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ABSTRACT. Computational electromagnetics and acoustics revolve around a
few key challenges, among which are the non-local nature of the underlying
phenomena and resonance effects. The bulk of the contributions to the work-
shop addressed mathematical and numerical approaches meant to grapple
with these two difficulties.

Frequency domain integral equation methods continue to receive much
attention, with a particular focus on (i) frequency robust matrix compression
algorithms through so-called directional schemes or “butterfly algorithms”,
and (ii) domain decomposition approaches. Time domain integral equation
methods still enjoy rapid development and much progress was made in their
numerical analysis. Of course, efficient and accurate absorbing boundary
conditions remain a persistent topic and were covered in a few contributions.

Resonance induced phenomena in a broad sense affect the analytical and
numerical model for meta-materials, periodic structures, and micro-structured
media. There is a lot left to be explored in this field in terms of analysis and
algorithm development and a few presentations were devoted to such issues.

Mathematics Subject Classification (2010): 65Mxx, 65Nxx, 65Rxx, 78-04.

Introduction by the Organisers

“There is life in the old dog yet” (in German, “Totgesagte leben langer”) and
so the series of Oberwolfach Workshops on Computational Electromagnetism and
Acoustics, which was announced to come to its end in the 2010 report, saw another
event taking place in 2013. It was attended by 52 researchers in the field, and,
after a bumpy start due to large scale disruptions in European air traffic, it pro-
vided a splendid demonstration that this field of mathematical and computational
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research is well and thriving. Maybe surprisingly so, because Computational Elec-
tromagnetism and Acoustics have matured and, with essentially linear problems
in their focus, may not be counted among the new and fashionable areas in applied
mathematics.

A total of 26 presentations were given at the workshop, their topics providing a
glimpse of major current directions of investigation in the field of Computational
Electromagnetism and Acoustics. To some extent at least, because, firstly, only
a fraction of eligible researchers could finally be invited to join this event, and,
secondly, abiding by a request made by the institute’s director, only half of the
52 participants were “lucky” and had the opportunity to present. Thus, many an
important development might not be covered in this report and the range of topics
can be regarded as partly random.

The general flavor of the presentations was distinctly theoretical this time. We
guess that quite a few participants welcomed the opportunity to discuss funda-
mental mathematical ideas or specific research problem, which may not be that
appropriate for other settings. Moreover, we encouraged the speakers to do exactly
this and even asked them to make use of the blackboards. The schedule was also
kept flexible. As a result, the participants could enjoy excellent talks that dwelt
on ideas and made a big effort to convey them.

Now, let us survey the subjects chosen by the speakers. Throughout the years
integral equations methods in frequency domain were always covered promi-
nently, this time in the presentations, but with new twists: A Mortar Element
Method for the Electric Field Integral Equation proposed a domain decomposi-
tion approach, which was also the objective in A Discontinuous Galerkin Surface
Integral Equation Method for Time-harmonic Mazwell’s Equations, whereas Re-
cent Advances in Well-conditioned EM Integral Equations proposes a cure for the
notorious low-frequency instability of EM integral equations. Integral equation
methods for periodic settings were treated in New tools for the high-order so-
lution of frequency-domain wave scattering problems at high frequencies and in
periodic geometries and Efficient solutions of three dimensional periodic scatter-
ing problems. Related coding issued were addressed in Solution of electromagnetic
problems using BEM++. Integral equations for scattering at complicated screens
were considered in Scattering by Arbitrary Planar Screens. Another contribution
of a theoretical nature was On the inf-sup constant of the divergence alias LBB
constant, which examined the norm of the inverse divergence operator.

Very interesting new results concerned the compression and inversion of dis-
crete boundary integral operator at medium frequencies via “directional mul-
tipole” /“butterfly” techniques, see Wideband Nested Cross Approzimation for
Helmholtz problems, Aide-mémoire: fast multipole and butterfly algorithms, In-
terpolation based Directional Fast Multipole Method, and On MLMDA /Butterfly
Compressibility of Inverse Integral Operators. Recent progress in understanding of
discrete time-domain boundary integral equations was covered in A mathe-
matical toolkit for TDBIE.
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Of course, volume mesh based methods for the discretization of wave prop-
agation problems are still an active area of research. A profound analysis of poly-
nomial Galerkin methods was given in hp-FEM and hp-DGFEM for Helmholtz
problems, whereas DPG Method, an Owverview. Global Properties of DPG Test
Spaces introduced a new class of schemes, same as A sign-definite formulation
of the Helmholtz impedance problem. Stabilized Galerkin for Magnetic Advection
was dedicated to transport dominated problems for electromagnetic fields. This
time Fast iterative solvers for volume discretization were addressed by only one
speaker in A parallel space-time multigrid method.

Issues connected with novel absorbing boundary conditions for wave prop-
agation problems in the frequency domain were discussed in Hardy space method
for exterior Maxwell problems, stability issues were the focus of Stability Analy-
sis of Time-Domain PML, whereas an analysis for periodic structures case was
presented in On the far field of the solutions of Helmholtz equations in periodic
waveguide. This latter topic also touched upon models for complex media, some
of which are advertised as meta-materials with exotic properties, and a mathemati-
cal analysis of related interface problems was the subject of Negative materials and
corners in electromagnetism. Numerical methods that deal with wave propagation
in complex materials were discussed in Finite Element Heterogeneous Multiscale
Method for the Wave Equation: Long Time Effects.

Of course, inverse problems and wave propagation are intimately connected,
though topics from inverse problems have never been strongly represented in this
series of workshops. Also this time only a few presentations belonged to this
category, namely Acoustic Reverse Time Migration for Extended Obstacles, Inverse
Problems with Poisson Data, and, in a loose sense, Selective Focusing for Time
Dependent Waves.
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Abstracts

Recent Advances in Well-conditioned EM Integral Equations
FRANCESCO P. ANDRIULLI
(joint work with Ignace Bogaert, Kristof Cools, and Eric Michielssen)

Integral equation solvers are widely used for simulating electromagnetic scatter-
ing and radiation from arbitrarily shaped, Perfect Electrically Conducting (PEC)
objects. Long popular in academic circles, these solvers recently have been incor-
porated into several commercial electromagnetic analysis and design tools, after
the advent of fast multipole and related algorithms [15, 18, 19].

Among the many available alternatives, the surface Electric Field Integral Equa-
tion (EFIE) plays a dominant role. Although the EFIE initially was developed
for simulating scattering and radiation from PEC surfaces, its underlying Electric
Field Integral Operator (EFIO) also is used in integral equations applicable to re-
sistive, surface impedance, and penetrable surfaces. This explains the large effort
of the scientific community, currently underway, to stably discretize and invert
the EFIO, a process that is plagued by numerous problems. When the EFIO is
discretized with boundary elements with average diameter h, the resulting matrix
has a condition number that grows as (k:h)72, where k is the wavenumber. As
a result, when k approaches zero, the EFTE becomes increasingly difficult and
sometimes impossible to solve. This so-called low frequency breakdown phenom-
enon traditionally has been remedied by using Loop-Star/Tree (quasi-Helmholtz,
or Hodge) decompositions [23, 22, 26, 17, 12]. When using these decompositions
with the EFIO and after appropriate matrix scaling with suitably chosen powers of
(kh), the low frequency breakdown is solved; that is, in the limit of k going to zero,
the matrix condition number is constant. That said, these methods do not cure
the undesirable scaling of the matrix condition number with h. Following their
application, the matrix condition number scales as h=!, h=2, or h=3 (depending
on the formulation). This h-breakdown phenomenon is due to the combined effect
of the spectral properties of the EFIO and the instability of the Loop-Star/Tree
bases [2].

To protect an EFIE against both low frequency and h-dependent breakdown, a
simple rescaling of the EFIO does not suffice. Instead, a more invasive procedure
aimed at modifying its spectrum is called for. This can be achieved by using
hierarchical quasi-Helmholtz decompositions [4, 16] and/or Calderén techniques
[10, 11, 1, 5, 21, 24], or the Epstein-Greengard method based on generalized Debye
sources [14].

In addition to suffering from an h-breakdown, Loop-Star/Tree decompositions
also require the detection of global loops when the surface is a non-simply con-
nected geometry. Existing general-purpose algorithms for finding global loops
exhibit quadratic complexity. Their cost therefore scales worse than that of fast
integral equation solvers, which exhibit quasi-linear complexity.
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Finally, several of the above schemes are susceptible to very low frequency
cancelations in the solution vector. In fact, even if the equations are made well-
conditioned, for plane wave scattering problems the non-solenoidal and solenoidal
components of the current scale as k and are frequency independent, respectively.
If these two components are not separated during the solution process, numerical
cancelations that deteriorate the accuracy of the far field computation ensue. This
phenomenon has been first pointed out in [25], and further studied in [9, 20] and
[7] and [6] as well as in [13].

This talk, after surveying the issues of the EFIO and some of their above men-
tioned solutions, has presented a new integral equation [3] for simulating scattering
and radiation from arbitrarily shaped, perfect electrically conducting objects that:
(i) gives rise to well-conditioned systems when the frequency is low (ii) and/or when
the discretization density is high, (iii) it does not require a search for topological
loops, (iv) it is immune from numerical cancelations in the solution when the fre-
quency is very low. The new formulation is obtained starting from a Helmholtz
decomposition of two discretizations of the electric field integral operator obtained
by using Raviart-Thomas and dual bases [8] respectively. The new decomposition
does not leverage Loop and Star/Tree basis functions, but projectors that derive
from them. Following the decomposition, the two discretizations are combined in
a Calderon-like fashion resulting in a new overall equation that is shown to ex-
hibit self-regularizing properties without suffering from the limitations of existing
formulations.
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New tools for the high-order solution of frequency-domain wave
scattering problems at high frequencies and in periodic geometries

ALEXANDER BARNETT

(joint work with Leslie Greengard, Zydrunas Gimbutas, Andreas Klockner, Mike
O’Neil, and Adrianna Gillman)

Abstract. Boundary integral equation methods are efficient for frequency-domain
wave scattering problems in piecewise-homogeneous media. A correct choice of
representation leads to a 2nd-kind equation which can be solved by the Nystrom
method in a well-conditioned manner. We present a simple new scheme, called
“quadrature by expansion” (QBX), for high-order Nystrom quadratures of weakly-
singular kernels on curves in 2D and surfaces in 8D. This exploits local expansions
at centers near the surface, and avoids singularities altogether. We demonstrate its
performance for sound-soft scattering from a torus 30 wavelengths in size. We also
sketch new schemes for periodizing the integral equations that rely on free-space
Green’s functions alone, without the need for lattice sums, which are high-order
accurate and robust at Wood’s anomalies.

Introduction. The aim of this report is to summarize the key ideas in some
recent progress in numerical algorithms. For simplicity we consider the sound-
soft (Dirichlet boundary condition) case. Let {2 be the complement of a bounded
obstacle in R? or R3, and 012 be its smooth boundary. An incident plane wave
ul(z) = e™*4 where ||d|| = 1 is a direction vector, impinges on the obstacle. We
care about the case of frequency w large. The total field u' = u' 4+ v satisfies
the physical zero boundary condition on 92, where u is the scattered field which
solves the boundary value problem,

(A+w)u = 0 in 2
u = —ul on 02
u radiative as [|z|| — oo .
The standard indirect “combined field” integral equation (IE) approach [6] sets

u = (D —iwS)7 in 2, with unknown density 7 € C(92), where S and D are the
single- and double-layer representations based on the free-space Green’s function,

e.g. P(x,y) = jl—'Hél)(sz —yl]) in 2D [6]. Evaluating u™ (the exterior limit of u
on 02) using the jump relations gives the 2nd-kind IE,

(2 + D —iwS)r = —ul|sn
which is approximated in the Nystrém method [14] by the linear system
AT =Db

by the use of an N-node quadrature scheme (nodes z;, weights w;) on 012, for
instance a composite Legendre (panel-based) rule in 2D, or high-order patches in
3D. For large N the system can only be solved iteratively, for instance via GMRES,
applying A via the fast multipole method (FMM) [5]. The rule for matrix elements
of A is trivial for “distant” (non-touching) panels (this can be applied via FMM),
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but is difficult for neighboring panels or the self-interaction of a panel, due to the
singular kernel (this part must be applied as a local correction to the FMM). For
global quadratures on curves in 2D, a variety of methods exist [13, 11, 1], reviewed
in [9]; for panels the generalized Gaussian approach due to Rokhlin or analytic
method of Helsing [10] are excellent. However, these schemes do not generalize
well to 3D.

FIGURE 1. Left: Scattering from a torus 30 wavelengths across,
computed using QBX quadratures, FMM and GMRES (full field
shown on slice). Right: Scattering from a doubly-periodic infinite
array of tori (full field shown on slices; diffracted fluxes inset).

f

Quadrature by expansion. Our recent scheme, QBX [2, 12], was invented
with 3D in mind. Notice the following: applying the matriz A to a vector T is
equivalent to evaluating u™ at the nodes for the potential generated by the inter-
polating function of 7. Thus we have a close evaluation problem at a target point
2 which approaches 9f2; this is hard because the integrand becomes nonsmooth.
Howeve, for 7 and 02 analytic, u continues as a Helmholtz solution some distance
beyond Of2 (i.e. inside the obstacle). Let xg € £2 be a “center” point sufficiently
near 92 (typically around 3h distance, where h is the local node spacing), then
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the local expansion (expressing x in local polar coordinates (r,0) = x — )

u(z) = Z CnJp (wr)e™? local expansion (LE)
nez
converges uniformly in a ball which includes some target nodes on 9f2. Fixing an
order p (e.g. 10), the recipe for evaluating u™ is then:

(i) Compute ¢, for |n| < p via Graf’s addition theorem [15, (10.3.7)], e.g. for
the single-layer case,
(1) en=2 [ HOlwo ~ ylem00sr(y)ds,
o
where 6, denotes the angle of vector x. This integral is evaluated on a
set of “fine” nodes that are a factor 8 finer (typically 2 < 8 < 6) in each
dimension than the N original quadrature nodes, and 7 is interpolated to
high order onto these fine nodes.

(ii) Evaluate the LE to give u™T on the sufficiently nearby target nodes on 912.
This scheme (“global QBX”) is proven to be exponentially convergent in p and 3
in the 2D Laplace case [2], and high-order convergent in Helmholtz in 2D and 3D
[7]. In practice we often do not use the whole of 92 in (1), only the 3 (in 2D) or
9 (in 3D) self and neighboring panels for each target panel; the remaining distant
elements of A are applied via the FMM. The latter is called “local QBX”, and
introduces errors (as in any local quadrature-correction scheme) which can be made
arbitrarily small by increasing p. The above two steps can be expressed as formulae
for all near-diagonal elements of A involving small matrix-matrix products.

We implement QBX in 3D for the first time, using product ¢ x ¢ Legendre
patches covering a parametrized surface, and the local (spherical harmonic) ex-
pansion

u(r,0,8) = > D Ccumin(wr)Y,"(0,9)
In|<pm=-n
for which there is an addition formula. We precompute near-diagonal elements of
A via QBX, then use these and the FMM to apply A in each GMRES iteration.
Fig. 1 (left side) shows a result for a high-frequency scattering problem to 5 digit
accuracy, achieved via N = 145000, ¢ = 8, p = 10, 8 = 4.5, 1 hour for QBX, and
1 hour for 57 GMRES iterations (on a quad-core i7 laptop CPU).

Periodic scattering problems. The periodic scattering problem is also effi-
ciently solved with IEs [16, 4], but the usual method involves handling the quasi-
periodic Green’s function $qp. Our recent scheme [3] uses only free-space Green’s
kernels combined with a small extra “periodizing” basis set, i.e. the representation

M
U = Z o’ (Dj - ’L'ij)T + Z CmPm
1<5<1 m=1

where S;,D; denote layer representations living on the jth copy of 92 in the
grating, and o € S! is the Bloch phase. The basis functions ¢,, must solve
the Helmholtz equation in the unit cell (e.g. a local expansion). Enforcing the
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boundary condition, and quasi-periodicity on the unit cell walls, gives a linear
system with block structure,

@ e alle]-[]

See [3] for interpretations of the blocks. At so-called Wood’s anomalies Pqp does
not exist, and @ is singular, but one may solve (2) directly to get a robust scheme.
On the other hand, if ®qp exists, we propose as an IE the Schur complement,

(3) (A—BQIC)r = —ul|sn .

The matrix QTC is in practice backwards-stably computed via MATLAB’s back-
slash. Either approach is compatible with FMM, and needs only free-space kernels.
(3) is a low-rank update to the free-space scattering problem, which we exploit in
a direct solver 600x faster than the state-of-the-art FMM and GMRES iterative
solution [8].

Finally, we may drop the Fourier Sommerfeld scheme of [3, 8], in favor of simply
matching on the four walls of a finite “box” to construct the above operator blocks.
This cleanly handles the case of half-space periodic Green’s functions, which exist
even at Wood’s anomalies. Combining these techniques in the case of scattering
from a bi-periodic array of tori in 3D (with QBX quadrature), we get preliminary
results shown in Fig. 1 (right side): 5 digit accuracy with N = 4032, M = 1339,
in 31 GMRES iterations, in 1 minute (20 s to construct QBX quadratures).
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Wideband Nested Cross Approximation for Helmholtz problems
MARIO BEBENDORF
(joint work with Christian Kuske, Raoul Venn)

In this talk, the efficient numerical solution of Helmholtz problems
(1a) —Au—rK*u=0 in 02°
(1b) u+ad,u=1uy onl =09

used to model acoustics and electromagnetic scattering will be considered. Herein,
k denotes the wave number and 2¢ := R3 \ §2 the exterior domain of the ob-
stacle 2 C R3. The paramter a and the right-hand side uy appearing in the
impedance condition (1b) are given. A convenient way to solve exterior problems
is the reformulation as an integral equation [7, 10, 9] over the boundary I' of
the scatterer {2. The Galerkin discretization leads to large-scale fully populated
matrices A € CM*N |

(2) aij :/FAK(x7y)¢i(x)wj(y)dsydsx7 iel:={1,...,M},jeJ:={1,...,N},

with test and ansatz functions ¢;, 9;, having supports X; := supp ¢; and Y; :=
supp v;, respectively. We consider kernel functions K of the form

(3) K(x,y) := f(z,y) exp(ir|z — y|)

with an arbitrary asymptotically smooth (with respect to x and y) function f, i.e.,
there are constants cas 1, Cas2 > 0 such that for o, 3 € N3
0208 1) < cwnchp et DLy ok )

An example is K(z,y) = S(z — y) used in the single layer ansatz, where S(z) =
exp(ix|z|)/(4m|x|) denotes the fundamental solution. Notice that the double layer
potential K(x,y) = 9,,5(x —y) is of the form (3) only if I', i.e. the unit outer
normal v, is sufficiently smooth.

Depending on the application, low or high-frequency problems are to be solved.
For low-frequency problems, i.e. for £ diam 2 < 1, the treecode algorithm [4] and
fast multipole methods (FMM) [26, 19, 18, 20] were introduced to treat A with
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log-linear complexity. The panel clustering method [23] is directed towards more
general kernel functions. All previous methods rely on degenerate approximations

k
(4) K(x,y)%Zui(ac)vi(y), reX, yevy,

using a short sum of products of functions u; and v; depending on only one of the
two variables x and y chosen from a pair of domains X x Y which satisfies the
far-field condition

(5) Mow dist(X,Y) > max{diam X, diam Y}

with a given parameter 7o > 0. Since replacing the kernel function K in the inte-
grals (2) with degenerate approximations (4) leads to matrices of low rank, a more
direct approach to the efficient treatment of matrices (2) are algebraic methods
such as mosaic-skeletons [29] and hierarchical matrices [21, 22]. These methods
also allow to define approximate replacements for the usual matrix operations such
as addition, multiplication, inversion, and LU factorization; cf. [17]. An efficient
and comfortable way to construct low-rank approximations is the adaptive cross
approzimation (ACA) method [5]. The advantage of this approach compared with
explicit kernel approximation is that significantly better approximations can be
expected due the quasi-optimal approximation properties; cf. [6]. Furthermore,
ACA has the practical advantage that only few of the original entries of A are
used for its approximation. A second class are wavelet compression techniques [1],
which lead to sparse and asymptotically well-conditioned approximations of the
coefficient matrix.

It is known that the fundamental solution S (and its derivatives) of any elliptic
operator allows for a degenerate approximation (4) on a pair of domains (X,Y)
satisfying (5); see [6]. This applies to the Yukawa operator —A + k? for any k,
because the decay of S benefits from the positive shift x2. However, the negative
shift —x2 in the Helmholtz operator introduces oscillations in S. Hence, for high-
frequency Helmholtz problems, i.e. for k diam {2 > 1, the wave number x enters
the degree of degeneracy k in (4) in a way that k grows linearly with . In addition
to this difficulty, the mesh width A of the discretization has to be chosen such that
kh ~ 1 for a sufficient accuracy of the solution. We assume that

he := kh < i, h := max{diam X;,diamY;, i€ I, j € J} ~ 1/\/N,
which implies that x ~ v/N ~ /M. Notice that the recent formulation [12] allows
to avoid the previous condition and hence leads to significantly smaller N. For
high-frequency Helmholtz problems, one- and two-level versions [27, 28] were pre-
sented with complexity O(N3/2) and O(N*/3), respectively. Multi-level algorithms
[14, 2] are able to achieve logarithmic-linear complexity. The previous methods
are based on an extensive analytic apparatus that is tailored to the kernel func-
tion K. To overcome the instability of some of the employed expansions at low
frequencies, a wideband version of FMM was presented in [13]. The H2-matrix
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approach presented in [3] is based on the explicit kernel expansions used in [2, 27]
for two-dimensional problems.

A well-known idea from physical optics is to approximate K(-,y) in a given
direction e € S? by a plane wave; cf. Figure 1. The desired boundedness of k with
respect to k when approximating

K(‘T’ y) = K(CL‘) y) eXp(_iK(‘T - Y 6))
can be achieved if (5) is replaced by a condition which depends on x and which is
directionally dependent. This is exploited by the fast multipole methods presented
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FIGURE 1. Re K(z1,22,0) and Re K (x1,22,0) with e = (0,1,0)7.

in [8, 15, 16, 24] and the so-called butterfly algorithm [25, 11]. The aim of this
paper is to combine this approach with the ease of use of ACA, i.e., our aim is
to construct approximations to A with complexity kN log N using only few of the
original entries of A. In this sense, this paper generalizes ACA (which achieves log-
linear complexity only for low-frequencies) to high-frequency Helmholtz problems.
An interesting and important property of the new method is that it will allow
a continuous and numerically stable transition from low to high wave numbers
k by a generalized far-field condition that fades to the usual condition (5) if the
wave number becomes small. Since we approximate the operator rather than
just its application to a vector, this paper is expected to lay ground to future
work related to the definition of approximate arithmetic operations and hence to
efficient preconditioners for high-frequency problems.
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Solution of electromagnetic problems using BEM++
TiMO BETCKE
(joint work with Simon Arridge, Joel Phillips, Martin Schweiger and Wojciech
Smigaj)

BEM++ (www.bempp.org) is a novel open source boundary element library for
complex boundary element simulations of problems in three space dimensions. The
first official version of BEM++, 1.0, was released in October 2012. The library lets
the user construct Galerkin discretisations of all standard boundary integral oper-
ators (single-layer potential, double-layer potential, adjoint double-layer potential,
hypersingular operator) for Laplace, Helmholtz and modified Helmholtz problems
in three dimensions. These operators can be represented either as dense matrices
or, if the library is linked against the AHMED library by M. Bebendord [2], as
‘H-matrices [1]. In the latter case, the adaptive cross approximation (ACA) algo-
rithm is used to accelerate the assembly. On shared-memory multicore machines,
matrix assembly can be done in parallel.

