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Abstract
When does a sequence of spherical codes with “good” spherical cap discrepancy, and “good”
separation also have “good” Riesz s-energy?

For d > 2 and the Riesz s-energy for 0 < s < d, we consider asymptotically equidis-
tributed sequences of S? codes with an upper bound § on discrepancy and a lower bound A
on separation. For such sequences, the difference between the normalized Riesz s-energy and
the normalized energy double integral is bounded above by O (51_S/d AT N_S/d), where N
is the number of code points. For well separated sequences of spherical codes, this bound
becomes O (5175/d )

We apply these bounds to minimum energy sequences, sequences of well-separated spher-
ical designs, sequences of extremal fundamental systems, and sequences of equal area points.
Keywords: sphere, spherical cap discrepancy, separation, Riesz energy
MSC Subject Classification (2010): 11K38, 41A55, 65D30

1 Introduction and Main Results

We consider the unit sphere S := {z € R*"! |||lz|| =1}, for d > 2, and call a finite set of points
of S¢ a spherical code. There is a continuing interest in the generation and use of spherical codes
which are in some sense well distributed, and the properties which can be used to distinguish
better distributed codes from more poorly distributed ones. This paper examines the relationship
between three such properties of sequences of spherical codes X := (X7, Xo,...), with

Xy = {xg,l,...,x“w} C Sd.

These properties are the Riesz s-energy, the spherical cap discrepancy, and the separation of code
points. It is known that a sequence of spherical codes with minimal Riesz s-energy and increasing
numbers of points has “good” spherical cap discrepancy, and “good” separation, in a sense which
is made more precise below. The question addressed in this paper concerns a partial converse to
this result:

When does a sequence of spherical codes with “good” spherical cap discrepancy, and
“good” separation also have “good” Riesz s-energy?

The following definitions make these concepts more precise.
The normalized Riesz s-energy of a spherical code X is defined as E(X) U, where Us(r) :=r~%,
the Riesz potential function, and E(X) is the normalized discrete energy functional

B(X)u = 2 2 wlle = ul).
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We also consider the corresponding normalized continuous energy functional, which is given by
the double integral

Tu— /S /Sdu<||xfy||>da<x>da<y>,

where ¢ is the spherical probability measure, the uniform measure on S¢ normalized so that
o(S%) = 1. Tt is well known that for 0 < s < d, the normalized energy double integral of U, has
the value

it D@+ 1)/2) T ((d - 5)/2)
VrL(d—s/2)

The normalized spherical cap discrepancy of a spherical code is the supremum over all spherical
caps of the difference between the normalized area of the cap and the proportion of code points
which lie in the cap. In other words, for y € S% r € (0,2], let S(y,r) be the closed spherical cap
{z| |z — y|| < r}, and let ox be the normalized counting measure defined for Y € S¢ by

U

(1)

XNy
Ux(Y> = | |X| |

Then the normalized spherical cap discrepancy of X is

disc(X):= sup |o (S(y,r)) —o0x (S(y,r))|.
y€S9,re(0,2]
We consider sequences X of spherical codes which are asymptotically equidistributed [6, Remark
4, p. 236], in the sense that the normalized spherical cap discrepancy is bounded above by a positive
decreasing function ¢ : N — (0, 2], with §(INV) — 0 as N — oo. Specifically,

diSC(Xg) < 5(Ng) (2)

We consider sequences X of spherical codes such that the minimum distance between code
points is bounded below by a positive decreasing function A : N — (0, 2], specifically,

[l =yl > A(Ne) 3)

for all z,y € X,.

An easy area argument shows that the order of the lower bound A(N) for the separation of
the solution of the Tammes problem [32], the sequence which has the largest separation for each
N, is Q(N~Y/4) [27, Theorem 2|. Therefore, for all sequences of S% codes, A(N)N'/? is bounded
above by a constant, that is, A(N)N'/¢ is of order at most O(1).

A sequence X of S codes is called well separated if there exists a constant v > 0 such that we
can set A(N) = yN~1/4,

With these definitions in hand, we define an admissible sequence of spherical codes to be a
triple (X, d, A) such that (2) and (3) are satisfied. We can now state our main result.

