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Abstract

Point sets referred to as (¢, «, 3,n,m, s)-nets were recently intro-
duced and shown to generalize both digital (¢, o, 8, n x m, s)-nets and
classical (t,m, s)-nets. Their definition captures the geometrical prop-
erties of their digital analogue, which has recently been shown to yield
quadrature points for quasi-Monte Carlo rules which can achieve ar-
bitrary high convergence rates of the integration error for sufficiently
smooth functions. In this paper, we characterize (¢, «, 3,n, m, s)-nets
using Weyl sums generalizing the analogous result for (¢, m, s)-nets.

As an application of this characterization we study numerical in-
tegration using such generalized nets. It is shown that for functions
having square integrable mixed partial derivatives of order « in each
variable, integration errors converge at a rate of N~(@=1+9) for any
0 > 0, establishing that (¢, «, 3,n,m, s)-nets can exploit the smooth-
ness of the function under consideration.

As a further application, it can be used for the construction of new
(t,a, B,m, m, s)-nets itself: We introduce an analogue of the (u, u+v)-
construction for digital (¢, a, §,n x m, s) nets and (¢, m, s)-nets.

1 Introduction

Generalized digital nets and sequences were introduced in [6, 7], where it was
also shown that point sets xg, ..., xy=_1, obtained from a generalized digital
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net or sequence, can be used in a quasi-Monte Carlo rule b= Zzzal (xh)
to approximate the integral f[o,1]s f(x)dx, and that the integration error
can achieve an arbitrary high rate of convergence for sufficiently smooth
functions.

In [1], the geometrical properties of those generalized digital nets and se-
quences, called digital (¢, i, 3, nxm, s)-nets and digital (¢, «, 3, 0, s)-sequences,
were analyzed. Point sets satisfying a certain geometrical property exhib-
ited by the generalized digital nets and sequences are called (¢, «, 3, n,m, s)-
nets, which include both digital (¢, a, 3, n x m, s)-nets, [7], and (¢, m, s)-nets,
[13, 14], as special cases. One motivation for studying the geometrical prop-
erties of generalized digital nets and sequences lies in the conjecture that non-
digital nets and sequences may exist with better quality than their digital
counterparts [15]. Studying the geometrical properties reveals the properties
generalized non-digital, that is non-linear, nets and sequences need to have.
This information can be used for the construction of new generalized (non-
digital, i.e., non-linear) nets and sequences. Indeed, our results here also turn
out to be applicable to constructing new generalized nets and sequences.

In this paper, we firstly show how to characterize (¢, c, 3, n,m,s)-nets
using Weyl sums, in analogy to [12, Corollary 3|, which provides the result
for (t,m,s)-nets. This result also turns out to be useful for applications,
which is the second contribution of the paper.

We study numerical integration in the Walsh space introduced in [7]. In
particular, we show that if the function under consideration has square inte-
grable mixed partial derivatives of order « in each variable, the integration
errors resulting from approximating the integral with a quasi-Monte Carlo
rule with a (¢, «, 3,n,m, s)-net as quadrature points, converge at a rate of
N~(=1 multiplied by a log N factor, for sufficiently smooth functions. This
bound is not optimal as one can obtain N~%(log N)** with generalized digital
nets [7] for example, but in Remark 2 we point out that for given concrete
constructions optimal bounds may be obtained using further information of
the construction.

We also generalize the (u, u4v) construction, which is already used to con-
struct (¢, m, s)-nets [4] and digital (¢, o, 3,n X m, s)-nets [9], to the construc-
tion of (¢, a, 3,m, m, s)-nets. Again, the characterization of (¢, «, 3,n,m, s)-
nets using Weyl sums turns out to be the appropriate tool to establish the
result.

The main results of the paper are the following:

e Theorem 1, which shows that (¢, a, 3, n,m, s)-nets can be characterized
using Weyl sums.

e Theorem 2, which shows that (¢, o, 3, n, m, s)-nets can achieve integra-



tion errors of order N~(®=1) multiplied by a log N factor.

e Theorem 3, which shows how to obtain new (t, «, 3, n, m, s)-nets using
an analogue of the (u,u + v)-construction.

