N

N

A conformal mapping method in inverse obstacle
scattering

Houssem Haddar, Rainer Kress

» To cite this version:

Houssem Haddar, Rainer Kress. A conformal mapping method in inverse obstacle scattering. Complex
Variables and Elliptic Equations, 2013. hal-00768726

HAL Id: hal-00768726
https://inria.hal.science/hal-00768726
Submitted on 23 Dec 2012

HAL is a multi-disciplinary open access L’archive ouverte pluridisciplinaire HAL, est
archive for the deposit and dissemination of sci- destinée au dépot et a la diffusion de documents
entific research documents, whether they are pub- scientifiques de niveau recherche, publiés ou non,
lished or not. The documents may come from émanant des établissements d’enseignement et de
teaching and research institutions in France or recherche francais ou étrangers, des laboratoires
abroad, or from public or private research centers. publics ou privés.


https://inria.hal.science/hal-00768726
https://hal.archives-ouvertes.fr

A conformal mapping method
in inverse obstacle scattering

Houssem Haddar* and Rainer Kress'

November 7, 2012

Abstract

Akduman, Haddar and Kress [1, 5, 11] have employed a conformal map-
ping technique for the inverse problem to reconstruct a perfectly conducting
inclusion in a homogeneous background medium from Cauchy data for elec-
trostatic imaging, that is, for solving an inverse boundary value problem for
the Laplace equation. We propose an extension of this approach to inverse
obstacle scattering for time-harmonic waves, that is, to the solution of an
inverse boundary value problem for the Helmholtz equation. The main idea
is to use the conformal mapping algorithm in an iterative procedure to ob-
tain Cauchy data for a Laplace problem from the given Cauchy data for the
Helmholtz problem. We present the foundations of the method together with
a convergence result and exhibit the feasibility of the method via numerical
examples.

1 Introduction

The mathematical modeling of the use of electrostatic (or magnetostatic) meth-
ods or electromagnetic wave scattering methods in various non-destructive testing
and evaluation schemes leads to a variety of inverse boundary value problems for
the Laplace and the Helmholtz equation. In principle, in the corresponding two-
dimensional model problems, in many of these applications an unknown inclusion
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within a homogeneous conducting host medium is assessed from over determined
Cauchy data on an accessible closed curve surrounding the unknown object.
For simplicity of our presentation, we assume that Dy and D; are two simply

connected bounded domains in R* with C' smooth boundaries Ty := 9D, and
I'y := 0D, iuch that Dy C D; and denote by D the doubly connected domain
D := D; \ Dg. The inverse problems we are concerned with is to determine the

unknown interior boundary curve I'g from the Cauchy data

ou
= d = —_— 11
fmue, ad gi= 1 (1)
on Ty of a solution u € H'(D) of the Laplace equation Au = 0 or the Helmholtz
equation Au+k*u = 0 with wave number k£ > 0 satisfying the homogeneous Dirichlet
condition
u=0 (1.2)

on I'g. Here, the unit normal v to I'; is assumed to be directed into the exterior of
Dl.

For the Laplace case over the last decade Akduman, Haddar and Kress [1, 5, 6,
7, 11, 12] have developed and analyzed an inverse algorithm for the above inverse
Dirichlet problem together with extensions to other boundary conditions. To de-
scribe the main idea of this approach, in the sequel we will identify R? and C in the
usual manner. We introduce the annulus B bounded by two concentric circles Cy
with radius p < 1 and C; with radius one centered at the origin. By the Riemann
conformal mapping theorem for doubly connected domains (see [15]) there exists a
uniquely determined radius p and a holomorphic function ¥ that maps B bijectively
onto D such that the boundaries Cjy and C are mapped onto [y and I'y, respectively,
with all boundary curves in counter clockwise orientation. The function ¥ is unique
up to a rotation of the annulus B. We parameterize the exterior boundary

Fo={~(t) : t €0,2m)}

by a continuously differentiable 27 periodic function v : R — C with the property
that 7|j2x) is injective. The latter, in particular, implies that |7/(¢)| # 0 for all
t € [0,27]. We fix the freedom in rotating B by prescribing ¥(1) = ~(0) and define
a boundary correspondence function ¢ : [0, 27| — [0, 27| by setting

o(t) =~y (T(e"), te]lo,2n] (1.3)

Clearly, the boundary values ¢ uniquely determine ¥ as the solution to the Cauchy
problem with W, given by W(e') = v(¢(t)) for t € [0, 27].



