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Abstract

In this paper we propose a hybrid between direct and indirect boundary integral
methods to solve a transmission problem for the Helmholtz equation in Lipschitz
and smooth domains. We present an exhaustive abstract study of the numerical
approximation of the resulting system of boundary integral equations by means of
Galerkin methods. Some particular examples of convergent schemes in the smooth
case in two dimensions are given. Finally, we extend the results to a thermal scatter-
ing problem in a half plane with several obstacles and provide numerical results that
illustrate the accuracy of our methods depending on the regularity of the interface.

Key words: Galerkin methods, boundary integral equations, Helmholtz
transmission problems
1991 MSC: 65R20, 65N38

1 Introduction

This work is devoted to the analytical and numerical study of transmission
problems for the Helmholtz equation in two or three dimensions. The problem
consists on a pair of Helmholtz equations with different wave numbers, one on
a bounded domain and the other on its complement. The equations are coupled
through continuity conditions of the unknown and the flux on the common
interface. This kind of problems arises in the study of the scattering of acoustic
or thermal waves by an obstacle and also in the study of electromagnetic waves.

* Corresponding author

Preprint submitted to Elsevier Science 5 February 2007



Formulations based on boundary integral methods are powerful tools to deal
with transmission problems in unbounded media. A very complete description
of the use of single and double layer potentials for solving direct and related in-
verse problems for the Helmholtz equation can be found in [9,10]. Different for-
mulations using boundary integral equations also appear in [12,20,22,28,38,39].
We propose here a mixed indirect—direct integral formulation, representing the
solution as a single layer potential in the unbounded domain and recovering
it from the representation formula in the bounded one, that is, our unknowns
will be a exterior density and the interior Cauchy data. This formulation has
the advantage of providing a simple far—field representation and a good near—
field approximation. A good example of the application of this formulation for
the solution of an inverse problem can be found in [16]. The numerical method
proposed there for solving the inverse problem involves the iterative solution
to direct problems computing both the normal derivative on the boundary
of the obstacle and the solution of the problem on a measurement boundary
located far from the obstacle.

This approach can fail when either the interior or the exterior parameter in
the Helmholtz equation is a Dirichlet eigenvalue for the Laplace operator in
the interior domain. It is anyway valid for a wide class of problems, for in-
stance when adsorption is present. This situation can be overcome by using
Brakhage-Werner potentials with the drawback of the occurrence of hyper-
singular operators. This was done in [29] (see also [30]) only for an indirect
formulation both in the interior and the exterior domains. We will discuss on
this at the end of Section 3.

Our formulation can be seen as a particular case of one proposed in [20]
but the proofs in this work are more involved and neither the non-smooth
case nor the numerical approach are considered. There is not much previous
work concerning numerical aspects related with Helmholtz transmission prob-
lems and their related boundary integral formulations. Existing literature is
mainly focused on questions involving conditions guaranteeing uniqueness of
the original problem and unique solvability of the resulting system of bound-
ary integral equations. To our best knowledge, only in [28], where an indirect
formulation of a similar problem is proposed, a complete analysis of conver-
gence for Petrov—Galerkin methods is performed. We present here, from an
abstract point of view, an exhaustive analysis of Galerkin discretizations for
solving the equivalent system of integral equations in the mixed formulation
considering all the cases: two and three dimensions, smooth and Lipschitz in-
terfaces. We give necessary and sufficient conditions for convergence of such
methods in the natural norms for Lipschitz and Lyapunov interfaces and in
the full range of the Sobolev spaces H*(I') for smooth boundaries. For the
Lyapunov and smooth cases we will arrive at conditions that have to do with
the ones appearing in [28] but they vary for Lipschitz regularity. In this case,
they do not depend on the parameters of the problem as in [28] but, on the



other hand, they are still not easy to check theoretically for concrete discrete
spaces.

For the sake of clarity, we have centered our attention on problems with only
one obstacle in the whole plane or space, but the results can be easily gener-
alized to problems involving many interfaces. We give some hints on how to
apply them for a concrete problem arising in photothermal science which not
only involves a finite number of inclusions contained in a half-plane, but also
a homogeneous Neumann boundary condition on the interface separating the
medium and the exterior.

This paper is organized as follows: we introduce the problem in Section 2 and
give its mixed formulation in Section 3. Under some hypotheses on the pa-
rameters of the problem to avoid the characteristic frequencies of the obstacle,
we show invertibility of the system of integral equations. Proofs are given for
general Lipschitz interfaces, indicating how they can be simplified in the more
restrictive situation of Lyapunov regularity. Section 4 is devoted to the numer-
ical approximation of the resulting system of boundary integral equations by
means of Galerkin methods. The analysis requires taking into account some
uniform Babuska—Brezzi estimates and the different order of the operators.
We deal here with mixed and generalized mixed operators. For an easy ref-
erence, an appendix gathers some general results concerning Petrov—Galerkin
schemes for solving operator equations with an emphasis on operators with
mixed and generalized mixed structures. In the two dimensional case and as-
suming that the boundary of the obstacle is a parametrizable smooth curve,
some convergent methods can be accomplished with periodic smoothest splines
and trigonometric polynomials. This is shown in Section 5, where we also give
some ideas for the three dimensional case. The question on whether simple
spaces satisfy the conditions guaranteeing convergence when the interface is
only Lipschitz continuous is left open. In the last section we present some
numerical results discussing the suitability of the spectral approximation for
smooth but not C*—curves, showing that simpler finite element type spaces
are to be preferred. We also illustrate how one can make use of the advantage
of knowing information of the original unknown near the obstacle. We end
with a numerical illustration for a Helmholtz transmission problem related
with the scattering of thermal waves in a composite material occupying the
half plane.

Notation. Throughout this work C' (also C’,C”,...) will denote a general
positive constant independent of the discretization parameter (n or h) and of
any quantity that is multiplied by it, being possibly different in each occurence.

We will use the Sobolev spaces H™(£2) with m > 0, where € is a general
bounded or unbounded domain and the Sobolev spaces H*(I') for smooth



and Lipschitz closed curves and surfaces. For a very detailed explanation of
these spaces in the same setting we will be using them we refer to [24]. In the
final sections we also use the 1-periodic Sobolev spaces for which we refer to
[21,31]. We will use the notation (-, -) for sesquilinear forms (linear in the
left component and conjugate linear in the right one), both for inner products
and antiduality products.

2 Formulation of the problem

Let Qi denote a bounded simply connected open set in R%, d = 2 or 3, and
Qext := R4\ Qie. The common interface ' is assumed to be connected and
Lipschitz. We are interested in solving the following Helmholtz transmission
problem

Au+ Nu = 0, in Qe (1a)
Au+ p*u = 0, in Qi (1b)
ulf = ulf = go, (1c)
adulft = BouF = g1, (1d)
lim. r%(aru —u) = 0, (le)

where a # —3 are non zero given parameters and —\?, —u? are not Dirichlet
eigenvalues of the Laplace operator in ;. Condition (1le) is the well-known
Sommerfeld radiation condition at infinity and has to be satisfied uniformly
in all directions x/|x| € R%, r := |x], (see [4,9]). In principle, go € H'?(T)
and g; € H~Y2(T) are given and unrelated. In applications that have to do
with acoustic or thermal problems in time—harmonic regime, go plays the role
of the trace on I' of an incident wave and g; is 3 times the normal derivative
on I of it.

Throughout this paper we will assume that parameters A, u, a and (3 are such
that (1) has a unique solution belonging to H'(€iy;) and HL_(Qcys ). Conditions
on these parameters for existence and uniqueness of solution can be found in
[12,20,22,28,38,39]. Two particular examples are:

(a) a, 8 > 0, A2, u?> € R, and \/u € R. This case is of interest when
solving transmission problems for the heat equation via Laplace transform
methods (see [17,33,34]).

(b) a, B>0and A\, p € {(1412)&, &> 0}. Problem (1) for parameters satis-
fying the conditions above arises in the study of time-harmonic solutions



to the heat equation (see [23,28,30] and Section 6.2 of this work).

3 Boundary integral formulation

In this section we give an equivalent mixed boundary integral formulation of
(1). We begin by collecting some classical results on representation formulas
and boundary integral operators in the context of the Sobolev spaces H*/2(T).