The library makes it easy to combine the standard integral operators into ar-
bitrary integral equations or systems of integral equations. It also provides wrap-
pers to a wide range of iterative solvers from the Trilinos library. On systems
with AHMED, preconditioners based on approximate H-LU decompositions of
operators stored in the H-matrix format can be constructed to accelerate solver
convergence.

A distinctive feature of BEM++ is its dual, C++/Python interface. The library
is implemented principally in C++, and all its features can be used from this
language. To facilitate rapid development, however, BEM++ provides also Python
bindings for most of its high-level features. The possibility of interactive work in a
Python shell is very convenient in practice. More details about BEM++ are given
in [4].

The highlight of the upcoming 2.0 release of BEM+-+ is support for the solution
of Maxwell equations in three dimensions. In this contribution we will briefly
discuss the implementation of the features necessary for this purpose and present
the results of some test calculations.

The treatment of Maxwell equations in BEM++ closely follows that of [3].
Thus, it is based on two integral operators only: the single-layer potential operator
Wqr, and the double-layer potential operator Wpy,. The action of the single-layer
potential operator is defined as

(1) (Wsw)(m)Eik/FG(w,y)v(y)F(y)*%Vm/FG(m,y)(Vr-v)(y)F(y),
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where
exp(ik|z — y|)

2 Glz,y)= ——— >~

(2) (z,y) e —
is the Green’s function of the Helmholtz equation with wave number k and v(x) is
a vector-valued function defined on a surface I'. This definition is almost identical
to eq. (27) in [3]; compared to that equation, we include an additional factor i to
make the operator real-valued for purely imaginary values of k. The action of the
double-layer potential operator, in turn, is defined by

3) (o) (@) = V, X /F G, y)o(y)T(y),

identically as in eq. (28) from [3]. In the Python interface of BEM++, the opera-
tors defined above can be constructed using functions

createMaxwell3dSingleLayerPotentialOperator ()

and
createMaxwell3dDoubleLayerPotential-Operator ().

Taking the interior and exterior Dirichlet and Neumann traces of the Stratton-
Chu representation formula [3, theorem 6] for the solutions of Maxwell equations
with wave number & in a bounded domain {2 with boundary I", one arrives at the
following boundary integral equations:

(4) (=11 + C)yp intu + SNt = 0
(5) —SD,int + (=3I + C)n ingu = 0.

Here, u can denote either the electric or the magnetic field. The interior Dirichlet
trace Yp int at a point x € I" is defined as

(6) (7D,int ) (x) = u[rint(x) X n(T),
where n is the outward unit vector normal to I" at © and w|pint(x) is the limit

of u(y) as y approaches x from within 2. The interior Neumann trace yn intt at
x € I' is defined as
(7) (W imewe) (@) = (1K) "1V % u)|rine(®) % n(2).
Compared to Buffa and Hiptmair, we include an additional i factor in the de-
nominator of the Neumann trace. The exteror Dirichlet and Neumann traces are
defined analogously, with the relevant quantities assumed to approach the point x
from within the complement of §2. The interior single-layer boundary operator S
and double-layer boundary operator C' denote the averages of the interior and ex-
terior traces of the corresponding potential operators with wavenumber k, and
I stands for the identity operator.

Galerkin discretisations of the above equations involve the weak forms of op-
erators S and C. Following [3], the weak forms are defined with respect to the
antisymmetric pseudo-inner product

(8) (u,v)r = /Fu* (v x n)drI,
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where * denotes complex conjugation. Explicit expressions for the weak forms
of § and C are given in egs. (32) and (33) from [3] (the former needs to be
multiplied by i to adapt it to the convention used in BEM++). Boundary op-
erators with those weak forms are most easily constructed in BEM++ using
the createMaxwell3dSingleLayerBoundaryOperator() and createMaxwell3d-
DoublelLayerBoundaryOperator () functions. In addition, the function create-
Maxwell3dIdentityOperator() yields an identity operator with weak form de-
fined under the above pseudo-inner product.

Maxwell equations in an exterior domain R*\ 2, with the Silver-Muller bound-
ary conditions imposed at infinity, can be reduced to the following boundary inte-
gral equations:

(9) (%I + C)'YD,extu + S’YN,extu =0
(10) 7S’YD,extu 4+ (%I + C)")/N@xt’uj =0.

The exterior traces of u are defined in the obvious way.
Both the Dirichlet and Neumann traces of the electric and magnetic field, as de-
fined in egs. (6) and (6), belong to the Sobolev space H;l/z (divp, I') defined in [3].

Currently BEM++ provides a single discrete approximation of H 1/2 (divp, I),
the space of lowest-order Raviart-Thomas functions. It is represented with the
class RaviartThomasOVectorSpace.

A common application of BEM in electromagnetics is the solution of scattering
problems. These can involve both perfectly conducting and permeable objects. As
a particular example, we consider the scattering of a plane wave from a dielectric
hexagonal column with relative permittivity e = 3.2, approximately corresponding
to that of ice at microwave frequencies. The ratio of column height to base di-
ameter is set to 1.25. The problem is solved using the so-called CTF formulation,
which has been found [5] to yield good accuracy at the price of sometimes poor
conditioning. The equations take the form

(11) Sext + Sint _(%(1 - P_l)I + Cext + p_lcint) 'YD,extE
%(1 - P)I + Coxt + pCint Sext + Sint ’YN,extE
_ *'YN,extEinc
VD,extEinc

where the operators with subscripts jns and ey corresspond to wave numbers
ko+/€nt and ko/€cxt, With €ing and ecxy denoting the relative permittivities of the
scatterer and the medium in which it is embedded and kg standing for the wave
number in vacuum. The symbol Ej,. is the electric field of the incident wave.
An approximate H-LU decomposition of the weak form of the block-diagonal
part of the operator above was used as a preconditioner. The accuracy of the
LU decomposition was chosen as 1E—2, and the ACA tolerance ¢ as 1E—5. The
remaining parameters were identical to those from the first example. Table 1 lists
the time and memory consumption for increasing problem sizes. A somewhat un-
welcome feature is the increasing fraction of time spent in the construction of the
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TABLE 1. Benchmarks for the calculation of field scattered by
a hexagonal ice column. The memory use of the operator Sint
is given in megabytes and in percent of the memory use of an
equivalent dense operator. The memory and time requirements
of Ciyt are very similar and those of Sext and Clext, lower.

Sint Preconditioner Solver
H/\ #FElem. | Mem. (MB /%)  t(s) | Mem. (MB) ¢t (s) | #It. t(s)
1 638 9 (100 %) 0.5 4.66 0.75 44 0.4
2 2718 123 6 (57 %) 7.5 49.1 8.6 | 116 12.0
4 10740 986.7 (25 %)  45.7 471.9 91.6 | 192 93.1
8 46016 7541 (11 %) 325.6 4605.6 1293.2 | 472 1463.0

FIGURE 1. Magnitude of the electric field generated by a plane
wave impinging on a hexagonal column with permittivity 3.2 sur-
rounded by vacuum. The free-space wavelength A of the wave is 8
times smaller than the height of the column. The arrow indicates
the direction of the incident wave.

preconditioner. This is partly due to the serial nature of the current implemen-
tation of the H-LU decomposition routine, as opposed to matrix assembly and
matrix-vector multiplication, which are done in parallel.

Figure 1 shows a cross-section of the field generated in the highest-k case. The
ACA algorithm was used in the evaluation of off-surface potentials, reducing the
time used to evaluate the field at the chosen 400 x 400-point grid by a factor of
four with respect to standard brute-force quadrature.
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Selective Focusing for Time Dependent Waves
MAXENCE CASSIER
(joint work with Christophe Hazard and Patrick Joly)

ABSTRACT

We are concerned with focusing effects for time-dependent waves using an ar-
ray of pointlike transducers. We consider a two-dimensional problem which models
acoustic wave propagation in a medium which contains several unknown pointlike
scatterers. Spatial focusing properties have been studied in the frequency domain
in the context of the DORT method (“Decomposition of the Time Reversal Op-
erator”). This method consists in doing a Singular Value Decomposition of the
scattering operator, that is, the operator which maps the input signals sent to
the transducers to the measure of the scattered wave. We show how to construct
a wave that focuses in space and time near one of these scatterers, in the form
of a superposition of time-harmonic waves related to the singular vectors of the
scattering operator. Numerical results will be shown.

INTRODUCTION

We consider a reference medium, possibly inhomogeneous, filling the whole
plane R%2. We denote by G the time-dependent Green function of the acoustic
wave equation, that is the causal solution to

1 9%°G(x,y;t)
=L — AG(x,y;t) = 0(x — a(t
where ¢ is the wave speed function of the medium (e.g., G(x,y;t) = —H(t —

|z —y|)/ (2 (t2 — |& —y[*))2 for ¢ = 1, where H is the Heaviside function). We
assume that the reference medium is perturbed by the presence of a family of P
pointlike scatterers whose positions si, ..., sp are unknown. Using an array of N
point-like transducers located at x,, forn =1,..., N (with N > P), our aim is to
generate a wave that focuses in space and time on one of the scatterers. Such a
wave is defined by

® wle) =3 (Gla.@ni) % an) (1)

n=1
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where Qinp(t) = (q1(t),...,qn(t))" represents the input signals applied to the

transducers and x denotes the time convolution. The question is to find signals
¢inp(t) for which most part of the energy of the wave will be concentrated near one
obstacle at a given time. In the present paper, we show how to deduce such signals
from the only knowledge of the scattering operator S : Qinp = Qmes Where gmes
represents the measures at points x1, ..., zy of the scattered wave associated with
the incident wave (1), that is, the perturbation of this incident wave due to the
presence of the unknown scatterers. The idea is to take advantage of the so-called
DORT method (see, e.g., [2, 4]) whose spatial focusing properties in the frequency
domain are well known.

1. SPACE FOCUSING IN THE FREQUENCY DOMAIN

Let G denote the time-harmonic Green function of the reference medium which
is related to the time-dependent Green function G by the Fourier transform:

1 oo :
G(z,y;t) = —Re ( G(z,y;w)e ™t dw) )

m 0
At a fixed frequency w, the array of transducers emits a time-harmonic incident
wave defined by

N
w(x) = an é(z,zn;w),
n=1

for a given Ginp := (G1,--.,4n) " € CV (complex amplitudes of the input signals at
the N transducers). Then, the array measures the scattered wave ¢pes. This yields
the time-harmonic scattering operator §w : Qinp M Gmes Which can be written here
as a product of three matrices:

S, = Gl 5. G. ,
~~ ~ -~

back propagation reflection direct propagation
where ([A}w is a P x N matrix defined by (@w)pn = (A?(xn,sp;w) and Ew is a
P x P symmetric matrix (£ = X,,) which represents the reflections on the
scatterers. The latter matrix depends on the choice of an asymptotic model for
the scatterers. In the simplest case (no interaction between the scatterers), this
is a diagonal matrix composed of the reflection coefficients of the scatterers. The
more elaborate Foldy—Lax model [1] takes into account isotropic interactions.
The DORT method consists in a Singular Value Decomposition (SVD) of Su:
~ ~ o~ =T

(2) Sw - ]P)w Dw @wa
where ﬁw, ]@w, @w are respectively the diagonal matrix of singular values, the
matrices of the left and right singular vectors. It is now well understood ([2, 4])
that in a homogeneous medium, for distant enough scatterers, the number of
nonzero singular values of §w coincide with the number of scatterers. Moreover if
such a singular value A,(w) is simple, the associated right singular vector q,(w)
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(pth column of @w) generates a wave which focuses selectively on one scatterer,
say sp.

2. SPACE-TIME FOCUSING

Suppose that in a given frequency band [w1,ws] (imposed by the physical prop-
erties of our array), we know a right singular vector q,(w) € CV associated with
the pth obstacle and a simple singular value A\,(w). How can one choose a func-
tion A(w) defined on the frequency band such that the superposition of the time-
harmonic input signals:

w2

3) Golt) =Re [ A@)Gw) e d

1
generates an incident wave which focuses not only in space near s,, but also in
time?

We look for a function A as a product A(w) = x(w)e'®“) with x a given real
cutoff function and ¢ an unknown phase. This is a problem of frequency phase
synchronization. The phase choice that we propose is based on a particular SVD
of the scattering operator related to its symmetry. §w is a symmetric operator,
therefore up to a change of sign, there exists a unique ¢gym, € [—7, [ such that

(4) /S\w eid)sym(w)ap(w) — )\p (w> ei¢sym(w)ap(w)7

e'Psum(@)g, (w) is then a right singular vector of a symmetric SVD of Su: U,Dy UZ
(see [3] for more details). Does this signal yield an optimal focusing? We did not
succeed in finding a mathematical functional representing the focusing quality
which would be maximal for this particular choice. But several arguments are
pointing in that direction.

The first one is heuristic. As the time reversal operation J : f(t) — f(—t)
becomes a complex conjugation in the frequency domain, we see with (4) that at
each frequency, the measure of the scattered field is (up to a positive real factor
Ap(w)) the time reversed emitted signal. This temporal symmetry synchronizes
the spectral components of the emitted wave at the focusing time ¢ = 0. The
mathematical counterpart of this property lies in the following proposition. We
denote for a function ¢ € L™ ([wy,ws]),

alo = e ( [ ) € g o).

Proposition 1. ¢y, satisfies the following optimization problem:

(S —vd) apldlll o r o)

inf I
veRT* pe L ([wy,ws]
As J is an isometry, roughly speaking this proposition says that the input signal
dp|¢sym] is close (for the L? norm) to an eigenfunction of the operator JS associated
to a positive eigenvalue.
The second one is related to the well-known time-reversal experiment: a time-
reversed wave back-propagates towards the source. In this sense, the time-reversed
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Green function G’ emmited at s, is some kind of optimal space-time focusing wave.
We have checked that for high w, the phases ¢sym, given by (4) become close to
those of the frequency components of the measures of the time-reversed Green
function.

The last arguments are numerical experiments which confirm these focusing
properties. In particular, we measured the focusing quality of (3) by means of an
energy criterion. We compute the ratio of the local acoustic energy contained in a
box which surrounds the obstacle s, by the total energy sent by the transducers
during the emission. In Figure 1 we compare this ratio for input signals q, con-
structed with the time reversed Green function emitted at s, (these signals require
also the position of the pth obstacle) with those constructed with ¢sym.

e 3

©000000 0000

035 035
o using the Green function| © using the Green function|
*_using phisym *using phisym

P v 3

<2 9,
o o @ 00T O

Eloc(t/Etot

©92000:000040 g0

g

C

-

)
L
]

Time Time

(a) Distant scatterers (b) Close scatterers

FIGURE 1. Two scatterers in a diffusive medium
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Scattering by Arbitrary Planar Screens
SIMON N. CHANDLER-WILDE
(joint work with Dave Hewett)

This talk is concerned with the classical problem of time harmonic acoustic scat-
tering by an infinitely thin, finite planar screen. We work in d dimensions, with
d = 2 or 3, and, without loss of generality, suppose that the screen I" is some
bounded subset of Iy, := {z = (21, ...,74) € R? : 74 = 0} (which we identify with
R?=1). We restrict attention throughout to the case that I is either a closed or
an open subset of I, and set D := R4\ I". We suppose that an incident wave u’
that is a linear combination of plane waves, i.e.,
N

(1) u'(x) = Z am exp(ike - dp,),

m=1
where a,, € C and the d,, are unit vectors, is incident on the screen I'. This
incident wave is a solution of the Helmholtz equation

(2) Au+k*u =0

for wavenumber k£ > 0. The two scattering problems, SPD and SPN, that we
consider, corresponding to a sound soft and a sound hard screen, respectively, are
the following;:

Given u' having the form (1), find u € C*(D) N W,52(D) such that (2) holds in
D, u® :=u — u’ satisfies the standard Sommerfeld radiation condition, and u =0

on I' (scattering problem SPD) or Ou/0n =0 on I' (scattering problem SPN ).

Our focus in this talk is on integral equation formulations of these two screen
problems. This is hardly a new topic. Indeed, already Stephan [9] derives well-
posed boundary integral equation formulations, for both planar and non-planar
screen problems, under the assumption that I" is a C'*° relatively open subset of the
boundary of some smooth domain. More recently this smoothness requirement has
been relaxed, but, to the best of our knowledge, all previous studies of boundary
integral equation methods for screen problems assume that the screen is a Lipschitz
domain or, at least, satisfies a uniform cone condition.

This is to some extent surprising, in particular in the electromagnetics (EM)
context given the large interest there in the design of fractal antennae, requiring
the computation of radiation from objects that, to a good approximation, are
planar screens occupying a fractal subset of the plane (e.g., a Cantor-type set [8]).
On the other hand, it is only relatively recently that the correct formulations and
trace spaces for EM screen problems of regular (i.e., Lipschitz) shape have been
elucidated [2].

The focus in this talk is to develop a theory of integral equations for the prob-
lems SPD and SPN in the case that I" occupies an arbitrary (e.g., fractal) subset
of I'no. Our Sobolev space notations are those of [7], and we identify H*(I)
with H*(R4~1) in the obvious way. In particular, for a closed set C C I, HE
is the set of those ¢ € H*(I's) with support in C' and, for an open set O C [,
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H*(0) C H*(I'y,) is the closure of C§°(0) in the H*(I'x,) norm. Both H¢ and
H*(0) are closed subspaces of H®(I',); further HS = H#(0) if O is C° [7].

As a first step let us recall the case when the screen I' = 2, where 2 is some
C* open subset of I',. Then it is well-known [9] that u satisfies SPD iff

®) ue) =)~ [ @wn) |G st 2.

and S[0u/0n] = ui|g. Here [0u/0n] € Hp'/? = H=1/2(2) is the jump in the
normal derivative across o, and S is the standard acoustic single-layer potential
operator on I', which is an isomorphism from H;'/? = H=1/2(0) to HY/2(02).
We note that the behaviour of [0u/dn] near 012 is well understood when 2 is C*
[9], and in particular [Qu/dn] € L*(£2) so that (3) is well-defined. Similarly [9], u
satisfies SPN iff

(@ uw) = e+ [ D)), v e D.

and T[u] = —(0u’/0n)|o. Here [u] € HY/* = H'/2(£2) is the jump in the trace of
u across I, and T is the standard acoustic hypersingular integral operator on I,
an isomorphism from H}/Q = H'2(0) to H~Y/%(0).

S and T are both isomorphisms. It is less well appreciated, though the more
difficult hypersingular case is shown already in [5], that S and T have the stronger
property that they are both coercive. In particular, in the case that 2 = 2 :=
{x = (#,0): |#| < R} and I' = I'g := g, it holds that

(5)  1S6.0) = Caldlr, and (T 8)] = crlldl ey

for ¢ € H;}:m, (NS H}f, where (-, ) is the usual extension of the inner product
on L?(I's) to a sesquilinear form on H*(I's) x H*(I'») and Cg, cr are positive
constants depending only on k and R. This implies, of course, by the Lax-Milgram
lemma, that the variational forms of these integral equations have exactly one
solution. These variational forms are to find [Qu/dn] € H;;/ * and [u] € H}g 2,
respectively, such that

(6)

(S[Ou/on], 6) = (u', ), V¢ € Hp'* and (TTul,v) = —(9u’/On,v), Yy € H.

These observations immediately give us well-posedness of variational formula-
tions of integral equations on arbitrary bounded open or closed subsets of ['.
For any such subset I' is contained in I'p for some R > 0. These variational
formulations are (6) with H}, replaced by Hj. C Hj,, in the case that I' C I'g is
closed, and (6) with H}, replaced by H(I') C Hf, in the case that I' C I'g is
open. It is immediate from (5) and the Lax-Milgram lemma that these variational
formulations are well-posed. This gives the proof of most of the following theorem.
In this theorem v;u and y_u denote traces of u on I, the traces taken from the
upper and lower half-spaces respectively, and similarly 0:Fu are normal derivatives
of u on I, taken from above and below.
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Theorem 1. In the case that I' C I'g is closed, the variational formulations
(6), with H?;/Q replaced by Hljfl/Q, have exactly one solution, and u given by (3)
satisfies SPD, with the boundary condition understood in the sense that vLu €
HY?(I'yo \ I), while u given by (4) satisfies SPN, with the boundary condition
understood in the sense that Ofu € H=Y?(I'no \ I'). In the case that I' C I'g
is open, the variational formulations (6), with H?E;/Q replaced by HE'/2(I'"), have
exactly one solution, and u given by (3) satisfies SPD, with the boundary condition
understood in the sense that yyu = 0 on I', while u given by (4) satisfies SPN,
with the boundary condition understood in the sense that 83% =0onlI.

We note that, in general, the integral in the representation (3) has to be in-
terpreted as a duality pairing. The proof that (3) and (4) satisfy the boundary
conditions in the sense indicated depends on the following characterizations of dual
spaces, that, if I" is open, then

(H*(D) = H*(I), (H*(I)"=H*(I),
in the sense that the natural embeddings are unitary isomorphisms. Similarly,
(Hp)' = B (L \ D), (B (T \ 1)) = HE,

where here the superscript L denotes the orthogonal complement. In the case
that I" is C° the first of these identifications is known, e.g., [7], but otherwise
these results may be new.

To illustrate the application of the theorem to a fractal scatterer, choose o > 2,
and let £, = a™F, for k =0,1,.... Set Ey := [0,4]. Let E; be the set obtained by
removing an open interval from the middle of Ey to leave two closed intervals of
length ¢1, F> the set obtained by removing an open interval from the middle of the
two intervals comprising F; to leave 4 closed intervals of length ¢5, and similarly
define E3, Fj, ..., so that Ej, is a union of 2¥ disjoint closed intervals of length
l. Finally, let I := N2k, so that E is the classic “middle third” Cantor set
in the case a = 3. Clearly Ej has Lebesgue measure m(Ey) = (2/a)k, so that
m(E) = 0. A more refined measure of the size of E is given by computing its
Hausdorff dimension which is [4] dimg (E) = log 2/ log a.

We will consider first scattering in 3D (d = 3) by the closed screen I' that
is the “Cantor dust”, I' = {(z1,22,0) : z; € E,j = 1,2}, which has Hausdorff
dimension [4] dimgy (I") = 2log 2/ log . The relevance of the Hausdorff dimension
is the following result [1, 6].

Lemma 1. Suppose C is a closed subset of R™, for some m € N. If 0 < s < m/2
and H;® = {0}, then dimy(C) < m — 2s. Conwversely, if 0 < s < m/2 and
dimy (C) <m — 2s, then H;® = {0}. If s > 0 and m(C) = 0 then H¢ = {0}.

It might be thought that the screen I', which has zero surface Lebesgue measure,
is invisible to the incident field, i.e., that u® = 0. For our variational formulation,
in which we look for a solution [u] € H}/Q, this is the case for SPN as, by the above
lemma, H}/Q = {0}. For SPD the situation is more subtle. The above lemma,
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plus other arguments specific to the Cantor set [1], show that H;l/Q = {0} iff
dimg (I') < 1. This is the proof of most of the following result.

Corollary 1. In the case that I' is the Cantor dust screen, which has m(I") =0
and dimpy (I') = 2log 2/ log «, the solution to our variational formulation of SPN
isu=u'; if @ > 4 this is also the solution to our variational formulation of SPD.
If 2 < a < 4 there are incident fields u® for which u® # 0 so that u # u’.

We note that, in particular, in the case SPD with 0 < o < 2, u® # 0 when-
ever u' given by (1) is such that yu’ has a component in H/2(I',, \ I')*. Since
HY> (I, \I)* C H}I/f and the traces of the incident fields of the form (1) are

dense in H}é 2, there are many such incident fields.
As a final example let us consider the variational formulation of SPN for the
cases: I' =14 :=[0,1]% ' =Ty := (0,1)% ' = I3 := (0,1)?\ E%. Clearly I is

closed and I and I3 are open, with Iy = I'; = I'1. Let u; denote the solution to
our integral equation variational formulation of SPN when I' = I';. Then, since

H}f = H'Y2(I) (since Iy is C°) it follows that u; = up. The question as to
whether us = ug is answered by the following result.