The main ingredient of the conformal mapping method for the solution of the
inverse Dirichlet problem for the Laplace equation is an ordinary differential equa-
tion for the boundary correspondence function ¢. We denote by A, : H 1720, 271] —
H~1/2[0, 27] the Dirichlet-to-Neumann operator for the annulus B that maps func-
tions f € HY/2[0, 2] onto the normal derivative

(Apf) (t) == ? (), telo,2n], (1.4)

v

of the harmonic function v € H'(B) with boundary values on C; and Cj given by
v(e") = f(t) and wv(pe®) =0 fort e [0,2n].

Via v := uo ¥ we associate the harmonic function » in D with a harmonic function
v in B and can use the Cauchy—Riemann equations for u and v and their harmonic
conjugates to derive the nonlocal differential equation

A
/: Ip(fO’YO(,O) (15)
[V oplgoyop
together with the boundary conditions
0(0) =0, @2r) =27 (1.6)

for the boundary correspondence function ¢ as the central piece of the inverse algo-
rithm. Note, that (1.5) is slightly more general than in [1, 5, 11] since here we do not
assume that I'y is parameterized by arc length. The differential equation has to be
complemented by an equation for the radius p obtained by applying Green’s integral
theorem to v and an appropriate harmonic test function w in B. Its simplest version

B ST foropdt
p = exp <_ 0 frlgds (1.7)

is obtained by choosing w(x) = In |z|. However, eventually we want to employ the
algorithm to the restriction of bounded harmonic functions u € H} (R? \ Dy) and
in this case equation (1.7) fails because here the normal derivative g has mean value
zero over Iy (see [10]). Hence we rely on the quadratic equations

[ am (23 f) + b (03 )" ™ + || @ (05 f) — bn(i059) =0, m#0,  (18)

in terms of the Fourier coefficients

nlipi )= [ FOGONE ™ baleia) = [ ablen) ¢Be
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which is obtained using w(z) = r™e*™¥ (in polar coordinates (r,8) for ) as test

function. From this we observe that if |m|a,, # 0 then b,, + |m|a,, # 0 and we can
solve (1.8) to obtain

p=cm(pif,9) (1.9)

where we have set

b (5.9) — || am (03 £)] 77
bin (05 9) + [m| am(p; f) '

cm(03 f,9) = (1.10)

Under appropriate assumptions it can be shown that (1.5) and (1.9) can be
solved by successive approximations [1, 5]. Once ¢ and p are available the highly
ill-posed Cauchy problem to determine the holomorphic functions ¥ in B from its
boundary values ¢ can be solved by a Laurent expansion that need to be stabilized,
for example, by a Tikhonov type regularization.

In accordance with the uniqueness for the above inverse Dirichlet problem for
the Laplace equation, in principle one pair of real valued Cauchy data suffices for
the conformal mapping algorithm to work. However, to cope with the difficulty
arising from possible zeros of g a variant of the algorithm using two pairs of real
real valued Cauchy data has been developed in [5]. In the application to inverse
scattering problems further below we always will have complex valued Cauchy data,
that is, two pairs of real valued Cauchy data. In this case, the differential equation
to be used has the form

de _ R[(Govop)A(fovop)
dt |7 0| [goyop?

(1.11)

which is obtained as a combination of (1.5) for the real and imaginary parts of the
Cauchy data.

Summarizing, the conformal mapping method for the Laplace case defines a
solution operator R taking the Cauchy data f, g onto the interior boundary curve
Iy, that is,

Lo = R(f,g). (1.12)

Its regularized version R, with regularization parameter a > 0 leads to the regular-
ized solution

Loa = Ra(f, 9). (1.13)

The setting in the development of the conformal mapping method in [1, 5, 11]
always has been a Dirichlet boundary value problem for a solution v € H'(D) for
the Laplace equation in the doubly connected domain D with boundary conditions
u=0onTyand u= f on I for a given f € H/2(T';) with the goal to reconstruct
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the unknown Iy from f and the resulting normal derivative g € H~/2(I";). The most
natural extension to the Helmholtz equation would treat the corresponding inverse
problem for solutions u € H'(D) to the Helmholtz equation in D. However, we
have chosen to slightly modify the setting and consider inverse scattering problems
in an exterior domain, although we note that the following analysis, in principle,
also covers the inverse problem for the Helmholtz equation in the bounded domain
D.