Theorem 1. For an admissible sequence (X,5,A) of S spherical codes, the normalized Riesz
s-energy for 0 < s < d is bounded by

(E(Xe) = T) Uy = O (8(Ng) =5/ A(Ng) = N; /), (4)
(Z-E(Xy)) Us =0 (5(Ne)'~%/4). (5)
This result immediately implies the following.

Corollary 2. For a well separated admissible sequence (X,8,A) of S¢ spherical codes, the nor-
malized Riesz s-energy for 0 < s < d can be estimated by

E(X¢) Uy =T Uy + O (6(N,) /7). (6)
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Remarks

Measures with bounded density

GOtz obtains a result [12, Proposition 13] similar to Corollary 2, that is, an estimate of Riesz
energy in terms of ball discrepancy, but his result is for the difference in energy double integral
between two probability measures satisfying a density bound [12, (12)], and so the result does not
apply in our case. It is interesting to note, though, that if we set 8 = d in [12, (12)], then the
energy difference given by [12, Proposition 13] is also bounded by C st/ d, where in this case §
is the discrepancy between the two probability measures.

Asymptotic equidistribution and weak-star convergence

It has long been known that such a sequence X of spherical codes is asymptotically equidis-
tributed if and only if it is weak-star convergent, i.e. the corresponding sequence (ox,) of normal-
ized counting measures converges weakly to o,

1
[ @dox ) =5 3 5@ = [ f@)dola)

reEXy

as ¢ — oo for all continuous f : S — R.

Theorem 4.1 of R. Ranga Rao [28, p. 665] states that given a measure p on R4+! such that
uL~1! is continuous for every linear function £ on R4+!, a sequence of measures converges weakly
to p if and only if it converges to p for certain discrepancies defined on half spaces. This theorem
can be used to show that a sequence of S¢ codes is weak-star convergent if and only if it converges
to zero in normalized spherical cap discrepancy. Brauchart proves this equivalence relationship
in another way in his Diplomarbeit [3], by appealing to Grabner’s [13] Erdés-Turdn inequality on
the sphere.

Bounds in the best case

For any sequence of spherical codes, the normalized spherical cap discrepancy is bounded
below such that 6(Ny) = Q2 (N[l/zfl/zd), as stated by Beck [2, p. 10]. Thus, for a well separated
sequence with the best possible normalized spherical cap discrepancy the estimate (6) gives an
upper bound for the normalized Riesz s-energy of no better than

E(X)Us —ZU; <O (Ne(sfd)(d+1)/(2d2)).

In contrast, the best known upper bound for E(Xy)Us; — Z U; for a minimum s-energy sequence
£, for d > 2 and s € (0,d), is

E(Q2, n) U, —TU, < —cN*/*"1 with ¢ > 0, (7)

as given by Kuijlaars and Saff [19, (1.6)].

2 Applications of Theorem 1

It is known that the following sequences of spherical codes are admissible.

1. Minimum energy sequences.

See Section 3.

2. Well-separated sequences of spherical designs.

See Section 4.
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3. Sequences of extremal fundamental systems.

Let {p1,...,pp,} be a basis for the spherical polynomials of degree at most ¢. An extremal
fundamental system is a spherical code X which maximizes the determinant det A(X), where
A is the interpolation matrix of size D, x D, with entries A; ; := p;(z;). See [29, 31] for
details.

A sequence = of extremal fundamental systems with increasing degree t is known to be
well separated [29]. Marzo and Ortega-Cerda [24] have recently shown that = is asymptoti-
cally equidistributed. Corollary 2 therefore implies that the normalized Riesz s-energy of =
converges to the normalized energy double integral for all s € (0,d).

4. Well-separated, diameter-bounded equal area sequences.

The sequence EQP(d) of recursive zonal equal area spherical codes, as described in the au-
thor’s PhD thesis [23, 4.1], and implemented in the EQSP Matlab toolbox [22] is well sepa-
rated [23, Theorem 4.3.2] and has normalized spherical cap discrepancy disc (EQP(d, N )) =
O(N~1/4) 23, Theorem 5.4.1]. Our estimate (6) therefore yields the normalized energy
estimate

E(EQP(d, N)) U, = U, + O (N=9/d%),

See [23, Section 5.4].

3 Minimum energy sequences

Minimum Riesz s-energy

For q > 0, let £2, = (241,22, ...) be a sequence of S? codes such that |2, y| = N and such that
{24, N has the minimum Riesz g-energy for any S% code with N code points.