Theorem 2. Suppose I'y C I}, are bounded open subsets of I, let C = I}y \ I,
and let ug, and up denote the solutions to our variational formulation of SPN for
I' = I, and I}, respectively. Then the following are equivalent: (i) HY/?(I,) =
HY2(Ly); (i) H51/2 = {0}; (i) for every incident field (1) it holds that ue = up.

This theorem and the observations in and immediately above Corollary 1 imply
that us = ug for every incident field (1) iff @ > 4. Thus, if 2 < a < 4, there are
incident fields for which us # u; although I's = I't and m(I} \ I'3) = 0.

We refer the reader to [3] for further details.
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Acoustic Reverse Time Migration for Extended Obstacles
ZHIMING CHEN
(joint work with Junging Chen, and Guanghui Huang)

We propose and study an imaging algorithm to find the support of an unknown
obstacle embedded in a known background medium from a knowledge of scattered
acoustic waves measured on a given acquisition surface which is assumed to be far
away from the obstacle.

Let the obstacle occupy a bounded Lipschitz domain D C R? with v the unit
outer normal to its boundary I'p. We assume the incident wave is emitted by a
point source located at x5 on a closed surface I's away from the obstacle. For pen-
etrable obstacles D, the measured wave u is the solution of the following acoustic
scattering problem:

(1) Au+ E*n(z)u = =6, ()  in R?
(2) ﬁ(%—iku)—)O asr — 00, r= |z,
r

where k > 0 is the wave number, n(x) € L*°(D) is a positive scalar function
supported in D, d,, is the Dirac source located at 5. The condition (2) is the
well-known Sommerfeld radiation condition. For non-penetrable obstacles D, the
measured wave u is the solution of the following scattering problem:

(3) Au+ k*u = —6,_ (z) in R?
(4) u=0 or %qLik)\(z)u:O on I'p,
v
ou .
(5) Vr Eflku —0 asr—oo, r=|x|

where A\(z) > 0 is a bounded function on I'p. The Dirichlet boundary condition
uw = 0 on I'p corresponds to the sound soft obstacle. The second condition on
I'p in (4) is the impedance condition and it reduces to the sound hard obstacle
when A(z) = 0. The existence and uniqueness of the problem (1)-(2) such that
u® = u—u’ in HL (R?) and the problem (3)-(5) such that u® = u—u’ in H}_(R?\D)
is well-known [11, 18, 6], where u'(z) = iHél)(ld:c — x4]) is the fundamental
solution of the Helmholtz equation, Hél)(z) is the Hankle function of the first
type and order zero.

The direct methods for solving inverse scattering problems have drawn consid-
erable interests in the literature in recent years. We refer to the MUItiple SIgnal
Classification (MUSIC) method in [21, 13, 5, 1], the linear sampling method [10],
the factorization method [16], and the point source method [19]. The reverse time
migration (RTM) or the closely related depth migration methods are nowadays
are widely used in exploration geophysics [2, 9]. The analysis of the migration
method is usually based on the high frequency assumption [3] or small inclusion
assumption [14].
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We provide a new mathematical understanding of the RT'M method for extended
obstacles without the assumption of geometric optics approximation. We study the
resolution of the RTM method for both penetrable and non-penetrable obstacles.
As the outcome of our resolution analysis we propose to use the imaginary part of
the cross-correlation RTM functional. We show that this new imaging functional
enjoys the nice feature that it is always positive and thus may have better stability
properties.

Now we introduce the RTM method for inverse scattering problems. We assume
that there are Ny transducers uniformly distributed on I's = 0B and N, trans-
ducers uniformly distributed on I, = dB,. B, and B, are the circles of radius Ry
and R,, respectively. We denote by (2 the sampling domain in which the obstacle
is sought. We assume the obstacle D C §2 and {2 is inside in (2, §2,.

Let G(z,y) be the fundamental solution of the Helmholtz equation

AG(z,y) + k*G(z,y) = —0,(zr) in R%

Let u'(x,z5) = G(x, z5) be the incident wave and u®(z,, zs) = u(x,, xs)—u' (2, Ts)
be the scattered field measured at x,., where u(z, x) is the solution of the problem
either (1)-(2) or (3)-(5).

Algorithm 1. (REVERSE TIME MIGRATION ALGORITHM)

Given the data u®(x,,xs) which is the measurement of the scattered field at x,
when the source is emitted at rs, s =1,...,Ns andr =1,..., N,.

1° Back-propagation: For s = 1,..., Ns, compute the solution v, of the following
problem:

N
o L
(6) Avy(z, x5) + By (2, 25) = |N | us (T, 25)0p, (r)  in R?,
T or=1

o, .
(7) V|l = —ikv, | =0 asr — co.

or
2° Cross-correlation: For z € {2, compute

1]

(8) I(z) = k? -Im{ﬁ;uz(z,zs)vb(z,xs)}.

The imaging functional I(z) is a good trapezoid quadrature approximation of
the following continuous functional:

9) I(z) = —k? Im/F /F G(z,25)G (2, xr)u®(xpr, s )ds(xs)ds(z,) Vz € §2.

Theorem 3. For any z € (2, let Y(x, z) be the radiation solution of the Helmholtz
equation with penetrable scatterer D:

(10) A+ E*n(z)p = —k*(n(z) — 1) ImG(x,2)  in RZ
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Then if the measured field u® = u — u’ with u satisfying the problem (1)-(2), we
have

I(z) = k/s oo (%, 2)2di +w;(2)  Vz € £,

where VYoo (Z,2) is the far field pattern of the solution V(x,z) and ||w;| fe (o) <
C(R;'+R).

Theorem 4. For any z € (2, let Y(x, z) be the radiation solution of the Helmholtz
equation

Ap(z, 2) + k2 (2, 2) =0 in R\ D,
Y(x,z) = —ImG(z,z) onIp.

Then if the measured field u® = u — u® with u satisfying the problem (3)-(5) with
the Dirichlet condition in (4), we have

I(z) = k:/s oo (2, 2)|2di +w;(2) V2 € 02,

where Voo (Z,2) is the far field pattern of the solution ¥(x,z) and ||w;| fe (o) <
C(R;'+R).

We refer to [7] for the proof of the theorems and extensive numerical experiments
and [8] for the extension of the algorithm to electromagnetic waves.
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Negative materials and corners in electromagnetism
Lucas CHESNEL

(joint work with Anne-Sophie Bonnet-Ben Dhia, Camille Carvalho, Patrick
Ciarlet, Xavier Claeys and Sergei Nazarov)

In electromagnetism, recent years have seen a growing interest in the use of
negative materials in technologies. Negative materials are materials that can be
modeled for certain ranges of frequencies, neglecting the dissipation, by real neg-
ative physical parameters (permittivity ¢ and/or permeability ). To summarize,
there are two major families of negative materials. The negative metamaterials
are complex structures made of small resonators, chosen so that the macroscopic
medium behave as if its physical parameters were negative. For a mathematical
justification of the homogenization process, we refer the reader for example to
[6]. Among these materials, we distinguish the double negative metamaterials,
also called the left-handed materials for which we have both ¢ < 0 and p < 0.
Metals in visible range constitute the second family of negative materials. They
are used especially in plasmonic technologies [1, 7, 14, 10] which would allow im-
portant advances in miniaturization. In this context, a key issue is to be able to
manipulate light and in particular, to focus energy in specific areas of space. To
do this, physicists use metallic devices with corners and edges [13, 2, 12]. This
process raises challenging questions in the theoretical and numerical study of time
harmonic Maxwell’s equations. In this note, we investigate the behaviour of the
electromagnetic field for a slightly rounded corner. We work on a rather simple
setting but it foreshadows the general case. We highlight an unusual instability
phenomenon for this problem in some configurations: when the interface between
the two materials presents a rounded corner, it can happen that the solution de-
pends critically on the value of the rounding parameter.
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FIGURE 1. Domain 2.

1. NUMERICAL OBSERVATIONS

Let us denote (r,0) the polar coordinates centered at the origin O. Consider
d € (0;1) and define (see Figure 1) the domains:

Q25 :={(rcosf,rsinf) |6 <r<1,m/4<0<m};
2° :={(rcosf,rsinf) |6 <r<1, 0<0<mn/d};
2° :={(rcosf,rsinf)|d <r<1, 0<6<n}.

We define the function 09 : 2° — R by 0 = oy in 29, where 0, > 0and o_ <0
are constants. We shall focus on the problem:

1) Find u® € H§(£2°) such that
- (0.5vu5) = fa

where H}(2?) := {v € H'(£2?) s.t. v|yns = 0}. Notice that problem (1) is not
standard because the sign of ¢° changes on §2°. We choose a source term f €
L2($2°) whose support does not meet O and we try to approximate the solution of
problem (1), assuming it is uniquely defined, by a classical finite element method.
Concerning the discretization of problem (1), we refer the reader to [5, 11, 8].
We call ui the numerical solution and we make ¢ tends to zero. The results are
displayed on Figure 2. For a contrast k, := o_/o4 = —1.0001, the sequence
(|‘U}6LHH(1)(Q(S))6 is relatively stable with respect to d, for § small enough. For k, :=
o_/oy = —0.9999, it looks that there exists of sequence of values of ¢, which
accumulates in zero, such that problem (1) is not well-posed. In other words, it
seems that the solution of problem (1) is not stable with respect to ¢ when § tends
to zero. The goal of the present note is to understand these two observations.

2. PROPERTIES OF THE PROBLEM FOR ¢ =0
We associate with problem (1) the continuous linear operator A° : H}(£2?) —
H=1(£29) defined by (A%u,v)ns = (62 Vu, Vo) s, Yu,v € H§(£2°). As it is known
from [3], A° is a Fredholm operator of index 0 if and only if ko := 0_ /oy # —1,
as the interface X9 := ﬁi N ﬁi is smooth and meets 942° orthogonally.

For 6 = 0 though, the interface no longer meets 9¢2° perpendicularly. In the
sequel, we write A, 2 and o instead of A", 2° and 0. As shown in [3], there
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FI1GURE 2. Evolution of HuiHHé(Qs) w.r.t. 1 —4. On the left, we
take 0 = 1 and o_ = —1.0001. On the right, we take oy =1
and o_ = —0.9999.

exist values of the contrasts k, = o_ /oy for which the operator A fails to be
of Fredholm type. More precisely, for the chosen configuration, A is a Fredholm
operator (and actually, an isomorphism) if and only if, k, < 0 does not belong to
the critical interval [—1;—1/3].

* When k, = —1.0001 ¢ [—1;—1/3], A is an isomorphism (c.f. [3]). In this case,
we can prove that A% is an isomorphism for § small enough. Moreover, defining
u® = (A°)71f and u = A~! f, we can show that the sequence (u’) converges to u
for the H! norm. This explains the left curve of Figure 2.

* When s, = —0.9999 € [-1;-1/3], A is not of Fredholm type (c.f. [3]). In
this configuration, there is a qualitative difference between problem (1) for 6 > 0,
and problem (1) for § = 0. In [4], we define a new functional framework to
restore Fredholmness for the limit problem. More precisely, we prove that, for
ke € (—1;—1/3) the operator AT : Vg — V(£2)* defined by (ATu,v)p =
(oVu,Vv)g, Yu € VI, v € 65°(£2), is an isomorphism for all 3 € (0;2). In
this notation, V7 := span{s™} @ VL ;(£2), where sT € L?(£2) \ H'(£2) is a singular
function at O and V! 5(£2) is the completion of €5°(§2) for the weighted norm
- vty = (P9 - 2y + 1 a2

3. ASYMPTOTIC EXPANSION OF THE SOLUTION INSIDE THE CRITICAL INTERVAL

For a contrast inside the critical interval, the exotic functional framework intro-
duced for the limit problem leads to two surprising phenomena in the asymptotic
expansion of the solution of problem (1). First, when we proceed to a usual
matched asymptotic expansion method, we observe that we can define an asymp-
totic expansion of the solution u® only for

0 € Ladm = (O; 1) \ Frorb  With Fop 1= U 51;6%
keN
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04,00 being two numbers of (0;1). Notice that 0 is an accumulation point for
Fiorb. For a € (0;1/2), we define I(a) := [Jyen[6F17%80; 05T 00] C Fadm. In
[9], we prove the following result:

Proposition 1.  Let € (0;2) and f € Vj(2)*. There exists & such that
problem (1) is uniquely solvable for all § € (0;00) N1(cx), with o € (0;1/2). More-
over, we can build an approzimation 1’ € H(2°) of u® such that, for all ¢ in
(0;8), V8 € (0;60) NI(c), there holds

lu® = @ llus sy < €6 f vy,

where ¢ > 0 is a constant independent of 6 and f.

The second original phenomenon in this asymptotic expansion concerns the ap-
proximation @° introduced in Proposition 1. The function 4’ depends on § and its
far field does not converge to the far field of (A*)™1f when § — 0, even for the
L2 norm . This proves that the solution of problem (1), when it is well-defined, is
unstable with respect to d.

4. DISCUSSION

In this note, we have considered a special geometry for £2° because it simplifies
the numerical calculations of the first paragraph. However, we observe exactly the
same curiosities for a rounded corner: when the contrast lies inside the critical
interval, the solution of problem (1), which is defined except for a sequence of
values of  which tends to 0, depends critically on the rounding parameter. From
a physical point of view, one may wonder what happens in a neighbourhood of the
corner...
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A Mortar Element Method for the Electric Field Integral Equation
KrisTor COOLS
(joint work with Francesco P. Andriulli, Eric Michielssen)

Boundary element methods are a very versatile and powerful modeling tool for the
scattering of time-harmonic electromagnetic waves by perfect electrical conductors
[8]. Their increase in popularity is due to the availability of fast algorithms such as
the fast multipole algorithm [7], the multilevel matrix decomposition or butterfly
algorithm [10], and the adaptive integral method [3], which reduce the solution
process to a series of matrix vector multiplication requiring almost linear order
computations on one hand, and preconditioning methods such as multi-resolution
techniques (e.g. [2]), and Calderon preconditioning (see e.g. [5, 4, 1]), which
minimize the number of matrix vector multiplication required to reach a solution
on the other hand.

To optimally refine simulations based on a posteriori error analysis (see e.g. [11])
and to parallelize the computations in the most flexible way [6], it would be advan-
tageous to be able to construct the mesh separately on all subcomponents of the
scatterer. The thus constructed global mesh would be non conforming. Recently,
non-overlapping domain decomposition methods for boundary integral equations
have been introduced. In [12], a method for scattering from non-penetrable closed
conductors was put forward. For scattering problems in acoustics, mortar element
based algorithms have been shown to exhibit near (quasi-)optimal convergence
properties [9]. In this contribution, a boundary mortar element method for the
electric field integral equation (EFIE) is introduced that allows to find the solu-
tion of the scattering problem on a non-conforming mesh. The algorithm is fit to
deal with junctions, i.e. curves where three or more PEC sheets meet. Until now,
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junctions have been dealt with in an ad hoc fashion. For the most general case
that can be handled, see e.g. [13].

Consider a perfectly electrically conducting object with surface I' that can be
partitioned in a set of B surfaces or sheets I;. The boundary of each blade I;
comprises J; curves or junctions 7;;. Two sheets are either disjunct, or they meet
at the union of a number of junctions 7;;. The junctions can be enumerated after a
suitable labeling resulting in the so called skeleton of the decomposition (v;);_; in
which each junction occurs only once. The structure is embedded in a background
medium characterized by a permittivity ¢, a permeability i, and the corresponding
wave number k = w,/ep and impedance n = \/g .

Solving the electric field integral equation, which models scattering of e’ by I,
amounts to finding the current j defined on I" that radiates a scattered field e®
such that the total field e = e’ + e® has vanishing tangential components on I
The solution j is searched for in the space X of currents k that are divergence
conforming on each sheet, that have vanishing normal components at 91", and that
have continuous normal components at each of the junctions, i.e.

B
(1) > k=0,
=1

where m; is the unit vector field defined on 917, tangential to I; and normal to
0T, pointing outwards with respect to I75.
The scattered field on I" should cancel the incident field e’:

1 1,
(2) %gradeivj—iij:—Eez(r),VTGF
with
] e—iklr—r'| o .
(3) S)r Z/Fmﬂ(T ) dr

Equation (2) is tested with all k in X. Because of (1), partial integration does
not generate junction terms and the following variational formulation for the EFIE
results: find j in X, such that for any k in X:

e

1 _
(4) tlks ) = = 5 (divk, S div ) — ik (k S5)p = = (k,e) .,

In the setting of mortar element methods, the continuity constraints on 3 and
k are relaxed. Partial integration now does lead to junction terms:

(5) (k. §) + b6, k) = f% (k. &) .

B
(6) b(¢, k) = <¢,Zmi : k;> :
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(b)

FIGURE 1. (a) Basis for the Raviart-Thomas space defined on
I;. DoFs are associated to internal and junction edges, not to
boundary edges. (b) Basis for the mortar finite element space.
The functions are continuous, piecewise linear and defined sub-
ordinate to the dual mesh. Their value on the outer segments of
the barycentric refinement of the mesh is chosen such that the
constant function is included in the set.

where ¢ = %S div 7. The continuity of j is explicitly imposed by requiring that

B
(7) gw,Zmi ki) =0

for all 7 in the space Y of functions continuous on all 7;;. This leads to the
following saddle point formulation: find (7, ¢) in X x Y such that

HEk,j) + b(ok) = f% (k.e') ..

b1, 5) =0,

for all (k,7) in X xY.

Equation (8) is discretized by constructing a triangular mesh 7; 5, for each of
the sheets ;. The trial and testing functions j, k are chosen to be in the finite
element space of Raviart-Thomas functions on each of the sheets. The normal
components are forced to zero on the boundary of I', but not on the the junctions
~v; (Fig. 1(a)). The traces of 7; on ~;; are denoted 7;;. For a given 7; only the
finest trace mesh is retained and is denoted 7;. The dual of this mesh as realized
by its barycentric refinement is denoted TJ/-. The trial and testing functions ¢,y
are chosen in the space Y} of continuous piecewise linear functions on the dual
mesh 7;. The degrees of freedom are attached to the vertices of the dual mesh
(i.e. the segments of the primal mesh), and the value of the functions on the outer
segments of the barycentric refinement is chosen in such a way that the constant
function is contained is the finite element space (Fig. 1(b)).

As an example, scattering of the electric field

(9) el(r)=ge 5T

(8)
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FIGURE 2. Classic EFIE. FIGURE 3. Mortar EFIE.

by a metallic square sheet will be considered. This case is of interest because the
exact solution for the current density exhibits a singularity at the boundary of I'.
The mortar element methods allows to refine the mesh in the neighbourhood of

the

boundary without refining the interior of the sheet. In Fig. 2 and Fig. 3 it can

be seen that the local refinement has the desired effect: the current distribution
on the boundary is refined, while the values in the interior of the sheet remain
virtually unchanged.
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On the inf-sup constant of the divergence alias LBB constant
MONIQUE DAUGE
(joint work with Martin Costabel)

Note: This presentation is mainly based on our paper [9]. It is also related with
the survey (in preparation) “About the inf-sup constant of the divergence” by C.
BERNARDI, V. GIRAULT and the authors.

1. THE CONSTANT OF INTEREST AND SOME ELEMENTARY PROPERTIES

Here we only consider bounded connected domains £2 of R¢, d > 1. Elements of
R? are denoted by & = (x1,...,24). For such a domain {2, the inf-sup constant
of the divergence associated with Dirichlet boundary conditions, also called LBB
constant after LADYZHENSKAYA, BABUSKA [2] and BREZZI [5], is defined as

(1) B(2)= inf (dive,q),

aerz(@) vemy@y |vl g llally g

Here L2(§2) stands for the space of square integrable scalar functions ¢ with
zero mean value in {2 endowed with its natural norm || - [[ | , and natural scalar
product (-,-), and Hg(£2)¢ is the standard H' Sobolev space of vector functions
v = (v1,...,vq) with square integrable gradients and zero traces on the boundary,
S . d d 2
endowed with its natural semi-norm |v| Lo defined as (341 > 25—y [0z vk 019)1/2.
Since {2 is bounded, by virtue of the Poincaré inequality, the above semi-norm is
equivalent to the usual norm in H!(£2)<.
We list some elementary properties of 5(£2):
(a) In any dimension d > 1, 8(£2) > 0,
(b) In any dimension d > 1, 8(£2) < 1, because of the identity

2 2 . 2
Vo Hy(Q), Jol) = lleuro]) , + [ divell)

(¢) f d=1, £ is a finite interval and 5(£2) =1,
(d) In any dimension d > 1, using a Piola transform it is easy to show that

B(£2) is invariant by translations, dilations, symmetries and rotations. In
other words, 5(£2) depends only on the shape of (2.
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2. POSITIVENESS OF THE LBB CONSTANT

The constant 5({2) is positive for Lipschitz domains [20], weakly Lipschitz do-
mains (see [17, §1.2.1] for the distinction between Lipschitz and weakly Lipschitz),
and John domains [1] (which include some domains with a fractal boundary). The
proof is based on various constructions of a right inverse for the divergence op-
erator, see [4, 15, 1]. In contrast, domains with an external cusp (or thin peak)
satisfy B(£2) = 0, see [24].

3. RELATION WITH THE SCHUR COMPLEMENT OF THE STOKES OPERATOR

The Schur complement S of the Stokes operator is defined as
S: L2() — L2(92)
q — div A7 Vyq.
Here A~ is the inverse of the Dirichlet vector Laplacian A acting from H{(£2)?
onto H~1(£2)4. The operator S is bounded self-adjoint, non-negative. But it is
not compact, nor its resolvent. It is of order 0. Let o({2) be the bottom of its
spectrum. There holds

(2) a(£2) = B(2)%.
The associated eigenvalue problem can be phrased as a spectral Stokes problem—
with v € H}(2)? and p € L(92),
—-Av+Vp = 0,
(3) { divo = op.

Let G(S) and Gess(S) be the spectrum and the essential spectrum of S.

4. RELATION WITH THE COSSERAT SPECTRUM

Let us introduce the family of operators o — L,

L: Hol(ﬂ)d — H‘l(Q)d
v — ocAv —Vdivo

The Cosserat spectrum (after COSSERAT brothers [7, 8]) &(L) [essential spectrum
Gess(L)] is the set of o € R such that £, is not invertible [£, is not Fredholm)].
There holds

(4) G(L) =6(S)U{0} and Ges(L) = Gess(S) U {0}.
The operator £ has non empty essential spectrum: The points 0, % and 1 always
belong to Gess(L) [19]. If the domain {2 has a smooth boundary, these are the
only elements of Gegs(L). If 2 is a polygonal domain of R?, Geg(L) is an interval
of the form [% — b, % + b] with a positive b depending on the corner openings of {2
[10].

A consequence is that for any domain {2

B(£2)* <

N~
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Explicit calculations show that 3(£2)? = % for the disc £2 C R?, and more generally
B(£2)* = L if 2 is a ball in R? [10].