Consider the fundamental solution to the Helmholtz equation Au + p?u = 0,
ZH(plx—yl), ford=2,

eXp(Zp|X_y|) for d = 3
Arjx —y| ’

¢p(xa Y) = (2)

where Hél) is the Hankel function of the first kind and order zero. For ¢ €
H='2(I") we define the classical single layer potential

Shp = /Fcbp(-,y) p(y)dyy : RT —C,
and for n € HY/?(T) the double layer potential

D' = [ Quop(- ¥)nly) dry : RI\T —C.

We also consider boundary integral operators
Vo= [ 6. ¥)e(y)dy : T —C,
7o = [0 )00- V) o) dry : T —C,
K = [ 08, y)n(y)dry : T — C.
It is well-known (see [11]) that
SPelpt = SPplpt = Ve, Drofit = —5n + K,

0,8 ol = 30+ g, 0,8¢lpt = =30+ .

Notice that since the solution u to (1) is in particular a solution to (1b),
by a classical result, known as the representation formula (or Green’s third



formula), it satisfies
u = SFOulM — DHult, in Qipe. (3)

Our proposal is to take as boundary unknowns the interior Cauchy data n :=
ultt € HY2(I') and ¢ := OJuli* € H-Y3(T) and a exterior density 1 €
H~'2(T) such that © = S*) in Qey. In the bounded domain the solution will
be recovered from (3), that is,

8A¢7 in Qex‘m
u = (4)
SH()O - Duna in Qint'

This choice guarantees that u satisfies the Helmholtz equations (1a) and (1b)
as well as the Sommerfeld radiation condition (1le). In terms of the new un-
knowns, the transmission conditions (1c) and (1d) are

n—=V> =gy, ap—B(-+INY = g (5)

Notice also that from the jump relations of the layer potentials and the repre-
sentation formula it follows that the interior Cauchy data have to satisfy the
identity

(%I%—K“)n— VkEp = 0. (6)

Equations (5) and (6) can now be collected as

(0 -V 0 I (U 90
H|g| = 0 Ve LT p ke e |=1]0 (7)
7 B =Y ol 0 7 9

If we show that (7) has a unique solution belonging to H~'/?(T") x H~'/?(T") x
H'2(T), then it is straightforward that (4) provides the unique solution u to
(1) and moreover, n = u|™ and ¢ = 9,u|"*. We will analyze the invertivility
of H in the remaining part of this section. By the properties of the integral

operators involved (see [11]),
H: HY2T) x HVYXI) x HY*(T) — HY*(T') x HY*(T') x H~Y*(I)

is a bounded operator. When I is a C* parametrizable curve or surface, H can
be written as a matrix of pseudodifferential operators, with principal symbol



(see [4])

gt 0 1]
0 —lgt L
S a0

The order of the operators is therefore (the symbol x is written on the zero
positions which are operators of order —oo)

-1 x 0
x —1 0
0 0 x

For explicit expressions of these operators in the circular case, see [6] and [31].
Proposition 1 H is injective.
Proof. Since —)\? and —pu? are not Dirichlet eigenvalues of the Laplace op-

erator in Qiy, VA, V# : HV2(T) — HY?(T') are invertible (see [11]), which
justifies the decomposition

I 0 0f|=v* o0 I
H = 0 I 0 0 -V ir+Km| (8)
—BET =TV —a(Ve)Tt T 0 0 Hy,

where

Hy, = BT = PV 4 a(V9) (T + K#). (9)
Thus, to prove the result we only have to show that H), is one-to-one. If
H,,£& =0 with £ € HY/*(T), then

SA (V)\)_lfa in Qexta
SN (VM)_lfa in Qinta

satisfies (1a), (1b) and (1e). Moreover, by the jump relations of the single layer
potential,

= € =l

Doulpt = (—31+ PV,

Finally, since u is a solution to (1b), by the representation formula and the



jump relations of the layer potentials we find that

Dl = (VAT + KMl = (Vi) (3T + KM,
and therefore, a 9, u|P — 3 0,ul* = H,,£ = 0. Hence, u is a solution to the
homogeneous transmission problem, that is, to (1) with gg = g1 = 0, so u = 0

and & = u| = 0. O

Unique solvability of (7) will be proven by using Fredholm theory. With this
aim, we introduce the operators

Vog == [ d0(-.¥)e(y)dry : T —C. (10)
Ip = [Durtnl(-,¥)p¥)dry : T — C.

Koy = [ B0 ¥)ny) dy : T — C.

where )
—— log|r(x —y)|, ford=2,
2
¢0(X7Y) = 1 (11)
T for d = 3.
dmlx —y|

In the two dimensional case, r is chosen such that 0 < r < 1/diam( ),
which ensures ellipticity of Vy : HY/2(I") — HY?(T") (see [24, Theorem 8.16)).
It is well known (see for instance [11]) that, in both cases d = 2 or 3, the
operators V? — Vo : H™Y2(T') — HY*(T), JP — Jy : H"Y*(T') — H-Y(I)
and K? — Ky : HY/?(I') — H'Y?(T') are compact and V, : H~Y2(I') — HY2(T)
is an elliptic bounded isomorphism. It is clear then that the principal part of
the operator H is

Vo 0 I
Hy = 0 Vo K| (12)
BLI—Jy) o 0

Superscript L means that H{ is the principal part of the operator H in the
Lipschitz setting. In some forthcoming results we will deal with the principal
part of this operator for smoother curves or surfaces, for which we will use the
notation Hj .

Proposition 2 H is Fredholm of index zero.

Proof. As H—HE is compact, we can equivalently show that H} is Fredholm



of index zero. We proceed as in the proof of Proposition 1, decomposing

I 0 0||-% 0 I
Hy = 0 I 0 0 Vo 3I+Ko
BRI =TVt —aVyt T 0 0 Hy,

with
Ho = BT — Jo)Vy '+ aVy ' (31 + K).
Now we can use the identity KoV, = ViJy, which is a consequence of the

idempotence of Calderon’s projection (see for instance [39, Definition 3.6 and
Theorem 3.7]) to write

Ho = (BGI = Jo) + Vi (51 + Ko)Vy) V!
= (BT = Jo) + a3+ J1y)) Vi

Since B(31 — Jo) + a(31 + Jo) : H™Y*(T') — H~Y*(T) is Fredholm of index
zero (see [28, Lemma 9.1]), the result follows readily. O

If I' is a Lyapunov boundary (see [26] for a detailed definition and properties),
then J# and K” are compact operators and the proof of Proposition 2 can be
simplified somewhat since there is not need of introducing Jy and Ky. In this
case we can make use of the decomposition (8). We simply have to notice that
VMVUMTL— T = (VA = Vo + Vo — V#)(V#)~L is compact and therefore

VAH,, — 21 = —pVA NV T 4 2(VA V)T = T) + aVIVH) K,
H,,, being the operator introduced in (9), is also compact. Since a + [ # 0,
H,,, is Fredholm of index zero. By (8) this implies that also H is Fredholm of
index zero.

In all cases, by Propositions 1 and 2 we have the following result:

Corollary 3 'H is an isomorphism.

When I' is a smooth interface, for brevity C*, we can study the invertibility
of H in the full range of the Sobolev spaces H*(I'). With the same ideas as
before we can prove the following result.

Proposition 4 If T' is smooth, H : H*(T') x H*(T') x H**}(T') — H**}(T) x
HsTH(T) x H*(T) is an isomorphism for all s € R.

Proof. By the well-known properties of the boundary operators in H, this



operator is bounded for all s € R. The operators
VP —Vy : H¥T) — HTY(T), JP, K? . H*(T') — H*(T),

are compact and Vg : H*(T') — H*T!(T") is invertible (see [12] and references
therein). Therefore, the principal part of H is

-V, 0 I
Hy =] 0 -V, i1, (13)
5T ol 0
which is invertible since
I 0 0=V 0 I
Hy = 0 I 0 0 -V i

“Svgt —algt I 0 0 eyt

Moreover, not only Kj :=H — H5 : H*(T') x H*(T') x H**}(T") — H*Y(T) x
H*Y(T') x H*(T') is compact, but also K3 : H*(T) x H*(T) x H*YT) —
H*t3(T) x H***(T) x H**}(T) is bounded (see [18] and [14,35] for the two
and threee dimensional cases respectively). Thus, H is a Fredholm operator
of index zero. By the Fredholm alternative, we just have to show that H is
one-to—one. Assume then that H¢ = 0 with £ € H¥(T') x H*(T') x H*T(T).
Then,
0 = HE = Hy(I + (H5)'K5) ¢

implies that

€ = —(H))"'K§ € € H™H\(T) x H™H\(T) x H™*(D).

