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Abstract

In this work, we perform a complete asymptotic analysis and the construction of affordable
quadrature rules for a class of oscillatory infinite Bessel transform with a general oscillator.
Especially in the presence of critical points, e.g., endpoints, zeros and stationary points, we
first derive a series of useful asymptotic expansions in inverse powers of the frequency param-
eter . The resulting asymptotic expansions clarify the large @ behavior of the transform and
provide powerful tools for designing quadrature rules and conducting error analysis. As a
consequence, efficient and affordable new modified Filon-type methods for computing the
transform numerically are proposed. Particularly, we carry out the rigorous error analysis and
obtain asymptotic error estimates in inverse powers of . Numerical examples can confirm
our analysis. The accuracy can be improved greatly by either adding more derivatives inter-
polation at endpoints or adding more interior nodes. Moreover, only using a small number
of nodes and multiplicities, we can obtain the required accuracy level. For fixed number of
nodes and multiplicities, the higher accuracy can be achieved with the larger values of w.

Keywords Oscillatory infinite Bessel transforms - Stationary points - Asymptotic
expansions - New modified Filon-type methods - Error analysis

Mathematics Subject Classification 65D30 - 65D32 - 65R10 - 41A60

This research was supported by Zhejiang Provincial Natural Science Foundation of China under Grant Nos.
LY18A010009, LY17A010029, National Natural Science Foundation of China (Grant Nos. 11301125,
11971138, 11571087, 11701133), Research Foundation of Hangzhou Dianzi University (Grant No.
KYS075613017).

B Hongchao Kang
laokang834100@ 163.com; khc@hdu.edu.cn

Hong Wang
wanghongwwh@ 163.com

Department of Mathematics, School of Science, Hangzhou Dianzi University, Hangzhou 310018,
Zhejiang, People’s Republic of China

@ Springer


http://crossmark.crossref.org/dialog/?doi=10.1007/s10915-020-01132-0&domain=pdf
http://orcid.org/0000-0003-0352-5104

29 Page2of33 Journal of Scientific Computing (2020) 82:29

1 Introduction

Highly oscillatory integrals arise frequently in many fields such as electromagnetics, acoustics
scattering, electrodynamics, computerized tomography [2,4,6,7,12,13]. Numerical evalua-
tion of such integrals is challenging in scientific computing. In this paper we mainly focus
on quadrature rules and asymptotic expansions of oscillatory infinite Bessel transforms of
the form

+o0
I1f] :/ x4 f @) I (08 (x))dx, (L.1)

where « < 0,a > 0, and w denotes the frequency of the oscillation. Moreover, f(x) and
g(x) are sufficiently smooth functions on [a, +00). Here, J,,(z) [1, p. 358] is the Bessel
function of the first kind and of order m with i(m) > —1. In most of the cases, such
integrals cannot be calculated analytically, and then one has to resort to numerical methods.
Traditionally one would have to resolve the oscillations by taking several sub-intervals for
each period, resulting in a scheme whose complexity would grow linearly with the frequency
of the oscillations. Consequently, the classical integration methods like Gauss quadrature are
inapplicable for high frequency w, since they often require many function evaluations which
make them highly time consuming.

In the following, we first mention several related articles for computing infinite range
oscillatory integrals. As early as in 1976, Blakemore et al. [5S] made comparison of some
numerical methods for computing infinite range oscillatory integrals. However, those meth-
ods presented in [5] converge slowly, and have to use an extrapolation technique to accelerate
convergence. Wang et al. [34] investigated the asymptotics and fast computation of one-
sided oscillatory infinite Hilbert transforms. Xu et al. [42] studied the fast computation
of a class of oscillatory infinite Bessel Hilbert transform. Hascelik [15] gave an asymp-
totic Filon-type method for calculating the infinite oscillatory integral fa+°° Fx)el*e®@dx,
On the basis of Hascelik’s ideas [15], Chen [9,10] proposed efficient numerical methods
for approximating f a+oo f(x)Jm (wx)dx. Recently, numerical methods for computing these
oscillatory infinite integrals 1+°° x% f(x)G(wx)dx were studied in [23,24], where G (wx)
denote many different oscillatory kernel functions, such as eiox I (wx), Y (wx), H,ﬁll) (wx),
H,(,Lz) (wx), Ai (—wx), respectively. More recently, Chen [11] proposed an asymptotic rule for
computing the infinite Bessel transform fOJrOO f(x)Jm (wx)dx. In addition, there has been
tremendous interest in developing numerical methods for singular or nonsingular oscillatory
Bessel transforms on finite intervals (see [8,21,22,25,26,32,35,37-41,43,44]). Moreover, it is
noteworthy that asymptotic analysis and computation of finite generalized Fourier transform
fab f(x)ei“’g(x)dx [19,20] and finite Bessel transform fab f(x) I (wg(x))dx [35,40] were
extensively studied by Iserles, Ngrsett, Wang and Xiang.

Let us go back to observe the problem to be solved. In particular, it should be noted that
transforms (1.1) are oscillatory infinite Bessel integrals with an irregular oscillator g(x).
The infinite integration interval [a, 400) further complicates the evaluation of the integrals
and makes the asymptotic analysis and computation of (1.1) more difficult than that of the
oscillatory finite Bessel transform f ab f(x)Jn(wg(x))dx investigated in [35,40]. In addition,
the irregular oscillator g(x) may have either zero points or stationary points. The presence of
zero points or stationary points can change the nature of oscillatory infinite integrals (1.1),
and make the asymptotic analysis and computation of (1.1) much more difficult than that
of oscillatory infinite integrals f0+°° f @) I (wx)dx and |, 1+°° x% £ (x)J (wx)dx studied
in [11,24], respectively. To the best of our knowledge, so far little research has been done for
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asymptotic analysis and numerical computation of the infinite Bessel transform (1.1) with an
irregular oscillator g(x). This motivates us to develop asymptotic expansions and efficient
quadrature rules for computing these integrals.

Consequently, we aim to introduce and analyze asymptotic expansions and a modified
Filon-type quadrature rule for the integrals (1.1). The modified Filon-type quadrature rule
and its error analysis are based on Hermite interpolation polynomials on the bounded interval.
In the following, we briefly outline the steps of solution as follows. By change of variable

X = t%’ we first transform (1.1) into singular integrals of the type
11f1= Qa)**! / 11 (t+ D H@ Jn(@g2a/ @ + D)dr = I[H],  (1.2)
where
2a \ _
H@® = {I{élfi; JJ’C((%) =tliem(x__>l_;_:o]7f(x) = C (constant), t = —1.

Here, we make a change of variables from [a, +00) to (—1, 1]. There are two main reasons.
On the one hand, we can construct a modified Filon-type quadrature rule based on Hermite
interpolation polynomials of H (z) on the bounded interval (—1, 1]. On the other hand, we can
conveniently conduct error analysis for the modified Filon-type quadrature rule by asymptotic
expansions of (1.2) on the bounded interval (—1, 1]. In fact, we can also keep [a, +00) and
directly derive asymptotic expansions, which seems to us that it simplifies the calculations,
but it is not easy to use the resulting asymptotic expansions for performing error analysis. In
Sects. 2 and 3 we shall derive asymptotic expansions in inverse powers of w for (1.2), both
with and without stationary points of the oscillator g(x), which clarify the large @ behavior
of the integrals (1.1) and (1.2). The resulting asymptotic expansions can provide powerful
tools for constructing quadrature rules and conducting error analysis. Further, based on these
asymptotic expansions, we devise some efficient and affordable quadrature rules such as
a new modified Filon-type method, and more particularly, perform their error analysis in
inverse powers of w. Additionally, some numerical examples in Sect. 4 are listed to show the
high accuracy and efficiency of these quadrature rules. We conclude this paper with some
final remarks in Sect. 5.

2 Asymptotic Analysis and Quadrature Rules of the Case Without
Stationary Points

The case without stationary points can be divided into the two types, i.e., type I: g(x) # 0
and type II: g(x) having zeros on x € [a, +00).

2.1 Asymptotic Analysis for the Type I: g(x) # 0forx € [a, +00)

Here we begin our analysis from the simple case that g(x) # 0 for x € [a, +00).

Theorem 2.1 Let

Ro[H](1) = H(1),

DR.JH 2 m-+k+1
Ri1[HI(1) = — w + (t+ 1)2 |:g <7a>i|

g/(fT“l t+1
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d Re[HI(1)
[T Htlgl (24)

Suppose that f(x), g(x) € C®[a, +00), limy_, 1 &' (x) # 0and g(x) # 0, g’(x) # 0 for
arbitrary x € [a, 4+00), ( which implies that lim,_, ~, g(x) = 00). Moreover, assume that

,k=0,1,2,....

