of the
Beltrami equation, f*, is given by

(1.6) f* = Plu(h* + 1)] + id,

and is such that f(0) = 0, f is continuous, has distributional derivatives, and f,—1 €
L,(C).

We will concentrate on the numerical implementation of the procedure described
in this Theorem. This is an important practical problem which has been addressed
by various authors.

Efficient algorithms for computing the two required transforms 7" and P have
been proposed in [8], [9] and [10]. We will proceed with a very brief description of
these algorithms.

As we have pointed out, the Cauchy transform of an L,-function, p > 2, is well-
defined and is known to be Hélder continuous with exponent 1 — 2/p (cf [1], [3]).
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In [8] an effective algorithm for the numerical computation of the following integral
transform was suggested:

(1.7) Plh)(z) = % / /«: : :(_f)z) dE A de.

A comparison with (1.3) immediately shows that,
(1.8) PIh](2) = PIR](2) - Ph](0).

Represent h and P[h] as a Fourier series:

(1.9 h(re?’) = i hy (r)e*?
k=—oc0

(1.10) Ph)(re’’) = i pr(r)e™,
k=—o0

where the coefficients of the P-transform are given by

1

(1.11) pi(r) = Py

2
/ e~ 0 BlB](rei®) do,
0

then, according to [8],

(1.12) pu(r) = 2 /OTmG)kZlm(p)dp, k<0,
_2%j (g) his1(p)dp, k> 0.

Next, to obtain similar formulae for the Hilbert transform, assume that A is

a Holder continuous function compactly supported in an open disk around zero of

radius R, B(0,R) C C. The Hilbert transform of such function is well-defined (see
next Section). Represent the Hilbert transform as a Fourier series

> 1

1.13)  T[h](re?) = ko =—

(113) T’ = 3 e, o) = o

k=—o0

2
| e mriniee?) as
0
In [9] and [10] the authors arrive at the following expressions for these coefficients:

 ha(p)
(1.14)  ¢o(0) = -2 lim/ po, and ¢ (0) = 0, whenever k # 0,

e—0
k

Tk R o
(1.15)  ce(r) = Ax | —gghrs2(p)dp+ By | 57 hrr2(p)dp + hia(r),
0o P + r P +
where

0, k>0,
k+1) k<0,

—2(k+1), k>0,

1.16 A = d By =
(1.16) k {2( and Bk { 0, k< 0.
Given values of h, for instance, on a circular N x M grid that contains the com-

pact support of h, one can use a fast Fourier transform (FFT, cf [12]) to find the
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values of the coefficients h;, at the radii 7;, 1 < ¢ < M. Next, one can use these
values to construct a piecewise constant, a piecewise linear or a spline approximation
of the functions hy (the choice of approximation, of course, depends on the known or
expected smoothness of hy). This allows one to compute integrals in (1.12) and in
(1.14)—(1.15). Armed with these implementations of the Hilbert and Cauchy trans-
forms, one can try to solve the Beltrami equation (1.1), first by running iterations
(1.5) for some time, and, finally, applying (1.6). It is convenient to use the point-wise
multiplication of grid values of h and p + 1 inside the Hilbert transform in (1.5),
rather than the multiplication of their Fourier series: the order of the computational
complexity of the point-wise multiplication is O(NM), as opposed to O(NM?) for
the series. The transition from the representation of h as a Fourier series to point
values at each iteration step can be performed with the help of the FFT. This way,
the computational complexity of one iteration step becomes O(N M log, M).

The objective of our paper will be two-fold. First, we will present a rigorous math-
ematical justification of the formulae (1.14)—(1.15) for the singular operator T" different
from that of [10]. Second, we will propose an algorithm which avoids programming
formulae (1.14)—(1.15) altogether. It should be noted, that in our experience writing
the code for the Hilbert transform can be rather cumbersome, therefore this second
algorithm can be viewed as an improvement.