By induction we prove now that £ € H**"(T") x HS+”( ) x H*t" (T for all
n € N, and in particular, ¢ € H~Y2(I') x H=Y2(T') x HY*(T'). The result
follows then from Proposition 1. a

Remark. The use of single layer potentials for the exterior component in-
troduces spurious eigenmodes in the problem (see for instance [5] for this
question in the 2D circular case). A possibility to circumvent the problem of
spurious eigenfrequencies is using a mixed or Brakhage—Werner potential. In
a purely indirect approach (indirect method for both the interior and the ex-
terior domains), this has been done in [29]. The techniques of this paper can
be adapted to the new situation, admitting however the drawback of having
to use hypersingular operators.

10



4 Numerical approximation
We take two families of finite dimensional spaces depending on the parameter
n — oo satisfying

X, c HY¥I), Y,cHY*I), dim X, =dimY,.

We will study Galerkin methods with a discrete space of the form X,, x X,, xY},.
That is, we consider the discretization

Find ¢, ¢, € X, n, € Y, s.t.

(_V)\'(bn + s ¢n) = (907 ¢n>7 v¢n € Xm

(=V¥on + (51 + K*) 0y, ) = 0, Vo, € X,

(14)

B3I — ) by + app, fin) = (91, n), VL, € Y,

for solving (7). Once (14) is solved, the solution to (1) can be approximated
by replacing in (4) the boundary unknowns by the approximate ones,

S)\wn> in Qexta
Up, = (15)
Su(pn - Dunna in Qint'

Although we are interested in solving (7), the analysis we carry out here is
valid for any right hand side, i.e., the second component could be non zero. For
the sake of clarity we have collected in the appendix at the end of this paper
some general properties of Petrov—Galerkin methods in the exact setting we
will be using them. We refer to [2,3,19,21,40] for more details. In the analysis of
the discretization we will deal with Galerkin schemes for operational equations
where the operator has a mixed structure or with Petrov—Galerkin methods for
generalized mixed operators (we specify the definition of this kind of operators
at the Appendix).

In the next two subsections we discuss from an abstract point of view neces-
sary and sufficient conditions for the convergence of (14) without giving any
particular examples of discretizations. We will start by assuming that I' is
Lyapunov or smoother. After it, we will show the adjustements that have to
be performed in order to extend the results to the more general case of Lips-
chitz boundaries. We will see that in this case the results are more involved.
In a forthcoming section we will focus our attention in the particular case of
smooth boundaries in R?, for which we know some couples of discrete spaces
which provide convergent methods and say some words about the three di-

11



mensional case. The question on whether concrete discrete spaces satisfy the
requeriments for convergence in the Lipschitz setting is left open.

4.1 Lyapunov and smooth boundaries

We begin by giving necessary and sufficient conditions for the convergence of
(14) in the natural space H~/2(I") x H~Y/2(T") x H'/?(T"). At this stage we just
assume that I' is Lyapunov. For notational simplicity instead of considering
the usual norm in H~/2(I') x H~Y/2(T") x H'/?(T") we take the non-Hilbertian

norm || - {|—12 + || - [|=1/2 + || - ||1/2 which is equivalent to it.

Proposition 5 Convergence of (14) in H=Y2(I') x H-Y3(') x HY*(T') is
equivalent to the following conditions:

(a) X, satisfies the approzimation property in H~Y*(T') as well as Y, in
HIA(D),

(b) the Petrov-Galerkin {X,;Y,} method for I : H-Y/*(T') — H~Y*(T) is
stable.

Proof. In both cases (a) holds and we can equivalently show stability of
the discretization when applied to operational equations for Hj, the operator
introduced in (13), because convergence of Petrov—Galerkin methods is pre-
served by compact perturbations (see [21, Theorem 3.7]). Since a3 # 0, we
can decompose Hj as

I 0 O0f[-3V 0 |I[[§1 0 0
Hy =0 i1 0 0 =2V |I|]| 0 af 0
0 0 I I I (of[lo0 o0 I

Thus, convergence of (14) is equivalent to the convergence of the same method
for the operator in the middle in the decomposition above. Notice that it has
a mixed structure since

! z} . H-V2(T) x H-V2(T) — H-V2(T),

: H'2(T) — HY*(T') x H'*(T)
I

are adjoint operators. Moreover, as Vg : H~Y2(I') — HY%(T) is elliptic, the
operator on the left—upper corner is elliptic as well. Stability is equivalent to

12



the uniform inf-sup condition (see the Appendix)

s
rrysn€Xn ||Tnll=1/2,0 + |80l =1/2,0

2> VHMnHl/zF, Vi, € Y. (16)

Finally, by the relation (we take s, = 0 in the first inequality)

sup (T, 1) < sup (7 + Sns fin)| <2 sup (7, )| ’
rn€Xn ||7’n||—1/2,1“ Tn,5n€Xn ||7’n||—1/2,1“ + ||8n||—1/2,1" rm€Xn ||7’n||—1/2,1“
(17)
condition (16) is equivalent to (b). 0

When dealing with smooth boundaries, we can also study convergence prop-
erties of (14) in the full range of the Sobolev spaces H*(I') x H*(T") x H**1(T").
To ensure a correct statement of the method the discrete subspaces have to
satisfy

X, C H*(T)Nn H*"}T), Y, C H¥™ ()N H*(T).

Proposition 6 For a given value of s € R, convergence of (14) in H*(T') X
H*(T) x H™Y(T) is equivalent to

(a) X, satisfies the approzimation property in H*(T') as well as Y, in H*1(T),

(b) the Petrov-Galerkin {X,;Y,} method for I : H*(I') — H*(T") is stable,

(¢) the Petrov-Galerkin {Y,; X,} method for I : H*YT) — H*tY(T) is
stable,

(d) the Galerkin {X,; X,} method for Vo : H*(T') — H*™Y(T) is stable.

Proof. We start as in Proposition 5 to deduce that, when the approximation
properties hold, stability of (14) in H*(T') x H*(T") x H**!(T") is equivalent to

the stability of the Galerkin {X,, x X,, x Y,,;; X;, x X, x Y,,} scheme for the
operator

_2% 0 I

0 —2Vy | I |:HT)xHT)xH*T) — HHT)x H**H(T)x H*(T).

I I 0
Since
I
P—ﬂ;m@wﬂmyemwx . HY(T) — H**\(T) x H*(T),
1
are only adjoint operators for s = —1/2, the difference with respect to Propo-

sition 5 is that for a general value of s € R, this operator has a generalized
mixed structure. Furthermore, the operator on the left-upper corner is not

13



elliptic anymore. Stability is equivalent to the existence of v, 72, 73 > 0,
independent of n, such that for n large enough

sup (a5 1)

2 71 ||,un||—s7Fa V,Un S Yna (18)
Tn, Sn€Xn ||Tn||s7F + ||$n||s,f‘

|(Tn _'_ Sny :U/n)‘
Sup TEEEETE—
/"/neyn HI’I’TLHS“FLF

A%

Yo ([I7nll—s—1,0 + [[sn]l-s—1,0),
V7, Sn € Xp, (19)

sup (@ Vo, $n) + (B Vo pn, tn)]

= 73 ([Tnlls,0 + |[Pnlls,r
(5mtn)EVD ||$n||—8—1,f‘+ ||tn||—8—1,f‘ (H n”s || nHS )7

Y (rn, pn) € Vf, (20)

where V9 := {(r,,s,) € X, x X, | (rp + Sp, ftn) = 0, Vu, € Y,} (see the
results collected in the Appendix).