Ry EH](;) fors =0,1,2,..., converge ast — —17. Then for a > 0 and o < 0 it follows
1
thatt+
a HI(1)
+1
I1f]1~ —2a" § UL ST (Zaw)k"'lg( Stk @g(@), as @ = 0o, @1

Proof By induction on s > 1, we can prove the following identity
wt HI(1)
I1f1=—2a Z (Zaw)kﬂg @ Ik (@8 @)

(2a)a S+1 —w
+T/ (t+ D" R[H (@) Jmts (g 2a/( + 1))dt. (2.2)
-1

Based on the derivative formula [1, p. 361]

4
dx

d 2a m*SJ 2a

il ()] e (o (9))

_ 2a0 , ( 2a 2a m+SJ 2a )4
—— s (S (G e (0 () e

When m is fixed, x is a real number and x — oo, it follows from [1, p. 364] and [28],

A 1 (0] = 2™, (20, (2.3)

we have

In(®) = V2GR eos(x — smx — 1)+ 0 = 06, 2.5)
From [1, p. 362] and [29], we obtain
[Jo(x)] < 1,v>0,x €N (2.6)

Suppose that s = 1. Using (2.4)—(2.6) together with known conditions, and by integration
by parts we have

Qa)* (! Ro[H](t) 2a \7"*! 2a
== [ aane— R0 [g( )} I (wg(ggf))
w —1 [g(l+1)]m+1 (I-H) [ r+1 +1 T+ 1
1
Q) _o RoLHI(1) 2a
e [UH) g/(24) g (wg(wl))}l

(2 )Dl 1 o 2
+ Z [1(t+1) 2 RIH() T g1 (wg (H—”]»dt

_ a®Ro[H1(1)
== e @@

2a)% 1 e 2
+%/_l(z+1) 2RITHY(O) g1 (a)g(tfl)>dt. .7
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So the identity (2.2) holds for s = 1.
For @ < 0 and s > 1, we can easily prove from (2.5) and (2.6) together with known

conditions that

_o Rs[HI(?) 2a

Iim (t+1) 71,,1“_5_1 wg =0. (2.8)
t——1+ g (t ) t+1

From the construction form of R4 ([H](¢),
a(t + )Ry [H](1) 2[ < 2a )]’"“‘“
Ry i[H = 1 —_—
w1 H1(0) pre el L v

d _ Ri[H](t) ,k=0,1,2,...,
[ G +H+1g' R

and with the given condition that & o zll(t)) fors =0,1,2,..., converge as t — —1T, we
+1

can see that each (1 + 1)~ 2 Rs+1 [H](t) is a combination in powers of 1 4 ¢ of degree more
than —1 (that is, (1 +7)*~!, A > 0), which is expressed by

(1+ 07 2Rt [HI(1) = (1 + " (1),
with ¢(t) € C[—1, 1]. Therefore, it follows from (2.6) that

L+ DRy [0, 24 Vg
'/;l(t + ) s+l[ ](t) m—+s+1 (a)g ([+ 1)) [‘
! —a—2 2a
< /1 t+1 Ry 1[H](@) Jmts+1 (wg (ﬁ))’df

1
< f (t + D" 2Ry 1 [H1(1) |dx

dx < o0. 2.9)

1
5/ (14 0" (0)
—1

Fors > 1, integration by parts on the last formula of (2.2) by using (2.5) and (2.6) together
with known conditions yields

(2a)a s+1 w2
B / (t + 1D 2 R0 g (g a /(¢ + 1))

_ ~ Qa)*” Yf ¢+ 1@ Rs[H](1)

ws [g (4T +1g/(24)

(0T s (o (2)]

2a)%S R [H 2
= (w) [( Ly RO, (wg( “)

1
i|—]
a

,(t o t+1

2a)* 2
%/ (t+ DR THIO) Jns 1 (wg(tﬂ))dt
_ 24" RJ[HI()

Qawy g (@) Imts+1(wg(a))
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2 a—s 2
%/ (t + D2 R 1 [HI() Imps 1 (wg< _:11>> dr. (2.10)

Combining (2.7) and (2.10) leads to the desired result (2.2). By using (2.9) and letting
s — oo for (2.2), we complete the proof of (2.1). ]

By truncating after the first s terms of the asymptotic expansion (2.1), we obtain the s-step
asymptotic methods as follows

1(1
QMH] = —2a ““Z (Zaw)kﬂ(g)( S Itk @8(@)), (2.11)

which represent the efficiency of the approximations to /[ f], once 2aw is sufficiently large.
In the sequel we give the error estimate of the s-step asymptotic methods.

Theorem 2.2 Under the same conditions as those of Theorem 2.1, it is true that

OAMH] — I[f]~ 0w 3), as @ — o0, 2.12)
where Q?[H] is given in (2.11).
Proof On the basis of (2.5) and (2.8)—(2.10) , we can directly obtain from (2.2) and (2.11)

(za)ot—s+l 1 g
R f (0 4+ 1) 2Ry LH1() s (05 2a /(¢ + 1))t

1
2a* ' Ry[H](1)
= |- gty e

(2(1)0‘—3 1 1 70172R H J 2a d
+W/71(l‘+ ) s+1[ ](t) m+s+1 | W8 <l‘+71 t

= 0(>?), w— oo

|QAH] - I1f]] =

This completes the proof of (2.12). m}

From the above asymptotic expansion (2.1) and the error estimate (2.12), we can immedi-
ately observe that the error order can be improved by adding derivative information of H (t)
at the endpoint + = 1. Similarly, we can see that, asymptotically, the values of (1.2) depend
on the behavior of H(¢) and g(2a/(t + 1)) around ¢+ = 1, which are independent of the
behavior of H () and g(2a/(t + 1)) and its derivatives as ¢ tends to —1. For convenience,
in the following all modified Filon-type methods, the multiplicities mq associated with node
point ¢+ = —1 is set to be 0. This also implies that the behavior of f(x), g(x) and their
derivatives around x = a completely determines the values of (1.1), which are independent
of the behavior of f(x), g(x) and their derivatives when x tends to infinity.

2.2 Asymptotic Analysis for the Type ll: g(x) Having Zeros on x € [a, +00)

In this subsection we only consider the case that g(x) has one zero on [a, +00). If g(x) has
a few zeros on [a, +00), we have to split the whole interval into some subintervals such that
g(x) has only one zero on each subinterval.

Theorem 2.3 Define that
oo[H](t) = H(1),
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_ m+k+1
e [HIE) = — a(t + D{ok[H1(t) — ok [H]1(2)} A [g <ffl>}

g
ox[H1(t) — or[H]()
[g (4 mHhrlg (24

], k=0,1,2,....

Let f(x), g(x) € C®[a, +00), g'(x) # Oforarbitraryx € [a, +00), andlimy_s 1+, g'(x) #
0, ( which implies that limy_, {00 g(x) = 00). Moreover, assume that g(2a/(1 +¢)) =0
for ¢ € (1,11 and gQ2a/(1 + 1) # 0 for t € (=1, 1]\ {¢}. If 2HO=nHIQ) g,

/( 2a )
s=0,1,2,..., converge ast — —17, then fora > 0 and o < 0 it follows that
or[H1() ~ et o ox[H](1) — ok [H1(¢)
101~ kgo a0k M(m + k. ) — > GawfTg@ I @g@),
(2.13)
as w — 00, where
1
]V[(m +k,w) = (2a)°"H / (t+ 1)_"‘_2Jm+k(wg(2a/(t + 1)))dt.
-1
Proof By induction on s > 1, we can prove the following identity
s—1 s—1
o ok[HIQ) ~ a+1 X Ok[HI(D) — ok [H](Z)
I1f1= Ig Caw) M(m +k, w) - 2a 2™ Qo Ty @ Tntir1(@g(@))
(za)a s+1 a2
+ —Q / 1(z‘ +1) os[H](t) Jm4s(wgRa/(t + 1)))dt. (2.14)

Suppose that s = 1. Similarly, we obtain

1
101 = (2a>1+“[ aolHI(E)(t + 1) 20y (wg (zi))dz
—1 t+1

1 2
+Qa)lte f [+ D™ 2(ap[H1(t) — 00l H1($))Im (wg (%))dr

= oo[HI(&)M(m, w)
Qa)* /1 _ O0[H1(®) — o[ H1(¢)
— t+1)y " ———5
® [8(A4) 1+l (24)

oG] o (7))