2. A Justification of P. Daripa and D. Mashat’s algorithm for the
Hilbert transform. The Hilbert transform is a singular integral transform, there-
fore, first of all, one has to specify the conditions under which this integral can be
computed. The issue of existence of a rather general class of singular integral trans-
forms (including the Hilbert transform) has been addressed in the classical work [7]
of A. P. Calderon and A. Zygmund. The sufficient condition for the existence of the
Hilbert transform itself can be stated in a very concise way (cf. [1], [11]):

LEMMA 2.1. If h is Hélder continuous, then the Hilbert integral transform of h
ezists as a Cauchy principle value.

In this light, the main result of [10] can be stated as follows:

THEOREM 2.1. If T[h](z) ezists as a Cauchy principle value, than the Fourier
coefficients of this Hilbert transform are given by formulae (1.14)-(1.15).

The proof of this Theorem presented in [10] starts with an observation that ac-
cording to (1.2) and (1.13), coefficients of the Hilbert transform are given by the
following formula:

L[ [ __h(pe')
~ 0 1 dpdads.
271'2 €E>I(1) C\B(’r‘e"g,e) €Za —re’9)2 papda

P. Daripa and D. Mashat proceed in their proof by computing the Hilbert trans-
form in the problematic region (p close to r) explicitly. We will take a different route
here: a crucial step in our proof will the interchange of the order of the first integration
and the limit in (2.1).

We will now proceed with our argument. Let h be Hoélder continuous with ex-
ponent v and constant A, and let it be compactly supported in an open disk around
zero of radius R, B(0, R) C C. Notice, that the variable z in (1.2) can range over all
of C and not only over B(0, R). We will start by showing that the Hilbert transform
of a Holder continous function is bounded.

(2.1) cp(r) =
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Choose a small § < 1/R. For all € < §R define

h) -
Te[h)(z “or //B(O R\B(z,¢) (§ —2)? dend

// h( ) dé A dé
B(0,R)\B(z, JR) —2)?

// ( ) dé A d€
B(z,6R)\B(z¢) (§ — 2)?
(2.2) = T1 [h](2) + T2[h](2),

where r = |z|.
LEMMA 2.2. There exists a constant C such that |Tf[h](z)| <C forall0<e<

0R and all z € B(0, R).
Proof.

2 _ | h(é) .z
TR = 2m //B(z SR)\B(z,¢e) (£ — 2)? de NS

0R 27r
(z+ pe
=7 / / pzema p dpdd

SE 3 By 4+ — h (2 + peild+m/2)
[ e
pe”

/m/g (2 + pei®+m) — (z+pei(0+37r/2))d 0
- p

pe2i9

SR i(0+7/2)
S—/ / (z + pet®) — b (z + pe )|dpd0

p
6R i(04+m)) _ i(0437/2)
_/ / h(z + pe ) ph(z+pe )| dpdf
1 R Ap'y|1_ez%|’y 6R Ap'y|1_e 2|’Y
3 ) T

1
<APL-i" (R =C,
Y
where we have used Holder continuity. O

Next, we will derive the expressions for the Fourier coefficients of the Hilbert
transform separately for z € int B(0, R)—{0}, 2 € dB(0,R), z = 0 and z € C\ B(0, R).

2.1. Case z € intB(0, R) — {0}.

COROLLARY 2.2.

27 2w —ikf
e
(1) __ﬁlli’%/ /’”’e [} e e ety

27 2w e~ ko
27{'2 ll_r)r(l) ‘/7:+€/ h pe / m d@dapdp + hk+2 (7')
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for all 0 < r < R.