With the same argument as in (17), we find that (18) is equivalent to

sup |(Tnv Nn>|

TR 2 Y H,U/TLH—S,F7 vIU’TL € an
rmE€Xn H'rn”s,l"

that is, to the stabilitity of the {Y,; X,,} method for I : H=*(I') — H~*(I)
and, by duality, to (b). Also by duality, (19) is equivalent to

(7 + Sns i)
sup
Tn, Sn€Xn ||Tn||—s—1,f‘ + ||$n||—8—1,f‘

2 Y ||,Un||s+1,f‘a v:un € Ym

and therefore to (c). Finally we note that when (14) is convergent as well as
when (b) holds, the discrete operator B,, : X,, x X,, — X, defined by

(Bu(rns s0)"s pin) = (rn + Snspn), Vi, s0 € Xy pi € Y,
is surjective. Thus, V.0 = {(r,, —r,), . € X,,} since this space is obviously
contained in ¥ and both have the same finite dimension (notice that V? =

KerB,,). Then, (20) can be written as

|(Vo s sn)

sup > v |lrnllsrs Vr, € X,
SnEXn ||3n||—8—1,f‘
which is equivalent to (d). O

Notice that conditions (a), (b), (¢) and (d) in the proposition above are also
equivalent to (b), (c¢) and (d) changing the word “stable” by “convergent”.

14



4.2 Lipschitz boundaries

When I' is Lipschitz we can also give sufficient and necessary conditions for
convergence in the natural space H~Y/2(I") x H~Y2(I") x H'/*(T).

Proposition 7 Convergence of (14) in HY/2(I') x HY2(I') x HY*(T) is
equivalent to the following conditions:

(a) X, satisfies the approxvimation property in H~Y*(T') as well as Y, in
HY2(T).
(b) There exists v, > 0, independent of n, such that for n large enough

wp 100V ) + B(Vosiv)

> 7 (|| Tt s T
(U/,“Un)eW’(L) HU,I,LH_1/27F—|— ||Un||_1/2’1—\ 1(|| 7’L||1/2 || 7’L||1/2 )7

V(rp, s,) € VY,
where
V2= {(rn,sn) € Xoo X X | (3] — Jo)Tn + Snyptn) =0, YV, €Yy, 1,
W0 = { (tn,vy) € Xy X Xy | (un + (51 4 Jo)vp, ptn) =0, Vi, €Yy, }.
(¢) There exists vy, > 0, independent of n, such that for n large enough

T+ (21 — J0)Sn, hn
sup QL= Io)smpmll 5 v e (1)
rnsneXn ||ITnll=1/2,0 + |ISnll=1/2,0

(d) There exists 3 > 0, independent of n, such that for n large enough

T+ =1+ Jo)Sn; tin
sup I 3 ) ) > 3 || pnll1y2,r, Vi, € Yo, (22)
T7L78TLEX7L T1’L||—1/2,F + HS’I’L||—1/2,F

Proof. We follow the same ideas as in the proofs of Propositions 5 and 6.
Now the principal part of H is the operator H} defined in (12), that can be
decomposed as

—Vo 0 I BI 0 0
Hy = 0 -2V |3 +Ki|| 0 af 0
r—J I 0 0 0 I

Thus, convergence of (14) is equivalent to the convergence of the Galerkin
{X, x X, x Y; X, x X, x Y,,} method for the left-most operator in the
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decomposition above. Notice that the operators

_[ - JO [ :| ) )
2 %_‘_ KQ

are not adjoint of each other and therefore we are dealing again with a gener-
alized mixed structure. The result follows now from the abstract theory in the
Appendix, taking into account that the adjoint operator of K, : H'/*(I') —
HY2(T)is Jo : HV(T') — H-Y2(I). O

Although Vg : H=Y2(T') — HY%(T") is elliptic, it is not clear how (b) can be
accomplished. For a concrete pair of discrete spaces X,,,Y,,, the necessary and
sufficient conditions in the proposition above will be in general complicated
to check. We propose in the next result sufficient conditions which are less
involved, since we can give a stronger but easy to check condition implying
(c) and (d). However it remains the question on choosing X,,,Y,, satisfying

(b).

Proposition 8 Assume that conditions (a) and (b) in Proposition 7 hold and
that there exists v > 0, independent of n, such that for n large enough

TTL’ n
sup AL S e Vi € Ve
mE€Xn TTLH—1/2,F

Then (14) converges in H=Y?(I') x H=Y2(I') x HY*(T).
Proof. Taking s, =0,

T+ (21 £ J, Sny Hn T, fhn
sup |( (2 0) )| 2 sup M Z v ||/Jdn||1/271",
Trysn€Xn ||7”nH—1/2,1“ + H5n||—1/2,r Tn€Xn H7’n||—1/2,r

Vi, € Y.
The result is then a straightforward consequence of Proposition 7. a

The uniform inf-sup condition in Proposition 8 is equivalent to the stability
of the Petrov-Galerkin {Y,; X,,} method for I : HY?(T') — HY2(T"), or by
duality, to the stability of the {X,,;Y,,} method for I : H~Y/2(I") — H~Y2(I).
Notice that this condition is necessary for convergence when dealing with
Lyapunov boundaries.

An indirect method for solving a similar problem to (1) is proposed in [28].
The solution is found as a single layer potential in both, the interior and
the exterior domains. When studying Petrov—Galerkin methods for solving
the equivalent system of integral equations, the simpler sufficient condition
guaranteeing convergence involves the inf-sup condition of Proposition 8 but
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~ not only has to be possitive, but also greater than a constant that depends
on the size of |a/B|. On the other hand, with that formulation the problem of
checking condition (b) in Proposition 7 is avoided.

5 Parameterizable curves in two dimensions

This section is devoted to indicating some concrete discretizations providing
convergent methods in the two dimensional case. At the end of it we will give
some ideas for the three dimensional setting.

Throughout this section we assume that I' is a C>®—curve in R? which admits
a 1-periodic parameterization x : R — I' satisfying therefore |x'| > 0, x(t) #

x(s), s —t ¢ Z. We will substitute the traditional Sobolev spaces H*(I") by
the corresponding periodic ones,

H* = {p €D [ [$(0)]* + > [K*|6(k)* < oo},

0£kET

D’ being the space of 1-periodic distributions at the real line and q@(k:) the
Fourier coefficients of ¢. We refer to [21, Chapter 8] or [31, Chapter 5] for a
detailed description and properties of these spaces.

We keep the same notation for the parameterized versions of the single and
double layer potentials,

Ste = [ o x®) et : B —C.

Doy = [ R haod X0 (D) dt s BT — €

and for their related operators
1
Voo = [ 6x()x(0) p(t) dt : R—C,
! /
o = [ dp(x() x(B) ¢t dt : R — C,

Ko = [ B0 gy () x(O) nle) de - R — C.

Here v(t) is the exterior normal derivative at x(¢). Recall that in the two
dimensional space the fundamental solution ¢, is given by the Hankel function

Hél), see (2).
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All the continuity, compactness and invertibility properties of these operators
remain valid when replacing the traditional Sobolev spaces H*(I') by the 1-
periodic spaces H® (see [31]). In this parameterized form, the jump relations
of the layer potentials read as follows:

SPplitox = Sl ox = Vry, Drpli o x = —gn + K7,
x| 0,8 ¢l o x = 30+ JPp, x| 9,8Pp[f ox = —5p + JPp.