The paper is structured as follows: In Section 2, we provide the definition of
(t,, B,n,m, s)-nets and state some of their properties, recall the definition
of Walsh functions and Weyl sums and give the basic features of the function
space under consideration. The characterization of (¢, «, 3,n,m, s)-nets in
terms of Weyl sums is given in Section 3. The application of the characteri-
zation to numerical integration is given in Section 4 and the characterization
is used to establish the (u,u + v)-construction for (¢, a, 3,n, m,s)-nets in
Section 5.

2 Basic definitions

In this section, we introduce (t,«, 3, n,m,s)-nets, Walsh functions, Weyl
sums and the function space considered for numerical integration. In addition
we also generalize the construction from [7, Section 4.4] (see also [6]).

Definition and construction of (¢,a,3,n,m,s)-nets. Before we can
state the definition of (¢, «, 3, n, m, s)-nets we need some notation.

Let n,s > 1, b > 2 be integers. For v = (vy,...,v,) € {0,...,n}" let
v = ijl v; and define 4, = (411, .-, 010y .- ls1,- -, 0s,) With integers
1 <ij,, <...<ij; <nincaserv; >0 and {ij1,...,1;,,} = 0 in case
v;=0,for j=1,...,s. Forgiven v and i, let @, € {0,...,b— 1}‘"'1, which
we Write as @, = (@1 55 Qi s Qsiagr > Qi )-

A generalized elementary interval in base b is a subset of [0,1)® of the
form

—_

S q—

. . aj1 Qjn 4j1 Qjn 1
J(l,,,a,,)—H U {T+"‘+b—n,7+"'+b—n+b—n>,

Jj=1 3,1=0

(l'l
le{Leein P\ (i1 i }

where {i1,...,4;,,} =0 incase v; =0for 1 <j <s.

From [1, Lemmas 3.1 and 3.2] it is known that for v € {0,...,n}" and 4,
defined as above and fixed, the generalized elementary intervals J(<,, a, ) for
a, € {0,...,b—1}"" form a partition of [0,1)* and the volume of J(i,, a,)
is b=Vl

We can now recall the definition of (¢, a, 3,n,m, s)-nets which is based
on [1, Definition 3.1].



Definition 1 Letn, m, s, « > 1 and b > 2 be integers, let 0 < 3 <1 be a
real number and let 0 < t < n be an integer. Let P = (x,)"—* C[0,1)% be a
point set in the s-dimensional unit cube. We say that P is a (t, o, ,n,m, s)-
net in base b, if for all integers 1 < 15, < ... <1ij1, where v; > 0, with

s min(vj,a

)
Y iu<pn-t,

j=1 1=1

where for v; = 0 we set the empty sum 210:1 i;; = 0, the generalized el-
ementary interval J(i,,a,) contains exactly b™~ ¥\ points of P for each

a, €{0,...,b—1}"I,

Some remarks on the definition of (¢, a, 3,n, m, s)-nets are in order (for
more information see [1]).

Remark 1 1. We obtain the definition of a classical (¢, m, s)-net (accord-
ing to [13, 14]) from Definition 1 by setting a = 8 = 1, n = m, and
considering all vy,...,vs > 0 so that Z‘;:l v; < m —t, where we set
ijg =v;—k+1for k=1,...,v; Hence a (¢t,1,1,m,m,s)-net is a
(t,m, s)-net.

2. Definition 1 says that for every generalized elementary interval J(%,, a, )
of volume b=l we have
HO<h<®™: x, € J(iy,a,)}|
bm

- )\s<<](iua au)) = 07
where \; denotes the s dimensional Lebesgue measure.

For concrete constructions of (¢, «, 3, n, m, s)-nets for various parameters
see [7, Section 4.4], and also [1, 9] for bounds and further constructions of
such nets. Most of these methods rely on the digital construction method,
which is already well known for classical nets.