Given incident fields u;o and w;; by solutions to the Laplace and Helmholtz
equation in D; respectively, we now consider the scattering problems for solutions
ug, uy, in HL (R?\ D) to the Laplace equation Aug = 0 or the Helmholtz equation

loc

Auy, + k*up = 0 in R? \ Dy satisfying the Dirichlet boundary conditions
uy = —u; o and wup = —u;; only (1.14)

together with an appropriate condition at infinity. In particular, for the Helmholtz
case we require the Sommerfeld radiation condition (see [2, 10]) for the scattered
field uy. If for the Laplace case we assume boundedness for ug then from the low
wave number estimates for the difference of solutions to exterior boundary value
problems for the Helmholtz and Laplace equation due to Kress [8] and Werner [16]
we only have a slow convergence u, — ug of order 1/|Ink| as & — 0. Hence, in
order to improve on the speed of convergence we require that

uo(x) :aln|%|+vo(x), r € R?\ Dy, (1.15)
where vy is bounded at infinity and the choice of the constant a will be specified
later. Here, without loss of generality we assume that the origin is contained in Dj.

The solutions of the two exterior Dirichlet problems define operators Fy and Fj,
that for fixed incident fields w;p and o map the interior boundary I'y onto the
Cauchy data (fr,gr) and (fu,gm) of the total fields uf* := ug + u;p and uf** :=
u + u;, on I'y, respectively, that is, the Cauchy data on I'y are given by

(frogr) = Fo(Lo) and  (fu,gn) = Fi(To).
Combining both equations and inserting (1.12) for I'y yields

(fr,9r) = (fu,9u) + Fo(R(fr, 9)) — Fi(R(fL, 91)), (1.16)

which, given the Cauchy data (fy, gn) for the Helmholtz solution u}°*, can be inter-

preted as a fixed point equation for the Cauchy data (f7, g1, ) for the Laplace solution
ug’®. We may try solving it via successive approximations

(fn+179n+1) = (fH;gH)+F0(R<fnagn)) _Fk<R<fnvgn))u n=01,..., (1'17)
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starting with the given Helmholtz data as initial guess (fy,90) = (fm, gn) and use
the regularized version R, of the solution operator. Each iteration step consists of
two parts. First the conformal mapping algorithm for the Laplace case is applied
with Cauchy data (f,, g,) to obtain an approximation I',, for the interior boundary
curve. Then in the second part both boundary value problems (1.14) are solved
for the interior boundary I',, to obtain Fo(R(fn,gn)) and Fi(R(fn,g,)) in order to
update the Cauchy data via (1.17).

The purpose of this research is to establish a local convergence result for the
iteration scheme (1.17) for small wave numbers and exhibit the feasibility of the
proposed algorithm through some numerical examples. The plan of the paper is as
follows: In Section 2 we will analyze the solution operator R occurring in (1.17) more
closely and establish a Lipschitz condition for the regularized solution operator R,,.
This is followed in Section 3 by the preparation of the low wave number estimates for
the difference Fy — Fy that are required in the convergence analysis of the iteration
scheme which is the topic of the following Section 4. The final Section 5 is devoted to
a short description of the numerical implementation and some numerical examples.

In principle, our algorithm belongs to the general class of methods in inverse
obstacle scattering that create a sequence of boundary curves I',, by solving the
forward problem for I',, and use this solution to update I',, into I';,;1, for example
in the various types of regularized Newton iterations that have been developed
in the literature, see [3] among many others. The new features in the conformal
mapping algorithm are two-fold. Firstly, as counterpart to the many low wave
number iterative procedures to solving the direct scattering problem (see [4]) it
provides a first algorithm of this type for the inverse scattering problem. Secondly,
a rare convergence result for the method was attainable. We note that in a similar
iterative manner in [13] the solution of an inverse source problem for the Helmholtz
equation is reduced to the solution of a corresponding inverse source problem for
the Laplace equation.

2 The conformal mapping operator

The solution operator R given by the conformal mapping method consists of two
parts. In the first part we solve the nonlocal differential equation (1.11) with bound-
ary condition (1.6) for the boundary correspondence map ¢ by a fixed point equation
for the operator

1w fo0 = [ [owinom - 5 [T ra@ aan e, @



where

R[(Goyo V) A, vys.g(fovo V)]
[V o VY| |goyoVip|?

U f,g) =

and
(V)(t) ==t +(t), te]|0,2n].