It is straightforward to check now that if u is a solution to (1b) and we define
ni=ulffox, = x| dulftox,
then the representation formula reads

u = Styp —DFn, in Q.
Therefore, we can look for the solution to (1) in the form
SMp, in Qe
St — Dk, in Qing,

where 1, ¢ € H /2 and n € HY/? have to be determined. Proceeding as in
Section 3, we arrive at the system of equations

Y —VA 0 1 WY Jo 0 X
H|p|:= 0 —VH %I+ K+ w | = 0 , (23)
1 BGI—TY)  al 0 1 x'| g1 0x

that has the same structure as (7). Indeed the solutions to (7) and (23) satisfy
the simple relation

he—pox, g [X|pox, ne—nox
We can follow step by step the proof of Proposition 4 to show that for all s € R

the operator H : H® x H® x H*"' — Hst! x H*! x H*® is an isomorphism.
Now the operator V; introduced in (10-11) is replaced by the Bessel operator

Vi 1= —% Ji og(deLsin? (- — 1)) o(t) dt (24)

which satisfies the same properties as the operator in (10-11) when replacing
the traditional Sobolev spaces by the 1-periodic ones (see [31, Chapter 5]).
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For numerical purposes, a parallel approximation for Galerkin methods for
subspaces X,, C H* N H*' Y, c H*"' N H* with dim X,, = dim Y,
can be performed. The resultant method has exactly the same structure as
(14) replacing in the right hand side gg and g; by their parameterized versions
indicated in (23). But again, the analysis can be carried out without taking into
account its particular form. The abstract necessary and sufficient conditions
are now:

e Convergence of the Galerkin {X,, x X,, x Y};; X;, x X, x Y¥},} method for H
in H=Y2 x H=Y2 x H'Y? is equivalent to the convergence of the {X,;Y,}
method for I : H=Y2 — H~'/2 plus the approximation property of Y, in
H'Y2,

e For a given value of s € R, convergence of the Galerkin {X,, x X, X Y,;; X, X
X, XY, } method for H in H® x H® x H*"! is equivalent to the simultaneous
convergence of the {X,;Y,} method for I : H®* — H* of the {Y,; X,}
method for 7 : H**' — H**! and of the {X,; X,,} method for V; : H* —
Hs—i—l'

As we have said before, an analogous analysis for general Petrov—Galerkin
methods for solving a similar problem to (1) is developed in [28]. By the
results given there with straightforward adaptations to our formulation, it
can be proven that the following concrete couples of discrete spaces provide
convergent methods satisfying the convergence estimates that we indicate:

Spectral approximation. Taking the space of trigonometric polynomials
X, =Y, = span{exp(2nke-)| —n/2 <k <n/2},

method (14) converges in H® x H* x H**! for all s € R. Moreover, if 1, p € H*
and n € H'™!, then for all s < t,

19 = Yulls + o = @nlls + 10 = mallssr < Coe (1/n)7" (1Ml + llolle + [17lle+1),

with C' depending only on s and ¢. We can also define a pointwise approxima-
tion to w as in (15), which inherits the same order:

u(z) — un(2)] < Cpse (1/n) " (IWlle + el + I0ller), 2 €T

Therefore this method has superalgebraic convergence order. We want to point
out that, although the constant C, ,; depends on z, it is uniformly bounded in
the exterior of any ball enclosing I' and only blows up when we approach to I'.
Moreover, we are computing numerical approximations to u|[** and 9,u|* and
it is straightforward to recover from them approximations to u|&* and J,u|§*
from the transmission conditions (1c) and (1d). We can use them to compute

the solution on I'; or in a small neighbourhood of it, by using for instance an
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order one Taylor expansion. As we will see in a numerical example in Section
6, it provides a substantial improvement for small values of the discretization
parameter. Of course, as n increases we deal with the intrinsic error of the
Taylor approximation.

In some very favourable conditions, requiring analyticity of the boundary, the
very subtle analysis of periodic integral equations with analytic data in [31]
can be adapted to show exponential order of convergence of the method. An-
alyticity may seem to be a very demanding hypothesis on the boundary, but
circles and ellipses satisfy it, as well as some boundaries constructed with
trigonometric polynomials that can be used in inverse problems to approxi-
mate the true unknown boundary. The three dimensional case is however much
more intricate. Let us remark again that the circular case produces in a natu-
ral way a numerical approximation with trigonometric polynomials where the
diagonal operators can be analytically inverted. This is the origin of the well—-
known method of Z—matrices, very much employed in the physical literature.
For recent applications of those ideas see [7,8].

Periodic smoothest splines on staggered meshes. We define x; :=i/n
and ;410 = (i +1/2)/n for ¢ € Z. For m > 0 we consider the spaces of
periodic smoothest splines of degrees m and m + 1,

Xn:{pneHm|pn

] € P, Vi},

[Ii71/2750i+1/2

Yn = {QneHm+1 | dn

[2i—1,ai] € Pm-}-l, VZ}

Then, scheme (14) converges in H*x H*x H**! for all —=-m—3/2 < s < m+1/2.
Furthermore, for couples (s, t) satisfying

—-m—-2<s<m+1/2, —-m—3/2 <t < m+1, s < t,
we have the error estimate

1% = talls + 1 = @alls + 17 = Mallssr < Cox A7 (10le + llplle + [I7ller1),

provided that ¢, ¢ € H' and n € H'*'. Pointwise convergence properties are
also preserved for z ¢ I". Notice that, for smooth data, the optimal convergence
rate is 2m + 3.

Piecewise constant and linear functions on staggered non—uniform
meshes. We take now a couple of staggered meshes 0 = xg < 71 < 25 <
<z, = 1and xiy1) = (2, + 241)/2 and define h; = x; — 2,1, h =
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max; h;. We assume that there exist C7, Cy > 0, independent of h, such that

1 < hi—1 < 6 <hi+hi—1 hi + hipa

_ > .
Ci = hy hi + iy hi+hi—1> 2G>0

We take then the discrete spaces

Xn:{pn€H0|pn

[%‘-1/27%4—1/2} € IP)O; V’L},

Yn:{QnEH1|Qn

[zi—1,2i] € Py, VZ}

With this choice, method (14) is convergent in H /2 x H='/2 x H'/2?. Besides,
forall -2 < s < —1/2 <t < 1,

19 = ulls + e = @nlls + 1 = Mallssr < Coe (10Nl + llplle + Inlles),

when ¢, ¢ € H and n € H'™!. Again we can use this estimation to control the
pointwise error in the approximation of the solution to (1). With this method
we have cubic convergence order for smooth data, as well as when we consider
the same spaces for uniform meshes.

In the three dimensional case if €2;,; is sphere—like and I' can be parameterized
in polar coordinates, then a method with superalgebraic convergence order can
be constructed with spherical harmonics playing the role of the trigonometric
polynomials in two dimensions.

If T is a polyhedron, then the method with piecewise constant and linear
functions on non—uniform meshes can also be generalized following the ideas
of [32]. The dual mesh now is constructed as in finite volume methods (see
[15]). The mesh size will have to satisfy some local conditions uniformly as in
the two dimensional setting. However, it is not clear how to choose the meshes
in order to obtain a convergent method since it remains to check whether
condition (b) in Proposition 7 holds.

6 Numerical examples

We illustrate in this section how our numerical methods work for solving some
Helmholtz transmission problems in the two dimensional case. We will use the
Galerkin methods with trigonometric polynomials and with piecewise linear
and constant functions defined on staggered uniform grids that were intro-
duced in Section 5. The fully discrete methods we use here are due adaptations
of methods proposed in some previous works. For a detailed description and
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properties of the fully discretization concerning the spectral approximation we
refer to [25] and to [28] for the method with spline functions.

We construct a pointwise approximation of the solution to (1) from the ap-
proximate solution to (23) as a discrete version of (15) by applying simple
midpoint rules to compute numerically the integrals appearing in the layer
potentials. It can be shown that when the functions on the right hand side
in (23) are smooth, the pointwise approximation has superalgebraic conver-
gence order with the spectral method and quadratic order with the method
with piecewise linear and constant functions. On the other hand, when the
boundaries of the obstacles are smooth but not C*—curves, then the addi-
tional implementation effort in the spectral approximation is wasted as we
will see in the next numerical example.

6.1 A test problem

We compare both discretizations on two problems with known solution. In
order to show that depending on the regularity of the boundary of the obsta-
cle not always spectral approximations are preferred, we solve two different
problems that only differ slightly in the chosen domain. In the first one, we
consider the bounded domain §2; represented in Fig. 1 whose boundary is given
by the C*°—parameterization x;(t) := (ry(t) cos(2mt), —1+r1(t) sin(27 t)), with
ri(t) :=1/2 +sin(27t) /(4 cos(2mt) — 5).