1
~ H H 2
= GolHI(E)M(m, o )—(— [( 11y O ZolHIO) , <wg< ‘ ))}
/(H—l) £+1 —1

o
(2a) f t+1)" 201[H](t)1m+1 <a)g< iill>)dt

a% H](l) — H
— GolH1(@)H(m, o) — “COHID = O0HIC) ) o)
wg'(a)

(2“) / (t + 1)~ 26\ [HI() Iyt (wg(tzfl))dz. (2.15)

So the identity (2.14) holds for s = 1.
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For s > 1, we find from the last formula of (2.14) that

(2a)e—sH! a2
= / @+ ) HI0 w5 0/ + D)

(2a)oz—s+1

a)S

1
HI(¢) / l(l + 1)70[72Jm+s (wgQa/(t + 1)))dt

(2a)e—s+! a2
+—— /_ ]<r+ D)™ (0, [HI(t) — 05 [H1(2)) Ims (g (2a/(t + 1)))dt

1
Gaoy —— o, [HI(O)M(m + 5, )
a)*=* / o Os[H1(t) — as[H1(Z)
- t+ 1~
+1 [g ()]st g (24)

()] (o ()]

1 ~
= Gagy HIOM G + 5, 0)

1
(Za)“ ' —a 0s[H](t) — os[H](Z) 2a
oSt |:( +D7 ,([ 1) Ints+1 (wg <t n 1>>j|_1

2a)%S 1 2
+ % /;l(t + 1)70{720.Y+1[H](t)-,m+s+1 (wg (%)) dt

B ~ 2a* (o, [HI(1) — o [H1(¢))
= Qagy WHIOM 0 = T o g @

2a)%—5 1 2
+ (st)-i-l /l(t + 1)_a_20.Y+I[H](t)Jm+s+l (wg (71‘ f1)> dt. (216)

Combining (2.15) and (2.16) leads to the desired result (2.14). By letting s — oo for
(2.14), we complete the proof of (2.13). O

Ints+1(wg(a))

By truncating after the first s terms of the asymptotic expansion (2.13), we obtain

s—1
ok HIE) o 1 ok [H(D) — ox[H](2)
QL [H] = M(m + k, ®) — 2a** - Inri+1(0g(@)),
;; (2aw)t kZO Qaw) g (a)

(2.17)

which represent the efficiency of the approximations to /[ f], once 2aw is sufficiently large.

2.3 Modified Filon-Type Methods and Their Error Analysis for the Case Without
Stationary Points

The error of the asymptotic method is uncontrolled due to the divergence of the asymptotic
series for a fixed w. In order to overcome this weakness, based on the above observation we
now design an alternative method, i.e., a more accurate and convergent modified Filon-type
method, which requires identical information and produce the same rate of asymptotic decay.
And this new method can be regarded as a modification of the standard method presented
in [19,20]. To achieve this, we first introduce a valuable result.
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Lemma 2.1 Supposethatg(t+1)eC°°(—l l]andg(t+1)7é0f0rte(—l,1]. Let

2 2 k
(pk(t):2a(t+1)0‘g’<t+7al>|:g<tf1>i| k>0, a>0, a <0,

and

Ey= {v(t)lv(t) =D aw®, ac R} :

k=0

Then E, is an extended complete Chebyshev system.

Proof Basedonthatg(tH) € C*®°(—1, 1], we get that ¢ (1) € C*>°(—1, 1]. Since g’ (,+1) +
0 forr € (—1, 1], it is obvious that g(z+1) is a monotonic function on (—1, 1]. This implies

that the change of variable y = g( ) is a bijection. Then for any v(¢) € E; and [ €

T+1
{0,1,...,n}, by setting y = g( 1) we obtain that

1 1
2
o) = Y ki (t) = 2a(t + g’ (H—“J Y k.
k=0

k=0
For one thing, we observe that v(z) = 0 implies that ¢y = 0, k = 0, ..., [, and therefore
{wo(t), ..., ¢i(¢)}is abasis of E;. For another thing, we can see that v(¢) has at most / zeros
in (—1, 1] counting multiplicities. From [33, Theorem 2.33 on page 34], it follows that Ej is
an extended Chebyshev system. Therefore, for arbitrary [ € {0, 1, ..., n}, E, is an extended
complete Chebyshev system. This completes the proof. O

Theorem 2.4 Let {zk}g be a set of node points such that —1 =ty < t) < --- <ty =1
and {mk}g be a set of multiplicities associated with the above node points such that
mo,my, ..., my, > s, where s is a nonnegative integer. Suppose that

" o 2a 2a k
P(t) = Xj/_o2ac(t +1)%g <m> |:g(l n 1)] ,

where n = Ez’zomk — 1. From Lemma 2.1 and [33, Theorem 9.9 on page 370], the interpo-
lation polynomial P(t) € E, is the unique solution to the system of equations

PYUVmy =HY D), j=1,2,....m,

for every integer 0 < k < n. Then the modified Filon-type method for (1.2) of the type I:
g(x) # 0 for x € [a, +00), is defined by the following quadrature formula

OF[H] = ITP] = 2a)* ™" ) " cx My, (2.18)

k=0

where the modified moments

1
My = 2a / (t+ 172" Qa/t + 1)[gQa/t + 1) I (wgQa/(t + 1)))dt, (2.19)
-1

can be explicitly computed by (2.28). Moreover, for w >> 1, the absolute error of the quadra-
ture formula (2.18) behaves asymptotically as

OF[H] — I[f] ~ O™ 1). (2.20)
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Proof We now substitute H (1) — P(¢) for H(t) in the above asymptotic expansion (2.1).
Since P (1) = HY(1),j = 0,1,...,s — 1, it follows that Re[H — P](1) = 0,k =
0,1,...,s — 1. Therefore, by using (2.5), we can obtain the desired results (2.20) directly
from the above asymptotic expansion (2.1). O

Following the idea of Theorem 2.4, we devise a modified Filon-type method for the case
of g(x) having zeros. From the asymptotic expansion (2.13), we can see that the value of
I[ f1 also depends on the zero point ¢ of g(2a/(t 4 1)) except endpoints. Therefore, we need
to make ¢ as an interpolating point. Suppose that #, = ¢ for some v € {0, 1, ..., n}. By
using the same interpolation polynomial P(¢) € E, as that of Theorem 2.4, we obtain the
similar modified Filon-type method (2.18). Here, if g(a) # 0, the required moments My can
be computed by (2.28). If g(a) = 0, the required moments My can be computed by (2.29).

In order to give the error estimate of the modified Filon-type method for the case of
g(x) having zeros, we now analyze the asymptotics of the above moments M (m, w) from
Theorem 2.3.

Lemma 2.2 Under the assumption of g in Theorem 2.3, it follows that
~ 1
M@m,w) =0 (—) , as w — o0. (2.21)
1)

Proof From the above given conditions that g’(x) # 0 for arbitrary x € [a, +00), it follows
that g(x) is strictly monotonic on [a, +00). Hence, g(x) possesses an inverse function, i.e.,

—1
g (0.
By change of variables u = 12Ta andt = zx—" — 1, together with the given conditions and
then using asymptotic analysis similar to that of Theorem 2.4, for « < 0 we have

~ ¢
M(m, o) = 2a)**! / (t + 1) 2 T (wga/(t + 1)))dt
—1
1
+ 2a)*t! / (t + D)2 ), (wg(2a/(t + 1)))dt
¢

u +00
:/ x“]m(a)g(x))dx-l-/ anm(a)g(x))dx

8@ [g=1(r)]* /+°° FERGIE
= — ——Jn d —— d
fo et MM gy e

2a o +00 (@)
~ (1+§ : / I (wt)dt — /  honds
§'Gp) [Jo 0

1 ao‘ (lifl{ ¢
Tolg@ ,(727“) Im+1(wg(a)), (2.22)
8 15g
where
lim g(x) = 4o0.
xX— 400
When lim,_, +, g(x) = —00, the similar conclusion can be obtained.

Since, by setting wt = y, and from fooo Jn(t)dt = 1[1, p. 486], we have
b 1 wb 1
/ I (wt)dt = f/ Jn()dy = 0<f>, ® — 400,
0 w Jo w

@ Springer



Journal of Scientific Computing (2020) 82:29 Page 110f33 29

the two integrals in the fifth line of (2.22) behave asymptotically as 0(l) for fixed m and
N(m) > —1.1f g(a) # 0, the last line of (2.22) behaves asymptotically as O (—3> for fixed

2
m and R(m) > —1.If g(a) = 0, both the second integral in the fifth line of (2.22) and the

last line of (2.22) vanish. Therefore, this leads to the desired results. o
In the following, based on Lemma 2.2 we start to derive error estimates.