5. RELATION WITH THE FRIEDRICHS CONSTANT (DIMENSION d = 2)

Let F(§2) denote the space of complex valued L?(£2) holomorphic functions and
let Fo(£2) be its subspace of functions with mean value 0. After [14] the Friedrichs
constant I'(§2) € RU{oo} is the smallest constant I” such that for all h+ig € Fo(£2)

2

2
||h||L2(Q) S FHgHLQ(_Q) °

Theorem 1 ([18], hypotheses fixed in [9]). Let £2 be any bounded connected domain
in R?. The LBB constant 3(£2) is positive if and only if I'(2) is finite and

1

F@)+1= 555

6. RELATION WITH THE HORGAN-PAYNE ANGLE (DIMENSION d = 2)

Let £2 be strictly star-shaped, which means that there is an open ball B C {2 such
that any segment with one end in B and the other in (2, is contained in 2. Let O
be the center of B and (r, ) be polar coordinates centered at O. Let 8 — r = f(6)
be the polar parametrization of the boundary 942, defined on R/27Z =: T. Since
12 is strictly star-shaped, f belongs to W1>°(T). We assume without restriction
that maxger f(0) = 1. After [18], we introduce the function P of § € T and of a
parameter « € (0,1) aimed at optimizing an upper bound for I'({2)

£'(0)?
7 (1 7 o)
We denote by m(2) the original bound of [18]

(5) m(2) = Selé%'l? { B (SHL) P(a, 9)}
T 1(6)2

and by M(£2) our modified Horgan-Payne like bound

(0,1) x T > (,0) — P(c,0) =

(6) M(2)= inf { sup P(a,@)}
ae(0,1) ~ 0€T
The quantity M (£2) is always larger than m({2).
Let w({2) be the “Horgan-Payne angle” introduced by [23]
) -1
w(£2) = arccos (%) .
This angle has a simple geometrical interpretation as the minimal angle between
radius [OA] and tangent along 012 at A, for A running in 9. It is easy to see
that sin@ = (m(£2) + 1)~'/2. Then, by virtue of Theorem 1, I'(£2) < m(£2) if
and only if 3(§2) > sin WTQ)
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Theorem 2 ([9]). Any strictly star-shaped domain {2 satisfies the bounds
1
M) +1°

If 2 is an ellipse, a triangle, a rectangle or a regular polygon, then m(2) coincides

with M (£2). Therefore

(7) I(Q)<M(2) and B(2)>

1 N
(8) Q) <m(©@) and B(©Q)> 0 —sin D
m(2)+1 2
As a matter of fact, there exist strictly star-shaped domains such that m < M.
And even more:

Theorem 3 ([9]). There exists a strictly star-shaped domain 2 C R? such that
w(2)
5

Counterexamples are provided by symmetric domains with a narrow pass for
which we have proved an upper bound for 3(£2) (this can be related to the fact
that elongated domains have a small 8 [6, 21, 11, 12]). This proves that the
original result of [18] stating that (8) is valid for any strictly star-shaped domains
is erroneous. Nevertheless our positive result of Theorem 2 is still in the spirit of
[18] and allows to prove a general simple bound from below for 3({2) that realizes
an improvement of [13] for strictly star-shaped two-dimensional domains.

Though related, discrete inf-sup conditions are a rather different story. Now
the choice of distinct discrete spaces for scalar and vector unknowns comes into
play, see [16, 3, 22] among many others...

9) Ir(2)>m(2) ie p(2)<sin
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DPG Method, an Overview. Global Properties of DPG Test Spaces
LESZEK DEMKOWICZ
(joint work with Jesse Chan and Jay Gopalakrishnan)

DPG is a minimum residual method. The presented abstract is an abbrevi-
ated version of [3]. Consider any variational problem,

uelU o Bu=1
b(u,v) =1lv) veV B :U—=V" (Bu,v)=bu,v),ucUveV

where U, V are two Hilbert spaces, and sesquilinear form b(u,v) and | € V' satisfy
the usual conditions for the problem to be well posed.

The original idea behind the Discontinuous Petrov-Galerkin Method with Op-
timal Test Functions proposed in [1] was to employ special test functions that
realize the supremum in the inf-sup condition:

|b(u, v)|

sup ———— > 7yllullv
vz0  lvllv
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or, equivalently, solve the auxiliary variational problem (inversion of Riesz operator
Ry : V=V,
Vs €V
{ (Vsu, 0V)y = b(du, dv) dv eV .

We named the operator T : U — V, du — vsy, the trial-to-test operator, and
the Petrov-Galerkin (PG) method with test space V;, = TUj, the PG method
with optimal test functions. The main point of the idea is that such a method
automatically inherits the stability from the continuous level. If form b(u,v) sat-
isfies the continuous inf-sup condition with constant v on the continuous level
(u € Uyv € V), it satisfies it also on the discrete level for v € Up,v € V},. The
method has remarkable properties, it generates a hermitian and positive-definite
stiffness matrix and delivers the best approximation error in the so-called energy
norm implied by the form and the test norm ||v||y,

[b(u, v)|
[ull & := sup = [[Bullv- .
v lvllv

The method needs no a-posteriori error estimation, it comes with an a-posteriori
error evaluation built-in. The Galerkin error measured in the energy norm equals
residual and so it is available for an unknown exact solution w,

lun, = ull e = |B(un — w)llv: = | Bup — v = | Ry (Bun = Dv ,

provided we can invert the Riesz operator Ry .

All of these properties become less surprising once we realize that the proposed

method is equivalent to the minimum residual method minimizing the residual in
the dual test norm, ||Bup — ||y — min,, ev,,. The perhaps philosophical message
of the story is that the minimum residual method is the most stable version of a
Petrov-Galerkin discretization scheme.
Use of discontinuous test functions makes (an approximate) inversion
of the Riesz operator possible. What makes the whole idea practical is the
use of broken test spaces. Whereas this is possible within classical functional
settings, the idea of ultraweak variational formulation is especially attractive. We
review now quickly the main algebraic points for two important model problems:
convection-dominated diffusion (left) and linear acoustics (right).

Rewrite the problem as a system of first order equations, multiply the individ-
ual equations with test functions, integrate over each element K, integrate both
equations by parts.

—eAu+div(Bu) =f in{2 —Ap—w?p =0 inf2
u =ug onl g—z—i—iwp =iwg onl’
—%U —Vu =0 /7, [, by parts
—div(c — pu) =f /v, [, by parts
u =wug onl
iwp+divu =0 /q, [, by parts
iwu+Vp =0 /v, /K by parts
Up—p =g onl
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Sum up over all elements in the mesh. As usual, index h next to operators V and
div below, is supposed to remind us that the operators are applied elementwise.
The brackets indicate integrals over the mesh skeleton. The trace and flux variables
are declared to be independent unknowns, as indicated by placing “hats” over them.

(o, %T + Vi) + (u,divym — BVRv)  (p,iwg + divpw) + (u,iwv + Vigq)
(S0, ) 4 (=0 + Bou, v) +(un—p,q) + (P, vn+q) Im-
= (f,v) =0

pose boundary conditions by using extension of boundary data to the whole skele-
ton and introducing a new unknown w.

u=1up+w w=0onI Up—p=g+w w=0onIl
(o, %T + Vi) + (u, divyT — BV,0) (p,iwg + divpv) + (u,iwv + Viq)
+(—w, ) + (—opn + Bnu,v) +(, q) + (P, vn + q)
= (f,v)+(uo,v) =(9,9)
Both discussed cases can be written in a concise form using the abstract notation:
(1) (u, Apv) + (W, v) = (f,v) + (uo, v)

=:b((u,w),v) =:l(v)

where u is a group variable, A} is the formal adjoint applied elementwise, and
is the group trace/flux unknown satisfying the homogeneous boundary conditions.

Functional setting is as follows. The field variable u € L?(§2). The unknown (ab-
stract) traces come from the trace of graph space for the (global) strong operator A
defined by the system of first order PDEs, and are measured with the minimum en-
ergy norm extension. Finally, the test functions come from broken graph space for
the adjoint operator, for both discussed examples equal to H'(§2,) x H(div, £2;,).
One can prove that the ultraweak variational formulation is well-posed. Moreover,
if the original operator is bounded below in the L? sense, || Au|| > B||u||, then the
inf-sup constant for the sesquilinear form b((u, w),v) in (1) is O(3). In particular,
if 5 is independent of the perturbation parameter (e or w), so is the inf-sup con-
stant for the ultraweak formulation. This implies a uniform stability of the DPG
method.

Global properties of the optimal broken test spaces. DPG is not a
single method but a methodology. For different test norms we obtain different
corresponding energy norms (in which the DPG method delivers the best approx-
imation). It is natural to ask the question whether we can construct a test norm
to which the corresponding energy norm would coincide with the norm we want,
say the original norm |luly. The answer is provided by Banach Closed Range
Theorem, the optimal norm is given by reversing the order of spaces in the inf-sup
condition:

Jof) = sup 2]
w0 |lullu
In context of the ultraweak formulation, the optimal test norm is unfortunately
non-localizable (it cannot be represented as a sum of norms over elements) and we
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cannot compute with it. However, the proof of well-posedness for the ultraweak
formulation establishes an O(1) equivalence with the adjoint operator graph norm.
It is for that reason that we initially used the term of the quasi-optimal test norm
[2]. Thus the test (scaled) graph norm:

(2) 9]0 = [ A%0]|* + av]®
and the corresponding trial-to-test operator,

(up, Wp) — v =T (up,wp)

veV
{ (Afv, AT 6v) + afv, 6v) = (up, A} dv) + (Wp, 0v) Yov eV

emerge as an optimal choice of the test norm and the resulting optimal test spaces.
Above, index p indicates order of trial element spaces U, Wp for both field variable
u and trace w.

In practice, the inversion of the Riesz operator must be done approximately
using an enriched test space V7 C V. This results in an approzimate trial-to-test
operator T":

(up, Wp) = v ="T"(up, wp)
veVrcV
(Afv, A} 6v) + afv, 6v) = (up, Ajdv) + (W, dv) Yov e V7

Unfortunately, for neither of the discussed problems that seems to be satisfactory.
For convection-dominated diffusion, the optimal test functions corresponding to
the graph norm develop boundary layers and are very difficult to resolve, see [4]
for a detailed discussion. For acoustics the situation is different. With a fixed
number of elements per wavelength and a moderate r, the resolution of optimal
test functions seems to be easy but the theory does not explain the pollution-free
behavior of the method.

This motivates a different interpretation of the DPG method. We begin by in-
troducing the weakly conforming enriched test space for the ultraweak formulation
with continuous test functions:

Vy={veV" : (Wy,v) =0 Yai,} CV"
and the corresponding approzimate global trial-to-test operator:
up = v ="T]uy
vevy
(A, A} ov) + a(v, 0v) = (up, Ajdv) Yoév e V]
One can prove [3, 4] that
TyU, CT7(Up x W) .

Consequently, both globally (impractical) and locally (practical) computed test
functions deliver the same solution w,,.
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The punchline is that DPG can be viewed as a localization technique for com-
puting approzimation to globally optimal test functions:

v satisfies adjoint BC
(A*v, A*0v) + a(v, 0v) = (up, A*dv) Vv : dv satisfies adjoint BC.

In the global setting we can pass with a — 0 in the graph norm (2). The graph
norm is equivalent with ||v||v,o norm with equivalence constants approaching unity
as o — 0. Exact optimal test functions corresponding to the ||v||v,o norm deliver
simply L2-projection. The quasi-conforming approximate optimal test functions
realized implicitly by the DPG method represent a (nonconforming) least-squares
approzimation to these pollution-free test spaces. You might say that the least
squares are working backstage for the DPG method.

The bottom line for the wave propagation problems is the possibility of a new
avenue for trying to explain and possibly improve the performance of the DPG
method through the theory of non-conforming Petrov-Galerkin methods (work in
progress).
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Aide-mémoire: fast multipole and butterfly algorithms
LAURENT DEMANET

This note is an overview of the interpolative framework in which both the fast
multipole method and the butterfly algorithm can be explained. The question
of interest is the fast computation of (a discretization of) integrals of the form
u(z) = [ G(z,y)q(y)dy, where G(z,y) is a kernel such 1/||z — y|| (3D Laplace)
and e**ll*=vll /|2 — y|| (3D Helmholtz).

Consider a dyadic tree partitioning of the domain into target boxes A and
sources boxes B. This construction is standard, see [14]. Two boxes are said
to be well-separated if they are sufficiently far apart in view of their diameter.
What “sufficiently far” means is kernel-dependent, and is a linear-algebraic notion
rather than a geometrical one: A and B are well-separated when the restriction
of G(z,y) to x € A and y € B has a low numerical rank. In what follows we do
not keep track of the various truncation errors. Throughout, we assume that G is
symmetric.
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1. LOW-FREQUENCY INTERPOLATIVE FAST MULTIPOLE METHOD (FMM)

In the Laplace of low-frequency Hemholtz case, two boxes A and B are well-
separated when the distance d(A, B) is larger than a small multiple of their side-
length. In that case we say that they are in the far-field of one another: B € far(A)
if and only if A € far(B).

For each source box B, we define

1) W@ = [ Gy o€ ()
B
For each target box A, we define
2) @) = [ Gy we
far(A)
e An interpolation rule in the x variable,

(3) G(z,y) = ZPf(x)G(xﬁ,y), xz € Ay e far(A),

generates a notion of local expansion. Consider check potentials u;;x at the

nodes x4

A .I'A )
(4) ul = /far( 3y Gt vy

The interpolation rule in = allows to switch from potentials at z7* to po-
tentials everywhere in A: combine (2), (3), (4) to get

(5) ufer(A) (x) = ZPf(x)uﬁ, xz € A

This results in an L2L operation (“translation”), to be used in a downward
pass:

A A Ay A
ul 4= g PP ()’ .
77//

The symbol += indicates that these check potentials are to be added to
those resulting from the M2L operation, see below.
e An interpolation rule in the y variable,

(6) G(x,y) =Y G(z,ym)PE(y),  wefar(B),y € B,

generates a notion of multipole (interpolative) expansion. Consider equiv-
alent densities g2 at the nodes yZ, so that

(7) uP(z) = Z G(z,y2)qB, x € far(B).

The interpolation rule in y allows to switch from densities in B to equiv-
alent densities ¢2: combine (1), (6), (7) to get

(8) Qﬁ:/BPﬁ(y)Q(y)dy-
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In turns, this implies an M2M operation, to be used in an upward pass:
B B, Bc\, Bc
dm = Zzpm(ym’)qm’
c m'
e An M2L conversion rule is

up+=> " Gl yh)an.
m

The symbol += indicates that these check potentials are to be summed
over all B in the interaction list of A (boxes at the same level as A, in its
far-field, and which are not descendants of boxes in the far-field of A,),
and added to the check potential resulting from the L2L operation.

Notice how (5) and (8) are transpose equations of one another, provided the
interpolation rule is the same in z and in y.

Notice also that (3) and (6) are particular ways of generating separated ex-
pansions of blocks of G(z,y), on A X far(A) in the former case, and far(B) x B
in the latter case. The accuracy of these interpolation schemes depend on the
separability properties of blocks of G, and how well the collection of PAZ over n
approximates the alive eigenvectors of G.

2. HIGH-FREQUENCY INTERPOLATIVE BUTTERFLY

The separation condition is much more restrictive in the high-frequency case,
prompting the introduction of a different “butterfly” algorithm:

e The check potentials are split into different contributions coming from
different sources boxes, and denoted u;;‘B; and

e The equivalent densities are split into different contributions generating
potentials in different target boxes, and denoted ¢2B.

The interpolation rules are now valid only for x € A and y € B. The interpo-
lation basis functions depend both on A and on B, and are denoted PAP ().

e An interpolation rule in the x variable,
(9) Glz.y) =) PP (@)Gy.y), w€AyeB,

AB

n o at

generates a notion of local expansion. Consider check potentials u
the nodes

(10) up® :/BG(xﬁ,y)Q(y)dy-

The interpolation rule in x allows to switch from potentials at xﬁ to po-
tentials everywhere in A: combine (1), (9), (10) to get

(11) uP(z) = ZP;:‘B(,%)’LL;?B, x € A.

n
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e An interpolation rule in the y variable,

(12) Gla,y) =Y Gz, ym)Pn"(y), w€AyeB,

generates a notion of multipole (interpolative) expansion. Consider equiv-
alent densities qAB at the nodes y2, so that

(13) ZGwym B, x € A

The interpolation rule in y allows to switch from densities in B to equiv-
alent densities ¢Z: combine (1), (12), (13) to get

(14) g Z/BPn‘?B(y)q(y)dy-

For high-frequency scattering and other oscillatory kernels, we have good sep-
aration if

diam(A) x diam(B) < d(A, B) x A

where d(A, B) is the distance between box centers, and A = 27/k is the wavelength.
The condition on the admissibility of couples of boxes determines the form of

an L2L operation:
R WAL
c n'
An M2M operation is
A,B.
=> > PPl
c m

An M2L conversion is

uA T At
Al 4= ZG wym)am

where B is in the interaction list of A. There is no sum to perform over the
interaction list. The notation AT refers to some ancestor of A; this precaution arises
from the fact that we want A and B on the same level for the M2L translation,
but the u8 and ¢AP are usually available only for boxes at different levels (B at
a higher level than A for u and B at a lower level than A for q).

The choice of interpolation scheme may be dictated by the particular kernel.
An all-purpose choice is to use translated copies of the kernel itself:

PAB ZG T ym dAB

A substitution in (9) reveals that the d coefficients are obtained as the middle
factor of a skeleton decomposition of the (A4, B) block of G,

ZG Y ) dimn G5, ).
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On the far field of the solutions of Helmholtz equations in periodic
waveguide

SonNiA FLIsS
(joint work with Patrick Joly)

The model problem that we consider in this paper is the propagation of a time
harmonic scalar wave in a perfect 2D periodic waveguide. More precisely, we shall
assume that the geometry 2 C R x (0,1) as well as the material properties of
the medium (typically the refractive index) n, € L™(2) - with n, > ¢ > 0 - are
periodic in one direction (without loss of generality, we will suppose the period
equal to 1) :

e 2=1\J,e;,Cp where C, =C + (p,0) and C C (—1/2,1/2) x (0,1)
o ny(z1 +1,22) = np(x1,22), V(x1,22) € 12.
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0000 Qg0O000
1.,

F1GURE 1. Example of waveguide {2 with its periodic geometry
(its boundary is drawn with black lines) and level set of the re-
fractive index (typically n, = 1 in the gray regions and n, = 2 in
the white regions) .

We consider then the outgoing solution of
(1) —Au—aniu:f in 2
d,u=0 on 012

where v is the exterior normal of {2 and the source term f is supposed to be of
compact support in 2.

In order to define what ”outgoing” means in a periodic waveguide, we use the
limiting absorption principle and define the solution u as the limit, if it exists and
in a sense to be precised, when ¢ tends to 0 of u., unique solution in H!(£2) of

P

al/ua =0 on 02

@) {—Aug — (W? +rew)nlu.=f inN

Using the Floquet modes of the periodic medium, we are able to give a semi-
analytic expression of u., show in which sense u. has a limit when ¢ tends to 0
and deduce a semi-analytical expression of this limit, which is by definition the
”outgoing” solution. We investigate then the asymptotic behavior of the solution,
when z; tends to =oco. This enables us to define a radiation condition and show
well-posedness of the Helmholtz equation set in a periodic waveguide.

1. LIMITING ABSORPTION PRINCIPLE

Using the Floquet Bloch Transform in the z;-direction and the well posedness
in H'(§2) of problem (2), it is easy to show that

V($1,$2) c C, Vp S Z,

L [T P ) e
3) u€<w1+pv$2>zw,§/_ﬂ (@)~ P )
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where, for all £ € (—m,m), A\, (€) is the n-th eigenvalue and ¢, (+;§) an associated
eigenvector of the self-adjoint and positive operator

A(g) = —%A
D(A(€)) = {u € H*(C), such that d,u|scron = 0
uw(1/2,12) = eu(—1/2,29) and 0,,u(1/2, x3) = €0, u(—1/2,22)}.
We can easily show that for all n € N and £ € (—m, )
(4) An(€) = An (=€)
In (3), P.(f) is a projector defined by

Vn €N, V¢ € (—m,7), V(z1,22) €C,

(5) Pa(f)(ar,a2:) = (£ 0a(5)) |, puleraai©)

)Lz(C)

where f is the Floquet-Bloch transform of f.

Let us define the finite sets
I(w)={neN, 3¢ (-m,m), W(€) =w’}
and for n € I(k)
En(w) ={& € (=m,m), Ma(§) = *}.

Because of (4), we deduce that if £ is in =, (w), —& is too.

Using the abstract result of [2], or the more explicit result of [1], the limiting
absorption principle can be shown except for a countable set of frequencies

g0 = {w eR*, In e I(w), 36 € Z,(w), X,(€) = o}
Theorem 1. For all w ¢ oy,
Vp € Z, gl_% HU7’LL5||H1(CP) =0

where u is a solution of (1) and defined by
V(z,y) € C, ¥(p,q) € Z,

1 T Pa(f)(@1,7258) e
(6) u(x1 +p,a2) = o= A 'S
! 2 2 ng(:w)/_w An(§) — w?
1 " Pn(f)(.%'l,xg;f) 2 Pn(f)($15$2;€) 2
o 3 [ [ e 3 S raen]

nel(w) EEER (W)
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2. ASYMPTOTIC BEHAVIOUR OF THE GREEN FUNCTION

In the following k ¢ 0g. To prove the asymptotic behavior of the Green function,
the main property is the C*°-regularity of the eigenvalues £ — A, (§) and of the
eigenvectors £ — ¢, (£) with respect to £ for n € I(k). Using [3], such property
holds except for a countable set of frequencies

o0 = {w € R+a dn,m € I(w)a 3¢, )‘n(E) = )‘m(g)}
Then the proof relies on

e analyticity arguments to deal with the first sum, denoted @, in the right
hand side of (6). More precisely, one shows that for all x € C, p € Z and
NeN

w(x1 + p,x2) = O (p_N) ;
e non stationary phase theorem to deal with each principal value, denoted

U(p), of the second sum in the right hand side of (6). More precisely, one
shows that for alln € I(k),z € C,p€ Z and N € N

Po(f)(z1,22;€)

1p€ —N
e T om )

umy(x1 + poaz) = owsign(p) Y
EGETL(W)

Theorem 2. Suppose in the following w ¢ oo U Gg. For allz € C and N € N

Forp>20
(f(vé),@n(';f))wc) N
w(@rtpw) =1 Y Y BRG] on(@1,22;8)eP +0m (p~)
nel(w) €€=y, (w) n
AL (€)>0
Forp <0
(f(-;«E),wn(-;ﬁ))Lz(c) N
u(x1+p, :CQ) = Z Z |)\/ (g)l Sﬁn(SClva;f)ewgﬂLOHl (p_ )
nel(w) €€5n (w) n
A (6)<0

The solution of problem (1) behaves when x — +o00 (resp. © — —o0) as a linear
combination of the Floquet modes ¢, (-,£) which propagate to the right (resp. to
the left) as A, (§) > 0 (resp. A,(§) < 0). Let us remark that because (4), if £ is in
Zn(w), =€ is too and if A\, (&) > 0, we have A\,(—&) < 0. Then for any propagative
Floquet mode which is &é-quasi periodic and propagates to the right, it corresponds
a propagative Floquet mode which is —£-quasi-periodic and propagates to the left.

3. RADIATION CONDITION AND UNIQUENESS OF THE SOLUTION

We use the last result to define a radiation condition and establish, thanks
to arguments used in [4], the well-posedness of the Helmholtz equation set in a
periodic waveguide.
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Definition 1. We say that u satisfies the outgoing radiation condition if and only
if there exist (u;), such thatVx € C,p €N, N € N

u(‘rl ipa‘TQ) = Z Z u’f (Pn(l';§) eng + OHI (p_N)
nel(w) ¢€zp(w)
£X,(€)>0
Theorem 3. Suppose w ¢ oo U Gg. Let u be a solution of

—Auwangu:() in §2
d,u=0 on 02

which satisfies the outgoing radiation condition. Then u = 0.

4. CONCLUSIONS

This analysis is one of the main tool to solve inverse problems in locally per-
turbed periodic waveguide when the data are far field measurements of scattering
problems.