Proof. Let z = ret®. Recall, that T.[h] = T'[h] + T2[h] where T'[h] and T2[h]
are as in (2.2). The first of these operator is clearly bounded, the second is bounded
by the preceding Lemma. Therefore, |T[h](z)| is bounded by a constant function,
while the function () = e *T.[h](re?’) is bounded by const - e~ which is cer-
tainly in L1 ([0,27)). A direct application of the Lebesgue Dominated Convergence
Theorem shows that the limiting procedure and the integration over the circle can be
interchanged:

27

exlr) = - /1 we0)d = 75 lim [ vu(0)at

47'['2 472 e—0

27 e— k0 B
= —_— = lim ¢ (r).
=5, [ o O T N = i)

We will denote 2 = B(0,r +¢€) \ (B(O,r —€) U B(z,€)) for the purpose of nota-
tional brevity . Then, for an arbitrary but fixed € one can interchange the order of
integration (according to Fubini’s Theorem) in the following way:

2w 7zk0 B
d€ N dgdo
¢(r) 47T2/ //B(or o (€ —rei?)? Ende
2T e—zka _
+—/ // W)~ dE A dedd
4m? B(0,R)\B(0,r+e) © (£ —reif)?
2w 7zk9
/ / h(€) ——— dE A dédo
2 ) 2T e—zkﬁ
1 27 . 27 efike
— h(pe*™ ———— dfdapd
2 ~/r+e (pe )/ (peza _ 7.619)2 apap

(2.3) + o / o / / h(e) & dE Adgdo.

Next, define Q2 = B(z,€%) \ B(z,¢) for some real positive 8 < 1 to be specified
later (B(z,€) C B(z,€”) since € is always less than 1 by our choice of §), and Q; =
2\ Qs. Using Holder continuity once again, one can show that the difference

; 27 h —ikf 2w —ikf
# /0 / /Q 7((;)_6 7 dEndedo - / / / dE A ded
can be bounded in the following way:
27 h —h _ 27 _
I. < % // 7| (|£§)— |§z)| dé N dEdf < %/ // AlE — 2|72 dE A dEdB

<= // v 2dozpdp<—// v 2dozpdp+—// =2 dapdp
Ql QZ

S #0172 Area () + (657 —€) < — A Pl 2)47rr6+ — (97 — ")
27r ol 27r ol

24) I =

< 2ArP-2H 4
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Notice, that

(2.5) lgr(l) I.=0

as long as (2 — ) < 1. Now, it is not hard to show that

déENd 1 (r —€)?
(2.6) o /:/ 3 Z& __( z2)
(see [10]), and, therefore, combining (2.5) and (2.6), that
2w —zk0 1 2m ) 7“2
v HO/ // - d€ A dédf — o, h(z)e”“? dO‘ =
o HO/%// g_lw dE A ddEdo — 2— lim Ozw h(z)e *““9(7';7;)2 d6
o e o - ke( )
47T2/// =) dg/\dgdo—— i h(z)e ! do‘

m 4—#2/02”//9% dg/\dfde——/%// h(2)e™ e\ aeds

1
e—0

< lim I, =0,
e—0

e—>0

where in the first equality we again used the Lebesgue Dominated Convergence The-
orem. We conclude that

2m e ko 1 2m ko r2
(2.7) ?11_)0/ // dé A dédf = py ; h(z)e ] db.
Observe, that
1 27 i 7'2 1 27 e—ika 220:700 hn (r)einﬂ
@8) 3= [ nee s ao= o /0 = d9 = hpya(r).

The claim of the Corollary follows from (2.3), (2.7) and (2.8). O
Now, consider

2 ko 1 27 ko 1 1
160 = | ey %=z |, e = i gy

We will first compute this integral in the case when |£|/r > 1:

2 1 ¢
I(&,T) = T—;TRGS [m] o = _Bkﬂ-é':ﬁ7

where

B _ [~2k+ 1), k>0,
k= 0, k<0.