Theorem 2.5 Under the same conditions as those of Theorem 2.3, it is true that, as v — 00,

B O(—), ifos[HI&) =0,
Oy [H] = ILf]1~ o2 (2.23)

0. if oilHI@) #0,

where QA[H] is given in (2.17).

Proof On the basis of (2.5), (2.14), (2.16) and (2.17), together with (2.21) from Lemma 2.2,

we can obtain for w — 00,

A _ | Ca)* o —a—2
|OF[H] = I[f]l = o l(t +1 os[H]1(t) Im+s(wg(2a/(t + 1)))dt

] -
= | Gagy IO M0 +5, 0)
2 O(+1 s H 1 — Uy H
_ ((22[czw])(v+)l ((;)[ ](;))Jm+s+l(")g(a))

2ay=> - 2a
+7/ (t+ 1) “os 1 [H]@) Jmts+1 (“’g< +1 )dt
{0( —7)» ifoslH1(0) =0,

O( :+1 ) if O—Y[H](;) 7& 0.
This completes the proof of (2.23). O

Theorem 2.6 Under the same conditions as those of Theorem 2.4, and assume that multi-
plicities m,,, my > s, then for the case of g(x) with zeros and without stationary points, and
as w — 09, the absolute error of the the modified Filon-type method behaves asymptotically
as,

1 .
OF[H - I1f1~ { O(af;%)’ ’.fa‘[H PIe =0 (2.24)
O(=kn).  if oilH — PI() #0.
Proof We now replace H (¢) with H (t)— P (¢) in the above asymptotic expansion (2.13). Since
PD(@)y=HY @), PP1)=HY1),j=0,1,...,s—1,itfollows that oy [H — P](1) =
ox[H—PJl(¢)=0,k=0,1,...,s — 1. Therefore, by using (2.5) together with (2.21) from
Lemma 2.2, we can obtain the desired results (2.24) directly from both the above asymptotic
expansion (2.13) and the proof of Theorem 2.5. O

2.4 Computation of the Modified Moments M, Required in the Above Modified
Filon-Type Methods

From [14, p. 851], we have

+o0
—1 r—1 ~m,n al,...,an,an+1,...,ap
G oy|d
/1 yoo=D <b],...,bm,bm+1,...,bq y>y
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7).
where the restrictions on the parameters are listed as follows:
either p+¢ <2(m +n), largo| < (m+n—3p—Jn, N1 —1—r—aj) > —1,j =
1,2,....,n, %) > 0, f?'i[z;:l aj — ZZ:] b +(@—p)d -1 -1+ %)] > —%, or
qg<plorg=<pfor|o|>1)RN1—-7t—-A—aj)>-1,j=1,2,...,n,RQR) > 0.
By using changes of the variable, and some recurrence relations and identities of the

— F(X)Gm+1’n

ai,...,0p, apg1, ..., dp, 1 — T,
p+1l,g+1

1—‘E—}\,bl,...,bm,bm+1,...,bq

Meijer G-function G’ [16,31], the reference [17] gives an important generalized formula
P.q
+00
_ _ at, ..., [7 P 7 PO DA a
/ e —a)? IG:,;I,;;Z < 1 s Gnt] P oxt) dx
a bl,...,bm,b,n+1,...,bq
1— t—
_TO) i LA ns pgls - - ap, %, ..., o oat) sent
- — - +t,q+t —u—v t—p—v ’ ’
al=p—y TPTLATEN 2R Y b by - by
(2.25)

where the restrictions on the parameters a, i, v, o, m, n, p, g are similar to the above and
hence are omitted. Throughout this paper, we only need to employ the special case of a =
v = 1in(2.25) for deriving the explicit formulae of the desired modified moments. Moreover,
the Meijer G-function G’ can be expressed via the Mellin—Barnes integral in the complex
plane [3, pp. 206, 207]
mn [ @lse-osQnylpit, ..., d
X (bl,...,bm,bmH,...,bpq Z)

1 m Ty —)_, CTd—a; +5)
- qn"—‘ [ . ! Zds. (2.26)
27mi L]_[k:m_HF(l—bk+s)]_[j:n+1F(aj—s)

There are three different paths L of integration (for details one can refer to [3, pp. 206, 207]
and [14, p. 1032]).
Following the identity in [3, p. 219] and [14, p. 1034],
1
I () =G(1):(2)(1 1 ‘sz>’

M, —3m

together with (2.25), we have

+o00
/ x}‘Jm(wx)dx
1
+00 1
:/ x’\G(l)’(z)(l 1 ‘fwzxz)dx
1 A\ gm, —am |4
IG3’0< —1 i ‘1 2) (2.27)
=5Uo4 SR 1 |7® ) .
2 — T a4

(1) Iflimy— 400 g(x) = +o00 and g(a) # 0, by using (2.27), we have

+o00 X
My = / Y Im(wy)dy
g(a)

+o00
(g(a)Ft! /1 Vi du(wg(@)y)dy

k=1

)

1 3.0 —k 1 2
=7<g<a>>’<“G2’4< il 2k 12 1 |~(wg@)*).  (228)
2 AN R Lt L
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(2) Iflimy_ 400 g(x) = +00 and g(a) = 0, by using (2.27), we have
+00
My = /0 Y T (@y)dy

1 +o00
- /0 Y Tu(wy)dy + f VI (@y)dy
1
1 _k

_ k=1 1
12 ‘mz), (2.29)
2 202 M

5 4

2

where G(w, m, k) can be expressed by the following formulas (see [14, p. 676], [27,
p- 44] and [1, p. 480]), for N(k +m) > —1, w > 0,

G(w,m, k)
1
=/ kam(wx)dx
0
m—+k+1
= 2 ) D@ St @) — T 1 @) S (@)]
Wk (mktly ok " B " "
(2.30)
™ k+m+1 k+m+3 w?
= 1F2( ; ,m+1;,——) (2.31)
2nk+m+ DL (m+ 1) 2 2 4
Fm+k+l e ¢} m+2~+lrmfk+l+-
S s DS ) @), (232)
wl (M=) & rEE 4+ )
j=0 2
When lim,_, 100 g(x) = —o0, the modified moments M} can be similarly obtained.

Here, S,.,v(2), I'(z), 1 F2(u; v, A; z) denote a Lommel function of the second kind, the
Gamma function, a class of generalized hypergeometric function, respectively. Moreover,
1 F> (w5 v, A; z) converges for all |z|. From [36, p. 346], S),,, (z) can be expressed in terms
of 1 Fo(w; v, A; z), namely,

! —v+3 ut+v+3 2
Su(2) = Pyl B N =5
(mL+v+DHp—-v+1) 2 2 4
_ 1
1L IF(M+;+ ) , 5 )33
— = (@) = cos(m(u = v)/2) Y, (2)), (2.33)
7' (—

where Y),(z) is a Bessel function of the second kind of order v. The efficient imple-
mentation of the moments is based on the fast computation of the above-mentioned
special functions. Obviously, when programming the proposed algorithm in a lan-
guage like Matlab, we can calculate the values of I'(z), J, (2), Y (2), 1 Fa(it; v, A; 2)
and the Meijer G-function G';l,’; by invoking the built-in functions ‘gamma(z)’,
‘besselj(m, z)’,‘bessely(m, z)’,  ‘hypergeom(u, [v, A],2)’, ‘meijerG([ay, ..., an],

lantt1, ..., apllby, ..., b, (D1, ..., byl, 2)°, Tespectively.

3 Asymptotic Analysis and Quadrature Rules of the Case with
Stationary Points

In this section we only consider the case that g (x) has one stationary pointon [a, +00). If g(x)
has a finite number of stationary points on [a, +00), we have to split the whole interval into
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some subintervals such that g(x) has only one stationary point on each subinterval. Moreover,
there are also two types, i.e., type I: g(x) = 0 or type II: g(x) # O at this stationary point.
Here we mainly focus on the analysis and computation of type I. It can be similarly processed
for the latter case. Additionally, it should be noted that when the only one stationary point
may be different from its only one zero point, we need to divide the whole interval into two
subintervals such that one includes the zero point and the other contains the stationary point.