It is known that for ¢ € (0,d), £2, is asymptotically equidistributed [21, Chapter 2, 12, pp.
160-162] [6, Theorem 3, p. 236] [15, Theorem 1.1 p. 176]. Brauchart [4, Theorem 2.2, p. 24] gives
a bound for the normalized spherical cap discrepancy of (2, of

disc(£2,,n) = O(N~/4), (8)

where o := (d — ¢q)/(d — ¢+ 2).

For ¢ € (d—2,d), {24 is also known to be well separated [10, Theorem 1.5, p. 143]. Therefore,
for ¢ € (d —2,d) and s € (0,d), Corollary 2 implies that E(£2y,n)Us — ZUs as N — oo. Using
Brauchart’s bound (8) we obtain, for this case, the estimate

E(Qq NU=TU, +0 (N*(PS/d) Oé/d) =7U,+0 (N*(PS/d)(l*q/d)/(d*q+2))'

For general ¢ > 0, the situation is more complicated, and the known results on discrepancy
and separation split into a number of cases. Let ¢4 s(N) be the order in N of the upper bound on
E(£24,n)Us —Z U, given by (4) above, given the currently known values of the bounds §(N) and
A(N) for £2,. Table 1 lists these results, giving references.

The result for ¢ = d in Table 1 is peculiar. The upper bound

¢a.s(N) = (log N)(3s/d71)/2 (log log N)(l—s/d)/2

decreases to 0 as N — oo when s < d/3, but increases when s > d/3. Kuijlaars and Saff comment
that the order of the separation bound A(N) for £2; “most likely is not best possible” [19, p. 525].
This seems reasonable, since both 24, and {24, are known to be well separated.

The result for ¢ € (0,d — 2) in Table 1 is also remarkable. The exponent

fld,q,5) = =(1 = s/d)(d—q)/(d—q+2)/d—s/d+5/(q+2)
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q o(N) A(N) ¢q,5(N)
(0,d — 2] O(Nfa/d) Q(N71/(q+2)) 0 (Nf(lfs/d) oz/dfs/dJrs/(‘hLQ))
(d>3) [4,Ch.2] [8,Th.3.5]
(d—2,d—1) O(N—/d) QN4 O (N-(=s/d)a/d)
[4,Ch.2] [10,Th.1.5]
d—1 O(N~"logN) QN4 O (N~-U=s/d)/d(1og N)=(1=s/d))
[11,Th.4] [11,Th.3]
(d—1,d) O(N /) QN O (N~-(=s/d)a/d)
[4,Ch.2] 20, Th.8]
d O (\/EZEX) | (N log N) /%) | O ((log N) /417 (loglog N) 1 =+/4)/2)
7, Th.1] 19, (1.13)]
(d, 0) —0 Q(N-V/d) =0
15, Th.2.2] 19, (1.12)]

Table 1: Discrepancy, separation and s-energy bounds for minimum g-energy sequences

is not always negative. In particular for ¢ s(N), the upper bound from (4) for the normalized
Riesz s-energy of the optimal Riesz s-energy points, the exponent f(d, s, s) is not always negative:

fld,s,8)=—(1—s/d)(d—3s)/(d—s+2)/d—s/d+s/(s+ 2)

(d—1)s* + (—2d* + 2d — 2)s* + (d® — d?)s — 2d?
B d?(s+2)(d—s+2) '

For d > 5, f(d, s, s) takes on positive values for s in some interval within (0,d — 2). For example,
f(5,8,8) >0 for s € (4—+/11,5/2), and our upper bound therefore diverges for this range of s.

In fact, our upper bound ¢, 4(N) is never tight for any s € (0,d), since it is always positive,
and the best known upper bound for E({2s ) Us — Z Us is given by (7), which is negative.

Minimum logarithmic energy

For d > 2, the normalized logarithmic energy of a spherical code X is given by E(X) Ujog, where
Ulog (1) := —log(r) is the logarithmic potential function. Let £2i,4 be a sequence of S? codes with
such that |f20¢ 5| = N and such that {255 y has the minimum normalized logarithmic energy for
any S% code with N code points.