Let X = H}[0,27] and Y = H'Y?(T';) x H~'/2(I'}) and, for the remainder of the
paper, assume that the requirements of Theorem 3.1 and Corollary 3.2 in [5] are
satisfied, that is, D does not differ too much from the annulus B and the Cauchy
data (fr,gr) for the Laplace problem are such that for some m # 0 there exists a
closed ball By := B[fr,gr;r] CY centered at (fr, gr) with radius r and a closed ball
Bx := B|0;p] C H}[0,27] centered at 1)y = 0 with radius p such that T : Bx — By
is a contraction operator for all pairs (f,g) € By, that is, the fixed point iterations

wn+1 = T(¢n,f,9), 77,:0,1,2,..., (22)

starting with ¢y = 0 converge for any pair (f,g) € By to some ¥ = 9(f,g) in
H} [0, 27] representing the solution ¢ = V) of (1.11) and (1.6). Simultaneously also
the radius p is known through (1.9) and bounded away from zero and one. In the
sequel we will refer to the above as Assumption I.

On V := Bx x By C X xY we define the operator

Then G has partial Fréchet derivatives in V' with respect to all variables and these
derivatives are continuous. For the explicit form of the derivative with respect to
we refer to [5] and the derivatives with respect to f and g are similar in structure.
In particular, inspecting the form of the derivatives, we can assume that V' is chosen
such that all three derivatives are uniformly bounded on V. By our assumptions
the Fréchet derivative

8G(¢0; fL,gL) =1- 3wT(¢o; fL,gL),

where 1)y is the limit of the fixed point iterations (2.2) for the Laplace data pair
(fr,gr) has a bounded inverse, since 0,7 (¢o; f1,gr) has spectral radius less than
one by Theorem 3.1 in [5]. Because of G(¢; fr,gr) = 0, from the implicit function
theorem, we can conclude that the ball By can be assumed to be chosen such that
there exists a unique mapping H : By — X with the properties

G(H(fug)af7g):07 (fag)EBYu



and H(fr,gr) = . Furthermore, by the implicit function theorem, H is Fréchet
differentiable with

OrH(f.9) = =[0G (v; f.9)I7'0rG(¥5 f, 9),

OH(f,9) = —[0uG (s £, 9)| " 0,G (¥ £, 9).
In particular, with the aid of the mean value theorem we can estimate
1 H (f1.91) — H(f2; 92)Ix < ell(f1, 1) — (fos g2) Iy (2.4)

for all (f1, 1), (f2,92) € By and some constant c.
Clearly, we have that

(2.3)

R,=P,0oH (2.5)

in terms of the regularized solution operator P, for the Cauchy problem. The linear
operator P, : ¢ = Vi) — VU, |, mapping the boundary correspondence function ¢
to the restriction of the regularized solution ¥, of the Cauchy problem is bounded,
for example, with respect to the C!' norm on the image space. Since a Tikhonov
regularization is involved in W, its norm can be estimated by

g
H‘I’aHHg [0,.27]—C1[0.20] = E (2.6)

for some constant 3 (see [10]). Combining (2.4) and (2.6) we obtain the following
lemma.

Lemma 2.1 Under the Assumption I the regularized solution operator R, of the
conformal mapping method satisfies a Lipschitz condition

C
|Ra(f1,92) — Ra(f2,92)|lc1(0,20) < ﬁ 1(f1, 91) = (fos g2l vz ey -2y (2.7)

for all (fi,q1), (f2,92) € By and some constant C'.

This concludes our investigation of the solution operator R as part of the iteration
operator in (1.17).

3 The boundary to Cauchy data operators

We no proceed with analyzing the difference between the boundary to Cauchy data
operators Fy and Fj, for the Laplace and Helmholtz problems. In order to prove a
contraction property of the iteration operator

Jolf,9) = (fr,9m) + (Fo = Fr)(Ra(f, 9)), (3.1)
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for the regularized version of (1.17) via the mean value theorem we need a low wave
number estimate for the difference of the Fréchet derivative F(I') — F}(I") for all
boundary curves I' in a neighborhood of I'y. For this we consider the set of curves

W, = {Tos :={z+h(z) : x € Lo} : h € C'(Ty),||h]lcx < n} (3.2)

where 7 > 0 is chosen such that all I'g, € I, are boundaries of simply connected
domains Dy, with Dy, C Ds.
In terms of the fundamental solutions

1 1
Oo(z,y) = Dy In P—

to the Laplace equation and

i

1 Ho (Kl —y))

CI)k(J], y) =

to the Helmholtz equation, for Kk = 0 and k = k we define single-layer operators

Se: HV*(Ty) — Hy, (R*\ Do) by
(S)(@) = / Du(r.y)x(y) ds(y), =€ R\ D, (3.3)

and single-layer boundary integral operators S, : H~Y/2(Iy) — H'Y?(Iy) by the
trace
SeX = (Sex)]r,

on I'g. Further, for notational convenience we introduce the mean values M :
H=Y2(Ty) — HL_(R?\ Dy) and M : H~'/2(I'y) — HY2(TI'y) by

loc

1

= — [ x(v)ds(y), xecR*\ Dy,
Lol Jr,

(M) () -

and My = (Mx)|r,. Here, by |I'g| we denote the length of I'y. We define Ly, Ly :