One challenging perspective of this work is to extend these results to periodic
problems in domains which are periodic and infinite in at least 2 directions.
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Finite Element Heterogeneous Multiscale Method for the Wave
Equation: Long Time Effects

MAaRrcus J. GROTE
(joint work with Assyr Abdulle, and Christian Stohrer)

1. INTRODUCTION

For limited time the propagation of waves in a highly oscillatory medium is
well-described by the non-dispersive homogenized wave equation. With increasing
time, however, the true solution deviates from the classical homogenization limit,
as a large secondary wave train develops unexpectedly. Here, we propose a new
finite element heterogeneous multiscale method (FE-HMM), which captures not
only the short-time macroscale behavior of the wave field but also those secondary
long-time dispersive effects.
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2. LoNG-TIME WAVE PROPAGATION

Let 2 C R™ be a domain and T' > 0. We consider the wave equation

opu® =V - (a°Vu') =F in 2x(0,7),
(1) u®(x,0) = f(x) in £,
O (,0) = gr) in 2,

where af(z) € (L*°(£2))%*? is symmetric, uniformly elliptic, and bounded. Here
€ > 0 represents a small scale in the problem, which we cannot afford to fully
resolve and thus characterizes the multiscale nature of a®(x). With appropriate
Dirichlet or periodic boundary conditions, the solution u° is uniquely determined
for every € > 0.

2.1. Classical homogenization. According to classical homogenization theory,
u® converges to the solution u® of the “homogenized” wave equation as € — 0,

8ttu0 - V- ((IOVUO) = F,

yet the homogenized tensor (or squared velocity field) a” can only rarely be com-
puted explicitly. Although u° approximates u¢ for short times in the L2-norm, it
becomes increasingly inadequate at later times T ~ €72, since it neglects micro-
scopic dispersive effects that accumulate over time, as shown in Figure 1. Here
we consider (1) in 2 = (—1,1) with periodic boundary conditions, let u(x,0) be a
Gaussian pulse with zero initial velocity and set

e ) T . 1
(2) a —\/i—i—sm(QWE) with € = 55"
In Figure 1, the reference solution of (1)—(2) corresponds to a direct numerical
simulation (DNS), where the micro-scale is fully resolved. After one revolution
(T = 2), the homogenized and the DNS solution coincide. After fifty revolutions
(T = 100), however, the DNS displays dispersive effects, which the homogenized
solution fails to capture.

2.2. Effective dispersive equation. Various formal asymptotic arguments were
derived to elucidate that peculiar inherently dispersive long-time behavior of waves
propagating through a strongly heterogeneous periodic medium [1]. An effective
equation that captures those dispersive effects was recently derived in [2] for the
one-dimensional case when a® is e-periodic:

(3) Ot (u™ — €20 0,pu™) — a%0,,u™ = F.

Again, a® denotes the homogenized effective coefficient from classical homogeniza-
tion theory whereas b > 0 denotes a distinct constant. As shown in Figure 1, u®
and u°f essentially coincide both at early and later times.
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FIGURE 1. Reference (ref.), homogenized (hom.) and effective
(eff.) solution: short-time T' = 2 (left), and long-time 7' = 100
(right).

3. FE HETEROGENEOUS MULTISCALE METHOD

n [3], the FE-HMM for elliptic problems [4] was extended to the time dependent
wave equation. It was shown to converge to u® at finite times, yet it also fails to
capture long-time dispersive effects in the true solution. To incorporate those
dispersive effects, we not only need an effective bilinear form but also an effective
inner product, akin to the weak formulation of (3). Both require the numerical
solutions of micro problems on sampling domains K of size § proportional to €.
An alternative HMM scheme, based on the finite difference approximation of an
effective flux, was proposed in [5]. Since it is based on an effective model [2], which
is ill-posed, appropriate regularization techniques need to be implemented.

We now give a brief description of our new FE-HMM scheme. First, we generate
a macro triangulation Ty and choose an appropriate macro FE space S({2, Ty ).
By macro we mean that H > ¢ is allowed. Within each macro element K € Ty we
choose two quadrature formulas {2 j, wi ;} and {zf ;,wf ;}. The HMM solution
ug is given by the following variational problem:

Find ug : [0,T] = S(£2, Tur) such that
(Owum,vi)Q + Bu(um,vu) = (F,vy)
for all vy € S(2,Ty) and,

ur(0) = fu, Oup(0) = gy in £2,

(4)

where the initial data fy and gy are suitable approximations of f and g in
S(92, Tu) whereas the effective bilinear form By and the effective inner product
(+,")q are defined as follows. The FE-HMM bilinear form is given by

w
By (v, wr) Z Z K’] (z)Vop(x) - Vwp(z) dz,

KET]l
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and the FE-HMM inner product by
(vi,wn)q = (vg, wn)n + (vg, wr)M-

Here,
JrL

(vm, wH)H = Z ZwlL(,jUH(xf(,j)wH(wf(,j)-
KeTu j=1
Note that (-, )y corresponds to a standard approximation of the L?-inner product
by numerical quadrature, whereas the long-time correction is given by

rmwm)ar = Y D0 | (on(@) = vngin () (wn(2) = vz in () da.

K= Hol S
In the above, the micro solution v, (resp. wy,) is given by
Find vy, such that (v, — v iin) € S(Ks, Tr) and

(5) / a®(x)Vup(x) - Vzp(z) de = 0,
Ks
for all zp, € S(Ks,Th)-

Here S(Ks,7Tr) is a micro FE space on the sampling domain Ks with micro tri-
angulation 7, and vy jin denotes the linearization of vy at the quadrature point
TK,j,

UH,lin(l') = ’UH(:L'KJ') + (ZL' — :CKJ') . V’UH(:L'KJ').
Since By is elliptic and bounded and (-, )¢ is a true inner product, the FE-HMM
is well-defined for all H, h > 0.

For every quadrature node g ;, we must solve the associated micro problem
(5) whose solution is then used both for By and (-, -)g. By choosing two different
quadrature formulas for (-, )y and (-, -) s, the number of micro problems required,
and hence the computational cost, remains the same as for the FE-HMM from[3].

4. NUMERICAL EXPERIMENTS

We again apply our FE-HMM, defined in (4), to (1)—(2) as in Figure 1. We
use cubic FE at the macro- and the micro-scale, with mesh sizes H = 1/75 and
h = ¢/20 = 1/1000. Note that linear or quadratic finite elements could also be
used. For time-stepping we use a standard Leap-Frog scheme, with At = H/10. As
shown in Figure 2, the new FE-HMM succeeds in capturing, the long-time effects
in the true solution. In contrast, the solution of the FE-HMM of [3] is unable to
capture those dispersive effects, since this solution was proven to converge to the
homogenized solution, u°, as € — 0 on finite time intervals.
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Stabilized Galerkin Methods for Magnetic Advection
HOLGER HEUMANN
(joint work with Ralf Hiptmair)

The behavior of electromagnetic fields in the stationary flow field of a conducting
fluid can be modelled by the (non-dimensional) advection-diffusion equation [9,
Section 5]

(1) curlvcurl A+ «A +curlAxgB+grad(A-3)=f in (2.
—— ~

diffusion dissipation

advection

Here 2 C R3 is a bounded domain scaled such that diam(§2) ~ 1, and the vec-
tor field A = A(x) stands for the magnetic vector potential. The fluid velocity
is B = B(x), of which we assume B € W1 (£2) and a scaling that achieves
max |B(x)| = 1. The coeflicient v = v(z) > 0 controls the strength of magnetic

diffusion, whereas the conductivity of the fluid enters through the bounded scalar
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function @ = a(x). The model underlying (1) is known as quasi-magneto-static
with temporal gauge.

We are keen to obtain methods that are robust with respect to the singular
perturbation limit » — 0. Necessarily, these methods must remain viable even
if v = 0. Therefore, we confine the presentation to the pure magnetic advection
boundary value problem

oA+ LgA=f in 2,
(2)

A, =g onli,
with magnetic advection operator or Lie-derivative
(3) Lgu:=grad(8-u) +curlux 3.

We impose Dirichlet boundary conditions on the inflow boundary I3, i.e. that
part of the domain with 8- n < 0, with n the outward normal on 9(2.

Our derivation of a stabilized Galerkin methods for the magnetic advection
boundary value problem (2) runs parallel to that of the discontinuous Galerkin
method for scalar advection [4]. The key tool is the Leibniz rule for the advection
operator and the corresponding integration by parts formula

(4) (Lpu,v), — (u, Lav), = /f (8-np)(u-v)ds,

with the formal adjoint advection operator
(5) Lgu:=curl(8 x u) — Bdivu.

Piecewise polynomial trial spaces are used for the Galerkin discretization of the re-
sulting variational problems. As magnetic advection falls into the class of Friedrichs
symmetric operators [T, e.g.

3
Lgu= DBTU. + Z B:0;u
i=1
we could just appeal to the abstract convergence theory for discontinuous Galerkin
approximation from [5, 15, 6].

But, our main interest here is in the use of H (curl, 2)-conforming piece-
wise polynomial trial spaces that feature tangential continuity across interelement
boundaries. Meanwhile such spaces have become well established and they are
known as discrete 1-forms or (higher order) edge elements [18, 19, 11]. There
are several reasons for insisting on tangential continuity: Firstly, since A is a
magnetic vector potential we want its curl to be a well-defined square integrable
magnetic flux field. Secondly, H (curl, £2)-conforming trial and test spaces pave
the way for a stable Galerkin discretization of the magnetic diffusion operator
curlvcurl. This is important, because we always regard the discretization of
the pure advection problem as a mere building block in schemes for the more
general advection-diffusion problem (1). Of course, totally continuous (H!(£2))3-
conforming trial spaces are an option in principle. However, they usually fail to
provide stable Galerkin discretization of the diffusion operator [1, 2].
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Our main result [10] reveals that the stabilized Galerkin method with H (curl, £2)-
conforming approximation spaces enjoys the same rates of convergence as the
stabilized Galerkin methods with globally discontinuous approximation spaces
[20, 16, 12]. Thus, it suffices to aim stabilization at the discontinuous normal
components. In particular, we do not need introduce additional stabilization such
as the residual-based techniques [21, Chapter 3.2] [13] [14] for stabilizing Galerkin
methods with continuous approximation spaces.

There exists other stabilizing methods based on ad-hoc approaches to upwinding
[3, 8, 17], but to the best of our knowledge, hardly any convergence results are
available.
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Inverse Problems with Poisson Data
THORSTEN HOHAGE
(joint work with Frank Werner)

Summary. We study inverse problems in the form of ill-posed operator equa-
tions in Banach spaces with data described by an inhomogeneous Poisson process.
Such problems appear in many applications involving imaging with electromag-
netic waves at low energies. Using recent progress in variational regularization
methods and concentration inequalities we present convergence rates in expecta-
tion.

Introduction. In many imaging problems a time-harmonic electromagnetic wave
E interacts with an unknown object of interest uf, and one measures a diffraction
pattern y' = |E|?> = F(u) on a measurement manifold M. The inverse problem
consists in finding u! given y', i.e. solving

F(u") =y

For small energy densities the wave-particle duality of electromagnetic waves be-
comes important. Here we focus on data cousisting of (random) positions of N
photons {z1,...,2x} C M. The density of these photons is yf.

After binning, practical data typically consist of vectors or arrays of nonnegative
integers. Binning induces a deterministic discretization error. For simplicity we
neglect it here as it often small compared to the stochatic errors in applications
(see [12] for estimates of this error).

Applications include electromagnetic scattering at low energies and/or high
frequencies (recall Planck’s relation Ephoton = hv), coherent x-ray imaging, scan-
ning fluorescence microscopy (e.g. standard confocal, 4Pi or STED microscopy),
Positron Emission Tomography (PET), and astronomical imaging.

The mathematical setup will be as follows: Let X be a Banach space, 8 C X
closed and convex, and F : B — L*(M) injective with F(u) > 0 for all u € B.
u’ € B will denote the exact solution and y' := F(u') the exact data. Measured
data are described by a realization {x1,..., 2N} of a Poisson process with density
tyt. The parameter t > 0 can often be interpreted as exposure time. Our aim
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is to construct estimators of u! and study their expected errors in the limit ¢ =
cE [N] — oo. We refer to [1] for results in the linear case.

Poisson processes. A point process on an open set Ml C R can either be thought
of as a random collection of points {x1,...,zx} C M (we only consider the case
that the set is finite a.s.) or as a random counting measure Y = Zfil 0z, A point
process Y on M is called a Poisson process with density y € L*(M), y > 0 if

(i) For any disjoint, measurable subsets A1, ..., A, C M the random numbers

Y (A1),...,Y (A,) are stochastically independent.

(ii) E[Y(A)] = [,y dx for any measurable subset A C M.
It can be shown that for a Poisson process Y (A) is a Poisson distributed random
variable with parameter A = [, y dx for any measurable A C M, i.e. P[Y (A) = n] =
e_A )‘ . Moreover, if Y is a Poisson process with density y and ¥ : Ml — R is mea-
surable then

E[/ z/JdY} :/zpyd:c, Var /de /wydx

whenever the integrals on the right hand sides exist (see e.g. [14]).

Let Y;, t > 0 be a Poisson processes with intensity tyf, and Y; := Yt/t.
has the role of an exposure time and is proportionalto the expected total number
of photons. Then E [ [, vdY;] = [,, ¥y’ dz and Var[wadY}] =1 [ ¥y de.
As the standard deviation for estimating a functional <1/1 Y > of the density is
proportional to 7,
pointwise noise level or norm bound.

The negative log-likelihood of a Poisson process is given by

S(Yt;y)=/Mydw—/Mln(y)dYt

if y > 0 and oo else. Using the convention In(z) := —oo for z < 0, its expectation
is given by E[S (Yy;y)] = [y, [v — ¥" In(y)] dz. The minimum of y — E[S (Y;;y)]
is attained at y = y'. The Kullback-Leibler divergence is given by

KL (yy) =E[S (Ys9)] —E[S (Yuy')] :/M [y*yT*yTln (%)}dx'

this can be interpreted as noise level. However, there is no

Convergence of regularzation methods. Let X’ be a Hilbert space, F' : B C
X — Y a forward operator mapping to some Banach space ) and y°P® some
data which are accessed only via some proper, convex, lower-semicontinuous data
misfit functional S (yObs; ) : Y = (—o0,00]. We first study generalized Tikhonov

regularization with some initial guess ug € X
(1) o € argmin, . [S (yObs; F(u)) + allu—uo%]

Here X can be replaced by a Banach space and ||u — ug||3 by more general convex
penalty functionals R(u) such as [P or LP norms or entropy functionals. Then
one obtains convergence with respect to the Bregman distance of R (see [3, 6, 4].
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The qualitiy of the data is assessed by the following assumption involving an error
parameter err > 0 which will tend to 0:

Assumption N: There exists an ideal data misfit functional T : F(B) X
F(B) — [0, 00] with T (yT; y) =0 if and only if y' = y and constants Cepy, err > 0
such that for all u € B

CodT (Y5 F(uw) —err < S (y°™ F(u)) — S (y°*; F(ul)) .

Note that for the standard deterministic noise model y°> € Y, ||y —yf|ly < 6
and S (y1;y2) = T (y1;92) = ||ly1 — y2||5 , Assumption N holds true with Cepy =
2P~1 and err = 26”. Based on a concentration inequality in [15] the following can
be shown ([16]):

Proposition: Let M C R? be a bounded Lipschitz domain, s > d/2, and assume
that sup,cos ||[F(w)| s < co. Choose T (y';y) = KL (y" + o5y + o) with some
o>0andS (Yi;y) = [,(y—on(y+0)) de— [In(y+0)dY;. Then there exists C' >
0 such that Assumption N holds true with err = % with probability > 1—exp (—%)
forallt,p>1.

Since [11] it has become popular in regularization theory to express relative
smoothness of solutions in terms of variational source conditions:

Assumption SC: There exists § € (0,1] and a concave, increasing function ¢ :
[0,00) = R with ¢(0) = 0 such that for all u € B

Bllu — uf? < llu—woll? — fluf — o> + o (T (F(u); F(w))

A classical Hélder source condition u! € ran((T*T)") with v € (0,1/2] for a
bounded linear operator T' in Hilbert spaces implies a variational source condition
with p(t) = ct?1. For further relations, see [8]. For linear operators in Hilbert
spaces variational source condition turn out to be necessary and sufficient for a
given rate of convergence (see [9]). In particular, this shows that variational souce
conditions yield sharper results than classical ones where optimality holds only for
a supremum over a smoothness class, but not for individual elements. Nevertheless,
more work is necessary to interpret such conditions for interesting problems.

The following deterministic error estimate from [16] is interesting in its own
right (see [2, 7], and in particular [10] for related results):

Theorem: Suppose Assumptions N and SC holds true and the Tikhonov func-
tional has a global minimizer.
(1) Let (—p)*(s) := sup;>g[ts + ¢(t)] denote the Fenchel conjugate. Then

1
G — 2 < & 4 (—o) (- .
Bl —ufl? < =5+ (o) (~ 5

(2) If we choose C;}a € 0(—)(Ceprerr), then

Bllta — UTHQ < Cenrp(err).

Note that this theorem in connection with the proposition immediately gives a
convergence in probability result. With some more work it is not difficult to show
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even convergence in expectation (see [16]):

Corollary: Under the assumptions of the proposition and Assumption SC and
with a-priori parameter choice rule =X € d(—¢)(t~1/2) generalized Tikhonov reg-
ularization fulfills the error estimate

E[la-uf|?] =0 ((p (t_l/Q)) t - oo.

So far we have chosen the regularization parameter o based on ¢, but in practice ¢
is usually unknown. We showed in [16] that Lepskii’s balancing principle leads to
the same rates (up to a |logt| factor in the stochastic setting) without knowledge
of ¢ if not only ¢, but also !¢ is concave for some € > 0.

The functional in (1) is non-convex in general, and no general algorithms with
guaranteed convergence to a global minimum are known. Therefore, as an alter-
native we studied Newton-type methods

(2)  wkt1 € argmin,eo [S (y°7% F'lug) (u — up) + F(ur)) + ollu — ug|’]

with o = agp® and p € (0,1). We used algorithms in [5] with guaranteed conver-
gence to solve the (strongly) convex minimization problems (2).

Under an additional assumption on the local approximation quality of F’ (a
tangential cone condition) local analogues of the above convergence results for
Tikhonov regularization were shown in [12] (see also [13]).

Numerical results. We tested the method (2) for acoustic and electromagnetic
inverse obstacle scattering problems without phase and for a phase retrieval prob-
lem in x-ray diffraction. Our experiments showed considerable improvements com-
pared to least squares data misfit terms ([12]).
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Stability Analysis of Time-Domain PML
MANFRED KALTENBACHER
(joint work with Barbara Kaltenbacher)

One of the great challenges in computational science is the efficient and stable
calculation of waves in unbounded domains. The crucial point for these computa-
tions is that the numerical scheme avoids any reflections at the boundaries, even
in case the diameter of the computational domain is just a fraction of a wave-
length. One of the most used techniques is to surround the computational domain
by an additional damping layer and guarantee within the formulation, that no
reflections occur at its interface with the computational domain. This so-called
perfectly matched layer (PML) technique was first introduced by Berenger [7] us-
ing a splitting of the physical variables and considering a system of first order
partial differential equations (PDEs) for electromagnetics. Since then, there has
been much research work on this technique which subsequently was applied to
different PDEs [2, 4, 9, 16, 18, 3, 20, 23, 25]. In the framework of time-harmonic
wave propagation, the PML can be interpreted as a complex-valued coordinate
stretching [24]. Therewith, a PML formulation for a linear PDE in frequency do-
main can be considered as a straightforward approach. However, in time domain
most PML formulations require a first order hyperbolic system, e.g., [26, 16, 8, 18].
The difficulty arising for the second order wave equation in time domain is, that
an inverse Fourier transform of its frequency representation will lead to convolu-
tion integrals, see e.g. [21]. A method to avoid convolution integrals is the use
of auxiliary variables as demonstrated, e.g., in [23, 3, 17]. E.g., in [17] a PML
method for the second-order elastodynamic equations has been formulated. The
basic idea of the formulation is to decompose the gradient operator in terms of
components perpendicular and parallel to the interface, and then split the me-
chanical displacement in four variables. However, as noticed in [17] the resulting
equations need special treatment for the time stepping and additional memory is
needed for the split-field variables. Furthermore, such split-field PML methods
suffer from numerical instability, see e.g. [22, 6].
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Once a PML formulation has been obtained, the question of stability arises,
which is a topic of strong ongoing research. A stability analysis is not trivial and
in general it has to be performed for each new formulation. Several works have
analyzed the properties of the PML technique, such as [1, 5, 2, 10, 15, 11, 12] among
others. E.g., in [10] a time-domain analysis of PML methods for wave equations in
2D by using the Cagniard-de Hoop method has been presented. The main result
is to validate the modified fundamental solution extended to the absorbing layers.
This method is easily applicable to the wave equation with any time-dependent
point souce. However, the evaluation is not easy for general initial value problems
of the wave equation, because those in general include not only propagating but
also evanescent waves [14].

Our stability analysis investigates the evolution of the energy over time and we
are able to show decay of an upper bound on the energy for our formulation, thus
achieving long term stability.

The PML formulation, we are investigating, has been first published in [13],
and reads as follows (for details see [19])

1 0%p dp .
(1) 6—2@+aa+ﬂp+7v7V~Vp7V-u = 0
o
2) a—?—l—Aﬁ—f—BVp—CVU ~ 0
ov
3 = =
(3) pr P
with
Ox + 0y + 0, Og Oy + 0,0, +0y0, 04040,
(4) o = 02 ’ /3 - C2 ) - C2
o, 0 O 0y0 0 0
(5) A = 0 o4 O ; C= 0 o040 0
0 0 o, 0 0 Oz0y
Op — 0Oy — 0z 0 0
(6) B = 0 Oy — 0g — 0, 0
0 0 0, — 0y — Oy

In (1) - (6) 04, oy, 0, denote the damping coefficients and #, v the introduced
auxiliary variables. For deriving boundedness of solutions (p, v, @) of (1)—(3) in an
appropriate norm (related to the acoustic energy) we proceed as follows:

(1) Test the system with appropriate multipliers to derive energy estimates; in
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detail, these are

¢ = 9p(s)/0t in (1),
¢ = 6p(s) in (1) (with some possibly space dependent factor 0 < § < c?a),

% = Vp(t) in (2),
v=F w(t) in (2) (with some possibly space dependent diagonal matrix 0 < F).

(2) Combine these estimates to assess the time evolution of a scalar valued func-
tion 7(t), more precisely, to show that 7(¢) is nonincreasing over time; 1 can be
interpreted as a Lyapunov function for the system (1)—(3).

(3) Prove that by a proper choice of the parameters defining 7, the energy can be
bounded by a fixed multiple of 7.

In the course of this derivation, it turns out that the Lyapunov function for the
system is
17,10
at) = 5=+ 190l + [ F2 a0
HIVB+asp(t)|* + VA8 o(@)I* = |CV2 V(1))
F2u(t),plt) + 2((1), Vo)) + 2% 2 (1), p(t) )
Here we wish to point out that the sixth term on the right hand side suggests
that it is favorable to set C' = 0 from a stability point of view. Thus we will end
up with considering a reduced PML (rPML) where we just set C = 0. Further-
more, we want to state that the rPML is a true PML in case of 1D as well as
2D computations. In these cases, we do not need the additional scalar auxiliary
variable v and so C is not present. E.g., in 2D we just need the auxiliary vector
variable @ = (ug, uy)" leading to a total number of just three unknowns in the
PML region. This can be also seen by analyzing (1)-(3), e.g., assuming waves in
the zy—plane. Then v and C get zero (o, = 0) resulting in just three scalar equa-
tions for p,ug, uy. So an error just occurs in 3D, when waves propagate towards
corners, where all three damping coefficients are active.
There are strong indications that the function 7 is indeed decreasing for a proper
choice of the parameters, see [19] namely

0<6<ca; B6—~v>0; 6I+B>0
A4FAI+B)— (0l +A+FB)?>>0.

However, the spatial variation of o (smooth or piecewise constant) generates a
term that cannot be controlled so far, so this remains an open problem. The
authors thank Patrick Joly for pointing them to this fact.

REFERENCES

[1] S. Abarbanel, D. Gottlieb, and J. Hesthaven. Long time behavior of the perfectly matched
layer equations in computational electromagnetics. J. Sci. Comput., 17:405-422, 2002.