-0.5r -0.5r
X 4 X 4
1 1
-1 -1
—15t r el r
15 1 15 2
-2 -2
-1 -0.5 0 0.5 1 -1 -0.5 0 0.5 1

Fig. 1. Geometry of the test problems, I'; is a C®—curve and T'y is a C?>—curve. The
crosses mark points where errors are measured.

We take the parameters A =142, =1, o =3, =1 and choose for the
right hand side in (23) the functions gy and g; such that the solution to (1) is

i 0(1)(>\‘Z0—ZD7 ifZ€R2\ﬁl,
u(z) =

errdz, if z € Q,

where zg :=(0,-1.25) and d := (v/2/2,v/2/2). We consider the three points
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z; :=(-0.75,-0.5), 25 :=(-0.15,-0.85) and z3 := (-0.499,-1.0002), that are rep-
resented in Fig. 1, and compute the relative errors ESP™ and ESP*°, i=1, 2,
3, for a sequence of uniform grids with n nodes. In Table 1 are written these
errors as well as the estimated convergence rates (e.c.r.) which are computed
by comparing them on the consecutive grids in the usual way. Notice that
both the exterior point z; and the interior point z, are far form I'; and at
them the behaviour of the methods clearly fits with the theoretical results.
We can also see that at the interior point zs, which is close to I'y, the relative
error is significantly higher than at z; or zs, being even bigger or comparable
with the value of the exact solution for small values of the parameter and not
satisfactory as n increases.

Table 1
Relative errors and estimated convergence rates for a C°*°~boundary.
n Ei’pline e.c.T. E;pline e.c.T. E;pline e.c.T. E;pline’T e.c.T.
32 | 3.116(-4) 1.844(-3) 2.225 1.270(-3)
64 | 7.596(-5)  2.03 | 4.638(-4)  1.99 | 8.365(-1) 1.41 | 3.107(-4) 2.03
128 | 1.878(-5)  2.01 | 1.163(-4)  1.99 | 2.920(-1) 1.51 | 7.821(-5) 1.99
256 | 4.670(-6)  2.00 | 2.915(-5)  1.99 | 8.959(-2) 1.70 | 2.207(-5) 1.82
512 | 1.164(-6)  2.00 | 7.296(-6)  1.99 | 2.183(-2) 2.03 | 1.142(-5) 0.95
n | B e.cr. | B3P e.cr. | B3P e.c.T. EgpeC’T e.c.T.
32 | 3.276(-7) 1.264(-6) 2.781 1.875(-3)
64 | 6.259(-14) 22.31 | 3.923(-13) 21.61 | 1.126 1.30 | 1.032(-5) 7.50
128 | 1.259(-15) 5.63 | 5.492(-15) 6.15 | 4.342(-1) 1.37 | 1.032(-5)  0.00
256 | 3.893(-15) -1.62 | 1.460(-14) -1.41 | 1.551(-1) 1.48 | 1.032(-5) 0.0
512 | 6.754(-15) -0.79 | 4.825(-15) 1.59 | 4.905(-2) 1.66 | 1.032(-5) 0.00

Since we are computing pointwise approximations of u|lnt and 8l,u|115‘f, an al-
ternative way of approximating the solution near I'; is to use Taylor approxi-
mations. We have chosen the values of the discretization parameter n in such
a way that always (-0.5,-1) is one of the points lying on I'y where we com-
pute ul{" and J,u|P. Specifically it corresponds with xi(t,/2). Notice that
the distance between this point and z3 is 0.001 in the normal direction. From
the approximate values of u|*(¢,/2) and d,ul{™(t,/2) we have constructed the
Taylor polynomial of degree one to approximate the value of u(z3). The cor-
responding relative errors E5P™T and E5P°T are also written in Table 1. Tt
is clear that for both methods and for small values of the discretization pa-
rameter this approximation is more suitable. As expected, with the spectral
method the best approximation that can be achieved by the Taylor polynomial
only requires a coarse mesh.
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In the second example we replace the obstacle 2; by an approximation of it.
The new obstacle € is defined by the C?-parameterization

X3(t) := (ro(t) cos(2mt), —1 + ro(t) sin(27 t)),

ro being the 1-periodic cubic spline that interpolates r; at 0.1, 0.175, 0.75,
0.95 and 1 (see Fig. 1). The problem we solve is exacly the same as in the pre-
vious example. The only difference now is that we compute the relative errors
at the same points z; and z,, and at the new interior point z, := (-0.5274,-
1.0002), which is at a distance of 0.001 in the normal direction of x5(t,/2).
The results are written in Table 2. In this case we obtain better approxima-
tions with the method with piecewise linear and constant functions than with
the spectral one. Indeed, although in [27] only quadratic convergence order
for C3-boundaries is proved, numerical experiments show that C2-regularity is
enough. Notice also that the errors with the spline method are almost the same
in all points when considering §2; or €25, that is, this method is not very sen-
sitive to small changes on the domain involving not only small deformations,
but also changes on the regularity.

An interesting application of the use of smooth but not C*—curves is when
solving inverse problems via iteration schemes where one has to use parametric
representations of the obstacles. Trigonometric polynomial representations are
not as flexible as the type of curve in polar coordinates we use here or as spline
approximations and also are not as simple to handle.

Table 2
Relative errors and estimated convergence rates for a C?>~boundary.
n Eipline e.Cc.T. E;phne e.C.T. Eipline e.C.T. Ezphne7T e.C.T.
32 | 3.579(-4) 1.737(-3) 2.326 1.902(-3)
64 | 8.642(-5) 2.05 | 4.359(-4) 1.99 | 8.766(-1)  1.40 | 4.754(-4)  1.99
128 | 2.131(-5)  2.01 | 1.092(-4) 1.99 | 3.073(-1)  1.51 | 1.122(-4)  2.08
256 | 5.194(-6)  2.03 | 2.722(-5)  2.00 | 9.500(-2)  1.69 | 2.353(-5) 2.25
512 | 1.230(-6)  2.07 | 6.790(-6)  2.00 | 2.346(-2) 2.01 | 7.085(-6) 1.73
n Eipec e.c.r E;pec e.c.I. Eipec ccr. | ESPOT e.c.r

32 | 2.136(-3) (-3) (-3)

64 | 1.067(-3)  1.00 | 2.998(-3)  0.99 | 1.265 1.28 | 1.831(-3)  1.01
128 | 5.336(-4)  1.00 | 1.499(-3) 0.9 | 4.976(-1) 1.34 | 8.585(-4)  1.09
256 | 2.667(-4)  1.00 | 7.502(-4) 0.99 | 1.835(-1) 1.43 | 4.158(-4)  1.04
512 | 1.334(-4)  1.00 | 3.753(-4)  0.99 | 6.118(-2)  1.58 | 2.040(-4)  1.02
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6.2 A scattering problem

A relevant field where the results in this work apply is in the study of the scat-
tering of thermal waves in composite materials by means of non—destructive
evaluations. We are interested in a photothermal technique which consists on
heating one of the surfaces of the material by a defocused laser beam modu-
lated at a given frequency w. The incident wave induced by the heating spreads
into the material and is scattered by the different materials placed under the
surface. The goal is to reconstruct the size, depth, orientation and physical
properties of the subsurface features from the measurement of the tempera-
ture at the thermically excited surface. We refer to [36,37] for a more detailed
description of this kind of techniques.

We show in the next example how our method can be applied for solving
the direct heat diffusion problem related with the photothermal technique
specified above in a simplified model. We assume that all the inclusions in
the composite material are cylindrical with parallel axis and that the thermal
excitement preserves the symmetry. This allows to formulate the problem with
a two dimensional model. The material will occupy the half plane R? :=
{(z,y) e R?|y <0} and IT := { (z,0) |z € R} will be the heated side. The
boundaries of the obstacles 2y, ..., will be denoted by I'y,..., I, and are
assumed to be C?>—curves. When the heating is periodic in time, we can look
for time—harmonic solutions of the diffusion equation, i.e., solutions of the
form T'(x,t) := Re(v(x) exp(—1wt)). We will also assume adiabaticity, which
corresponds to a condition on d,v|; that we will shortly specify. Then, the
function

V — Uine, in Q:=R?\ U;‘?:lﬁj,

v, inQy, 7=1,...,k
where u;,. is the complex amplitude of the incident wave, is a solution to the
following Helmholtz transmission problem

Au+ Nu = 0, in Q,
Au+,u§u:0, inQy, j=1,...,k,
ullt — ] = wpr,, j=1,...,k,

’ ’ ’ (25)
% al/u|1I1‘q]t _Bauuﬁ‘);t = 5al/uinc|f‘ja ] = 17"'aka
a1/u|l_I = Oa
lim Y2 (0u — 1) = 0.