H~'7(To) — Hy,(R*\ Do) by
Co= (1= 22 ) s — s (3.4)
th Ink) " F '
and
2T
Lo=(1=2) 8y — SoM + BM (3.5)
Ink



where

Tk \ 2 2

and C' denotes Euler’s constant. Finally, for k = k and kK = 0 we introduce L, :
H=Y2(Iy) — HY*(Ty) by Le.x := (LxX)|r,- We note that for the Laplace case
r = 0 the operators Ly and Ly depend on the wavenumber k through the constant
B. For simplicity of notation we refrained from indicating this by writing £ and
Ly i, instead of Ly and L. In particular, £, and Ly are not the limits of £; and Ly
as k — 0.

Motivated by the analysis in [8, 9], both for k = k and k = 0, we seek the solution
to the exterior Dirichlet problem (1.14) in the form of a single-layer potential

U XKk = £K)XK) (36)

with density x, € H'/2(I'g). Clearly, u; satisfies the Sommerfeld radiation condi-
tion and wug is of the form (1.15) with
1

— ds. 3.7
“T Tk J, 0" (3.7)

Br L(lnE—E—FC’)

For both k = k and k = 0 the boundary condition (1.14) is satisfied provided the
density y,. satisfy the integral equation

LNXH = _ui,nh‘o- (38)

Clearly, the definition of the integral operators and the integral equation (3.8) extend
to all curves I' € W,.
The operator L : H~Y/2(I'y) — H'?(Ty) given by

L:SQ—80M+M

is an isomorphism, see for example [10]. Therefore, in view of

L—Loz(l—ﬁk)M‘f‘li—ﬁkSo
a Neumann series argument implies that Ly is an isomorphism, provided k is suffi-
ciently small.
From the proof of Theorem 6.20 in [10] we have the existence of a function
a € HY2(Iy) satisfying Spov = 1 and € := Ma # 1. Taking the L? inner product
of the integral equation (3.8) for k = 0 with a and using the self-adjointness of 5

we obtain that
by,

Ok ds — - d .
i Xo ds /1“0 au; o ds (3.9)

10



where P
im
For sufficiently small k& we have (3 # 0 and therefore inserting (3.9) into (3.7) finally

the coefficient for ug in the decomposition (1.15) can be specified as

1

a=ar = —7—
bk; ]_"0

au; g ds. (3.10)
In the sequel by ¢ we denote a generic constant that differs for each inequality.
From the asymptotic behavior of the Hankel function Hél) (t) ast — 0 it can be seen

that
(L = Lol oy < el kLK [xlr-s/2qr (3.11)

for all T € W, and all x € H~Y2(T). Furthermore the operators Ly are uniformly
bounded for all I" € W,,. Then again a Neumann series argument shows that for all
sufficiently small k& the operator L; is an isomorphism and for the unique solutions
of the integral equations (3.8) we have

Ixe = Xoll -2y < ¢ (I k| K |wiol| gz ) + Ntie — wioll iz ) (3.12)

for all I" € W,,. Analogously to (3.11) for the traces on I'; we have that

[(Lr — £0)X||H1/2(F1) <c|lnk|&* ||X||H—1/2(r) (3.13)

and the same order estimate also holds for the normal derivative of |(Ly — Ly)x on
I'y. Combining this with (3.12) and using the triangle inequality we obtain that

| F(T) — Fo(D)|ly < e (|Ink| & Juioll gy + |wik — wiollmipy)) (3.14)

for all T € W,. Here, on the right hand side we have combined the H'/2 norm over
I' arising from the insertion of (3.12) in the difference of the scattered fields and the
H'? norm over I'y coming from the difference of the incident fields via the trace
theorem into the H' norm over the domain D;.

For the Fréchet derivative of Fy and Fjy with respect to the boundary I'y we
first need to investigate the Fréchet differentiability of the solution to the integral
equations (3.8). To this end, the boundary integral operators have to be transformed
onto a fixed integration domain via parameterization

{To:x=2(t),0<t<2nm}

11



in terms of a regular 27 periodic C! parameterization z of I'y. The parameterized
single-layer operator S, : H~/2[0,2x] — H'?[0,2x] defined by

SellZ]x 0 2) = (Sex) 0 2
for all y € H~/2(Ty) has the form

(S« )(t):/DW(IDH(z(t),Z(T))go(T) dr, te€|0,2n].