Similarly, for [£|/r < 1,

2 1 27 1
He) = e g o0 g~
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where

Finally, we obtain:

/ / h( peza €k+2 pdpda + —/ / h( pe €k+2 pdpda + hyyo(r)
27 kz ( ) ino 27 kz ( ) ina
// k+1ez(k+2)a dpda + _/ / k+lez(k+2)a dpdo

k

r ’I"
the) = A [t Be [ s+ st
0 T

2.2. Case z € 90B(0,R). We will briefly outline a counterpart of Corollary 2.2
for |z| =
COROLLARY 2.3.
1 R—e¢ e*ikg

2w 27

Proof. According to Lemma 2.2, we can exchange the order of the integration
and the limit:

- o—ikb ~
(R / / _  _ gEAdedd
W(B) = f—>0 B(0,R)\B(z,¢) e (£ — Reif)?
. 2 efika _
=—1 ————— dé AN dédO = lim ¢, .
47T2 30 o //B(o R\B(z,¢) )(5 — Ref)? A i i ()

Denote 2 = B(0,R) \ (B(0,R —€) U B(z,€)). Then, we obtain for an arbitrary
but fixed e:

. 1 R—e 2w i 27 efikﬁ

(2.9) o / - / / UG _I;kaw) d A dedo.

Again, define Qy = B(z,€%) \ B(z,¢), for some real positive 3 < 1, and Q; =
2\ Q3. As in Corollary 2.2, one shows that the difference (2.4) can be bounded by
AreBO=2+1 1 (A/29)(?Y — €7), and that lim,_,oI. = 0 as long as 3(2 — ) < 1.
However, h(z) =0 for all z € dB(0, R), hence

: 2w fzka
(2.10) lim / / h(¢ =Ry d€ A dgde = 0.

471'2 e—0

e =

and therefore

The claim of the Lemma follows from (2.9) and (2.10). O
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To obtain an expression for ¢, (R), consider the integral f027r e~ /(¢ — Re'?)? df.
It is not hard to show that this integral is equal to —Ax7wR* /¢¥+2 and, therefore,

R—e 2m 2w e—ik0
ck(R) = — = lim / (pe*® / ('ﬁ dfdapdp
0

272 €0

27r
— / h(pe'®) Ay, @ dapdp

27 Rk n_ ooh ( )emo
Qﬁ/ / L eik+2)0 dpdd

- Ak/ pk+1 hk+2 (p) dp

2.3. Case z = 0. We will prove a counterpart of Corollary (2.2) at the same
time obtaining an expression for c(0).
COROLLARY 2.4.

o — 0, k#0,
w0 =93 _y Jo 22ap, k=o.

Proof. As before, according to Lemma, 2.2 for an arbitrary but fixed € one can use
the Lebesgue Dominated Convergence Theorem to change the order of the integration
and the limit:

o=t [Ty e dE A dedd
Ck()_m/ GE)I(I)//B(OR)\BOe) © £ §nat
. 2m —zk9 B
h( dé N dEdo
47?2 =0 //B(o R)\B(0,¢) ©- £2 Endt
27!' za
_ (pe o—ik0
=53 ll—m/ / p 2 g7 / dfdapdp

27 Z ( ) ina 27 )
n=-0o00 —ikf
5.2 / / e /0 e dfdapdp

B k#0,
-\ —2ff h2<ﬂ)dp, k=0.

The Holder property of h and the fact that ho(0) = 0 show that the last integral
(k = 0) is convergent. O

| |
5

2.4. Case z € C\ B(0, R). In this case the limiting procedure and the angular
integration in (2.1) can be interchanged right away.

2m e*ikg 2
¢ ="
|, @y = e

1 rk
W= wp ], g

and

. k _
)= gz [ [ MOk girs dEnds
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A = ing T

(O’R) n—-—oo
k

R r
= Ay /0 F’Wrz(ﬂ) dp.

3. Recursive formulae. Define

T" 1 ! k
) =204 1) [ (;) hicya (o) dp,

then, using (1.14)—(1.16), one readily gets the following recursive formula for the
coefficients of the Hilbert transform:

r\k
(3.1) () = (%) (@) = hira(r') = de(r1") + hisa (1),

which holds for any pair of nonnegative radii r and r' for which the ratio (r/r')* is
defined.