A method which does not necessarily use the digital construction scheme,
but relies on classical (¢, m, s)-nets instead, is as follows: for a fixed d € N, let
{xg,x1,...,xpm_1} form a (t',m, sd)-net in base b. Let &), = (zp1, ..., Thsa),
Ty =Epjabt+ &b+ for h=0,...,0™ —1and 1 < j < sd. Then
we construct a point set y, = (Yn1,---Yns), h=0,...,0™ — 1, by

m d
Ynj = Z Z En-1yarkab F T

i=1 k=1



for any 1 < j < s. It has been shown in [3] that for every o > 1, the point
set {yo, Yqy- - ,ybm_l} forms a (¢, a, min(1, §), dm, m, s)-net in base b with

t = min(d, @) min (m, t'+ {#D :

We remark that in Section 5, we will show how to combine two (¢, o, 3, n, m, s)-
nets to form another one using the (u, u + v)-construction.

Walsh functions and Weyl sums. In this subsection, we recall the con-
cept of Weyl sums based on Walsh functions, see e.g. [12]; it turns out, see
Section 3, that (¢, «, 3,1, m, s)-nets can be characterized using Weyl sums.

Let, in the following, Ny denote the set of non-negative and N the set
of positive integers and fix b € N, b > 2. Each k € Ny has a unique b-
adic representation k =Y ¢ k0", k; € {0,...,b— 1}, where k, # 0. Each
z € [0,1) has a b-adic representation = Y .=, &b & € {0,...,0 — 1},
which is unique in the sense that infinitely many of the & must differ from
b — 1. We define the k-th Walsh function in base b, waly : [0,1) — C by

wal(x) = exp (2%71 (Erko + -+ + fa+1/€a)) ‘

For dimension s > 2 and vectors k = (k1,...,ks) € NS and x = (x1,...,25) €
[0,1)° we define walg, : [0,1)° — C by

walg(x H Walk ().

It follows from the definition above that Walsh functions are piecewise
constant functions. For more information on Walsh functions, see e.g. [5, 19].
We can now recall the concept of a Weyl sum.

Definition 2 For a point set P = (x,)) - €[0,1)*, N € N} let

N-1

=LY fa

n=0

If f = walg for some k € N§, then Sy(walg, P) is called a Weyl sum (based
on Walsh functions).



The function space W, ,~. The function space under consideration in
this paper is the space W, s~ C L2([0,1)%) as introduced in [7]. Here v =
(73»);";1 is a sequence of positive, non-increasing weights, which are introduced
to model the importance of different variables for our approximation problem,
see [17]. Given a positive integer k with base b expansion k = kb~ +
Kob®@ o b 1 <a, < ... <ap,v> 1, we define

ta(k) := a1 + -+ + Gmin(v,a)- (1)

Furthermore, 11,(0) := 0 and for k € N§, k = (ky, ..., k), pa(k) = 325, pa(kj).
For k € Ny and a weight v > 0, we define a function

1 it h =0,
Ta~(h) = {

yb~Ha(h)  otherwise.

If we consider a vector k € N§, k = (k1,...,ks), we set

s

Fasey() = | [ ran, (h))-

j=1

In this paper, we study integration errors resulting from the approxima-
tion of an integral based on (¢, «, (3,n,m, s)-nets by considering the Walsh
series of the integrand f; we remark that this approach has also been used
when studying integration errors resulting from the application of digital and
generalized digital nets, see e.g. [7, 10]. In particular, for f € Ly([0,1)%), the
Walsh series of f is given by

@)~ 3 Flk)wal(a), (2)

keN;

~

where the Walsh coefficients f(k) are given by
Flk) = / f(x)walg(z) dz.
[0,1]°

In general, the Walsh series given in Eq. (2) need not converge to f,
however, for the space of Walsh series W,, s -, which we define in the following,
it does converge absolutely, see also [7].