The best known bound on the normalized spherical cap discrepancy disc(§210¢,n) is Brauchart’s
bound, O(N~/(@+2)) [5. Theorem 1.6]. For d = 2, the logarithmic energy points are also known
to be well-separated [26, Theorem 1]. In this case, our estimate (6) implies the normalized energy
estimate

E(Qig,n) Us = ZU, + O (N~U3/2/4)

for s € (0,2).
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4 Well-separated sequences of spherical designs

A spherical t-design is a spherical code such that the corresponding normalized counting measure
gives an equal weight quadrature functional which exactly integrates all spherical polynomials of
degree to and including ¢ [9]. In [17] it was proved that for a well separated sequence of spherical
designs on S? such that each t-design has (¢ + 1)? points, the normalized Coulomb energy (i.e.
Riesz 1l-energy) has the same first term and a second term of the same order as the minimum
normalized Coulomb energy for S? codes.

The proof in [17] was the joint work of Hesse and the author, based on a problem posed by
Sloan. Hesse [16] generalized the results of [17] to cover the Riesz s-energy for 0 < s < 2.

To compare the results of [17] and [16] to energy bounds of the type treated here, we need a
variant of Corollary 2.

From [13, Theorem 1] [14, (2.1)] we know that there is a constant C¢ such that for any spherical
t-design X; on S?, we have

Ca

dise(X;) < ——.
isc(Xy) =]

(9)
We therefore need to modify Corollary 2 to treat sequences X’ of spherical codes with normalized
spherical cap discrepancy bounded by

disc(Xy) < §(£). (10)

Corollary 3. For a well separated sequence X of S% spherical codes, with normalized spherical
cap discrepancy bounded by (10) the normalized Riesz s-energy for 0 < s < d can be estimated by

E(X,)Us =T U, + O (5(0) /). (11)

We define a well separated admissible sequence of S¢ designs to be the pair (X,7), where
X = (X1, Xo,...), with each spherical design X; having strength ¢, and where X" is well separated
with separation constant ~.

We can now compare the results of [17] and [16] with the result obtained by combining the
estimate (11) with the bound (9) on the normalized spherical cap discrepancy of spherical designs.

First we restate the main results from [17] with notation adjusted to match this paper, and
recall from (1) the well known result that ZU; = 1.

Theorem 4. Let (X,7) be a well separated admissible sequence of S* designs. Then the normalized
Coulomb energy E(X;) Uy of each spherical design Xy € X of cardinality Ny is bounded above by

11 142
E(X) UL <1+C, (t+1)~¥2 N - E+DE+2) o

2t4+3/2 2 t+3/2 ¢
The constant C-y = 0 depends on the separation constant v, but is independent of t.

Theorem 5. Let (X,7) be a well separated admissible sequence of S* designs such that for some
positive constant p, | X¢| = Ny < u(t +1)2. Then the normalized Coulomb energy of each X; € X
is bounded above by

E(X:) Uy <14 Cpy N2,
where C(, ;) = 0 is independent of t.

It is not yet known whether an infinite sequence of spherical designs exists which satisfies
the premise of Theorem 5. If such a sequence X exists, Theorem 5 implies that its normalized
Coulomb energy converges to the corresponding normalized energy double integral at the rate of
O(t™1), that is

E(X,) Uy <1+0(t7).
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Applying our estimate (11) and the bound (9) to a well separated admissible sequence X of
spherical designs on S?, we obtain

E(X;) Uy < 1+0(tY2).

This is a slower rate of convergence than predicted by Theorem 5, but the result does not
depend on the relationship between cardinality and strength required by Theorem 5.

If we use Theorem 4 with the sequence of spherical designs on S? with the lowest known
cardinality, that of [18, Theorem 2.3], which has cardinality of O(#3), we obtain

E(X,)U; < 1+0(73/4).

This assumes that the sequence of [18, Theorem 2.3] is well separated. From the construction
given in [18, Section 5], this assumption seems reasonable. Thus Theorem 4 gives a faster rate of
convergence for this sequence than is predicted by Corollary 3.

If instead of the normalized Coulomb energy, we use the normalized Riesz s energy for s € (0, 2),
then for a well admissible separated sequence X of spherical designs on S?, the estimate (11) and
the bound (9) yield

E(X,)U, <IUs+0 (t5/2_1) . (12)

Hesse’s result [16, Theorem 2] implies that for a sequence X of spherical designs which satisfies
the premise of Theorem 5, the Riesz s for s € (0,2) is bounded as

E(Xy) U, <TU,+0 (7).