We will also note, that it is convenient to compute pi(r) in (1.12) using the
following recursive relations:

r

32 ni=(5) e —awt), et =2 [ (1) heatoiae

7
These recursive formulae are extremely useful because they allow to compute the

value of a coefficient at the i-th radius using its value at either (i + 1)-th, or (¢ — 1)-th

radius, thus avoiding the full integration in formulae (1.12) and (1.14)—(1.16).

For reference purposes we will rewrite formulae (3.1) and (3.2) for a piecewise-
constant extrapolation of data hy(r;) in Appendix A. Strictly speaking, our derivation
of the expressions for the Fourier coefficients of the Hilbert transform does not hold for
a discontinuous h with piecewise-constant coefficients. However, given an € > 0 there
always is a Holder-continous function whose coefficients are e-close to hg(r) in the L;
norm, and, therefore, there always is a Holder-continous smoothening of piecewise-
constant data such that the coeflicients of its Hilbert transform are arbitrarily close
to those given by expressions (6.1)—(6.3) in the sup norm.

4. Another way to compute 7. In this Section we propose an alternative way
for computing T'[h]. By a theorem, presented in [1], the following identity holds for
all h € C2 (twice differentiable h with a compact support):

(4.1) T{h)(=) = 8. P[h](2) = . Plh](2).

As we have already mentioned, in [9] Daripa has suggested an effective algorithm
for a numerical computation of integral transform (1.7). The algorithm in [9] for
computing P is defined in terms of a circular N x M grid and its computational
complexity is O(NM log, M). In order to use this algorithm it is necessary to find
an approximation for h,, given the values of h on a circular grid. A formula for h,
in polar coordinates is supplied in the following Lemma, whose easy prove will be
omitted.
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LEMMA 4.1. Suppose that f is C*(R?), and in polar coordinates f is represented
by g, i.e. f(x,y) = g(r,0), where  + iy = ret®. Then

—if

(4.2) f(o,y) ==
2

(gT (’f‘, 0) + 96 (”3 6)/7’T)7
6

(4.3) fz(x,y) = ——(—ig,(r,0) + go(r,0)/7).

5. Comparison of the two algorithms. We have implemented the algorithm
for the Cauchy transform (see formulae (1.7)—(1.12) and (3.2) ), both algorithms for
the Hilbert transform ((1.13)—(1.16), (3.1) and (4.1)) for the piecewise linear approx-
imation of Fourier coefficients as a set of routines in the programming language Ada
95 (cf [13] for the language standard). We have used the public version 3.15p of the
GNAT compiler [14]. Our programs can be found at [15].

Of particular interest to us will be a comparison of the two implementations of
the iteration scheme h +— T'[u(h+ 1)]: in one of them, the Hilbert transform has been
computed through formula (3.1), in the other, as the z-derivative of transform (1.7).
Below, we will refer to these two iteration schemes as Scheme 1 and Scheme 2.

The prototypical Beltrami differential for algorithm testing in the literature seems
to be u(z) = 2Pz7 in some disk and p(z) = 0 outside of that disk. Both Hilbert and
Cauchy transforms of this differential, as well as the solution of the Beltrami equation
itself, can be found exactly. Here we will quote the formula for the Hilbert transform:

T[Zpéq] — PU(R - |z|)zp—12q+1 +
g+1

—p) — - P—a—1 poggr1) p—g—2

(5.1) + (g +1—-p) —n(R —|2])] RAIT 2P0
g+1

where 7 is the Heaviside step function. The derivation of this formula is relatively
straightforward, and can be done either by a direct calculation or by differentiat-
ing the expression for the Cauchy transform of zPz? which have appeared in several
publications (cf e.g. [8]).

This formula suggests yet one more algorithm for the Hilbert transform of C§
functions representable as finite power series on its compact support. Let h(z,z) =
n(R — |2]) 32752 ai,j2°Z" be such function. Then one can first use the linearity of
the Hilbert transform to represent T'[h] as T[h](z,2) = >,
each T[2'z7] in this series using (5.1) and sum up. We will refer to this procedure as
Scheme 3. Of course, this Scheme has a limited value, as many differentials do not
have sufficient smoothness, or are sometimes given in numerical experiments simply
as an array of values on a grid.