3.1 Asymptotic Analysis of the Case with Stationary Points
For the case of g(x) with only one stationary point at the interior point x = ¢ € (a, +00),
we derive the asymptotic expansion as follows.
Theorem 3.1 Let
T[H1() = H(1),
ot + D{ulH]I@) — Crltl(@, &)}
8 (H—l)

m+k+1 _
1) [g( 2a )] d wlHIO = Crlud & [ oy
r+1 [g(F))mthtlgr (24

1 [H](@) = —

Crlnl@. &) = (t—&).

i wl[H]Y(§)
i
j=0 '
SHIO-CATIE) f o
G
0,1,2,..., convergeast — —1T. If g(¢c) = g'(c) = --- = g (¢c) = 0, g(”l)(g) #*
0, where x = ¢ = lZT“s € (a,4o00) for £ € (—1,1), and positive integer r > 1, but

g(x) #0and g’ (x) # 0 for x € [a, +00) \ {¢}, lim,_ 100 g'(x) # O, ( which implies that
limy— 400 g(x) = 00), then for a > 0 and o < 0 it follows that as v — 00,

Suppose that f(x), g(x) € C®[a, +00). Moreover, assume that

o0

1 r H1W
1N~ 3 G Z i J],! © v m + k. w)

s Z wl[H]() = Crlnd(1, §)

Qaw) g/ (a) Im+k+1(0g(a)), 3.1

where

1
M;E m+k o) = (2a)“+1/ (t+ 17721 = &) Jnrr(wgQa/(t + 1)dt.

Proof By induction on s > 1, we can prove the following identity

s—1

H1W
1= Z (Zaw)k Z “ J] (E)M Gm+k o)

e S wlHIW — G w8
2a Z 2aw) g/ (a)

In+k+1(wg(a))
(2a)a s+1 Cun
+T/ (t+ D L [HI(@) Jnys (g QRa/(t + D))dt. (3.2)
—1
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For s = 1, we have

I[f]1= <2a)‘+“/ (t + 1D 2C[w0l(t, €)Jm (a»g( zfl))dr

2
+(2a)1+°‘/ (t + D)™ 2(o[H](1) — CrlT0l(t, €)) I (a)g (t_:ll>)dt

H1W
— Z MMj@’ms o)
Jj=0 ’
(20)0‘/ 41 )_afo[H](f)—C] rl70l(2, §)
w (g (34)

e o] s e ()]

_ Z wlH]V) (&)
j!

M;E,m, )

1
2a)* —o T[H](0) = Cr[10](, §) 2a
o {mn s mH(wg(m))L

a)* (! I 2a
+ / t+1) T [H](@) Jm+1 <wg (7)) dt
@ —1 t+ l

d H]Y 2 (o[H](1) = C, 1,
_ Zro[ ] (S)Mj(%_,m’w)_ a“(to[H1(1) : [o]( S))JmH(wg(a))
s ! wg'(a)
Qa)e ! I 2a
+ / t+1 T [H1(t) Jpt1 <a)g (—))dr. (3.3)
w —1 4+ l

So the identity (3.2) holds for s = 1.
For s > 1, we find from the last formula of (3.2) that

(za)ot—s-‘-l

C()S

1
/ l(l + 1) 2 HY() It (08 (a/(t + 1)))dt
(2a)¥ s+1 a2
= / l(l +D Crlrs](t, &) Jn+s (g (2a /(1 + 1)))dt

(2a)¥ s+1 1 a2
+Tf ](l +1) (s [H]() — Crls1(t, §)) Imnts (wg2a/(t + 1)))dt

1 < nlHIDE)
= Gaor Z MjE m+s, o)

J!

Qo) S/ (4 1) Ts[H](1) — CrlTs](t, §)
s+l (%)]m-!—s-ﬁ—l g/(%)

Gl s (o ()]

1 nlHIDE)
= Gaoy > i Mj¢E m+s, o)
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1
(2a)*™* —a Ts[HI() = Crlzs](e, 5) 2a
- ws+1 |:(t+1) m+s 1<wg<t+l>):| l

8 (z+1)
(2a)a s - 5 Y ; 2a )
+ ws—&-l / (r+1)" TS+1[ 1@®) m—+s+1 (‘Ug( s 1)) t
L GnHYE 24" (5 [H)(D) = Crl51(1,£)
T aw) 2 M € m+s, ) Qawy g @) Tnts+1(wg(a))

2a)%S 1 5
+(5s)7+1 /40+ D20y [HIO I 41 (wg (z-Tal»dt‘ 3.4

Combining (3.3) and (3.4) leads to the desired result (3.2). By letting s — oo for (3.2),
we complete the proof of (3.1). ]

For the case of g(x) with only one stationary point at the endpointx = ¢ = a,i.e,& =1,
by L’Hopital’s rule r-times, we have

im wlH]@) — Crlud@, D
—1- g'QRa/t+ 1))

and then by the method analogous to that used in the proof of Theorem 3.1, we can derive
the asymptotic expansion as follows.

Corollary 3.1 Suppose that f(x), g(x) € C®[a, +00). Moreover, assume that f(k) (x) and
g(k)(x) fork = 0,1 ., converge as x — 4oo. If g(a) = g'(a) = = g(’)(a) =
0,g"tD @) #£0, wherex =a= 1 foré = 1 and positive integerr > 1, butg(x) # Oand
g (x) #0forx € (a, +00), andhmx%+C>o g (x) # 0, (which implies thatlim,_, 1 oo g(x) =
00), then for a > 0 and o < 0 it follows that as v — 00,

oo

| e H D
I~ o 2 ol ]],! © i 6om + k), 3.5)
k=0 j=

where T [H|(t) and M ;(§, m + k, ) are given in Theorem 3.1.

By truncating after the first s terms of the asymptotic expansions (3.1) and (3.5), we can
obtain the following asymptotic formulae.

(1) For the stationary point x = ¢ € (a, +00), we have

s—1

H1Y)
Qﬁi[f]:ZQa )szk[ j © vy em+ k)
k=0

1

a1 N WHID) — Crlnd (1L §)
2 ) e @

Im+k+1(0g(a)). (3.6)

(2) For the stationary point x = a, we have

s—1

H1Y)
0Lf1= Z(Zaw)kz”‘[j © ptiem+ k). 3.7)
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3.2 Modified Filon-Type Method and Its Error Analysis for the Case with Stationary
Points

Now, we consider the modified Filon-type method and its error analysis for the case with
stationary points. Before proceeding, we first establish a helpful lemma for the case of g (-2% 1)
with a stationary point of type I and of order r at t = & = 1. When g( 1) has a stationary

point of type I and of order r att = & € (—1, 1), a similar result can be obtamed

Lemma 3.1 Suppose that g(z+1) € C*(—1, 1] and it has a stationary point of type I and of
orderratt =§ = 1andg(r+l)(t+l) #0fort € (—1,1],a > 0, < 0. Let
k;r

2a 2a r+1 . 2a
2 t+1a/ _ ; (r+1) 0
a( )g<t 1>|:g<t 1)] , ifg 1 >V,

Y (1) = i

2a 2a = 2a
2a(t + D%’ | — | | — oo (r41) 0
a( )g (t ]>[ g<t 1)] , if g 1)<

E, = {v(mvm =) aw®), ae R} :

k=0

and

Then E, n is an extended complete Chebyshev system.

Proof Here we only focus on the case of 3(”1)(;%) > 0 for t € (—1,1]. When
g" +1)(zﬁ_—“l) < 0, we have the similar result. With the assumption, we can derive that
g(j)(ti—“l) > O fort € (—1,1)and j = 1,...,r and thus g(Hl) is strictly increasing
in (-1,1). For any v(¢) € E; and/ € {0, 1, .. } letting y’+1 = g(t+1) we obtain

l

1
v(t) =Y ayr() = o) Yy,

k=0 k=0

where ¢ (1) = 2a(t + )“g’(t+] )g(t+] )r+1 It is easily verified that

1
(r+1)(a) r+l
: _ nl4a
lim () =2 WH)[( +1)z} >0,

and then ¢ (¢) has a removable discontinuity point at # = 1. Next, define that
L
g(r+1) (a) r+1
(r+ 1! ’

This implies that ¢(r) € C°(—1, 1] and ¢ (r) > 0 for r € (—1, 1]. The remaining part of
the proof is similar to that of Lemma 2.1. O

(1) =2"ar + 1) [

Here, under the assumption g(x) in Theorem 3.1 or Corollary 3.1, we consider a modified
Filon-type method for the case that g+t (2a/(r + 1)) > 0 for ¢ € (—1, 1]. Once that
gD 2a/(t + 1)) < 0, by making use of J,, (x) = e~"7! J,,(—x), we can rewrite (1.2) as