The space W, s~ consists of all Walsh series f = ZkeNg f(k)walk for
which the norm R

ol

I7lhv.., = sup ——5,
s (k)

keNG Ta,s,y



is finite. It follows immediately that for any f € W, ;~, and any k € N{,

)| < 11 ., rasa(h). (3)

For a > 2, the following property was shown in [7]: Let f : [0,1]* — R
be such that all mixed partial derivatives up to order « in each variable
are square integrable, then f € W, ,~. Furthermore, an inequality using a
Sobolev type norm and the norm (3) has been shown, see also [6, 8]. Conse-
quently, the results we are going to establish in the following for functions in
W s~ also apply automatically to smooth functions. The assumption o > 1
is needed to ensure that the sum of the absolute values of the Walsh coef-
ficients converges, the case a = 1 requires a different analysis, which was
carried out in [10] for numerical integration.

3 Characterization of (¢, «, 3, n,m,s)-nets us-
ing Weyl sums
In this section, we characterize (t,a, 3,n,m, s)-nets using Weyl sums. Our

results generalize [12, Lemmas 1 and 2 and Corollary 3.

Lemma 1 Let P = (x,)" 5" be a (t,a,3,n,m,s)-net in base b > 2, where
a > 2 is an integer, 3 a real number such that 0 < 3 <1 and n,m,s € N.
Then for all k € Nj satisfying 0 < pq(k) < fn —t we have

Sbm (Walk, 7)) =0.

Proof. Let k = (ki,...,ks) € N§, be such that 0 < u,(k) < fn —t (hence
k # 0) and for k; # 0 let

k= Ry b T kg, BT
with x;; € {1,...,b— 1} be the b-adic expansion of k;, 1 < j < s. Then for
jwith k; 20 and x = Y70 &b~ € [0,1) we have

2ri
walk]. (1]) = exp (T(’ijylgij,l + -+ I{j,lljéij,uj)) .

Hence, if we set 4, = (i11, .-+, 810ys -« 0s1y- -, is1,), Which only depends on
k, then walg(x) is constant on generalized elementary intervals of the form

s b—1
; a; Aip @ Qi p 1
‘](7’”’0’”):” {LI—F"'—FZ)J—;L,LJ-F“'—FL—F )

b b b e

0

j:1 aj’l, .
le{l,...,n} {Z '71,...,1]',Vj}

<



Furthermore we denote the value assumed by walg(x) on J(i,,a,) by cg,.
As J(iy,a,), a, € {0,...,b— 1}‘"|1 is a partition of [0,1)° we obtain

Walk(CB) = Z Ca,,]-J(i,,,au)(m)v

a, €{0,...,b—1}*11

where 1;;, q,) denotes the characteristic function of J(%,, a,).
For k # 0 we have f[o s walg () de = 0, and hence it follows that the

sum . €{0,...b—1}h Ca, = 0, as the volume of J(%y,a,) depends only on v.

.....

Consequently,

Sym (walg, P) = Z Cal,Sbm(]-J(i,,,a,,) = As(J(2,a,)), P).

a, €{0,...,b—1}I*1

As J(i,,a,) is a generalized elementary interval of volume b~ for which

by assumption
s min(vj,a)

Z Z Z]l_Ma <57’L—t
J=1 =1

it follows that J(i,,a,) contains ™I points of P and hence

1
bm
as desired. O

Sbm(]-J(iu,au) - )\s(‘](iw au))? P) = (bm vh bm}‘s(‘]<7’va a’V)) =0

To establish the converse, we need the following lemma, which generalizes
[11, Lemma 3(i)] and which can be proven along the same lines as [11, Remark
(iv), Lemma 2(i) and Lemma 3(i)].

Lemma 2 For given v, 1, and a, let

s b—1
. a;iq Qin Qi1 an
J(iy, ay) = pl g G Gl G
(b, ) E [b b b b b

and let f(x) = 13, .a,)(®) — As(J (20, @r)). Define

{k kla ) c N° : k}] = Iij’lbij’l_l + -4+ ffj’yjbij’yj_l
Kjt, - K, €41,...,0 =1} if v; >0 andkj:()for,,j:o}’

Then for all k & A;, we have |f(k)| =



The following lemma generalizes [12, Lemma 2].