Again, this result is better than our corresponding result (12).

5 Preliminary lemmas

Our proof of Theorem 1 needs a a few well known results, which we state here as lemmas.

Lemma 6. The Lebesque area measure of the sphere S* C R4 is given by

wq = wq(S?) =

L4

Remarks. This usage of wy agrees with Miller [25] and Reimer [30], but not with Landkof [21,
Chapter 1, 2, p. 45] or Andrews, Askey and Roy [1, Section 9.6, p. 455], who would put wgi1
where we have wy.

Lemma 7. For R € (0,2] and any = € S, the normalized area integral Vy(R) := o (S(z, R)) can
be evaluated by

ol

R 2 -1

Wa—1 d—1 r
R) = 1—-— d
Vi(R) y /o r ( 4) T,

independent of the point x, and the derivative DV, is given by

d
_ RQ 51
DVy(R) = 24=L ga-1 (1 - ) :
wqd 4

where the limit for the derivative is defined from above at 0, and from below at 2.
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Lemma 8. For R € (0,T], T € (0,2] the normalized area integral Vq(R) can be estimated by

Rd
Vd(R) S [CL,d(T),OH_’d) PR
where
T2 %_1 _
Cra(T) := (1 - 4> Cray Ciai= =L, (13)
wq

Lemma 9. For R € (0,2] and any x € S%, for any integrable function u : (0,2] — R, the single
integral

Tale: R)u = / ullz — y]) do(y)

le—yll<R

can be evaluated by

R 2\ 4
Wa—1 d—1 r
= 1—— 14
o /0 u(r)r ( 1 ) dr, (14)

which is independent of x.

Corollary 10. For any integrable function u : (0,2] — R, the double integral T u can be evaluated
by

Tu=J4(2)u,
where J g is defined by (14).
Corollary 11. For s € (0,d), R € (0,T], T € (0,2] the integral Jq(R) Us can be estimated by

Rdfs
Ja(R)Us € [Cra(T),Cr,a) 71— (15)
where Cr, q and Cy q are defined by (13).
Lemma 12. Let X be a spherical code with cardinality | X| = N > 2 and minimum Euclidean

distance A. For x € X, for R € (A, ﬂ], the normalized counting measure ox of the spherical cap
S(z, R) can be estimated by

|X S(va)l d CHd R ¢ -1 5d/2—1 R ! -1
R — < 4 2 J— = 2 .

6 Proof of Theorem 1

We fix d and drop all subscripts d where this does not cause confusion. We fix s € (0,d), fix a
sequence X having the required properties. We also fix ¢, drop all subscripts ¢, and examine the
spherical code X := {z1,...,2n}. We use the abbreviations E := E(X), U := Us, A := A(N),
d:=0(N).

We calculate the normalized energy EU using a sum of Riemann-Stieltjes integrals, one for
each of the N nodes. We have

1 N
EU=—>S E.U
N; b
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where for any integrable function « : (0,2] — R,

Mz

Eru:= u(|lzk — ;) -
;e
We use the punctured normalized counting function g; defined by

(1) 1= o (Sl ) = X OO

Then

2 2
Eku:/o u(r) dgk(r):/ u(r) dgi(r).

A

where the last equation is a result of the separation condition (3). If w is differentiable on (A, 2]
we can integrate by parts to obtain

2 2
By = [u(r)ge ()3 — /A g (r) du(r) = u(2) (1 - N71) — /A Dai(r) du(r)

Since U(r) = r~*, we have dU(r) = —sr=*"1dr, and so
2
Byl = 25(1 — N1 +/ v~ gu(r) dr. (16)
A

Upper bound
We use the packing argument of Lemma 12 to show that

gr(r) < CLATINpd - N7
where
Cy = 204271,
From the normalized spherical cap discrepancy § and Lemma 8 we also know that
gr(r) < V() +6-N"1<Cor? +5-N"1,

where

CH,a
T

OQ =
We now find the point p where these two upper bounds are equal. We want
CLATINT I =y pt + 6,

so we need (C; AIN~1 — (Cy) p? = §, and we therefore define

pi= . ' gt/
' Cl A—dN-1 — 02

(1 a 1/d A nrl/d
()} sans -
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We know that A?N is at most O(1), so

= O(0YT AN (18)
We now have
0, r € [0,A]
ge(r) < h(r) == CLATIN" T — N1 re (A p)
V(r)+d—-N71, r € [p,2].