1
I1f] = & 2a)*+! f (t 4+ 1) 2H (1) Iy (g 2a/(t + 1))d1,
—1
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with —g"TD(2a/(t + 1)) > 0. From the asymptotic expansions (3.1) and (3.5), we can
see that the value of I[f] also depends on the stationary point & of g(2a/(t + 1)) except
endpoints, where & € (—1, 1]. Therefore, we need to impose £ as an interpolating point.
Suppose that t, = & for some ¢ € {0, 1, ..., n}. Then, define that

,( 2a 2a =)
= (22 [o (2]

From Lemma 3.1 and [33, Theorem 9.9 on page 370], we know that there exists a unique
function P(t) = Y j_o ck ¥k (1) € E, such that

PYw)y=HD (1), j=0,1,2,m—1,

for every integer 0 < k <nandn = E,?zomk — 1. Then the modified Filon-type method for
the case with stationary points is defined by

n
OFH] = I[P]= 2a)*™" > " cx M. (3.8)
k=0
Here, if lim,_, y o g(x) = 400 and g(a) # 0, from (2.27), the modified moments Mk can
be expressed by

- +oo
My 2/ v Ty (wy)dy
gla)

S Gy
= (g(a))"ﬂf1 Yy I (wg(a)y)dy

1 M1 30 r—k  2r—k+1 1 s
= 5@@) TGy | T ’ng(a)) LG9
2+D)° 2+D 2™ T2

If limy_ 400 g(x) = 400 and g(a) = 0, from (2.27), the modified moments Mk can be
rewritten as

~ +oo .,
My 2/ Yy Ty (wy)dy
0

1 k—r +oo k—r
:/ y’TlJm(wy)dwa/ Yy Ly (wy)dy
0 1

k—r L 30 z(r _+k1) 2zr(_flr)1 L,
= G(C{),Wl,i) +*Géy4 k41 r _7/( rl 1 ’w , (310)
r—|—1 2 ’ —m,ﬁ,im,—zm 4

where G (w, m, lr‘%) can be explicitly computed by (2.30)—(2.32).

Remark 3.1 On the one hand, it should be noted from (2.28), (2.29), (3.9) and (3.10) that the
desired modified moments M and 1\7/( can be explicitly expressed and computed by some
special functions, such as the Meijer G-function, the Lommel function and the generalized
hypergeometric function (see Tables 1, 2, 3). On the other hand, those numerical examples
in the Sect. 4 show that the presented numerical method can produce quite accurate approx-
imations for computing the considered integral (1.1), which in turn verifies that the values
of the required modified moments can be of great precision. In fact, from those numerical
examples in the Sect. 4, we can also see that the required accuracy level can be obtained
only by using a small number of nodes N = 2, 3,4, 5, 6 and multiplicities s = 1, 2, 3 at the
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endpoint = 1 with the Hermite interpolation problem. This implies that the degree of the
required Hermite interpolation polynomials is very small, in general, no more than 10. This
leads to the fact that the values of n in (2.18) of Theorem 2.4 and (3.8), are no more than 10.
Moreover, from (2.18) and (3.8), we can see that 0 < k < n. Hence, the values of k in the
modified moments (2.28), (2.29), (3.9) and (3.10) required in those numerical examples of
the Sect. 4, are in general very small (< 10). This implies that we do not need to consider the
case of large k in practical applications. The numerical experiments in Tables 1 and 2, show
that the modified moments formulae (2.28) and (2.29) can be used for small k£ with moderate
or large w. Actually, the modified moments formulae (2.28) and (2.29) may be also available
for some large k with large @, which are shown in the numerical example (see Table 3).
However, the modified moments formulae (2.28), (2.29), (3.9) and (3.10) may be not appli-
cable for some large k& with small w, e.g., k = 200, o = 10, m = 2. Fortunately, this paper
mainly focuses on the case of moderate or large @ and small k (see those numerical examples
of the Sect. 4 and Tables 1, 2). In [30], the modified moments (2.29) can be also explicitly
represented by the Gamma function under the given conditions. In fact, for the other case of
small k with R(m + k) > —1 and moderate or large w, the modified moments (2.29) can be
explicitly expressed and computed by some special functions, such as the Meijer G-function,
the Lommel function and the generalized hypergeometric function (see Table 2). The related
convergence analysis for all parameters w, k, m of the modified moments formulae (2.28),
(2.29), (3.9) and (3.10) will be discussed theoretically in our future research. In addition,
because of only using the small number of interpolation node points and multiplicities, the
system of linear equations obtained in the related Hermite interpolation is usually very small
and can be easily solved. Hence, the coefficients c; of the related interpolation polynomials
can be efficiently and accurately computed by solving the linear system of equations of small
size. Furthermore, the calculation of the modified moments using the Meijer G-function looks
complicated. In the future, we shall seek a simple and feasible method for simplifying the
computation of the modified moments.

We now derive the asymptotics of the above moments M (&, m, ) from Theorem 3.1
and Corollary 3.1, for performing the error estimate of the above quadrature rules.

Lemma 3.2 Under the assumption of g in Theorem 3.1, for 0 < j <r, it follows that

Mj(é,m,a))=0<j1+]>, as w — o0. (3.11)

wr+l

Proof Change of variable t = zx—“ — 1 yields

1
MjE, m,w) = (2a)* ™! / (t+ D72t — &) Ju(wgQa/(t + 1)))dt
-1

+00
/ X*7I[2a — (1 + £)x1 J (wg(x)dx. (3.12)

For the case of lim,_, ++ g(x) = 400, by subdividing the integration interval at x =

= 12Taé and then change of variable g(x) = y"*!, the integral formula in the last line of

(3.12) is rewritten as

M;(E, m, w) = /gxo‘fj[Za — (L +E)x I (g (x))dx

a

+o0
+ / x*[2a = (14 &)x) T (wg(x))dx
S
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(r+1)y"

0
_ f ¥ 2a — (14 &)x) In(y™ )y
rtl/g(@) g'(x)
+o0 r
[ s 2a— s o WJ,n(wy’“)dy
0 g'(x)

2a J 0
=0+ (—) U X (¢ —x) —— Ty tHdy
S H'«1/g(a) ( )

+00
+/ x* (g —x) /- (a)y’H)dY}
0 ’( )
i @ 1
=+D (?) [_/0 Y o(y) @y 1)y

+oo |
+ /0 y-’w(y)fm(wy’“)dy], (3.13)

where

Xy (g —x)!
e(y) = ; ,
g'(x)

and it follows from the given conditions on g(x) and g(x) = y"*! that ¢(y) is a C* function
and ¢(0) # 0. When g(a) = 0, the first integral in the last line of (3.13) vanishes.

Next, for g(a) # 0 we set ¢(y) = y/p(y) and "Vg(@) = A # 0 in the last line of
(3.13). This implies from ¢(0) # O that ¢ (0) = 0 for 0 < n < j — 1 and ¢™(0) # 0 for
j < n < r.By similar asymptotic analysis to that of Theorem 3.1 and Corollary 3.1, the two
integrals in the last line of (3.13) employ the asymptotic expansions as follows,

r+1/;g(a) ) |
- / Y o) m(wy T Hdy
A
— [ 602y
r (n) 0) «n
™ 19(A4) =3 57 A
e @y dy — (E”SA,”' Tt @ATH)
r @ 0) an
™0 1o(A) =3 S52A
Z¢ Y L T I @A™,
(3.14)
+oo
fo Y o) I (wy dy
r (n) +00
YO @y ay
= o Jo
¢><">(0> i1
—Z TV @y . (3.15)
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By setting a)y’+1 =u,for0 < j < n <r,the integrals in the last lines of (3.14) and (3.15)
can be rewritten as

A | 1 wgla) .
/ ynJm(wa_ )dy et / w1 Jy (u)du
0 0

wr+l
1 L wgl@) .,
= T / urtt Iy (u)du +/ w1 Jp (u)du
wr+l 0 1
1
=0 —z ), @~ +oo, (3.16)
wr+l
oo 1 [T
/ Y I (@y Thdy = — / wr T Jy (u)du
0 wr+l 0
! n—r +o0 n—r
= T |:/ umlm(u)du—}—/ umlm(u)dui|
wr+l LJO 1
1
=0|—g7 ), @~ +oo. (3.17)
wr+l!
Here, for n = r, since fooo Jn(t)dt = 1 [1, p. 486], the right-hand integrals in the first line
of (3.16) and (3.17) are convergent as w — +00.For0 < j <n <r,ie,—1 < % <0,

on the one hand, from [1, p. 360] and [28], when m is fixed and m > —1,

Mm +
Jm(u)’\’m, as u — 0 B
which leads to that
ner m+iTr
urt J, (u) ~ ui’ as u — 0.
2m(m+ 1)