Lemma 3 Let P = (x,)" " be a fired sequence of b™ points in the s-
dimensional unit cube [0,1)° and suppose that for each k € N§ satisfying
0 < po(k) < fn —t we have

Sbm (Walk, P) =0.
Then P is a (t,«, 5,n,m, s)-net in base b.

Proof. Suppose that J is an arbitrary generalized elementary interval of the
form

s b—1
L 41 G G5 jn | 1
J(z,,,a,,)—H U [ Tttt +b">’

j:1 aZO

le{l,..., n}\{zjl SR

with v; >0, 1 <45, < ... <11 so that Z 1 me(l" )zj,l < fBn —t. We
define f(x) = 1,(x) —)\S(J) In order to show that Pisa (t,a,[,n,m,s)-net
in base b, it suffices to prove that Sym(f,P) = 0. If 1,(k) denotes the k-th
Walsh coefficient of 1;, then due to Lemma 2, for all € [0,1)® we have

Z ].J Walk

keA*

and hence R
Sy (f,P) = > 1,(k)Syn (walg, P).
keA*
But k € A* implies that ua(k) = >°7_ me(y] i;; < [(n —t, hence
Sym (walg, P) = 0. This implies that Sbm(f P)=0. O
Combining Lemma 1 and Lemma 3 we obtain the following characteriza-

tion of (¢, «, 3,n,m, s)-nets in terms of Weyl sums (for the Walsh function
system).

Theorem 1 Let P = (x,)"," be a finite sequence of b™ points in the s-
dimensional unit cube [0,1)°. Then P is a (t,a, B,n,m,s)-net in base b if
and only if for all k € N satisfying 0 < po(k) < pn —t we have

Sbm (Walk, P) =0.
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4 Application to numerical integration

In this section we establish that (¢, a, 3, n, m, s)-nets can exploit the smooth-
ness o of a function f € W, .. We need to introduce some notation: Let
S={1,...,s}. For k= (ky,...,ks) € Nj and for ) # u C S let k, be the
vector in N|0u| which consists of all components of k whose index belongs to
u. Furthermore let (k,, 0) be the vector k with all components whose index
is not in u replaced by 0. With this notation we have p,(ky) = pa(ky, 0).
For a sequence v = (;);>1 we write 7, = Hjeu Y;-
We need the following lemma.

Lemma 4 Let (z,))_," be a (t,a, B8,n,m,s)-net in base b and let f € We -,

then
bm—1
f@yde—— 3" fl@)|< > v Y. beE @)
[0,1]° n=0 PAuCS key el

pa(ku)>Bn—t

Proof. For f € W, s~ and ()"0  a (t, o, 3,m,m, s)-net, we can write

bm—1 b —1
1 - 1 -~
[ f@de = 5 3 sa)| = |F0) - 5 3 3 Fkjwal(e,)
[0,1]s n=0 n=0 keN§
~ ,\ bl =
= |f(0)= > flk Z waly(z,)| = (k)5 > waly(w,)
keNg keNg\{0} n=0
N 1 bm—1
- 3 flk) > walg(x,)| . ()
kENg\{0} n=0
ta(k)>pn—t

where we used Lemma 1. Using the triangular inequality it now follows that

> |fm)

b —1
keNg\{0}

x)de — — Z f(x,)
pa(k)>Bn—t

< Nl S Tao®) = vy S v S el

keNg 0AuCS Ky enlul
pa(k)>pn—t pa(Feu)>pBn—t

[0,1]°

as desired. O
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Remark 2 Comparing Eq. (4) to [7, Eq. (5.1)], we note that in Eq. (4),
the second sum runs over all k, € N for which u,(k,) > Bn — t, whereas
in [7, Eq. (5.1)], the corresponding sum is over all k, in the dual space
corresponding to the set u. We obtain this estimation as we estimate the
absolute value of the character sum b= >0~ ' waly(a,) in (5) by 1. Given
concrete constructions, better estimations of this sum may be obtained, as

is the case for digital nets and sequences.
To establish the main result of this section, we need the following lemma.