Its Fréchet derivative §;( -1 2,¢) at z in direction ¢ € C'(0, 2] is obtained by taking
the Fréchet derivative of the kernel [14], that is, it is given by

QM&O@ZAW%@Q&@ﬂ@%%@-ﬂﬂﬁﬁﬂﬂtGN%P

The asymptotics of the Hankel function H fl)(t) as t — 0 implies that

157.(52,C) = So(5 2, Ol 17210 2 pr1/2p0.20) < €[ IR R? €l 110,27 (3.15)

Analogously, the parameterized mean value operator M is given by

2T

(o)t = o PDIT y 16,9m),
fo |2/ ()| dr
with Fréchet derivative
—~ 27 / . / 27 d
Aﬂwaow:—/’2“>“ﬂw- o Py 0,20,
0

O e ar]

From this we conclude that for k = 0 and k = k the corresponding parameterized
operators L, are Fréchet differentiable with an estimate

IL5 (5 2,€) = Lo 2, Ol =120 2m) /20,001 < € [0k B2 ([ C | enj0,2n- (3.16)

Since L, has a bounded inverse and is Fréchet differentiable the inverse E;l and
consequently the solution ¢, of the parametrized form of (3.8) is also Fréchet dif-
ferentiable. Differentiating (3.8) we obtain

LH()O,;(Z’ g) = _zﬁwﬁ(za g) - grad Uiy © 2 - Q (317)

12



as integral equation for the derivative ¢/ (z, (). From this, putting (3.11), (3.12) and
(3.16) together, with the aid of the Neumann series and the triangle inequality we
obtain that

(2, Q) =6z, Ollir-1720.0m < € (kB |[uioll rs/2ry + i —tioll rzry) - (3-18)

The occurrence of the H3/? norm in (3.18) is due to the derivative of u;, in the
integral equation (3.17).

For the Fréchet derivatives of the restriction of the parameterized potential op-
erator L, onto I'; as given by

Lo(lZIx02) = L()(@), z €Ty,

for all Y € H~/2(I'y) and the corresponding normal derivative on I'; we refrain from
repeating ourselves and just note that their norms also satisfy an order |In k| k>
estimate. Hence, differentiating Ekgok|p1 — Eog00|p1 and the corresponding difference
for the normal derivative on I'y and estimating with the aid of the triangle inequality
we finally arrive at

[(F(T) — Fg(M)Ally < e (|Ink] & uioll a2y + lwir — wiollmz2ipy)) [hllore
for all ' € W, and all h € C'[0, 27|, that is,
IF(T) — Fo(D)||erary—y < ¢ (| Ik & [Juioll 2oy + lluik — wiollmzny)  (3.19)

for all I" € W,,.
For convenience, we assume that

Hui,k — ui,UHHZ(Dl) S d | ln ]{’ k2 (320)

for some constant d and refer to this as Assumption II. Then the estimates (3.14)
and (3.19) simplify into the form of the following lemma.

Lemma 3.1 Under the Assumption Il there exists ko > 0 such that for the operators
Fy. and Fy we have that

IEL(D) = Fo(D)llvvaqenyerr-vaqeny < K |nk| K2 (3.21)

and
1FL(T) — Fos(M)lleovry— ey xa-12ey) < K [ Ink| & (3.22)

for all T in the neighborhood W, of Ty, all 0 < k < ky and some constant K.
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4 A convergence result
We are now ready to prove our main result.

Theorem 4.1 Under the Assumptions I and II, with the constants occurring in
(3.2) and in Lemmas 2.1 and 3.1 set

5. e
2C
and assume that
5
|(frs 9) — (Lo gy -2 < 3 (4.1)
[(Ra = B)(fi, 90 crpzm < 5 (4.2)
2 n

CK|lnk|k* < /amax (1, Z) . (4.3)

Then the iteration operator J, maps the ball B[fr,gr;0] € HY?(I'y) x H~V?(T'y)
into itself and is a contraction, that is, the iteration scheme (1.17) with R replaced
by R, converges.