Note that "+ 7T > 0 and J,, () > 0 for 0 < u < 1. Hence, the integrand W T (u) is

m+2 —r

r+1
by comparison test, the first integral fol uret Jm (u)du in the second line of (3.16) and (3.17)
is convergent for m + 2=~ —1. On the other hand, as @ — 400, the second integral

s
flwg(a) ur J,, (w)du in the second line of (3.16) and the second integral f1+°° urt J, (u)du

in the second line of (3.17) have the same convergence. Moreover, when u € [1, 400), the
Bessel function J,, (1) is a sign changing function. Since F(t) = f 1’ Jm (u)du is bounded on

non-negative for0 < u < 1. Since the integral fol W duis convergentform+2=- > —1,

[1, 4+00) and || 1+°° Jm ()du is convergent, by Dirichlet’s test or Abel’s test, it is easily verified
that the infinite integral | 1+°° urit Jm(u)du is convergent for —1 < U < 0. Therefore, this

leads to the two estimates in the last lines of (3.16) and (3.17) for all 0 < n<r,m+ r+I >
—1 (thatis, m > —% > —1). Hence, the first term in the last line of (3.14) and the last line

of (3.15) behave asymptotically as 0( —T ) For A # 0, the second term in the last line

wr+l

of (3.14) behaves asymptotically as 0( 3 ) Therefore, the two integrals in the last line

2
of (3.13) behave asymptotically as O( T ) When limy_, 4o g(x) = —o00, the similar

r+T
conclusion can be obtained. Therefore we complete this proof. O
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In the sequel, we show error estimate of (3.6) and (3.7).

Theorem 3.2 Under the same conditions as those of Theorem 3.1 or Corollary 3.1, it is true
that, as w — oo,

1
Q;‘[H]—I[f]~0< : ) (3.18)

Wt

where Q?[H 1 is given in (3.6) and (3.7), respectively.

Proof When Q;‘[H] is defined as in (3.6), by combining (3.2), (3.4), (3.6) and (3.11) from
Lemma 3.2, we have

a—s+1
|QATH] — I[f]] = ‘L

/ (t + D)L [HI(0) Jns (g (2a/ (1 + 1))dt

!

)
’@aw)E S MG a0

20 (5, [H](1) — C/[71(1, £))
- a5 (@) Imts+1(wg(a))

(za)a s 1 —a—2 H J 2a d
+F£1(t+ ) TS+1[ ](t) m+s+1 | W8 m) t

1
=0 ] , W —> OQ.
Wt

This completes the proof of (3.18). When Q?[H ] is given in (3.7), the similar proof can be
performed. O

With the above Lemma 3.2, we start to derive error estimate of the modified Filon-type
method (3.8).

Theorem 3.3 Under the same conditions as those of Theorem 3.1 (or Corollary 3.1), and
assume that g7tV 2a/(t+1)) > 0fort € (—1, 1] and multiplicitiesmy > s(r+1), my >s
(or my > s(r + 1)), then it is true that, as w — 00,

1
Qf[H]—I[f]~0( l ) (3.19)
ws-’rm

where Qf[H] is given in (3.8).

Proof We now replace H (t) with H (t) — ﬁ(t) in the above asymptotic expansion (3.1). Since
P&y =HM(E), PW(1)=H™1),n=0,1,...,s—1, it follows that iy [H — P](1) =
Tk[H—IS](/)(S) =0,k=0,1,...,5—1,j=0,1,...,r. Therefore, by using (2.5) together
with (3.11) from Lemma 3.2, we can obtain the desired results (3.19) directly from the above
asymptotic expansion (3.1) and the proof of Theorem 3.2. O

4 Numerical Examples

We now test numerical examples to illustrate the quality of the approximations obtained by
the proposed quadrature rules. Since the presented asymptotic method is divergent for fixed
w, we only consider numerical examples of the proposed modified Filon-type methods.
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Filon-type method for j’:‘"’x'1 e™J (w x2)dx
1073

107%

1075 §

10°¢

107

1078

107°

10-10 L L L L L L L L 104 L L L L L L L L
10 20 30 40 50 60 70 80 90 100 10 20 30 40 50 60 70 80 90 100
w w

Fig. 1 The left panel shows the absolute error of QF[H] with nodes {—‘5—‘, 0, 1} and multiplicities all one
(left upper blue C1), O [H] with nodes {—%, —2. 0, 2, 1} and multiplicities all one (left middle red C5) and
QF[H] with nodes {—%, —%, 0, %, 1} and multiplicities all two (left lower green C3). The right panel shows
5
the absolute error of the first two methods scaled by w2 and the absolute error of the last method scaled by
7

w?2

4.1 The Case Without Stationary Points: Type I: g(x) # 0 forx € [a, +00)

Example 1 Let us consider an example where f(x) = e ™, g(x) = x2,a=1,a=—1and
m = 1. By using different modified Filon-type methods: QF[H] with nodes {—‘51, 0, 1} and
multiplicities all one, QF [H] with nodes {—%, —%, 0, %, 1} and multiplicities all one and
QF [ H] with nodes {—%, —%, 0, %, 1} and multiplicities all two, we show numerical results
in Fig. 1.

Example 2 Let us consider an example where f(x) = sin %, gx)=x,a=1,0a = —2and
m = 2. By using different modified Filon-type methods: QF [ H] with nodes {—%, —%, 1}
and multiplicities all one, Q" [H] with nodes {—Z, —3, £, 4. 1} and multiplicities all one
and QF [H] with nodes {—%, —%, é, % 1} and multiplicities all two, we show numerical
results in Fig. 2.

In Examples 1 and 2, the first two modified Filon-type methods correspond to s = 1 and
thus the decay rate of their absolute error is O(a)_%). Similarly, the last one corresponds to
s = 2 and therefore the decay rate of its absolute error is O(w_%). It is easy to see from
Figs. 1 and 2 that this coincides with error estimate (2.20) in Theorem 2.4. As shown in
Figs. 1 and 2, the accuracy of the produced numerical results can be improved greatly by
either adding more derivatives interpolation at endpoint 1 or adding more interior nodes.
Moreover, only using a small number of nodes and multiplicities, we can obtain the required
accuracy level. Particularly, for fixed number of nodes and multiplicities, the higher accuracy
can be achieved with the larger values of w.
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Filon-type method for f:‘x’x"zsin(1/x)J2(w x)dx

1072 101 T T T T T T T T
c1
1073 2
CS
104 10°
10°%
3
107"
10°®
107
102
1078
107°
1073
10710
10_11 L L L L L L L L 104 L L L L L L L L
10 20 30 40 50 60 70 80 90 100 10 20 30 40 50 60 70 80 90 100

w w
Fig. 2 The left panel shows the absolute error of QF[H] with nodes {—%, —%, 1} and multiplicities all one
(left upper blue Cp), QF[H] with nodes {—z, 8 8 é, 1} and multiplicities all one (left middle red C7)
and QF [H] with nodes {— 3> g 3 é, 1} and multlpllcme:s all two (left lower green C3). The right panel
shows the absolute error of the first two methods scaled by w2 and the absolute error of the last method scaled

7
by w?

4.2 The Case Without Stationary Points: Type ll: g(x) Having Zeros on x € [a, +00)

Example 3 We consider an example with f(x) = %, gx) =x—-2,a =2, = —2and
m = 2. Here, g(x) = x — 2 has an unique zero at x = 2, i.e., g(%) has an unique zero at
t = ¢ = 1. In Fig. 3 we present the accuracy of modified Filon-type methods QF[H] with
nodes{—%, 1} and multiplicities all one, QF [H ] withnodes {— 5, 5 5, 1} and multiplicities
all one and Q¥ [H] with nodes {— 2 5, 5 5, 1} and multiplicities {1, 1, 1, 2}. Actually, we
can regard this example as the case of @ = 0 in the integral f;oo x4x 3 h(w(x — 2))dx.

Therefore, the modified Filon-type method is also available for the case of « = 0 with some
fast decreasing functions f(x).

Example 4 We consider an example with f(x) = e_xz, gx)=x*—4,a=2, 0 =—2and
m = 3. Evidently, g(x) = x?> — 4 has an unique zero at x = 2, i.e., g(lz—fl) has an unique
zeroatt =¢ = 1.In Fig 4 we compare the accuracy of three modified Filon type methods
OF [H] withnodes {— l}and multiplicities all one QF[H] with nodes {— 3, 8 2, 1} and
multiplicities all one and OF [H] with nodes {— 3 8 2, 1} and multlphcmes {1,1,1,2}.