Here, we will use a quartic test Beltrami differential which readily yields itself to
the procedure that we just described::

a;,;jT[2'z7], compute

a— %22+ %222, |2] < V2s,

(5.2) u(z) = { N VY

where a and s are some real positive parameters. Our p is given by a real-valued,
non-negative, radially symmetric C3 function on C with a single maximum at zero,
compactly supported in the disk of radius v/2s. We would like to emphasize, that
iterations A"+ — T[h™(u+ 1)] can be performed ezactly using Scheme 3 (that is, the
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only error is the rounding error of our computing device). In particular, there is no
need for any approximation of the functions being transformed, as it was the case with
the choice of the spline approximation of the coefficients hj, in formulae (1.14)—(1.15).
We will use Scheme 3 as a measuring stick for the accuracy of Schemes 1 and 2.

Let g(r,6) = 3", gr(r)e*® be smooth, then it follows from (4.2) that the Fourier
coefficients of the z-derivative of this function, denoted by g, are given by the following
exact expression:

95, (1) + kg (r)/r‘

(5.3) .

gr—1(r) =

We have used this formula to compute the coefficients of the z-derivative of the
iteration h — 0,P[u(h + 1)] for our choice (5.2) of u; g;(r)’s were supplied by right
two-point approximations through values of gi(r) on the radial grid.

We should also mentioned that we have used the fast Fourier transform (FFT)
together with the point-wise multiplication of function values on the grid to perform
the multiplication of p and h in both schemes. Indeed, the computational cost of the
FFT is of order O(NM log, M), that of the point-wise multiplication of functional
values is O(IN M); at the same time, the complexity of the multiplication of two Fourier
series representing p and h would be O(NM?2).

We subjected the two schemes to several test on an 1.5 GHz Intel Pentium class
PC. Our first test was that of convergence of the two iteration schemes. Table 1
compares the convergence rate (measured by the norm ||[A™ — h""1||, rounded to
3 significant figures) for both iteration schemes and several values of n. We have
used zero initial conditions, h® = pu in both cases. We have fixed the values of the
parameters in the Beltrami differential to be a = 0.5 and s = 1.0. The dimensions of
the radial grid were N = 500 (i.e. the disk of radius V2 contained 500 radii of the
grid) and M = 512.

number of iterations, n 5 10 20 50
Scheme 1 1.17x 1076 | 3.83 x 10" | 1.80 x 10~ '* | 1.17 x 109
Scheme 2 1.20x 1076 | 3.91 x1071° | 6.79 x 10~ '* | 8.27 x 1020

Table 1. Convergence rate (||h™ — h"71||) for the two iteration schemes.

It is not surprising that the convergence rates of the schemes are comparable:
these rates should depend only on the value of the essential supremum of p and not
on the particular realization of the Hilbert transform.

Next, we have measured the execution time (rounded to nearest seconds) of 10
iteration steps for several grids. Table 2 displays the results (the values of a, s and
h® were as before).

N x M 500 x 256 | 1000 x 512 | 5000 x 1024 | 7000 x 2048
Scheme 1 8 31 313 965
Scheme 2 10 38 375 1166

Table 2. Execution time for several grids (in sec).
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As it should be expected, Scheme 2 takes somewhat longer: the computational
complexity of both integral transforms is the same, O(N M log, M), however, the
iteration h — 8, P[u(h + 1)] also involves a differentiation whose computational com-
plexity is O(INM). Nevertheless, for the tested range of grids, the speed benefits of
Scheme 1 probably do not justify an extra effort in programming the Hilbert trans-
form: as we have already mentioned, in our experience writing and testing such code
might be rather cumbersome and lengthy, and could significantly increase the project
development time.