Lemma 5 Let [ > 1 and a > 2 be integers. Then

-1
a—1

keN
o (k) =1

Proof. For k € N let v, denote the number of non-zero digits in the base b
representation of k. We represent £ € N in the form

]{? — :‘ilbal_l R +l‘iykbauk_1,

where Ki,...,k, € {1,...,b—1} and a1 > ... > a,, > 1. We firstly
consider those k£ € N for which v, < . In that case, we put a bound on the
number of k for which p,(k) = a1 + --- + a,, =[. Then we have

it

—~
Q

1a'-'7a1/k) : a1+---+ayk:l,a1>...>auk21}|
H{(a1,...,a,) a1+ +a, =la >0,...,a, >0}
‘{<a17"‘7a04) : a1+"'+a/a:l,a120,...,6La20}‘

l+a—1
a—1 )
The coefficients k1, ..., k,, take values in the set {1,...,b— 1}, such that
there are (b — 1)"* < (b — 1) possibilities, hence

[+a—1
E 1<(b-1)" .
= (b ) ( a—1 )
keN
pa(k)=lvr<a

IA A

IA

We now consider those k for which v, > «. Then

ko= b T b Rgb T g b T Ry, BT
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and we put a bound on the number of k for which po (k) = a1+ 4+ a, = L.
Now,

{(ar, . a0) a4t aq=lay > > aq > 1}
< H(ar,..,a0) t a1+ +ag=1ar 20,...,a, > 0}

< (l—l—a—l).
- a—1

Regarding the coeflicients, it is clear that ky,...,k,, € {1,...,b— 1}, so the

first «v coefficients, k1, ..., ko can assume (b— 1) different values. Regarding
the sum

/{a+1baa+1—1 I Iiykba”k_l, (6)
where Koiy1,..., 4, € {1,...,0—1} and agq41 > ... > a,, > 1, it is clear

that the number of different values that the sum in Eq. (6) can assume is
bounded by b%~!. But by assumption, a, + - -+ + a; = [, hence a, < |l/a],
so we conclude that

Y 1< (b 1)l o=l
- a—1

keN
Ha (k):l,l/k>0¢

and the result follows by summing up the two cases. 0

The next theorem establishes that (¢, «, 3,n,m,s)-nets can exploit the
smoothness « of a function f € W, ;.

Theorem 2 Let (x,)"" 3" be a (t, o, 3,n,m,s)-net in base b and let f €
Wa,s~- Then

e . bl—l/%b—l))“' (1Bn — t] + alul)!
(I-1/a)(|Bn—t]+1)
= @;gﬂ“(wl—l/a—m (u— D)I([Bn—t] + 1)

Proof. Lemma 4 established that

bm—1

f@yde -3 fw)| < Y ow X v (@)

0AuCS ky enlul
Mo (ku)>ﬁ”_t

[0,1]°
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For a given () # u C S we rewrite

[e.9]

DRRECCD SENSI S
Ky enlul I=|pn—t]+1 Ky enlul
o (ku)>Br—t ta ()=l

Using Lemma 5 we obtain

|yl

2 t= > I Xt

ky enlul L+ =l j=1  kjen
o (ko)=L pa(ky)=l;

= B e

Ly =l j=1

u Li+a—-1
< M) My H(J : )
a_

ll+"'+l\u|:l 7j=1

IA

For any 1 < j < |u] we have (lj;rfl_l) < (141;)*71. Since ly,..., Iy > 1 and
a>2and [y +---+ Iy =1 wehave 1 +[; <[ and therefore (l’:fl_l) < ot

Hence we obtain

[
2\u|(b . 1)a\u|bl/a Z H (lj + « I 1)
O{ —

l1+~~+l|u‘=l J=1

< QIuI(b _ 1)a|ulbl/0¢ Z (@=D]

i+l =l
ul 1/ p(a—) (L ] =1
< 2M(p—1)° upl/aj(a=1)l )
N lu| — 1
Hence
Z b Z 1< 2kl (p — 1)l Z plpt/egla=1)ul <l + fuf — 1>'
I=[pn—t]+1 wenlul I=|Bn—t|+1 uf =1