Obviously, the decay rates obtained in Figs. 3 and 4 are consistent with the error analysis
of the modified Filon-type methods in Theorem 2.6. The produced accuracy improves greatly
as w increases for fixed node points. The proposed methods can achieve an error that decays
faster for increasing frequency w.
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Filon-type method for f;mx"2(1/x)J2(w (x-2))dx

102

4
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w

Fig.3 The left panel shows the absolute error of QF[H] with nodes {—%, 1} and multiplicities all one (C),

QF[H] with nodes {f5

4

2
5 ’

%, 1} and multiplicities all one (C7) and QF [H] with nodes {

4 2 2
—3:75:3 1}

and multiplicities {1, 1, 1, 2} (C3). The right panel shows the absolute error of the first two methods scaled by

2

Filon-type method for f;"ox'ze

2
J (W (C-4))dx

104 T T T T T T T T T ——
5.5 F .
* C, _— * C,
A C, / A Cy,
Cy 5l c,| ]
107®
4.5+ E
10®
4 F .
»€

w*” and the absolute error of the last method scaled by w?

107 £
\\
\\\
N
\\\\
8 L T~
10 ~_
A
A
A
N
10_9 L L L L L L L L p L L L L L L L L
10 20 30 40 50 60 70 80 90 100 0 20 30 40 50 60 70 80 90 100

w

w

Fig.4 The left panel shows the absolute error of 0¥ [H] with nodes {—%, 1} and multiplicities all one (C1),
OF[H] with nodes {— . —3. 1, 1} and multiplicities all one (C) and QF [H] with nodes {—§. -3, 1.1}
and multiplicities {1, 1, 1, 2} (C3). The right panel shows the absolute error of the first two methods scaled by
w? and the absolute error of the last method scaled by 3
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Filon-type method for f+°°x 3sm(1/x)J3(w (x- 2) )dx
1072 w 10°
* Cy * Cy

1071

106 — 4

107 . . . . . . . . 10-3 . . . . . . . .
10 20 30 40 50 60 70 80 90 100 10 20 30 40 50 60 70 80 90 100

w w

Fig. 5 The left panel shows the absolute error of Q [H] with nodes {—5, 1} and multiplicities {1, 2} ),

QF[H] withnodes{—%, -3 1 , 1} and multiplicities {1, 1, 1, 2} (C2) and QF[H] withnodes {— 6’ -3 1 , 1)
and multiplicities {1, 1, 1, 4} (C3) The right panel shows the absolute error of the first two methods sca]ed by

3 5
w? and the absolute error of the last method scaled by w2

4.3 The Case with Stationary Points

Example 5 Let us consider this example with f(x) = sin %, gx) = (x — 22,4 = 2,
o = —3 and m = 3, where r = 1. By comparing the accuracy of three modified Filon-
type methOdS' OF[H] with nodes {— g, 1} and multiplicities {1,2}, QF[H] With nodes
{—6, 2, 2, 1} and multiplicities {1, 1, 1,2} and Q¥ [H] with nodes {—6, 1} and
multiplicities {1, 1, 1, 4}, we give the desired numerical results in Fig. 5.

2’ 2’

Example 6 Let us consider this example with f(x) = e’xz, gx) = x(x — D2, a = 1,
o = —1 and m = 1 where r = 1. By comparing the accuracy of three modified Filon-
type methodS' OF[H] with nodes {— 7 1} and multiplicities {1, 2}, QF [H] With nodes
{—8, 4 8’ 1} and multiplicities {1, 1 1 2} and QF[H] with nodes {— 8’ 4 8’ 1} and
multiplicities {1, 1, 1, 3}, we give the desired numerical results in Fig. 6.

In Examples 5 and 6, the first two modified Filon-type methods hold for s = 1 and thus the
decay rate of their absolute erroris O (w™ > ). Similarly, the last one in Examples 5 corresponds
to s = 2 and therefore the decay rate of its absolute error is O(a)_%). In Examples 6, the last
one corresponds to s = % and thus the decay rate of its absolute error is O (w~2). This implies
that Figs. 5 and 6 can confirm our error analysis in Theorem 3.3. Additionally, Examples 5
and 6 show the high accuracy and efficiency of the proposed methods. All these presented
methods share an advantageous property that the error decreases greatly as w increases.
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2
Filon-type method for f:ocx’1 e™J 1 (w x(x-1 )2)dx
10-1 ; ! . T

102

104

105 ¢ - }

0.2 . . . . =

106 s s s A :
10 110 210 310 410 510 10 110 210 310 410 510

w w
Fig. 6 The left panel shows the absolute error of QF[H] with nodes {—%, 1} and multiplicities {1, 2} (Cy),
OF [H]withnodes {— . —1, 3, 1} and multiplicities {1, 1, 1,2} (C2) and QF [H ] withnodes (— . — 1. 3.1}
and multiplicities {1, 1, 1, 3} (C3). The right panel shows the absolute error of the first two methods scaled by

w? and the absolute error of the last method scaled by w?

Table4 Relative errors of the modified Filon-type method QF [H] for the integral f1+°° x~le™> J1 (wxz)dx,
with nodes {—%, 0, 1} and multiplicities {1, 1, 1}, {1, 1, 2}, and {1, 1, 3}, for = 100, 200, 500, 1000

0] s=1 s=2 s=3

100 491 x 1072 226 x 1074 3.58 x 1079
200 2.03 x 1072 6.12 x 107 6.40 x 107
500 7.49 x 1074 1.07 x 1073 2.16 x 1078
1000 222 % 107% 2.68 x 1070 1.61 x 1079

4.4 Relative Errors

Here we show the relative errors of the modified Filon-type method by two examples in
Tables 4 and 5.

Tables 4 and 5 present the relative errors of the modified Filon-type method for the above
two integrals. We can see from Table 4 that the Filon-type method exhibits the fast conver-
gence as the multiplicities increase at the endpoint r = 1 for fixed w. Table 5 illustrates that
adding the more nodes for fixed w, the approximate accuracy can be enhanced. Furthermore,
for fixed number of nodes and multiplicities, the higher accuracy can be achieved with the
larger values of w.

Remark 4.1 The choice of the extreme point 1 as interpolation point for the highly oscillatory
integral (1.2) is not only a technical necessity but also can improve asymptotic order to
obtain the required high accuracy. The main approximative power of the modified Filon-type
method comes from matching function values and derivatives at the end-points (or, with
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Table 5 Relative errors of the modified Filon-type method QF[H] for the integral f;roo x73 sin %13 (w(x —

2)%)dx, with nodes {—2,1}, {—=2, -4, 5. 1) and {-=2, -2, -1, 1. 2,1} and multiplicities {1,2},
{11, 1,2}, {1, 1,1, 1, 1,2}, for » = 10, 50, 100, 200

w n=2 n=4 n==6

10 2.38 x 1073 1.38 x 1074 1.57 x 1073
50 2.70 x 107% 5.83 x 107 5.09 x 107
100 1.02 x 1074 2.59 x 107 3.37 x 107°
200 3.77 x 107 1.06 x 1073 1.71 x 107©

Here, n is the number of nodes

greater generality, at critical points), and the addition of internal nodes in real number field
is intended merely to decrease the error ‘constant’, rather than improve the asymptotic order.
Indeed, computing one extra derivative at the end-points can improve the asymptotic order.
The above method is usually known as the real Filon-type method based on polynomial
interpolation at real number points. In particular, Huybrechs and Olver [18] presented an
important consequence that the asymptotic order of the complex Filon-type method can
be doubled by replacing evaluations of derivatives at critical points by evaluations at certain
points in the complex plane. The complex Filon-type method enjoys the same high asymptotic
order of accuracy as the numerical steepest descent method. In our future work we shall
consider how to use the complex Filon-type method for computing the highly oscillatory
Bessel transform (1.1).

5 Conclusions

In this work, we provide a complete asymptotic analysis and the construction of affordable
quadrature rules for a class of infinite Bessel transform with a general oscillator. For each
type of critical points including zeros and stationary points, we first derive a series of useful
asymptotic expansions in inverse powers of w. On the basis of the resulting useful asymp-
totic expansions, we then present the modified Filon-type method. Particularly, owing to the
resulting asymptotic expansions, we give the rigorous error analysis and obtain asymptotic
error estimates in inverse powers of w. It is worth noting that for fixed nodes the accuracy
increases when oscillation becomes faster. Additionally, for fixed frequency w, the accuracy
can be also improved by adding either the derivatives of H(¢) at ¢t = 1 or the number of
interpolation nodes. The presented numerical examples can confirm our numerical analysis.
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