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The Lewis Standard Machine

Knowing W(z)
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DFT Convergence to FT
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The Convergence Theorem
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Convergence Theorems for Uniform Grids
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Convergence Theorems for Uniform Grids
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The Call Price computed via Convergence
Theorem is equal to the Call Price computed

via Trapezoid/Simpson Quadrature Rule
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CI via DFT

Fast Fourier Trasform
Algorithms
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Fractional FFT

Bayley-Swarztrauber F-DFT Characterization
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Fractional FFT

Choosing two indipendent uniform grids
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Choosing two indipendent uniform grids
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Fast Fractional Reconstruction
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Fast Fractional Reconstruction
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Non Uniform FFT

Gaussian Gridding
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Non Uniform FFT

Gaussian Gridding
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DFT representation of the Fourier Coefficient F_(n)
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Discretization on an uniform oversampled grid of f.(x)
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Step 6
NU-DFT derivation as a function of DFT
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Non Uniform FFT

Gaussian Gridding

Step 7
NU-FFT computation
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Empirical Analysis

ACCURACY
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Non Uniform FFT

Computational Cost
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The major computational cost of the
Procedure is the FFT on the oversampled grid
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The Computational Framework Empirical Analysis

Computational Gain F-FFT vs NU-FFT
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