On substitution back into (16) we obtain

p

2
By U = 2-%(1— N-1) + / 1= g (r) dr + / = gi(r) dr
P

A

P
<27°(1-N"YH40o, AN / srd=s=1 dr

2
—|—/ sr— 7 1V dr+5/ sr5 Y dr — N~ /srfs Ldr
P

AN (0 - AT
— S

=27%(1-N"~ 1)+C1
2

+ / sV dr +5(p 7 =275 = N7H (AT —279).
P

We see that this upper bound is independent of our code point index k& and therefore we have

$ Adefl (pdfs _ Adfs)
-8

EU<L2%(1-N"H+ g
2
+ / st V() dr + 65 (p7F —27%) = NTH(ATS — 279,
P

Using (14), we have

2 2
IU:/ U(r)dv(r) / DU(r)V(r)dr = 2% / s ST V(r) dr.
0 0

Using (17) we therefore have

EU-ZIULK-2°N"'+, y

p
- / s V() dr +5(p —275) = N1 (AT —279)
0

= —2_SN_1 + 4 d

+re V) = [ v - SN A -2,

S Adefl (pdfs o Adfs)
— S

s A_dN_l (pd—s _ Ad—s)
— S

where the last equation is obtained by integration by parts.
We now use the estimate (15) to obtain

EU-TU<-27"N"'+C - - CATINT (pf - AT

+p7 V() = Cyo——p"T 40 (p7 =27 ) - NTH(AT - 27

S
= SAdefl pdfs + ngdis + 6/7

— S

—S

<Cld

S 1
—(C NATSN" - C d=s _9=s§.
( 1d—s+ ) 87 oP
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where C3 := Cr, 4(V2).
Substituting the order estimate p = O(6%/¢ A N1/ from (18) we obtain

EU-1IU < 0(6175/d A_SN_S/d) + 0(61*5/11 Ad—le—s/d)’

but as mentioned above, we know that A?N is at most O(1), so we obtain our upper bound (4).

Lower bound
Using arguments similar to those for the upper bound, we obtain

_J0, r € [0,7]
gr(r) 2 Alr) := {V(r) —-5—-N"Y relrn2,

where 7 is defined by V(r) = § +N 1. Thus
7 =0(Y9). (19)

On substitution back into (16) we obtain

2
ExU=2"°(1-N1 —|—/ st g (r) dr

T

2

2
>27°(1-N1 +/ st V() dr — (5—|—N*1)/ st tdr

r
2

—2 (11— N+ / s V() dr — (54N (70 — 2%,

-
We see that this lower bound is independent of our code point index k and therefore we have

2
EU>2%1-N1 +/ st V(P dr — (0+NTY) (175 = 279).

T

Similarly to the argument for the upper bound, we obtain

IU-EU <2 °N! +/ stV (r) dr + (0N (775 = 27%)
0

=27°N~' =77 V(1) + /T rdV(r) + (04N (775 —277)
0

SONH+0F*)+00 7*) + O(N~1779).
Using (19) we now have

IU—-EU <ON"Y) 406 /4 4 O(N~! 575/4),
yielding our lower bound (5). O

Remarks

1. The proof assumes that A < p < 2. This is justified by the order estimate p = O(5l/d AN,
because §(N) N is at least Q(1), A(N) N/ is at most O(1), and §(N) — 0 as N — oc.

The proof also assumes that A < 7 < 2. This is true for sufficiently large N, because we
know that 6(N) = Q(N~1/2-1/24) from [2], and §(N) — 0.

2. The technique used to prove Theorem 1 might be able to be adapted for use with any smooth
compact manifold, if the potential is a function of geodesic distance in the manifold itself
as opposed to Euclidean distance in the embedding space, and the normalized spherical cap
discrepancy is defined using balls defined via geodesic distance.

For the proof to work properly, it would probably be necessary for the manifold to satisfy
the equivalent of the standard packing argument, this time for small geodesic balls inside
larger geodesic balls.
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