Proof. We abbreviate Bs := B[f1, gr; 6] and set Z := C?[0, 27]. For each (f, g) € Bs,
using (2.7), (4.2) and the definition of J, we can estimate

1Ra(fs9) = B(fr,90)llz < |Ra[(f, 9) = fr 90)lllz + [[(Ra — R)(fL, 91) ]|z <,

that is, in view of R(fr,gr) = Lo the curve R,(f, g) belongs to W,,. Hence, we can
use (3.21), (4.1), (4.3) and the definition of § to obtain

1Ja(f.9) = (fr, 90)lly < N(frsg90) = (fr g)lly + [ Fe(Ra(f, 9)) — Fo(Ra(f, 9)lly <0

for all (f,g) € Bs, that is, J, maps Bj into itself.
Again using R,(f,g) € W, for all (f,g) € Bs, with the aid of the mean value
theorem and the inequalities (2.7) and (3.22) we can estimate

1 a(f1,91) = Ja(f2: g2)lly < sup [[FR(D) = Fo(D)[[ 2y [| Ra(f1, 91) — Ra(f2, 92)l 2

AW,

KC|Ink|
<

< Ja [(f1,91) = (f2, g2)lly
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for all (f1,91), (f1,91) € Bs, that is, in view of assumption (4.3) the operator J, is
a contraction. 0

Clearly, the limit (f¢, g¢) of the successive approximations

(fn+17gn+1) = (fHagH) + FO(Ra(fn,gn)> - Fk(Ra<fn,gn))y n = 07 17 st
starting with the initial guess (fo, g0) = (fu, gu) satisfies

(fgagg) = (fHagH) + FO(Ra(fgagg)) - Fk(Ra(fg7g%))'
Subtracting from this the identity (1.16) yields

(fr97) = (fr,9z) = (Fo — Fi)(Ra(f7, 97)) — (Fo — Fi)(R(fz, 91))-

Using the mean value theorem and (3.22) as in the above proof we can estimate

125 92) = (fr.go)lly < K| k[K*||Ra(fL, 92) — R(fL.91) ] 2-
From this with the aid of the triangle inequality and (2.7) and (4.2) we obtain
0 KC|In k| k?
Iz 92) = (frogo)lly < —Ja

In view of (4.3) this finally implies that
172 92) = (Fro gp)ll ey -2y < LI Ink| &2

for some constant L. From this, for the reconstructed curves, via the triangle in-
equality and (2.7) we obtain the estimate
LC|In k| k?

Va
with the right side tending to zero if k and « go the zero such that |Ink| K?/\/a
tends to zero.

1
I(fL.92) — (fr.go)lly + 5 Kn|lnk| k2.

|Ra(fT,9%) — Dollcrjoem < + |Ra(fr,90) — R(fr, 95)|lc1 (0,241 -

5 Numerical algorithm and results

5.1 Numerical implementation

In the above iterative procedure, we need the solution of the Cauchy problem for
the construction of the interior boundary I'y from the boundary function ¢. To this
end we expand v o ¢ in a Fourier series

(vop)(t) = Y ane™, telo,2q],

n=—oo
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and obtain ¥ by the Laurent series ¥(z) = > >° _ a,z". Then, ¢ — U(pe),
t € [0,27), gives a parametrization of I'g. In order to numerically cope with the
instability of this parametrization with respect to errors in the Fourier coefficients
a,, for n < 0 we incorporate a regularization of Tikhonov type and shall also play with
the truncation level of the series during iterations. The regularized parametrization

will always be of the form

N N

n_in pn —int
L,. t::Ean et—l—ga_n—e 5.4
Ps 7N< ) g P ot o, + p2n ( )
where o = (o, -+ ,ay) serves as a regularization parameter. Suggested by the

algorithm described above, we implemented the following algorithm.

1. Initiate the iteration procedure with (f, g9) = (fu, gn) and p(t) =t, t € [0, 27],
then find the integer my = m for which

1

b (5 9) — [m| am(ep; f) | 2™
bin (5 9) + [m| am(; f)

Po =

has the closest value to a given threshold (we choose it equal to 0.5).

2. Initiate the number of Fourier coefficients by N = N,,;, = 1 and put ay =

Amin -
3. At step n + 1, start iterations for fixed (f,g):

e Update ¢ by solving the differential equation (1.5).

e Update p using (1.10) with m = my.

e Update I'y = R(f,g) using (5.4). If 'y does not lie inside I'y; or Iy
has crossing points (see comments below), then decrease the number of

Fourier coefficients N = max(/N —1, N,,,;,) and increase the regularization
parameter ay = 2ay.

o If [ L, 108 — Lppan|l < O||Lp, an| then exit the current loop.