Computational Electromagnetism and Acoustics 199

2]

3]
[4]
[5]
[6]
[7]
(8]
[9]
(10]

(11]

(12]
(13]

14]

(15]
(16]
(17]

(18]

19]

[20]
[21]
[22]
[23]
[24]

25]

D. Appel6, T. Hagstrom, and G. Kreiss. Perfectly matched layers for hyperbolic systems:
general formulation, well-posedness, and stability. SIAM J. Appl. Math., 67(1):1-23 (elec-
tronic), 2006.

D. Appel6 and G. Kreiss. Application of a perfectly matched layer to the nonlinear wave
equation. Wave Motion, 44(7-8):531-548, 2007.

H. Barucq, J. Diaz, and M. Tlemcani. New absorbing layers conditions for short water waves.
J. Comput. Phys., 229(1):58-72, 2010.

E. Bécache, S. Fauqueux, and P. Joly. Stability of perfectly matched layers, group velocities
and anisotropic waves. J. Comput. Phys., 188(2):399-433, 2003.

E. Bécache and P. Joly. On the Analysis of Berenger’s Perfectly Matched Layers for
Maxwell’s equations. Math. Mod. Numer. Anal., 36:87-119, 2002.

J.-P. Berenger. A perfectly matched layer for the absorption of electromagnetic waves. J.
Comput. Phys., 114(2):185-200, 1994.

G. C. Cohen. Higher-Order Numerical Methods for Transient Wave Equations. Springer,
2002.

F. Collino and C. Tsogka. Application of the PML absorbing layer model to the linear
elastodynamic problem in anisotropic heterogeneous media. Geophysics, 88:43-73, 2001.

J. Diaz and P. Joly. A time domain analysis of PML models in acoustics. Comput. Methods
Appl. Mech. Engrg., 195(29-32):3820-3853, 2006.

K. Duru and G. Kreiss. A well-posed and discretely stable perfectly matched layer for
elastic wave equations in second order formulation. Technical Report 2010-004, Department
of Information Technology, Uppsala University, Feb. 2010.

K. Duru and G. Kreiss On the Accuracy and Stability of the Perfectly Matched Layer in
Transient Waveguides J. Sci. Comput., 53:642-671, 2012.

M. Grote and I. Sim. Efficient pml for the wave equation. Proceedings of Waves 2009, Peau,
France, 2009.

T. Hagstrom and T. Warburton. Complete radiation boundary conditions: minimizing the
long time error growth of local methods. SIAM Journal on Numerical Analysis, 47:3678—
3704, 2009.

J. S. Hesthaven. On the analysis and construction of perfectly matched layers for the lin-
earized Euler equations. J. Comput. Phys., 142(1):129-147, 1998.

F. Q. Hu. A stable, perfectly matched layer for linearized Euler equations in unsplit physical
variables. J. Comput. Phys., 173(2):455-480, 2001.

D. Komatitsch and J. Tromp. A perfectly matched layer absorbing boundary condition for
the second-order seismic wave equation. Geophys. J. Int., 154:146-153, 2003.

T. Léhivaara and T. Huttunen. A non-uniform basis order for the discontinuous Galerkin
method of the 3D dissipative wave equation with perfectly matched layer. J. Comput. Phys.,
229(13):5144-5160, 2010.

B. Kaltenbacher, M. Kaltenbacher and I. Sim A modied and stable version of a perfectly
matched layer technique for the 3-d second order wave equation in time domain with an
application to aeroacoustics J. Comput. Phys., 235:407-422, 2013.

F. Nataf. A new approach to perfectly matched layers for the linearized Euler system. J.
Comput. Phys., 214(2):757-772, 2006.

T. Rylander and J. Jin. Perfectly matched layer for the time domain finite element method.
J. Comput. Phys., page 238-250, 2004.

S.Abarbanel and D. Gottlieb. A Mathematical Analysis of the PML Method. J. Comput.
Phys., 134, 1997.

B. Sjogreen and N. A. Petersson. Perfectly matched layers for Maxwell’s equations in second
order formulation. J. Comput. Phys., 209(1):19-46, 2005.

F. Teixeira and W. Chew. Complex space approach to perfectly matched layers: a review
and some developments. Int. J. Numerical Model, 13:441-455, 2000.

E. Turkel and A. Yefet. Absorbing PML boundary layers for wave-like equations. Appl.
Numer. Math., 27(4):533-557, 1998. Absorbing boundary conditions.



200 Oberwolfach Report 03/2013

[26] L. Zhao and A. Cangellaris. A general approach for the development of unsplit-field time-
domain implementations for perfectly matched layers for FDTD grid truncation. IEEE Mi-
crow. Guided W., 6:209-211, 1996.

hp-FEM and hp-DGFEM for Helmholtz problems
J. M. MELENK
(joint work with S. Esterhazy, A. Parsania, S. Sauter)

Model problem and regularity. We consider, on a bounded Lipschitz domain
2 c R4 d e {2,3}, the Helmholtz equation

(H) ~Au—ku=f inR2cRY de {23}, k> 1.

Properties of the solution (and the performance of numerical methods) depend on
the geometry and the type of boundary conditions. For Robin boundary conditions

(BC) Opu —iku =g,

well-posedness is given with a priori bounds of the form |jul|1x := [[Vul[12(0) +
kHuHL2(Q) < CkG(HfHL2(Q) + Hg”LQ(aQ)) for some 0 € [0,5/2], which depends
on the geometry of {2, [5, Thm. 2.4], [13, 3, 10]. For the analysis of numerical
methods, the following regularity result is useful (for details see [14] and [6]):
Theorem 1: (regularity by decomposition) Let 92 be analytic and s > 0. Then,
for f € H*(2) and g € H*Y/2(010), the solution u can be written as u = w2 +
ug where ugst2 € HST2(82), ua is analytic, and for C, v independent of k > 1

lugsz | o2 o) + B ugse |22y < C (1 a2y + 19l zer1r200)] »
V" 2uall2(e) < CK~ 19" max{k, n}" 2 [|Ifl| L2 + llgllm200)] V0 € No.

Conforming hp-FEM. The performance of high order FEM (hp-FEM) based

on the (standard) H'-conforming discretization of (H), (BC) is analyzed in [15, 16,
5] for piecewise smooth geometries. The numerical analysis is based on a Garding
setting and requires a scale resolution condition. A typical result is:
Theorem 2: Let 92 be analytic and Viy C H*(2) be the space of (mapped)
polynomials of degree p on mesh T (mesh size h; see [16] for precise conditions
on the element maps). Let s >0, f € H*(R2), g € H*TY/2(082). Then there exist
constants c1, ca > 0 such that under the scale resolution condition

kh
(SRC) — <c¢ and p>cologk
p

the hp-FEM approzimation uy ezists and, for some C, o > 0 indep. of k, h, p,

()" e (2]

(©) lu—unl1r <C
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The different way in which h and k enter the a priori estimate (C) is visible in the
following numerical example of the h-FEM for the problem:

—u" —k*u=2z“ on (0,1), w(0) =0, /(1) —iku(l)=0.

Taking o = —1/2 (corresponding to s = 0 in (C)), we show |u — un|g1(0,1) versus
the number of degrees of freedom for the h-FEM for p = 1 (left) and p = 2 (right).
Since § = 0 and s = 0 in the present 1D example, the k-dependence in (C) should
differ markedly for the cases p = 1 and p = 2, which is indeed visible.

o p=1a=-05 o p=2;a=-05
10 ‘ ‘ 10 :
10"
5 1072 5 10"
@ @
£ £
2107 2
§ § 10
- 107 o
——k=10
1075l —e—k=100 N | :
—=-k=1000 10
10_6 _ O(hsﬂ)‘ ‘ —_ O(h5+1)‘ ‘
10° 10* 10° 10*
DOF DOF

DG-formulation. Stable methods that yield some approximation (and even
best approximation) without a scale resolution condition exist: Least Squares
Methods (e.g., [17]) and related methods such as the Ultra Weak Variational For-
mulation, [2, 12], plane wave DG methods ([9, 11]), and the DPG method, [4].
While these methods are stable in some (possibly method-dependent) norm, the
performance in standard norms such as L?({2) is less obvious and often requires
a good understanding of regularity properties of the solution or suitable adjoint
problems (see, e.g., [17] and also [6] for more details).

A DG-formulation that is closely related to the UWVF is formulated in [1, 9, 11];
further related DG-formulations can be found in [7, 8]. This DG-formulation reads
as follows for an arbitrary space Vy C [];cr H?(K) of piecewise H2-functions
based on a mesh T

Find uy € Vy such that ay(un,v) =1(v) := ZKeTfK fv Yv € Vi, where

an(un,v) = Z/VUN-VU—kQUNE
KeT/K

+/ (ﬂN—uN)VE-n—ik:/ oN - .
oK OK

The numerical traces 7y and the numerical fluxes & have the following form on
the skeleton & = GZUSE, where 67 and G2 denote the faces in 2 and on the
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boundary 042, respectively:

AVru} —alul,  dx = {u) — B [Vl
1 1-96

on &8 (boundary faces): &y = EVTU - T(VTUN — ikuyn — gn)

on &7 (interior faces): oy

~ 1 .
UN = UN 75@ (Vrun -n—ikuy — g)

Here, the jumps [-] and the averages {{-} are defined as follows: for a scalar
quantity u on a face e = K N Ky, we set [u] = ux,ng, + ux,ng, and {u}} =
(ug, + uk,)/2, where n is an outer normal vector and the subscript K; indicates
the element on which the trace is taken. For a vectorial quantity o the jump and
average is given by [o] = ok, - nk, + ox,ngk, and {o} = (o, + oK,)/2. The
functions «, 3, ¢ are positive functions on the skeleton & with § € (0,1/2). This
DG-formulation is conveniently analyzed with the aid of the following norms, [9]:

lolbe =IVrolie) + & MBIVl e + kla'2[0]] 2 e
+ETHI0YAV 0 - nTagn) + KL= 0)20llF2 (o m) + K2 0l12 (),

[l b+ =lvlbe + ko™ 2{Vroblliz(er)-
hp-DGFEM on general meshes. Let 7 be a mesh, possibly with hanging
nodes; the mesh should be shape regular in the sense that certain polynomial
inverse estimates hold true. The coefficient functions «, 3, § on & are chosen as
2
a=al ﬂ:bﬁ, 5:dﬁ,
b b
where h = h(z) denotes the minimal mesh size of the elements sharing the point
x € 6. Let Vy consist of piecewise (mapped) polynomials of degree p. Then we
have the following result (see [14] for the precise conditions on the element maps):
Theorem 3: Let 02 be analytic. Then there are c1, co > 0 independent of
k > 1 such that for fized a, b, d > 0 with a sufficiently large the condition

kh
(SRC-DG) — <c¢ and p>cologk

VP

implies existence of the hp-DGFEM solution uy and
lu—unllpe < C f lu—vlpc+.

hp-DGFEM on conforming meshes. Constrasting (SRC-DG) with (SRC),
we note a loss of p!'/2, which which is typical of p-version DG-methods on rather
general meshes. For spaces Viy admitting an H!(§2)-conforming subspace that is
sufficiently rich, this scale resolution condition can be relaxed to take the form
(SRC) familiar from the conforming setting:

Theorem 4: Let 012 be analytic and let T be regular. Then there are constants
c1, c2 > 0 independent of k > 1 such that for

kh
(SRC-DG-II) — <c1 and p>cologk
p
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the hp-DGFEM satisfies
— < C inf — .
[u—un|lpe < CvlenvN lu—vlpa+

The key ingredient of the proof of Theorem 4 is the construction of an interpola-
tion operator on triangles/tetrahedra that leads to a globally H!(£2)-conforming
approximation with good approximation properties in the broken H2-norm. The
basic step is:

Lemma 5: Let K C R? be the reference triangle or tetrahedron. Let s > 5/2
ford = 2 and s > 5 for d = 3. Then, for p sufficiently large, there exists a

~

polynomial approzimation operator I, : H*(K) — P, such that

2

Yo u = Ll s gy < O~ *llull o i
§=0

with the following boundary behavior: For each vertex V we have (Ipu)(V) = u(V),
for each edge e, the restriction (Iyu)|. depends solely on ule, and for each face f
(for d = 3), the restriction (Iyu)|; depends solely on uly.
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Interpolation based Directional Fast Multipole Method
MATTHIAS MESSNER
(joint work with Martin Schanz, Olivier Coulaud and Eric Darve)

Since the invention of the FMM [4] extensive research has been done on algo-
rithms which reduce the cost of matrix-vector products like

N
(1) fZ:ZK(ZL'Z,y])’LUJ for all jil,...,N,
j=1

from O(N?) to O(N) or O(N log N) depending on the type of the underlying kernel
function K. Most FMMs have been developed and optimized for specific kernel
functions. However, some have also been formulated so the FMM is independent of
the kernel function. We address the optimization of one of these formulations, the
so called black-box FMM introduced in [3]. It works for all kernel functions that
are asymptotically smooth, such as 1/|x — y| and is based on the approximation
of the kernel function by means of a Chebyshev interpolation scheme as

(2) K(‘Tay) ~ Z S@(xaja) Z K(jougﬂ) Sé(y,gﬂ),

| <t |Bl<e

with the interpolation polynomial Sy of interpolation order ¢. The multi-indices
o and 3 identify the interpolation points Z, and yg which are constructed via the
tensor-product rule from the roots of the Chebyshev polynomial of first kind 7.
This formulation has been extended to the directional FMM for oscillatory kernels
in [9] and is suitable for any kernel function of the type

K(z,y) = G(z,y)e*l=vl.

Here, G is an asymptotically smooth function, s2 = —1 the imaginary unit and k

the wave-number. In [2], the two admissibility criteria
separation O(kw?) and cone-aperture O(1/kw)

have been developed for such kernels in the high-frequency regime. The criteria say
that a cluster-pair X and Y, centered at cx and cy and of width w, is admissible
(part of the far-field) if their distance |¢| with ¢ = ¢x — ¢y satisfies the separation
criterion and if |¢/|c| — u| satisfies the cone-aperture criterion. The authors of [2]
proved that if these criteria hold the kernel function K is low-rank. This is not
sufficient in our case. We require the interpolation error to decay exponentially
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fast with ¢ and and to be independent on k. We proof this by using the idea of
directional smoothness (see [1])

K"(z,y) = K(x, y)eﬂkw(m*y),

where wu is a directional unit vector. As long as the two admissibility criteria hold,
the directional kernel K* is bounded in the complex domain, and the proof is
completed [6] and [9]. Once w approaches the size of a wavelength (threshold
between low- and high-frequency regime) these two criteria descend to the usual
criterion of well separateness. We use these criteria to separate near- and far-field.
Finally, the near-field is evaluated directly by using Eqn. (1) and in the FMM
notation it corresponds to the P2P operation. The far-field is evaluated efficiently
by using the following fast summation scheme. We interpolate K* (see Equ. (2),
plug it into Eqn. 1 and obtain

N
fi ~ ezkumi Z Sg($i,.i'a)€71ku.ja Z K(i_a’gﬁ)ezku-gg Z Sé(yj; gﬂ)efzkwyj w;.
|a|<L |B1<e Jj=1

With that, we construct the three-stage fast summation scheme for oscillatory
kernels in the high-frequency regime.

(1) Particle to moment (P2M) or moment to moment (M2M) operator: equiv-
alent source values are anterpolated at the interpolation points 3z € Y by

N
W = eSSy, 0) e g or (3] <

j=1

(2) Moment to local operator (M2L): target values are evaluated at the inter-
polation points z, € X by

F} = Z K(To,yp) Wg  for |a < ¢
1Bl<¢

(3) Local to local (L2L) or local to particle (L2P) operator: target values are
interpolated at final points z; € X by

fi ~ etkwzi Z S(xi, To) e PP FY for i=1,..., M.

laf<e

Even though the above scheme is presented as a single-level scheme, it is imple-
mented as a multilevel scheme. In the following, we have a closer look at the
directional scheme. Only the P2M, M2M operators from step (1) and the L2L,
L2P operators from step (3) are directional, the M2L operator from step (2) is not.
Unlike in the low-frequency regime, in the high-frequency regime, the far-field is
split into cones by means of the cone-aperture criterion O(1/kw). The aperture
of these cones at the parent level is half their aperture at the child level. Due
to a nested cone construction along octree levels, we preserve the accuracy of the
Chebyshev interpolation within the multilevel scheme. For a detailed description
of all operators we refer to [9]).
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The overall complexity of the directional FMM is dominated by the M2L oper-
ator. The difference between this (and [2]) and the classical FMM for oscillatory
kernels is the following. In the former case, the number of far-field interactions
grows but the work per interaction remains constant as we climb up the tree. In
the latter case the number of far-field interactions remains constant but the work
per interaction increases. Nevertheless, in both cases the product of the number
of interactions and the work per interaction grows like O(N) and with O(log N)
levels the overall complexity results in the expected O(N log N).

In [8] we introduce optimizations of the M2L operator and perform detailed
studies. Initially, we investigate the approach presented in [3] and [9]. Its weakness
is that many M2L operators end up having suboptimal low-rank approximations.
A recompression leads to optimal low-ranks and to the variant with the least
computational cost. However, the main bottleneck, the expensive precomputation,
is not tackled yet. A new family of optimizations, which exploits symmetries in
the arrangement of the M2L operators, does that. Let us sketch the idea. An
M2L operator corresponds to a matrix K; € CP*? whose entries are computed
as (K¢)i; = K(Z;, ;). We associate each M2L operator to a transfer-vector ¢t =
(cx — cy,)/w which describes the relative position of the far-field interaction Y.
The full set of transfer-vectors is given by 7' C Z3. By exploiting axial and

€3 A y

FIGURE 1. The cone Z3,, (t1 > ta > t3 > 0) is obtained by

combining axial and diagonal symmetries.

diagonal symmetries we can reduce T'. In Fig. 1 we show the cone Zg’ym and with

Toym =T N Zgym we are given the subset of M2L operators to precompute and
store. The remaining ones are obtained via permutations thereof. Each reflection
p: T — Tyym of a transfer-vector corresponds to a permutation of the respective
M2L operator like
Ki = PiK,) Py .

There are two applications of the FMM as a numerical scheme to perform fast
matrix-vector products; 1) quick precomputations for single matrix-vector prod-
ucts, and 2) fast operator applications for multiple matrix-vector products (itera-
tive solvers). The presented optimizations raise the efficiency for both applications.
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On one hand, the exploitation of symmetries cuts down the memory requirement
and reduces the precomputation time by a factor larger than 1000. On the other
hand, the individual approximation of the M2L operators leads to optimal low-
rank approximations and paves the road for blocking schemes. Thus, by means of
highly optimized matrix-matrix product implementations, such as Intel’s MKL [5]
we achieve very high performances due to better cache reuse and data locality. In
[8] we present various comparisons of these optimizations.

The directional FMM (dFMM) is implemented in C++ and is freely available
via http://github.com/burgerbua/dfmm under the BSD 2-Clause license. The
scheme has been developed, studied and validated and optimized in [9]and [8] and
has been applied in [7] to accelerate the simulation of sound radiation and acoustic
scattering problems by means of the boundary element method.
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On MLMDA /Butterfly Compressibility of Inverse Integral Operators
ERIC MICHIELSSEN
(joint work with Han Guo, Yang Liu and Jun Hu)

We study the compressibility of inverse integral operators by the MLMDA [1].
Specifically, we apply the MLMDA to blocks of block LU-factorized discretized
electric field integral equations (EFIE) for analyzing scattering from both 2D and
3D surfaces. Invariably, we find that the MLMDA realizes compression beyond
that provided by low rank (LR) compression schemes. Furthermore, by bypassing
all costly LR compression steps, we develop a MLMDA based fast direct solver
that exhibits O(Nlog®N) storage requirements while consuming O(N?) CPU time.
Specifically, our method is designed to solve linear systems of the form

(1) Z 1=V,
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obtained by discretizing the EFIE using Green’s functions of the form HO(Q) in 2D
and e~7*" /47y in 3D. Both kernels result in the impedance matrix Z in (1) hav-
ing rank deficit or MLMDA-compressible submatrices. The proposed direct solver
involves two steps.

D1: Construction of a hierarchical LR approxzimation to block-LU decomposition;

This step is similar to the procedure described in [2]. We begin by geometrically
decomposing the scatterer into subscatterers. Initially, the scatterer is divided into
two level-1 subscatterers of roughly equal size, resulting in two level-1 sets of un-
knowns. This procedure is repeated N; — 1 times. At level 1 < [ < N;, there
are 2! subscatterers, each containing approximately N/2! unknowns. We assume
unknowns in each subscatterer are numbered consecutively. We next identify near-
and far-field group pairs: two same-level subscatterers form a far-field pair if the
distance between their geometric centers exceeds 2 < x < 4 times the sum of
their circumscribing radii (admissibility criterion) and none of their respective an-
cestors form a far-field pair. Two level-IV; groups form a near-field pair if they
do not satisfy the admissibility criterion. We next construct a compressed repre-
sentation of Z using hierarchical H-matrix techniques [3], i.e. by approximating
all interactions between far-field pairs in terms of LR products (or combinations
thereof), while storing those between near-field pairs classically. Finally, we invert
the Z matrix by hierarchical (#-) block LU decomposition. Consider the block
LU decomposition of the level-1 partitioned Z matrix:
2) 7 [Zu Zu} _ [Lu ] [Uu Uu]

Zo1 Za Ly Ly U2

In principle, the blocks of Z’s LU factors can be computed as follows: (i) Li; and
U112 LU decompose Z11 = L11U11; (ii) U12 . solve Z12 = L11U12; (iii) L21 :
solve Z21 = L21U11; (iV) L22 and U22 : LU decompose Z22 — L21U12 = L22U22.
In practice, procedures (i) and (iv) are executed recursively, optimally leverag-
ing these blocks’ hierarchical LR approximation along the way and terminating
only when blocks in L and U size-wise match those in the original hierarchical
decomposition of Z. Procedures (ii) and (iii) (and similar operations in the hier-
archical execution of (i) and (iv)) are performed via partitioned forward /backward
substitution for hierarchical lower/upper triangular matrices [4]. The resulting hi-
erarchically block LU-decomposed Z comprises a collection of submatrices/blocks
{B}, the majority of which is stored in LR form, and can be used to solve (2) us-
ing a process akin to conventional forward/backward substitution. For scatterers
that are small or comparable to the wavelength, the CPU/memory requirements
of this procedure provably scale almost linear in N. For scatterers spanning many
wavelengths, blocks of Z representing interactions between electromagnetically
large far-field subscatterers are not LR and the memory requirements of the above
procedure have never been shown to scale any better than O(N?).

D2: Recompression of the LR blocks in LU factors by MLMDA.
Consider a block in {B} that maps to a block in Z describing the interactions
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between a level-l far-field subscatterer pair. Assuming B is stored in LR form, we
attempt to recompress it by a d(= N; —[)-level butterfly. First B is split column-
wise into ~ 2% subblocks matching the unknowns in the corresponding level-N;
subscatterers modeled by B’s columns. Each subblock is approximated by a LR
product B = PO RO Next we pair subblocks in P(®, while splitting them
row-wise into upper (+) and lower (-) parts. The pairing and splitting operations
go along with the unknowns in the level-(N; — 1) and level-(I + 1) subscatterers
modeled by B’s columns and rows, respectively. These newly formed subblocks
are once again approximated by LR products P(®©) = P RM  This process is
repeated d times, resulting in decompositions P*~1 = PO RK) L =1, ... d.
Generally speaking, P~V contains 2k — 1 column and 2d — k + 1 row blocks that
match the unknowns in the level-(I + k — 1) and level-(IN; — k + 1) subscatterers
modeled by B’s columns and rows, respectively. Therefore P*~1) contains ~ 2¢
subblocks Pg;fl), (i=1,...,2F L5 =1,...,297%+1) To construct P* and RF,

each Pi(f;fl) is split into upper (+) and lower (-) blocks as

B R(’;fl)Jr
(3) po = ( i)

T

and pairs of column-wise blocks for both 131_(11;71)+ and 1—-’1-(7};71)7

by LR products as

are approximated

(k—1)+or— (k—1)+or—\ __
(4) (P- jodd , P odd 4 ) - Pzi—1<+)orzi<—>,L(jodd+1)/2JR2i—1<+>or2i<—),ujodd+1>/zj

i (¥

Here which j°9¢ = 2j — 1 and |e| rounds downward. After d steps, we obtain
(5) B=pPd.R@. RO .RO

When this type of butterfly decomposition is applied to blocks B of Z, it can be
rigorously shown that the (numerical) rank r of all LR products implicit in (5)
is of O(1) and approximately constant. In other words, each E®, 1 < i < d,
contains ~ 2% subblocks of approximate dimension r x 2r, while P(4) and R(® are
composed of 27 subblocks of approximate dimensions (m/2%) x r and r x (n/29)
with m and n the number of rows and columns in B. The total memory costs for
storing all of Z via decompositions (5) scales as O(Nlog®N). Interestingly, our
numerical experiments indicate that blocks B of Z’s LU factors behave similarly.