Ha(kU):l
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Invoking the inequality [(¢~ D (H"u'_l) < (ZJ’“'”'_I)M

e we get

Ju|—1 alu]—1
2'“‘(b _ 1)a|ul Z plpt/ e qle=1) (l + [ul —1 1>
I=|Bn—t]+1 \u| -

< 2|u\(b . 1)a|u\ (alu] = 1)! Z p—(1-1/a)l (l + afuf — 1)

(W=D _ 2= alul — 1
“1/a alu|
< ol o't (b - 1) (afu] = 1)!b7(171/a)(|ﬂnftj+1) [Bn —t] + alul
- (b1t — 1) (Ju| = 1)! aful —1 ’

where we used an inequality which was for example also used in the proof of
[7, Lemma 5.2]. Hence

Z 7u Z b—ﬂa (ku)

PAuCS key enlul
Ha (ku ) >pn—t

< p-(=1/a)(Bn—t]+1)
1/a aly
3 2l (b — 1)\ (aful = 1)! ([Bn —t] + alul
e - 1) (Ju] — 1! alul — 1
p—(1=1/@)(|pn—t]+1)

A (PO = DN (18— t) + afu)!
> 22 (Grmn=r) Gt =4

0#uCS

which establishes the result. O

Remark 3 For n = am, we obtain a convergence rate of the integration er-
ror of N~=(@=1 multiplied by a log N factor. This rate, although not optimal,
see [6, 7], does establish that (¢, «, 3, n, m, s)-nets can exploit the smoothness
of functions lying in W, s 4. This was not possible with the classical concept
of (t,m, s)-nets.

5 The (u,u+ v) construction

In this section, we will generalize the (u,u + v)-construction from coding
theory, which seems to stem from [18], to (¢, «, 3,n,m,s)-nets. We remark
that the (u,u + v)-construction has already been used to construct (¢, m, s)-
nets, see [4], and recently to construct generalized digital nets, see [9]. As in
Section 4, the main tool in proving the result is Theorem 1. We now outline
the (u, u + v)-construction.
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Assume we are given a (tq, «, 81, n1, my, $1)-net P; denoted by (wi)i?:é’l

and a (to, a, B2, N2, My, S3)-net Py denoted by (y,)i ", where we assume
s1 < s9. W.lo.g. we may assume that &, = (z;1,...,2;s,) with z;; =
iga/b+ o+ iy /U and y; = (Y1, Yisy) With gy = mi50/b+ - +
Mijne /0™ (if there are digits &, # 0 for r > ny or n;;, # 0 for r > ny
we can slightly change Py, P,y by setting & ;,» = 0 for r > ny and n, ;, =0
for r > ny, without changing the (., «, By, Nuw, M, Sw)-net property of Py,
w=1,2).

We now define a new point set P = (2:)71 "7, 2 = (251, -+ s Zisi1s)s
consisting of "1™ points in [0, 1)*17*2 as follows: first we set

{ = min(Zﬁlnl — 2t1 + 1, ﬁgng — tg)

We denote the addition modulo b by & and the subtraction modulo b by &
(for short we use Sz := 06 x).

e Forj=1,...,81,h=0,....,0™ —1landi=0,...,b™ — 1 we set

givjvl @ /rlhvjv]- gizjzmin(g)nl) E nhvjvmin(eznl)
R +oeeet pmin(Gnn)
i+l &i i
+<MT+"'+I;T Lz
SNh.jna+1 ONh,j e
+<bnf—+11+++ b@J )1n1<€.

e Forj=s14+1,...,51+59,h=0,....,0™—1landt=0,...,b™ —1 we
set
Zhbm+i,j = Yh,j—s1-

Note that for every component of z; at most the first max(ny,ny) <
ny + ng =: n digits in its b-adic expansion are non-zero.