Here the wave numbers g, A € {(14+12)& | £ > 0} and the thermal conduc-
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tivities o, B > 0 are given parameters.

We briefly explain now the required adjustements in the preceeding work for
this new situation. For a detailed study of this problem we refer to [27,28]. We
consider 1-periodic regular parameterizations x; : R — I'; of the boundaries
of the obstacles and the layer potentials

St = [ 6 xi(0) o0l < R —C,

1
D= [ 1] 0, (1) n(t) dt : RE\T — C.

To deal with the boundary condition on Il we define the new single layer
potentials

80 = [ 6o x0) +6,(- KON p(0) b+ B — €,

where X := (z, —y) is the reflected point of x := (z,y). We can give now an
equivalent boundary integral formulation of (25) where the unknowns are k
exterior densities 1, ..., € H~ Y2, and 2k parameterized versions of the
Cauchy data of the solution on the boundaries of the obstacles, ny,...,m €
H'Y? and ¢y, ..., ¢, € H Y2 The solution to (25) can be recoverded then as

k
> Sy, in Q,
u = | =1
S;j@j—pyjnj, in Qj, jzl,,]{?

It is not difficult to adapt all the analysis developed in this paper to the new
problem. In particular, the equivalent system of boundary integral equations
has the same structure as (23), having now instead of each operator related
with the interior problem a diagonal matrix of operators of size k, and instead
of the boundary operators related to the exterior problem a full square matrix
of size k associated to the reflected fundamental solution to the Helmholz
equation.

For a numerical illustration, we consider the composite material represented

in Fig. 2. The obstacle {2, is exactly the same as in the previous example and
the boundaries of {2, and Q3 are given by the C>*—parameterizations

X1 (t) .

(=1.54+7r(t) cos(2m t), —0.65 + ri(t) sin(27t)),

x3(t) == (1.75 4 r3(t) cos(2m t), —0.75 4 r3(t) sin(2wt)),
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=
X X X X
i r, X X r,
r2
_2,
3 2 =] 0 1 2 3

Fig. 2. Geometry of the test problem, I'; and I's are C®—curves and I'y is C2. The
crosses mark points where errors are measured.

where
ri(t) == 1/2+1/6 (cos(4n(t + 1/3)) + sin(27(t — 1/3))),
r3(t) == 1/2 +1/8 (sin(2n(t — 1/3)) + sin(67t)).
We choose the parameters
A=(1+4+2)/4, a=5, pi=j1+2), aj=j4 Jj=123,

and take up. = 0(1)(>\\- — (0.5,0)|), which physically corresponds to a
periodic heating at the source point (0.5,0).

Since the exact solution is unknown, we have taken as the exact solution to
compare with an approximation computed by a quadrature method based on
the ideas of qualocation methods that was proposed and analyzed in [13] on
a very fine grid.

As we have seen before, since I'y is only a C?—curve, the spaces of piecewise
linear and constant functions provide a simple method with quadratic conver-
gence order.

Table 3
Mean relative error and estimated convergence rate.

n | Espline e.c.T.
32 | 2.084(-3)

64 | 5.204(-4)  2.002
128 | 1.293(-4)  2.009
256 | 3.225(-5)  2.003
512 | 8.211(-6) 1.974

In Table 3 we write the mean relative error E*P"® and the estimated conver-
gence rate (e.c.r.) at the twelve points represented in Figure 2. The discretiza-
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tion parameter n is the number of nodes per domain. It is clear again that the
pointwise approximation has order two.

Appendix

In this section we recall some general concepts on Petrov—Galerkin schemes
for operational equations which are of use in the preeceding work and state
them in the precise form that is need. We refer to [19,21,40] for a detailed
study of Petrov—Galerkin methods applied to general operational equations
and to [2,3] for mixed or generalized mixed operators (we will shortly specify
the definition this kind of operators).

Given two Hilbert spaces V, W and an isomorphism A : V — W’ a Petrov—
Galerkin method consists of two sequences of finite dimensional subspaces

V,cV, W, Cc W, dimV,, = dim W,,,
and the discretization scheme:

Uy € Vi,

(Avy, w,) = (Av,wy,), Yw, € W,.

For easy reference we will call this method the Petrov-Galerkin {V,,; W, }
scheme for A : V — W’. The method is said to be stable if we can find
v > 0 independent of n (at least for n large enough) such that the discrete
Babuska—Brezzi condition

sup |(Avy,, wy,)|

Z vl Von €V, (26)
03éwn€Wn ||wn||

holds. This condition is equivalent to unique solvability of the discrete equa-
tions plus the inequality

[onll < (ILAI/2) ]l

and to also the Céa estimate

— < i — )
lo = wall < (JAll/~) inf flv = ua]
Then convergence is equivalent to stability plus the approximation prop-
erty:

inf |jv —wu,| — 0, Yo e V.
UnEVn
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When W = V| the {V,;; W, } scheme with W, = V,, is called Galerkin or
Bubnov-Galerkin method. If A: V — V' and there exists a > 0 such that

Re (Av,v) > a|v|?, Yo eV,
i.e., A is an elliptic operator, then the Galerkin {V/,;; V;,} method is stable.

We will say that 4 has a mixed structure if

A B
B 0

A= VxM— V' x M,

A:V — V' and B : V — M’ being bounded operators and V, M Hilbert
spaces. For this kind of operators we take two sequences of finite dimensional
subspaces

V,CV, M, C M, dim V,, = dim M,,,

and define V? := {v, € V;, | (Bun, ptn) = 0, Vpu, € M,}. Then, the Galerkin
{Vp X My; Vi, x M, } method for A is well defined if and only if there exist
YAns VB > 0 such that

AO 0

sup Al 5 Bon g ey, (27)
0£wleV,9 il
7’L7M7’L

sup 1Bkl 5l Vi € M, (28)
0Fvn €V ||UnH

Moreover, stability is equivalent to (27) and (28) with v4,,v5, independent
of n, for n large enough. If A is elliptic in V', then the method is stable if and
only if (28) holds with vz, independent of n, for n large enough.

Remark. The discrete space V? can be seen as the kernel of the operator
B, : V, — M, given by

(Bn'Um,un) = (ana,un)> v'Un S Vm HUn € Mn

Besides, the inf-sup condition (28) is equivalent to the surjectivity of B,. We
can also define the discrete operator AY : V0 — V9 by

(AOUO wo) = (Avg,wg)a va, wg € V,?.

n-n’ n

Then, the Galerkin {V,, x M,;V,, x M,} method for A is well defined if and
only if both A% and B, are surjective.
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We will say that 4 has a generalized mixed structure if

A C
A = VX M— W x N,
B 0

with A: V - W' B:V — N, C: W — M bounded (V, M,W, N being
Hilbert spaces). For this kind of operators we consider four families of finite
dimensional spaces, V,, C V, M,, ¢ M, W, € W and N,, C N satisfying
dim V,,+dim M,, = dim W,,+dim N,,, and the Petrov—Galerkin {V;, x M,,; W, x
N, } method for A. In this case we introduce

Vo= {Un eV, | (vayn) =0, Yy, € Nn}’
WO = {w, € W, | (Cwy, 1) =0, Vu, € M,}.

The Petrov—Galerkin method is well defined if and only if there exist three
sequences Yan, YBn, Yon > 0 such that

A9 w?

sup ATl S ey g e v, (20)
0#£wd eW? HwnH
UTL)VTL

sup 1 BUmvl 5 e N (30)
O#Unevn ||Un||
Wn,y Un,

sup N Us ol Vi € M, (31)
03éwnewn ||wn||

and stability is equivalent to (29-31) with n—-independent constants for n large
enough.