The I, norm of the difference of the outcomes of Schemes 1 and 3 and Schemes
2 and 3 after 10 steps (with the same parameters and initial conditions as before) for
several grids is reported in Table 3. As we have already explained it, Scheme 3 serves
as a measuring stick for our purposes.

N x M 500 x 256 | 1000 x 512 | 5000 x 1024 | 7000 x 2048
1h2 — h2||oo | 4.00 x 10°7 | 1.00 x 107 | 7.12x 1078 | 1.89 x 107
12 — h3|los | 8.39 x 1075 | 4.20 x 1075 | 8.39 x 10~% | 5.99 x 10~¢

Table 3. Comparison of the performance of Schemes 1 and 2 against Scheme 3.

With regards to the accuracy of Schemes 1 and 2, Table 3 demonstrates that
Scheme 1 is the scheme of choice. A bigger error in Scheme 2 can be attributed to
the fact that we are using a numerical approximation for the differentiation in the
iteration h — 9, P[u(h + 1)]. This approximation introduces an extra error which is
absent in Scheme 1. However, if the degree of differentiability of h is known, one can
use a proper spline approximation of the derivative and thus significantly reduce this
error. We still feel that in those cases when a high accuracy is not required, Scheme
2 can be more preferable.

6. Appendix A. We will now return to formula (3.1). Consider a collection of
real numbers 0 =7 <72 < ... <7rp_1 <rp =R <rpy1 <...<ry that specify a
radial grid. We will denote the midpoint of the interval [r;,r;11] by 0i; 0o will be 0
by definition.

If hy’s are compactly supported piecewise-constant functions

h iy
hi(r) = { 8

then the coefficients of the Cauchy and the Hilbert transforms are given by the fol-
lowing set of expressions.

r e [Qiflagi):]- S ) S La
T > 0L+1,

Coefficients of the Hilbert transform for piecewise-constant data.
er=1Tr

co(r) = { co(r2) — 52(7'2)0— 255(r2) In 22, Z ; g,

o€ (0i—1,0i, 1<i<L,

(6.1)

k
(755) (ulrivn) = seaa(rivn)) = dia(r) + seaar), k21,

co(ri+1) —82(riy1) —282(riy1) In 5 —2s5(ri) In & +55(r),

(725) (exlri 1) = smeari 1)) +bea(r) + siaa(r),

(6.2) cp(r) =




14 D. GAYDASHEV AND D. KHMELEV

where

rk rk rk
dri(r) = 2% l3k+2(ri+1) (—k - ) + Sppa(ri) <1 — —)] ,

9  Tiyi

k+1 vt -
b,i(r) = QT lSHZ(ril) (Tf——l - Qf_1> Fonsalr) (gf—l il

.TG(Qi—17Q’i]JL<iSNJ

0, k#0,
(6.3) cr(r) = { ok 7

“—ck(ri-1), k<O0.

i—1

Coefficients of the Cauchy transform for piecewise-constant data.
er=1r

cr(r) = { co(r2) = 281(7‘2)90(; 2s1(r2)(r2 — 01), Z ; 8,

LIS (gi—lagi]v 1 S 1 S L7

k
(r,-il) cr(rip1) — dia(r), E>1,
c(r) = ¢ sge(ripn) —2rsa(ri) In & — 2rsy(ripn) In 2%, k=1,
k
(ntl) Ck(rifl) + bk,i(r)a k<= 07
where
2r rk_l T.kfl T‘k_l
di,i(r) = s ri)| 5——1|+s i —_— ],
ki(r) = _ l k+1(Ti) (gfl ) k1 (Tit1) (rfﬂl e

2r oy iy oi t
bkﬂ'(’r‘) = 1—% l8k+1(ri_1) (Ti; - rzlflk + Skp41 (T‘,) 1-— Tift’ .

.TE(Qifl,Qi];L<iSN,

0, k40,
cr(r) = { ok #

“—ck(ri-1), k<O0.

i —
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