Bypassing the LR compression steps of D2, we obtain a true MLMDA based
fast direct solver. Moreover, the high compression ratios observed in 2D persist
3D. Fig. 2(a) shows that for a perfect electriccally conducting sphere, the storage
requirements scale as O(N log? N ), while the solver’s CPU cost asymptotically
scales as O(N?). Fig. 2(b) shows that the bistatic RCS of a sphere modeled
using over a million unknowns agrees well with the Mie series. The solver also
performs well for more complex scatterers, e.g. the airplane modeled using 438, 333
unknowns shown in fig. 2(c).
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FIGURE 2. 3D results of the MLMDA-based fast direct solver
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A sign-definite formulation of the Helmholtz impedance problem
ANDREA MOIOLA
(joint work with Euan A. Spence)

One of the main aims of computational electromagnetic and acoustics is the nu-
merical solution of the Helmholtz equation:
(1) ~Au—FKu=f inRcRY k>0, fecL*N).

Despite its wide use in applications and the simplicity of its expression, the numer-
ical solution of this equation at high frequencies (k > 1) can be extremely costly.
This fact is usually ascribed to several reasons: the presence of small oscillations
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in the solutions which make the approximation expensive; the “numerical disper-
sion” which causes the “pollution effect”; the high indefiniteness of the operator.
While the first two points are clear, the meaning of the frequently encountered
statement “the Helmholtz equation is highly sign-indefinite” is not obvious. We
argue that the sign-indefiniteness is a property of most variational reformulations
of the Helmholtz equation rather than of the equation itself. In particular, we
devise a new sign-definite (continuous and coercive) variational formulation for
Helmholtz impedance problems and for sound-soft scattering problems in star-
shaped domains. This is obtained by slightly modifying the derivation of the
standard formulation with the use of a Morawetz-type multiplier as a test func-
tion in the integration by parts. More details and the complete proofs can be
found in [7].

Variational problems. A boundary value problems (BVP) is often written as
variational formulation (VF):
(2) find u € V such that a(u,v) = F(v) Yv eV,

where V is a Hilbert space, a(-,-) a bilinear (or sesquilinear) form, F(-) a con-
tinuous linear (or antilinear) functional. This allows the formulation of Galerkin
discretisations:

(3) find uny € Vy such that a(uy,vy) = F(vy) Yoy € Va,

where Vy C V is a finite-dimensional space. If a(-,-) is continuous, i.e.
3C. > 0 such that |a(u,v)| < Ccllullv|v]ly Yu,v eV,

and sign-definite (often called coercive) i.e.

4) Ja > 0 such that  |a(v,v)] > aljv]|? Vv €V,

then the variational problem (2) enjoys several desirable properties: (i) it is well-
posed; (ii) every Galerkin discretisation (3) is well posed; (%) every Galerkin
discretisation satisfies an explicit quasi-optimality bound

C. .
(5) lu—unly < — inf |lu—ovn]v,

vNEVN

which is independent of the specific Galerkin space Vi chosen; and (iv) its Galerkin
matrix inherits similar continuity and positivity properties.

The Helmholtz impedance problem. We consider the Helmholtz equation (1)
posed in a bonded domain 2 C R? (d = 2, 3) with impedance boundary conditions:

(6) % —iku=g ondfR, gecL*0dN).

It is well-known that the Helmholtz impedance BVP (1) and (6) is well-posed,
but, for large frequencies k > 1, the sesquilinear form of its standard VF

(7) find u € H'(£2) such that

/ (Vu - Vo — k*uv)dx — ik:/ uvds = / fodx —|—/ guds Vv € HY(£2),
19 o0 Q o0
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is continuous in H*(§2)-norm and sign-indefinite (i.e., not sign-definite). The same
can be said for most available formulations.

This fact does not give the sign-indefiniteness of the Helmholtz equation (which
we did not define), but only the sign-indefiniteness of some VFs. Thus it is natural
to ask the question: is it possible to find a sign-definite formulation for this BVP?

In order to answer, we recall that the standard formulation (7) can easily be
obtained in four steps:

(I) multiply the Helmholtz operator Lu := Au + k*u by a test function v;

(II) use Green’s first identity (Au)v = div[(Vu)v] — Vu - V;

(III) integrate by parts, transforming the divergence term into a term integrated

on 0f2;

(IV) impose the data, i.e., substitute the term Lu with —f and du/On with

iku + g, and move the terms containing f and g to the right-hand side.

A novel sign-definite formulation. To obtain the desired formulation we
mimic steps (I-IV) of the standard derivation above including a Morawetz-type
multiplier. To this purpose, in step (1) we multiply Lu with the special multiplier

d—1
(8) Muv:=x- Vv —1ikfv+ —5 Y

where 8 > 0 is a parameter and d is the space dimension. Due to this choice, we
supplement Green’s identity in step (1I) with a Rellich-type identity:

(Au)(x - Vo) = div[(Vu)(x - V)| = Vu- Vi — Vu- ((x- V)VD).
After some manipulations we obtain the identity
—LuMv =Vu - Vo + k*ut + Mulv
—div {Vum + MuVo + x(k*ut — Vu - V@)} .

We add the term 53z LuLv to both sides of this identity and perform steps (III) and

(IV) exactly as above. From this procedure we immediately obtain the sesquilinear
form b(-,-) and the antilinear functional G(-):

b(u,v) ::/ (Vu -V + k?ut + (/\/lu + #EU)E) dx — / (ikum
Q 0

d—1 \ 0v
5 u)a—z + (x-n) (k2u17 — VTu-VTU))ds,

+ (X-VTu—ikﬁu—i—

_ 1 — _
G(v) ::/ f I Mv———=Lv dx+/ g Muds,
0 3k? 00
where n is the outgoing normal. Both b(-,-) and G(-) are continuous in the space
Vi={v:ve H(R), Ave L*(2), Vv e (L*(02))"},
equipped with the norm
[0l =k [0l172 () + V0112 (p + E2 [ A0 20+ LE? 0] 200y + LIVl 2 (00200
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where L :=diam({?2), and they give a new consistent VF, in the sense that

—Au—Kk?u=f in{2,

9) u (u,v) (v) Vo {g_z_iku:g on 0f2.

We prove that, if the domain {2 is star-shaped with respect to the ball B,r, v > 0,
(i.e. x-n(x) > L for a.e. x € 912) and § > 3L/~, then b(-,) is sign-definite in V:

(10) R{b(o,0)} = 1ol VeV

The explicit continuity and coercivity bounds allow a precise control of the
pollution effect in the discretisations of (9). Indeed, any conformal Galerkin dis-
cretisation is unconditionally well-posed and its quasi-optimality ratio (i.e., the
maximal ratio between Galerkin error and best approximation error as in (5),
both measured in || - ||y-norm) grows at most linearly in the wavenumber k.

On the other hand, since v € V requires Av € L%({2), any conformal discretisa-
tion that uses piecewise smooth functions (e.g., finite elements) must use C(£2)
functions. This is a severe constraint on the design of numerical schemes for (9).

The formulation in (9) can be generalised to BVPs posed in 2\ D, where
D is a star-shaped sound-soft scatterer, i.e., Dirichlet boundary conditions are
imposed on 9D; see [7, §4]. Also varying impedance boundary condition, i.e.
Ou/on — ikd(x)u = g, with 0 < ) € L*>°(942), are allowed.

The Morawetz multiplier Mv. The sign-definiteness (10) of the formulation
(9) can be proved by using only elementary results, as vector calculus identities
and the Cauchy—Schwarz inequality. Moreover, the derivation of (9) is extremely
similar to that of the standard formulation (7). Thus the sign-definiteness has
to be attributed to the only “exotic” ingredient used: the Morawetz multiplier
Mo defined in (8). This multiplier (in several variations) and the corresponding
calculus identities have previously been used in a wide variety of contexts.

A simpler multiplier (x-Vv) was used by Rellich in [9] to express Laplace eigen-
values as boundary integrals and later by several authors in the context of spectral
analysis. A multiplier more similar to that of (8) has been used by Morawetz to
study the energy decay of wave equation solutions and the frequency dependence
of Helmholtz solution in the exterior of a scatterer, see e.g. [8]. Numerical ana-
lysts used this technique to prove k-explicit stability bounds for interior Helmholtz
BVPs, [6, 3, 4], and to investigate the coercivity of classic and new boundary in-
tegral operators, [11, 10]. More references are provided in [7].

Are there any other known sign-definite formulations? A few existing
variational formulation of the Helmholtz impedance BVP (1) and (6) satisfy (4),
but they are all very different from that in (9). In particular, they are either:
e boundary integral equations, see e.g. [11, 10];
o Trefftz formulations, i.e., posed on spaces of piecewise Helmholtz solutions,
e.g. the UWVF and the TDG of [1, 5];
e least squares schemes.
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A relevant difference between (9) and least squares formulations is that the former
can be used to prove k-explicit stability bounds on u, while the seconds requires
these bounds to be well-posed.

We note that, using an appropriate operator 7' : V — V, any well-posed for-
mulation in the form (2) can be translated in a sign-definite one: ar(u,v) :=
a(u,Tv) = F(Tv) =: Fr(v). However, the operator T is often not explicit or
its approximation by a Galerkin scheme requires some strict assumptions on the
discretisation (see [2]).
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Hardy space method for exterior Maxwell problems
LoTHAR NANNEN
(joint work with Thorsten Hohage, Achim Schéidle, Joachim Schoberl)

We consider scattering and resonance problems on connected, unbounded domains
2 C R3, which are complements of compact sets. Scattering or source problems
for the time-harmonic Maxwell’s equations consist in finding an outgoing electric
field u € Hyoc(curl; £2) satisfying

(1) / curlu- curlv — w?’cu-vdr = (V) for all v € Hc(curl; £2).
o)



Computational Electromagnetism and Acoustics 215

for a given frequency w > 0, the local permittivity ¢ and a linear form I(v) =
fQ gV dac—l—faQ gsn v dxr with a compactly supported source term g and boundary
data gpp. Here H(curl; 2) denotes the space of all vector fields v which are
compactly supported in £2 and are square integrable together with the curl curlv.
Hyoc(curl; £2) denotes the space of vector fields v, which are square integrable on
any compact subset K C {2 together with curl v.

The radiation condition defining the term ”outgoing” is typically formulated
as Silver-Miiller radiation condition. Then it is well-known that problem (1) is
well-posed (see e.g. [1]). For w > 0 there exist other radiation conditions, which
are equivalent for solutions u to (1):

(i) A series representation u in terms of Hankel functions of the first kind
(e [1])

(ii) a boundary integral representation of u (e.g. [1]),

(iii) the condition that a holomorphic extension of u with respect to the radial
variable (e.g. a complex scaling) is exponentially decreasing (e.g. [2, 3])
and

(iv) the so called pole condition, which characterizes outgoing solutions via
the singularities of their Laplace transformed functions ([4] for Helmholtz
problems and [5] for Maxwell problems).

Based on these radiation conditions there are several numerical methods to solve
(1), e.g. classical infinite element methods [6], non-reflecting boundary conditions
[7], boundary integral approaches [8], local high order approximations [9], complex
scaling methods (known as perfectly matched layer methods) [10, 11, 12, 3] and
Hardy space infinite elements [13, 14, 5].

Except for the two latter these methods depend non-linearly on the frequency
w, since this is the case for the radiation conditions (i) and (ii) on which they are
based. This is a severe drawback for resonance problems, where we are looking for
eigenpairs (u,w?) consisting of an outgoing resonance function u € Hj,c(curl; £2)\
{0} and the square of a resonance w € C such that

(2) / curlu-curlv = / wleu-vdr for all v € H.(curl; 2).
o) o)

The radiation conditions (iii) and (iv) are independent of the frequency w.
Therefore methods based on these radiation conditions, namely complex scaling
methods and the Hardy space infinite element method, can be constructed such
that they lead to a generalized matrix eigenvalue problem of the form

(3) Su = w?M.u

with complex symmetric, non-hermitian matrices S and M.. This problem can be
solved by a standard shift-and-invert Arnoldi method. Although it is possible to
solve the non-linear eigenvalue problem resulting e.g. from a boundary element
method ([15]), it is desirable to avoid it.

Therefore, currently complex scaling methods based on (iii) are the standard
methods for solving resonance problems (see e.g. [16, 17]). Usually, due to the
resulting exponential decay of the solution, the unbounded domain is truncated
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to a bounded domain consisting of the computational domain and a perfectly
matched layer with the artificial, anisotropic damping. The method can be easily
implemented in standard finite element codes, since only the bilinear forms have
to be changed.

Unfortunately, these methods give rise to spurious resonance modes. It is shown
in [17], that the spurious resonance modes arise from a discretization of an essential
spectrum. Moreover, several parameter of the complex scaling method like the type
of scaling, the thickness of the layer and the underlying finite element method have
to be optimized for each specific problem.

The Hardy space infinite element method also leads to spurious resonance
modes, but less parameters have to be chosen by hand. Moreover, numerical
tests indicate a super-algebraic convergence with respect to the number of degrees
of freedom in radial direction. On the other hand, the method is a tensor prod-
uct method of standard finite element basis functions with special infinite basis
functions in the Hardy space of the complex unit disk. Therefore, a non-standard
infinite element has to be included in a finite element code.

The numerical tests in [5] for Maxwell problems were made with the open source
finite element package Netgen/NGSolve from Joachim Schéber] together with the
open source module ngs-waves containing the routines for the infinite elements.
Numerical tests comparing a complex scaling method with the Hardy space infinite
element method can be found for Helmholtz problems in [14]. They indicate, that
the Hardy space infinite element method needs less computational effort than the
complex scaling method.

REFERENCES

[1] D. Colton, R. Kress, Inverse acoustic and electromagnetic scattering theory, vol. 93 of
Applied Mathematical Sciences, Springer-Verlag, Berlin, second ed., 1998.

[2] P. D. Hislop, I. M. Sigal, Introduction to spectral theory, vol. 113 of Applied Mathematical
Sciences, Springer-Verlag, Berlin, second ed., 1996.

[3] F. Collino, P. Monk, The perfectly matched layer in curvilinear coordinates, SIAM J. Sci.
Comput., 19 (1998), pp. 2061-2090.

[4] T. Hohage, F. Schmidt, L. Zschiedrich, Solving time-harmonic scattering problems based on
the pole condition. I. Theory, STAM J. Math. Anal., 35 (2003), 183-210.

[5] L. Nannen, T. Hohage, A. Schidle, J. Schoberl Ezact sequences of high order Hardy space
infinite elements for exterior Mazwell problems, accepted for publication in STAM J. Sci.
Comput. (2013).

[6] L. Demkowicz, M. Pal, An infinite element for Mazwell’s equations, Comput. Methods
Appl. Mech. Engrg., 164 (1998), pp. 77-94.

[7] M. J. Grote, J. B. Keller, Nonreflecting boundary conditions for Mazwell’s equation, J.
Comput. Phys., 139 (1998), pp. 327-342.

[8] A. Buffa, M. Costabel,C. Schwab, Boundary element methods for Mazwell’s equations on
non-smooth domains, Numer. Math., 92 (2002), pp. 679-710.

[9] D. Givoli, High-order local non-reflecting boundary conditions: a review, Wave Motion, 39
(2004), pp. 319-326.

[10] B. Simon, The definition of molecular resonance curves by the method of exterior complex
scaling, Phys. Lett. A, 71A (1979).

[11] J.-P. Berenger, A perfectly matched layer for the absorption of electromagnetic waves, J.
Comput. Phys., 114 (1994), pp. 185-200.



Computational Electromagnetism and Acoustics 217

[12] W. C. Chew, W. H. Weedon, A 8d perfectly matched medium from modified Mazwell’s

equations with stretched coordinates, Microwave Optical Tech. Letters, 7 (1994), pp. 590—
604.

[13] T. Hohage, L. Nannen, Hardy space infinite elements for scattering and resonance problems,

SIAM J. Numer. Anal., 47 (2009), 972-996.

[14] L. Nannen, A. Schiadle, Hardy space infinite elements for Helmholtz-type problems with

unbounded inhomogeneities, Wave Motion, 48 (2010), pp. 116-129.

[15] O. Steinbach, G. Unger, Convergence analysis of a Galerkin boundary element method for

the Dirichlet Laplacian eigenvalue problem, SIAM J. Numer. Anal. 50 (2012), pp. 710-728.

[16] S. Hein, T. Hohage, W. Koch, and J. Schoberl, m Acoustic resonances in high lift configu-

ration, J. Fluid Mech., 582 (2007), pp. 179-202.

[17] S. Kim, J. E. Pasciak, The computation of resonances in open systems using a perfectly

Rd

(1)

matched layer, Math. Comp., 78 (2009), pp. 1375-1398.

A parallel space-time multigrid method
MARTIN NEUMULLER
(joint work with Olaf Steinbach)

As a model problem we consider the heat equation in a bounded domain {2 C
, d=1,2,3 with boundary I" := 92 and a simulation interval [0, T,

Oru(x,t) — Au(z,t) = f(x,t) for (x,t) € Q := 2 x (0,T),
u(x,t) =0 for (z,t) € ¥ :=1T x (0,T),
u(x,0) = up(x) for (z,t) € Xy := 2 x {0}.

Subdividing the simulation interval [0, T] in subintervals

O=to<ti <...<tn1<ty=T, Withtn:nTandT:N,

and using a standard finite element discretization in space and a discontinuous
Galerkin approximation in time, this leads to the linear algebraic equations

(2)

(K, ® My, + M, @ KpJu™™ = "' + N, @ Mju™.

Here, M}, is the standard mass matrix and K}, is the standard stiffness matrix

for
dis

for

Mi,f] == /Q os(@)pil@)de, Knlif] = /Q Vos(@) - Vei(a)da

i,7 =1,..., N;. The matrices with respect to the time discretization, where a
continuous Galerkin approximation is used, are given by

K[k, 0] = — / " e(6)Bubn ()t + (i (7).

M. [k, 0] = /OT Ye(t)r(t)dt, N [k, 0] := e(7)r(0)

k,¢=1,..., N. Moreover, the right hand side is given by

n+1 N e— ftt .
FrUEN, 1) / /Q F(, )y (@) (t)dadt
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forj=1,...,Nyand £ =1,..., N;. On the time interval [t t,,+1] we can therefore
define the approximation

N; N,
w2 ) = 3OS upt o) delt),  with wf = wtTEN, + ],
=1 j=1

where u™*1 is the solution of the linear system (2). Hence we have to solve

AT,h Ui .f1
B‘r,h A‘r,h (%) f2

(3) BT,h A‘r,h us — fg )
Brn Arn) \un In

with
A‘r,h = KT®Mh+M‘r®Kh; B‘r,h = 7NT®Mh'

The linear system (3) is usually solved by a forward substitution within one time
interval, i.e. within one space-time slap. Instead, here we will consider a global
multigrid scheme for the solution of (3). For an easier notation we now write the
linear system (3) as

(4) LT,hm = f

For a global multigrid scheme we need to define appropriate restriction and pro-
longation operators and a suitable smoother. Here we use the standard geometric
restriction and prolongation operators both in space and time. For the smoother
we apply a fixed number of damped block Jacobi iterations

$k+1 = mk + th;}lL [f — LTﬁhmk}

where a block corresponds to one space-time slap. By E;i we denote the approx-

imation of the inverse of the exact block diagonal matrix D, j := diag {Ar,h}g:p

and for the approximation we use one space multigrid iteration for each space-
time slap. For the proposed space-time multigrid approach it is possible to use the
exact inverse of the block diagonal matrix D, p, but the approximation is much
cheaper and it turns out, that we obtain almost the same results.

Next we consider the smoothing behavior of the proposed block Jacobi smoother
when we using the exact block diagonal matrix D . The (k + 1)-th error of the
Jacbi iteration is given by

x— gkt = et = |T— th;}llLﬂh el =: ﬂhek.

In what follows we apply the so called local Fourier mode analysis in the one
dimensional case, i.e. d = 1, for lowest order approximations in space and time.
Under the assumption of periodic boundary conditions in space and time we apply



Computational Electromagnetism and Acoustics 219

the smoothing operator S; j, onto the vector ¢ (0, 0;) with ¢y ¢(0,0:) = ekl oil0:

0,0+ € [—7m, ) and we obtain

Srnp(05,01) = g‘r,h(oz,ot)(p(ez,et)’
with
gT,h(G:E) Gt) =1 Wt — wta‘ﬂh(em)e_iet"

and

2 + cos(0,)
rh(bz) == '
« ,h( ) 2+6%+(176#)cos(91)

Further calculations lead to
1S 1 (02, 00) 12 = (1 — wi)? — 2w(1 — wi)ar n(0:) cos(6y) + w? (arn(62))°.
For an efficient smoother we need to have a fast reduction of the error correspond-
ing to the high frequencies (6, 6;) € OMeh := [—7,7)?\ (=%, Z)?. Hence we need
to ensure
1Sr.1(02,00)| < q< 1, for (0,,6,) € OMeh,
Using standard arguments one can show that
~ 1
5 min max |S;,(0,60:)]% = =,
( ) wreR 05 ci0n] | ‘r,h( T t)| 2
0[5,

with the optimal choice for the damping parameter w; = % Hence a good smooth-
ing behavior for the high frequencies in time is obtained, which is independent of
the discretization parameter A\ := ;5. Moreover, for the optimal choice of the
damping parameter w; = % one can show that

- 1 5
(6) max [Gn( )2 < 2 ifas Y2
0nelZ,m] 2 3
GtE[O,%]

Hence, if the discretization parameter \ is large enough, a good smoothing behavior
for high frequencies in space is obtained. With the two properties (5) and (6) we
conclude, that semi coarsening in time is always possible and in addition if the
discretization parameter A is large enough it is possible to apply coarsening in
space and time.

One advantage of the presented space-time multigrid approach is that it can be
applied parallel in time. To show the parallel performance of this multigrid solver
we consider the spatial domain §2 = (0,1)? which is decomposed into 49 152 tetra-
hedra, and we consider a constant time step size 7 = 10~!. For the discretization
in space we use piecewise linear continuous ansatz functions whereas for the dis-
cretization in time we use piecewise linear discontinuous ansatz functions. On each
space-time slap we apply one iteration of a standard geometric multigrid solver to
approximate the inverse of the block diagonal matrix D, j. Further for the pre-
sented space-time smoother we use the damping parameter w; = % where we apply
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(a) weak scaling results. (b) strong scaling results
cores | time steps dof iter | time cores | time steps dof iter time
1 4 59768 | 9 6.8 1 4096 | 61202432 9 | 6960.7
2 8 119536 | 9 8.1 2 4096 | 61202432 | 9 |3964.8
4 16 239072 9 9.2 4 4096 | 61202432 9 |2106.2
8 32 478144 | 9 9.2 8 4096 | 61202432 9 | 1056.0
16 64 956288 | 9 9.2 16 4096 | 61202432 9 530.4
32 128 1912576 | 9 9.3 32 4096 | 61202432 9 269.5
64 256 3825152 | 9 9.1 64 4096 | 61202432 9 135.2
128 512 7650304 | 9 9.4 128 4096 | 61202432 9 68.2
256 1024 | 15300608 | 9 9.4 256 4096 | 61202432 9 34.7
512 2048 | 30601216 | 9 9.4 512 4096 | 61202432 9 17.9
1024 4096 | 61202432 9 9.4 1024 4096 | 61202432 9 9.4
2048 8192 | 122404864 | 9 9.5 2048 4096 | 61202432 9 5.4

TABLE 2. Solving times in [s]

two pre- and post-smoothing steps. For the given setting we apply this space-time
multigrid solver until we have reached a relative error reduction of 1075.