Remark. Defining A% : V0 — W° B, :V, - N, and C,, : W,, — M,
as before, invertibility of the Petrov—Galerkin {V,, x M,,; W,, x N, } equations
for A is equivalent to the simultaneous surjectivity of A%, B, and C,,. Notice
also that V9 and W? are the kernels of the discrete operators B, and C,
respectively.

Acknowledgements The authors are partially supported by MEC/FEDER
Project MTM 2004-01905 and by Gobierno de Navarra Project Ref. 18/2005.

30



References

[1] D.N. Arnold. A spline-trigonometric Galerkin method and an exponentially
convergent boundary integral method. Math. Comput. 41 (1983), 383-397.

[2] C. Bernardi, C. Canuto and Y. Maday. Generalized inf-sup conditions for
Chebyshev spectral approximation of the Stokes problem. SIAM J. Numer.
Anal. 25 (1988) 1237-1271.

[3] F. Brezzi and M. Fortin. Mixed and hybrid finite element methods. Springer—
Verlag, New York, 1991.

[4] G. Chen and J. Zhou. Boundary element methods. Academic Press, London,
1992.

[5] J.T. Chen, I.LL. Chen and K.H. Chen. Treatment of rank deficiency in acoustics
using SVD. J. Comput. Acoustics 14 (2006), 157-183.

[6] J.T. Chen and Y.P. Chiu. On the pseudo—differential operators in the dual
boundary integral equations using degenerate kernels and circulants. Eng. Anal.
Boundary Elements 26 (2002) 41-53.

[7] J.T. Chen, C.C. Hsiao and S.Y. Leu. Null-field integral equation approach for
plate problems with circular holes, ASME J. Appl. Mech. 73 (2006), 679-693.

[8] J.T. Chen and A.C. Wu. Null-field integral equation approach for
piezoelectricity problems with arbitrary circular inclusions. Eng. Anal
Boundary Elements 30 (2006) 971-993.

[9] D. Colton and R. Kress. Integral equation methods in scattering theory. John
Wiley & Sons, Inc., New York, 1983.

[10] D. Colton and R. Kress. Inverse acoustic and electromagnetic scattering theory.
Second ed., Springer—Verlag, Berlin, 1998.

[11] M. Costabel. Boundary integral operators on Lipschitz domains: elementary
results. STAM J. Math. Anal. 19 (1988), 613-626.

[12] M. Costabel and E. Stephan. A direct boundary integral equation method for
transmission problems. J. Math. Anal. Appl. 106 (1985), 367-413.

[13] V. Dominguez, M.-L. Raptin and F.-J. Sayas. Dirac delta methods for
Helmholtz transmission problems. To appear in Adv. Comput. Math.

[14] G.I. Eskin. Boundary value problems for elliptic pseudodifferential equations.
American Mathematical Society, Providence, R.I., 1981.

[15] M. Feistauer, J. Feleman and M. Lukdc¢ova-Medvid’ova. On the convergence
of a combined finite volume—finite element method for nonlinear convection—

diffusion problems. Num. Methods Part. Diff. Eq. 13 (1997), 163-190.

[16] T. Hohage, M.-L. Raptn and F.—-J. Sayas. Detecting corrosion using thermal
measurements. Inverse Problems 23 (2007), 53-72.

31



[17] T. Hohage and F.-J. Sayas. Numerical solution of a heat diffusion problem
by boundary integral equation methods using the Laplace transform. Numer.
Math. 102 (2005) 67-92.

[18] G.C. Hsiao and W.L. Wendland. A finite element method for some integral
equations of the first kind. J. Math. Anal. Appl. 58 (1977), 449-481.

[19] A. Kirsch. An introduction to the mathematical theory of inverse problems.
Springer—Verlag, New York, 1996.

[20) R.E. Kleinman and P.A. Martin. On single integral equations for the
transmission problem of acoustics. SIAM J. Appl. Math. 48 (1988), 307-325.

[21] R. Kress. Linear integral equations. Second edition. Springer-Verlag, New York,
1999.

[22] R. Kress and G.F. Roach. Transmission problems for the Helmholtz equation.
J. Mathematical Phys. 19 (1978), 1433-1437.

[23] A. Mandelis. Diffusion—wave fields. Mathematical methods and Green functions.
Springer—Verlag, New York, 2001.

[24] W. McLean. Strongly elliptic systems and boundary integral equations.
Cambridge University Press, Cambridge, 2000.

[25] S. Meddahi and F.-J. Sayas. Analysis of a new BEM-FEM coupling for two
dimensional fluid—solid iteraction. Num. Methods Part. Diff. Eq. 21 (2005),
1017-1154.

[26] S.G. Mikhlin. Mathematical Physics, an advanced course. North-Holland,
Amsterdam-London, (1970).

[27] M.—L. Raptn. Numerical methods for the study of the scattering of thermal
waves. Ph.D. Thesis, University of Zaragoza, 2004 (in Spanish).

[28] M.-L. Rapun and F.—J. Sayas. Boundary integral approximation of a heat—
diffusion problem in time-harmonic regime. Numer. Algorithms 41 (2006) 127—
160.

[29] M.-L. Rapun and F.-J. Sayas. Indirect methods with Brakhage-Werner
potentials for Helmholtz transmission problems. Proceedings of ENUMATH
2005. Springer (2006), 1079-1087.

[30] M.—L. Raptn and F.—-J. Sayas. Boundary element simulation of thermal waves.
To appear in Arch. Computat. Methods Eng.

[31] J. Saranen and G. Vainikko. Periodic integral and pseudodifferential equations
with numerical approximation. Springer-Verlag, Berlin, 2002.

[32] O. Steinbach. On a generalized L? projection and some related stability
estimates in Sobolev spaces. Numer. Math. 90 (2002), 775-786.

[33] D. Sheen, I.H. Sloan and V. Thomée. A parallel method for time-discretization
of parabolic problems based on contour integral representation and quadrature.
Math. Comp. 69 (2000), 177-195.

32



[34] D. Sheen, I.H. Sloan and V. Thomée. A parallel method for time discretization
of parabolic equations based on Laplace transformation and quadrature. IMA
J. Numer. Anal. 23 (2003), 269-299.

[35] M.E. Taylor. Partial differential equations II: Qualitative studies of linear
equations. Springer—Verlag, New York, 1996.

[36] J.M. Terrén, A. Sanchez—Lavega and A. Salazar. Multiple scattering of thermal
waves by a coated subsurface cylindrical inclusion. J. Appl. Phys. 89 (2001),
5696-5702.

[37) J.M. Terr6n, A. Salazar and A. Sénchez—Lavega. General solution for the
thermal wave scattering in fiber composites. J. Appl. Phys. 91 (2002), 1087—
1098.

[38] R.H. Torres and G.V. Welland. The Helmholtz equation and transmission
problems with Lipschitz interfaces. Indiana Univ. Math. J. 42 (1993), 1457—
1485.

[39] T. von Petersdorff. Boundary integral equations for mixed Dirichlet, Neumann
and transmission problems. Math. Methods Appl. Sci. 11 (1989), 185-213.

[40] J. Xu and L. Zikatanov. Some observations on Babuska and Brezzi theories.
Numer. Math. 94 (2003), 195-202.

33



* Revision Notes

Maria—Luisa Rapin

Dep. Fundamentos Matematicos, E.T.S.I.A.
Universidad Politécnica de Madrid

Ciudad Universitaria

28040 Madrid, Spain

e-mail: marialuisa.rapun@upm.es

5th February 2007

M.J. Goovaerts
Principal Editor
Journal of Computational and Applied Mathematics

Ms. Ref. No.: CAM-D-05-00618

Dear Professor Goovaerts,

In reference with the paper “Mixed boundary integral methods for Helmholtz trans-
mission problems”, we have revised the manuscript following the referee’s indications. For
that, we have added some discussion relative to the smooth case, when pseudodifferential
operators appear, and especially to circular domains and the relevant issues as shown in
references proposed by the referee.

In addition to the required references, we have enlarged the introduction (2nd para-
graph in page 2), added some pertinent comments in pages 6-7, at the end of Section 3
and in Section 5 (spectral approximation). Finally we have updated the reference list.
Yours sincerely,

Maria—Luisa Rapin