Prs Pn,

4. If ||pns1 — @nll < 0€||@nl| or N = Nyjqo then stop the iterations.
5. Increase N by one and set ayi1 = ay.

6. Update (f,g) using (1.17).
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Note that our algorithm gives more power to the regularization by Fourier truncation
than to the Tikhonov regularization. This was suggested by numerical experiments
since, for instance, the use of uniform regularization coefficients would decrease the
accuracy of the final reconstruction. The algorithm contains some parameters: 9, €,
Naz, Cmin, that have to be tuned. In our experiments, we took 6 = 1% and € to be
equal to the noise level. The choice of the other two parameters is less important
and would only have effect on the number of iterations. In our experiments we took
Qyin = 0.001 and N,,,,, = 10.

Another issue with the algorithm was how to ensure that I'y has no crossing
points. We were not able to come up with a simple criterion that allows us to check
this item. However, by requiring that the increment in the length of I'y should
be smaller than the increment in the parametrization norm we observed that the
obtained parameterizations remain injective during iterations.

5.2 Numerical results

We choose D; to be the unit disk in all subsequent experiments. The data (fx, gy)
used to solve the inverse problem are synthetically produced by numerical compu-
tation of the solution to the forward problem. Our forward solver is based on a
boundary integral equation formulation of the problem and the use of a Nystrom
method with weighted trigonometric interpolation quadratures on an equidistant
mesh, as explained in [2, Chapter 3]. The Cauchy data correspond with an incident
field of the form

2 .
uip(x) = % Jl(kr)e“9

where (r,0) denotes the polar coordinates of z. The associated incident field for the
Laplace problem is
uio(z) = .

The Helmholtz Cauchy data is corrupted with 1% point wise random noise. We
note that this incident field u;j can be generated from plane incident waves using
the Jacobi-Anger expansion,

_ 2T )
J1<]€T>€i0 _ ¢ ezkaz-d(eo)ez@o de(]

=5 i
with d(fy) := (cos by, sin by).

In the following examples we illustrate the satisfactory performance of the al-
gorithm, even for moderate values of the frequency. We choose £ = 1.5 which
corresponds to a wavelength A\ = 4.2, i.e., roughly 4 to 5 times the diameter of the
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sought obstacles. We observed that for this range, the algorithm is always converg-
ing, as demonstrated by Figures 5.1-5.3. These figures correspond to obstacles I'y
with increasing non convexity and are parametrized by

z(t) = (0.2 4+ 0.4 cost + gcos2t,04sint), 0<t <2, (5.5)

with increasing values ¢ = 0.1, 0.2, 0, 3 of the parameter q.

In all the figures the upper left shows the iterations of the reconstructed geometry
and the upper right shows the final reconstruction (with the exact curve in dashed
red). The bottom plots show the Cauchy data (f,,g,) during the iteration (the
dashed red lines correspond to the Helmholtz data ( fy, gr)). The relative amplitude
of added random noise is 1% in all examples.

Dirichlet data Neumann data

Figure 5.1: Frequency k = 1.5 and exact geometry (5.5) with ¢ = 0.1.
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Dirichlet data Neumann data

Figure 5.2: Frequency k = 1.5 and exact geometry (5.5) with ¢ = 0.2.
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Dirichlet data Neumann data

Figure 5.3: Frequency k = 1.5 and exact geometry (5.5) with ¢ = 0.3.

For the frequency k = 1.5 we observe that the sequence (f,,g,) converges to
(fr,g1) after a few iterations. Therefore the difference in the accuracy of the recon-
struction of the geometry is mainly due to the conformal mapping algorithm and
not to the use of data coming from the Helmholtz equation. Indeed better recon-
structions are obtained for the convex obstacle, where only a few Fourier coefficients
are necessary to obtain a good approximation of the shape.

In the next series of experiments illustrated in Figures 5.4-5.6 we maintained the
same settings as for Figures 5.1-5.3 but increased the frequency to k = 2. As one
observes, more iterations are needed for (f,, g,) to converge to (fr,gr). Moreover,
the accuracy deteriorates as the non convexity increases. In the convex case we
obtain almost the same accuracy of reconstruction as for k = 1.5.

20



Dirichlet data Neumann data

Figure 5.4: Frequency k = 2 and exact geometry (5.5) with ¢ = 0.1.
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Dirichlet data Neumann data
1.4 1.8

Figure 5.5: Frequency k = 2 and exact geometry (5.5) with ¢ = 0.2.
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Dirichlet data Neumann data

Figure 5.6: Frequency k = 2 and exact geometry (5.5) with ¢ = 0.3.
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