To show the parallel performance we first test the weak scaling behavior. To do
so we use a fixed number of time steps per core. In this example we use four time
steps for each core. In Table 1(a) the weak scaling results are given. We observe
that the number of required multigrid iterations is bounded independent of the
number of time steps which are used. Further we observe that the solving times
are almost constant, when we increase the number of cores. In Table 1(b) the
strong scaling results are presented. For a fixed number of time steps N = 4096
one can see that the computational costs can be reduced almost by a factor of %
when we double the number of cores.

The idea to solve time dependent problems parallel in time is not new. In
[2, 4, 8] space-time multigrid approaches are presented where also the paralleliza-
tion in time is discussed. For example, the performance of a parallel space-time
multigrid solver for the unsteady Navier-Stokes equations is presented in [3]. The
main difference of this work is the different space-time smoother and the different
approximation in time. In [5, 1] the parareal algorithm is introduced and analyzed
which also allows to solve parallel in time. The approach in this work is motivated
by a general space-time discretization, which was studied in [6, 7].
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A Discontinuous Galerkin Surface Integral Equation Method for
Time-harmonic Maxwell’s Equations

ZHEN PENG
(joint work with Jin-Fa Lee)

We present a discontinuous Galerkin surface integral equation method, herein
referred to as IEDG, for time harmonic electromagnetic wave scattering from non-
penetrable targets. The proposed IEDG algorithm allows the implementation of
the combined field integral equation (CFIE) using square-integrable, L2, trial and
test functions without any considerations of continuity requirements across element
boundaries. Due to the local characteristics of L? basis functions, it is possible
to employ non-conformal surface discretizations of the targets. Furthermore, it
enables the possibility to mix different types of elements and employ different
order of basis functions within the same discretization. Therefore, the proposed
TEDG method is highly flexible to apply adaptation techniques.

Among the previous works addressing the abovementioned topic, we mention
recent works [1] and [2]. The former investigates the use of combined current
and charge integral equation for non-conforming meshes and a stabilization pro-
cedure is proposed for targets with geometrical singularities. The latter proposes
a Nitsche-based domain decomposition method for the solution of hypersingular
integral equation governing the Laplacian in R3.

We consider the solution of electromagnetic scattering problem. Denote the
time-harmonic electric and magnetic fields by E and H, respectively. We assume
an e~ ! time dependence, where w = 27 f is the radial frequency of operation and
the imaginary unit is represented by ¢ (= v/—1). The free space wave number will
be denoted by ko = w,/poco, where €9 and pip are the permittivity and permeability
of the free space, respectively. The free space intrinsic impedance is given by
Mo = +/1o/€0. Moreover, we shall introduce two surface trace operators on 92,
the tangential components trace operator 7, (e) and the twisted tangential trace
operator «, (e), which are employed throughout our derivations. They are:

(1) 'Y‘r(u) =N X u|69
(2) (1) ;=10 x (ux )]s =7, (u) x

The exterior region 2.yt is homogeneous and assumed to be free space. Surface
integral equation method is a natural choice for such an electromagnetic scattering
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problem. An auxiliary variable j, which represents the surface electric current, is
introduced on 0f2, via:

3) j= %wv x E) € L*(092)

Specifically, we shall employ discontinuous piecewise polynomial vector functions
to approximate the auxiliary variable, j.

Subsequently, the scattered electric field and the scattered magnetic field in
2ext can be obtained from the Stratton-Chu representation formulas as:

(4) E* (j;: 00) (r) =L (j: 092) (1) r e Do
(5) H* (5;00) (r) :n—loic (3:02) (r) r e Do

where £ and K are, respectively, the electric field integral operator (EFIO) and
magnetic field integral operator (MFIO), defined as,

(6) L (£;002)(r) := koW (f;002)(r) + —zlkro VV -0, (£;00)(r)
(7) K (£;002)(r) := pv. (V x Uu(f;00) (r))

where p.v. stands for principle value, and W, is the single-layer vector potential
and is defined by

(8) s (£,00) (r) = [99 f(r')G(r,x")dr’

and G(r,r') := % is the free-space Green’s function. r and r’ denote the
observation point and the source point, respectively.

We proceed to discretize the surface 92 into N non-overlapping elements S,,
such that 92 = §; USs--- U Sy and the subscript m € Z = {1,..., N} denotes
the restriction of a quantity to S,,. In this work, we uplift the trial function space
to be square-integrable functions, L?(02), which allows us to construct the trial
function space completely independent for each element S,,. The approximation
of the current, j, can be written as

~ N
(9) i) = Pim(r)

m=1

where j,,,(r) is the local approximation within each element. Since in the L?(9£2)
framework, the trial functions are defined with element-wise compact support, we
have the privilege to choose the trial function to best approximate the current
locally. Moreover, we denote C,,, and Cp,, for the contour boundaries between
two adjacent elements S, and S,,, with C,,,, the contour line on S,,, and C,,, the
contour line on §,,. Furthermore, associated with each element contour, C,,,, we
define a unit normal t,,,, which points from element S,,, toward element S,,.
The final Galerkin weak statement can be formally stated as:
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Find j = @,,czJm,jm € Wy, such that

1 1
5@ <Vaj> + §b <Vaj>

1 “
SN (- Vi Ur (V5 - i Sn))
20k c;m% Con
1 -~
T ko Z Z <v"' Vi, Up (tn 'jn?cn)>sm
0 meZCpeC
+% Z Z <Em'vmvfn'jn>cm
W0 ¢ “cecnec
1 i 1 sin.
(10) =3 (v, e, + 3 (v, 15" 5,

YW =@,.cr Vi, Vm € Wi

where ji"¢ = 797, (Hi“C) and e = m, (Ei’“c)7 with Ei"¢ and H™¢ being the
incident electric and magnetic fields on 92, respectively. In (10), W, is taken as
the space spanned by the vector basis functions introduced in [3], however, with
the degrees of freedom (DOFs) defined independently for each element.

The two sesquilinear forms a (v,j) and b(v,j) in (10) are derived from the
electric field integral equation (EFIE) and magnetic field integral equation (MFIE)
surface penalty terms, defined by

(11)
a(v,j) = Z <zk‘o Z (Ven, r (WA (jn;Sn))>5m+% Z (Vvm, ¥ (V' 'jn§$n)>5m)
. 1 . _ .
vvd) = X (3 <vm,nme>Sm+<vm,an e (K <Jn;sn>>> )
meL nerl Sm

The third and the fourth inner product terms in (10) are closely related to the
consistent symmetrization terms in discontinuous Galerkin (DG) literature. The
single-layer scalar potential ¥ is defined as:

(12) T (f:5) () = /S F()G(r,r')ds

which represents the electric potential generated by a charge distribution on the
surface S. Similarly, we have

(13) T (£:C) (r) = /C £()G 1)’

which corresponds to the electric potential contributed by the charge accumulation
on the line contour C.

The fifth inner product term is penalization term. In light of the interior penalty
method [4], the interior penalty stabilization function j is taken as 8 = ah™!,
where h is the mesh size of the discretization and the stabilization parameter « is
a positive number independent of h.
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A mathematical toolkit for TDBIE
FRANCISCO-JAVIER SAYAS

Time Domain Boundary Integral Equations are powerful tools for simulation
of transient phenomena related to scattering and propagation of acoustic, elastic
and electromagnetic waves. This talk attempts to be a review of old and new
techniques for analysis, mathematical and numerical, of TDBIE. This means, in
particular, that the wide world of their applications will be barely mentioned,
leaving relevant important names unmentioned in this note.

The Laplace domain approach: pure Galerkin. Analysis of the equations and
of Galerkin-in-space-and-time discretization methods using Laplace domain esti-
mates is the standard —and was, for quite some time, the only— approach to
study TDBIE and their discretizations. This is a sort of coercivity analysis: it de-
rives energy inequalities in the resolvent set and integrates back using a Plancherel
formula, providing time-domain estimates in norms that are not necessarily phys-
ical. Some relevant references are [2, 3, 12, 17]. Much of what was done in these
early years (see the survey [16]) was produced by the French school of Numeri-
cal Analysis, with a sizeable amount of doctoral theses supervised by Jean-Claude
Nédélec and Alain Bachelot. New ideas in the area of Galerkin methods are related
to the use of smooth temporal basis functions [28].

The Laplace domain approach: Convolution Quadrature. An alternative to full
Galerkin discretization is the use of Galerkin-in-space and Convolution Quadra-
ture. CQ is a technique to discretize causal convolutions, by mixing the Laplace
domain with the time domain in a clever way, allowing for the use of the resolvent
set in the time-stepping process. The analytical tools to study CQ-BEM were in-
tegrally developed in the Laplace domain, with time discretization analyzed using
the central theorems of [25]. (Previous work of Christian Lubich on his CQ scheme
is related to parabolic problems [23, 24].) Lubich himself detailed the analysis of
the discretization with CQ-BEM of the acoustic single layer operator. (The anal-
ysis for the Neumann problem based on the indirect representation with a double
layer potential can be found in [13].) Analysis of multistep-base CQ can thus be
approached with a decided black-box spirit, which shifts the emphasis towards
algorithms, solvers and applications [5, 10, 11, 14, 18, 19, 31]. However, it is much
more recent that the analysis of Runge-Kutta-based (multistage) CQ methods has
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been fully understood. As in the multistep case, the abstract analysis of CQ was
first derived for parabolic problems [26]. The corresponding results for RK-based
methods are only three years old [7, 8]. This was accompanied by extensive work
on implementation and applications [4, 9, 1]. Hyperbolic-CQ has been recently
extended to variable time-stepping [21, 22].

Galerkin semidiscretization as an exotic transmission condition. All Laplace
domain analysis of TDBIE is carried out in the following way: estimates are
given for the discrete or semidiscrete inverse of the integral operator, while any
postprocessing of the discrete solution (computing the retarded potential based
on the already approximated boundary quantities) is analyzed by throwing the
mapping properties of the potentials on top of the error estimates on the boundary.
While remaining in the Laplace domain, the analysis in [20] breaks with this
trend. The idea is quite simple: the conditions for Galerkin semidiscretization
(the unknown has to be in a given discrete space and the equation is tested with
the same space) can be read as transmission conditions on a problem set in free
space. This is actually what is done to get to any of the coercivity/stability
estimates, so the approach just incides in this variational point of view of BIE
by extending it to Galerkin semidiscretization-in-space. Apart from giving new
insights on more complicated formulations (boundary-field formulations prepared
for BEM-FEM discretization, direct BIE, etc), this approach has the advantage
that the potential postprocessing is analyzed at the same time as the boundary
unknowns and the bounds are much tighter.

Time domain analysis. A paper of Brian Rynne [27] seems to be the first at-
tempt at analysing TDBIE (in this case the time domain EFIE) using techniques
developed for hyperbolic equations, without any resort to the Laplace domain. The
paper in question uses a straightening of the boundary and results for hyperbolic
Cauchy problems (the initial value is set in time and on the flattened boundary of
the scatterer), and seems to be only applicable on smooth domains. However, in re-
cent years, we have been developing an approach based on Cy-groups of isometries
applied to abstract differential equations of the second order in Hilbert spaces to
analyze all this family of operators and their Galerkin semidiscretizations-in-space.
As of this moment, this theory has seen three steps in its development:

e Study of the dynamical systems associated to the Galerkin semidiscretiza-
tion of a wide range of problems [29] with the goal of showing energy
conservation and well-posedness of the semidiscrete-in-space equations.

e Direct time domain analysis of the entire Calderén Calculus (all four in-
tegral operators, the two potentials, the inverses of the coercive operators
of the Calderén projector and the Dirichlet-to-Neumann and Neumann-
to-Dirichlet operators) using the same ideas [15].

e Extension of the previous technology to analyze a complete example with
semidiscretized TDBIE, including the action of a TDBIE on data, all po-
tential posprocessings and multistep-CQ discretization-in-time [6]. In this
case, even the effect of CQ for full discretization is analyzed in the time
domain.
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What can be learnt from these new approaches is that time-domain techniques pro-
vide much tighter (less pessimistic) estimates for operators, their discrete inverses,
postprocessing, etc. In particular, all new bounds seem to behave very reasonably
for long times, confirming what has been observed in practical applications. While
the techniques involved in the analysis are not particularly deep, these early steps
have to be taken with great care, making sure that several apparently equivalent
problems are effectively so.

In the forthcoming [30], I am trying to develop a streamlined approach to this
analysis, so that, when time arrives and we want to apply it to complicated situa-
tions, the artillery is ready and the focus can be set on what is new or important
in each new situation. These are the basic steps of the time domain analysis at
present time.

(1) Identify the problems (the forward operator or potential, a semidiscrete
Galerkin inversion of one of the operators, or the complementary of the
associated Galerkin projection) as an initial value problem in free space
with transmission conditions related to the space semidiscretization. Only
some transmission conditions are non-homogeneous.

(2) Cut-off the space sufficiently far from the boundary where potentials and
operators are defined. The distance to this artificial boundary has to be
taken into account, since the cut-off problem will coincide with the original
problem only for a finite time-interval.

(3) Identify the dynamical system associated to the cut-off problem. A check-
list of conditions is available, making this part of the analysis an easy game.
Transmission conditions have to be lifted in order to fit into traditional set-
tings of non-homogeneous Cauchy problems. Use results from Cy-groups
of isometries (bounds related to the associated Duhamel principle and the
well-tuned machinery of the Hille-Yosida-Lumer-Philips theory) to prove
continuity of the solutions to the cut-off problem for all times.

(4) Show that the strong solutions in the cut-off domain are the same as the
weak distributional solutions of the original problem in free space and
transfer all results from one to the other.

(5) Finally, take advantage of the convolutional structure (the one that allows
to do all the analysis in the Laplace domain), to use shifting theorems to
obtain the final version of all bounds.

This work is part of an long term project including several collaborators: Antonio
Laliena (University of Zaragoza, Spain), Victor Dominguez (Public University of
Navarre, Spain), Lehel Banjai (Heriot-Watt University, UK), Christian Lubich
(University of Tiibingen, Germany) and my students at the University of Delaware
(Sijiang Lu, Zhixing Fu, Tonatiuh Sdnchez-Vizuet, Tianyu Qiu, and Matthew
Hassell). This research is partially funded by the NSF (Grant DMS 1216356).
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Efficient solutions of three dimensional periodic scattering problems
CATALIN TURC
(joint work with Oscar Bruno, Stephen Shipman, and Stephanos Venakides)

We consider the problem of scattering of time-harmonic acoustic plane waves from
a sound-soft difraction grating. The diffraction grating is given by I' = {(z, vy, 2) :
z = f(z,y)} where f is a smooth bi-periodic function of periods d; and ds re-
spectively, that is f(x + d1,y + d2) = f(x,y). Specificaly, we seek to solve the
scattering problem

Au+k*u = 0inI'F
(1) v = —u™onl
where I't = {(z,y,2) : 2 > f(z,y)} and the incidence is taken to be a plane wave
given by
(2) u"(x) = exp(ikd - x) = expli(az + By — 72)]
where o = ksiny cos ¢, f = ksiny sin ¢, and v = k cost. In order to ensure well-

posedness, we require that the field u be («, 8) quasi-periodic, i.e. u(x + die; +
does) = @1 +18d2y(x)  and radiative, that is

(3) u(x) = Z Z B, sexp(io,x + ifsy + iYr,52), 2z > max f
where
2rr 21s 9 9 o\ 1
(4) O[T:Oé+—, ﬂS:/B+—7 ’YTs:(k 70‘7«753)2'
dq do ’
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The last square root is chosen so that Im(v, 5) > 0; the propagating modes core-
spond to indices in the set U = {(r, s) : Im(v,.s) = 0}. Equations (1) with the ra-
diation conditions (3) have a unique solution [3]. We present next a quasi-periodic
integral equation formulation of equations (1) based on quasi-periodic Green’s
functions. We look for scattered fields u which are solutions of equations (1) in
the form of a single layer potential

(5) u) = [ Gullx =X D )ds(x)

in terms of the unknown surface density p and the outgoing Green’s function
Gr(|z|) = %. Using the continuity property of the single layer potentials and
the sound soft boundary conditions, the unknown density u is a solution of the

integral equation
(6) / Grllx = x|)u(x')ds(x') = e, x € I
r

Equations (6) can be rewritten in a form that involves (a) a quasi-periodic Green’s
function G(x,x’) defined for points x and x’ on I'?*" = {(x,y,2): 0 <z <d;, 0 <
y<dy, z=f(x,y)} as

o0 oo
(7) G(x,x') = Z Z Gr(z —2' +mdy,y—y 4+ ndy, z — 2/ e~ omdig=ifndz
m=—00 Nn=—00
and (b) a smooth density u defined on I'"*"; the function G(x,x’) defined in equa-
tion (7) is referred to as the («, 8) quasi-periodic Green’s function. Specifically,
with the notations introduced above, the integral equation formulations for the
sound-soft case can be written in the form

(8)
/ G, X )u(x)ds(x') = —eM s HBEI@I) (g ), (!, y') € [0,di] % [0, da].
I'per

The translation invariance of the radiation condition implies that G(x,x’) depends
only on x —x’, which allows one to write G(x,x’) = G(x—x’). The function G(x)
satisfies

G(x + (mdy, ndy,0)) = G(x)e@mdithnd2)  for all m,n € Z,

V2G(x) + k2 G(x) = — Z §(x — mdy, y — ndy, z)el@mdiindz)
Such a Green function G exists as long as the free-space wavenumber k does not
coincide with the wavenumber ((a + 2mj/d1)* + (8 + 27r€/d2))1/2, (4,0) € Z?, of
any of the Fourier modes of the lattice. In this case, the pseudo-periodic Green
function can be written as the lattice sum

1 eikrmn
(9) G(z,y, 2)

—i(amdi+Bnds)
€ )

e r
m,nez mn
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in which

Pom = ((z + mdy)? + (y + nds)® + 22)7 .
This sum is only conditionally convergent [2], and its convergence rate of ~ C/r
is too slow to be computationally feasible. If the triple (k,a, 3) admits a pair of
integers (7, ¢) for which

.\ 2 2

(10)  k*= (a + Qdﬂ) + (5 + Qd—ﬂ-[) ,  (Wood anomaly condition)
1 2

then no pseudo-periodic Green function exists, even if the problem of scattering

by a given periodic structure is uniquely solvable.

The very slow conditional convergence of the periodic Green function (7) has
been extensively discussed in the literature, and various methods to accelerate its
convergence, notably the Ewald’s method, have been proposed. We propose a
method for fast evaluation of quasi-periodic Green functions consisting of truncat-
ing the lattice sum by a smooth cutoff function y with compact support that is
equal to unity in a neighborhood of the origin:

1 eikrmn

11 ~ G¢ = — _
(1) Gw.y,2) = G(z,y.2) 4%;62 —

e~ Hamdi+pBndsz) X(dlam, do ),

in which 7, = (x4 md1)2+ (y+ndz)?+22)2 and a is a large number. Typically,
x will be either a radial function or one that is separable in x and y,

X(s,1) = o(vVs?+12)  or  x(s,t) = P(s)i(t)
with 1 (u) being a smooth monotonic function equal to unity for |u| < 1 and equal
to nullity for |u| > 2. Theorem 4 establishes the super-algebraic convergence of
the smoothly cut off lattice sum to the periodic Green function.

Theorem 4 (Green function at non-Wood frequencies; super-algebraic conver-
gence). Let x be a smooth function of two variables such that

x(s,t) =1, V2 +12 < A,
0<x(s,t) <1, A<Vs2+1t2<B,
x(s,t) =0, B < v/s2 +t2,
for some positive numbers A and B. If vjo # 0 for all (j,€) € Z?, then the

functions

eik((z+md1)2+(y+nd2)2+zz)1/2

efi(amdrkﬁndz) mdy ndg )

a 1
G (x7y7z):4_ Z 1/2 X( a 0 a

™ ez (@ +mdi)? + (y + ndz)? + 22)
converge to the radiating quasi-periodic Green function G(x,y, z) super-algebraically
as a — oo. Specifically, for each compact set K € R3, there exist constants

C,, = Cy(k) such that
Cy (k)
a/'n/
if a is sufficiently large and (z,y,z) € K, (x,y,2) € diZ x doZ x {0}.

|Ga(z,y,z) - G(z,y,z)| <
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At and around Wood anomalies we employ a combination of shifts in the z
variable of Gj(x), which introduces poles at several perpendicular shifts of the
integer lattice Z?2,

GR(x) = apgGr (x+ (0,0, qd)) .

q=0
The numbers a,q are chosen to effect a ptP-order difference in z, that is

b
apq:(_l)q(q)a 0<g<p.

The use of the shifted free space Green’s functions G}, gives rise to quasi-periodic
Green’s functions GP that converge even at Wood anomalies. However, for values
of the shift d so that e?=¢ = 1 for some indices (r, s), these quasi-periodic Green’s
functions are not radiative. The remedy is to incorporate in the quasi-periodic
Green’s function the propagating modes that may have been annihilated by the
shifts. Thus, if d > 0 the function

(12) GP(x) = Z Gi(rmn)e_i(o‘mdl"‘ﬁndﬂ + Z bje eiag‘w-i-iﬁey-i-ivnz,
m,neZ JLEU

is a quasi-periodic Green’s function in the domain {z > 0} that converges even at
Wood anomalies and is radiative for all but a finite number of values of coefficients
bje. Furthermore, if we define functions G”* analogoulsy to the functions G*
in equation (11), then GP* converge to GP at an algebraic rate of a'/2~[P/2]
throughout the frequency domain. If we look for scattered fields w in terms of
single layer potentials with shifted quasi-periodic functions GP defined in (12) and
densities puP we obtain the boundary integral equation

(13)

GP (x, X" )P (x')ds(x) = —eFextBytvf @) (3 4), (2/,y') € [0,d1] %[0, da).
I'per
Theorem 5. For all dy > 0 integral equations (13) are uniquely solvable in

L?([0,d1] %[0, d2]) provided that d & D, where D is a subset of R such that DN[0, do]
is finite for each dy.

We solved integral equations (13) using the high-order Nystrém methods in-
troduced in [1] for a bisinusoidal grating whose height to period ratio equals to
1. We present in Table 3 numerical results for the first three Wood anomalies of
the periodic configuration at normal incidence, including the number of GMRES
iterations needed to reach a residual of 10™%, and errors €; in the coefficient Bo,o
defined in equation (3) and energy balance errors e.
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k Unknowns | a | iter €1 €
2 24 x 24 20| 14 |19 x 1072 3.9 x 1072
o 24 x 24 30| 14 |42 x 1073 | 4.0 x 1073

2v2r | 24 x 24 [30] 31 [1.6 x 1072 [ 4.1 x 1072

2V2r | 24 x 24 [40] 31 |3.4x 1073 |6.2 x 1073
4dr 32 x 32 [30]280[4.6 x 1072]4.9 x 1072
47 32 x 32 [40] 268 |74 x 1073 |6.5 x 1073

TABLE 3. Convergence of the solvers using G*?, p = 3, shift d = 2.4.

[3] CHEN, X. AND FRIEDMAN, A., Mazwell’s Equations in a Periodic Structure, Trans. Am.
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