In the following we analyze the Weyl sum Sym, +m, (walg, P) for k € Ny %2
satisfying p, (k) < ¢. For this analysis we need to introduce some notation:
For vectors k,l € Nj, k = (ky,...,ks), L= (l1,...,0ls), kBl := (k1 ®l1,ka &
lo, ... ks ®ly).

We embed a vector w € Ni' into Nj? by filling up the remaining compo-
nents with zeros. This vector will be denoted by (u,0) € Ni?. In the following
we will represent a vector k € N§'**? in the form k = (u, (u,0) ® v), where
u € N, v € N?, i.e., k is the concatenation of the two vectors u € Nj' and
(u,0) B v e N

Lemma 6 Fork € {0,...,b" —1}*1%%2 and for Py, Py and P given above we
have
Sb'm1+m2 (Walk, 7)) = Sbml (Walu, Pl)Sbmz (Walv, 7)2)
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Proof. For y, € [0,1)*> we denote its projection to the first s; components

by ygfl). Then we have

1 pmitm2 1 1 bm2—1 "1 —1
pmat+ma Z Walk(zh/) - pmitma Z Z Wal(“v(uvo)@v)(zhbml+i)
h'=0 h=0 =0
TR
= pmitma > > waly(@i © gy )walw0)me(ys)
h=0 i=0
1 bm1—1 1 pm2—1
= Z Walu(wi>b72 Z waly (y),).
=0 h=0

The last two equalities use the assumption that k € {0,...,b" — 1}s1Fs2
which means that for all components of k at most the first ¢ digits in their
b-adic expansion are different from zero. O

We need the following lemma, which is [2, Lemma 5.
Lemma 7 For a > 2, k,l € N§ we have po(k®1) > po(k) — pa(l).
The following theorem establishes the main result of this section.

Theorem 3 Letb € N, b > 2, let Py be a (t1, a, B1,n1,m1, $1)-net in base b,
and Py be a (to, v, B2, no, Mo, S3)-net in base b. Then P defined as above is a
(t,cr, B,m, m, s)-net in base b, where n = ny + ng, m =my +ma, s = $1 + S2
and

S =min(fy, %), t=pn—"L

Proof. We will use Theorem 1 to establish the result, i.e., we need to show
that for all k € N ™2 satisfying 0 < po(k) < Bn —t we have

Sbm1+m2 (Walk, P) = 0

For k € Nj'™2 satisfying 0 < po(k) < Bn —t = £ we necessarily have that
ke {0,...,b" —1}+2, Hence we may use Lemma 6 which states that

Sbm1+m2 (Walk, P) = Sbm1 (Walu, P]_)SbWQ (Waly, 7)2)

We proceed in a manner very similar to the proof of [16, Theorem 5.3] and
distinguish three cases.

Case 1: We firstly assume that v # 0 and p,(k) < fn —t. We want to
show that 0 < p,(v) < fang —te, in which case we obtain Syms (wal,, Py) = 0
by Theorem 1. As v # 0 we have p,(v) > 0. Also, using Lemma 7,

fa(V) < pia((w,0) S v) + pa(w) = pa(k) < Bn —1t < Bong — to.
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Case 2: We now assume that v = 0, u # 0 and 0 < u,(k) < fn —t.
We want to show that 0 < p(u) < (iny — t1, in which case we obtain
Spmi (wWaly, P1) = 0 by Theorem 1. As u # 0 we have p,(u) > 0. Also,

260 —t) +1 2 Bn =t = pa(k) = pa((w,0) @ v) + pa(u) = 2pa(w).

Hence pq(uw) < fing — t1, as pq(u) is an integer.

Case 3: We now assume that v = 0 and v = 0 and 0 < p,(k) < Bn —t.
However, as v = 0 and u = 0, it follows that pu,(k) = 0 such that this case
need not be considered.

Thus we have Symi+m, (walg, P) = 0 whenever 0 < pu,(k) < Bn —t and
this completes the proof. Il
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