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Numerical analysis of the Half-Space Matching method with Robin
traces on a convex polygonal scatterer

Anne-Sophie Bonnet-Ben Dhia!, Sonia Fliss!, and Yohanes Tjandrawidjaja'?

'POEMS (CNRS-INRIA-ENSTA ParisTech), Palaiseau, France
2CEA - LIST, Saclay, France

We consider the 2D Helmholtz equation with a complex wavenumber in the exterior of a convex
polygonal obstacle, with a Robin type boundary condition. Using the principle of the Half-Space
Matching method, the problem is formulated as a system of coupled Fourier-integral equations, the
unknowns being the Robin traces on the infinite straight lines supported by the edges of the polygon.
We prove that this system is a Fredholm equation of the second kind, in an L? functional framework.
The truncation of the Fourier integrals and the finite element approximation of the corresponding
numerical method are also analyzed. The theoretical results are supported by various numerical
experiments.

Keywords: Helmholtz equation, Fourier-integral operators, Fredholm equation, Mellin transform,
error estimates

1 Introduction

1.1 Motivation

This study takes place in the general framework of the development of numerical methods for the
simulation and the optimization of ultrasonic Non-Destructive Testing (NDT) experiments. NDT
consists in detecting defects in an elastic structure by measuring the ultrasonic echoes produced by
these defects, when they are illuminated by some incident ultrasonic wave. In particular, one needs
to simulate the interaction of a given incident wave with a compactly supported defect in an infinite
medium. When this medium is homogeneous and isotropic, there exist several efficient methods to
solve this problem, like Perfectly Matched Layers or integral equations. However, difficulties arise in
more complex configurations [5,7,21]. Among them, one important case which remains unsolved is the
case where the infinite medium is an infinite elastic plate made of an anisotropic homogeneous material.

A new method called the Half-Space Matching (HSM) method (inspired by [13]) has been intro-
duced recently in view of tackling this problem. As a first step, the method has been applied in [8] to
the acoustic scalar problem in R?, showing that anisotropy can be taken into account easily, without
any additional cost. The method mainly relies on a decomposition of the infinite domain, exterior to
the obstacle, into the union of several overlapping half-spaces, where a Fourier-integral representation
of the solution is available.

In this first version of the method, the unknowns of the Fourier-integral equations are the Dirich-
let traces of the field on the boundaries of the different half-spaces. But with this choice, the method
cannot be extended to the case of the elastic plate, where both the traces of the displacement and of
the normal stress are required to derive the half-plate representations. This is a first motivation of
the present paper where we consider still a scalar problem but with different types of traces, including
Neumann, Dirichlet, and Robin traces.



The content of the present paper is the following. We first derive the HSM formulation for gen-
eral types of traces. Then we prove the well-posedness of the continuous problem by adapting the
arguments used in [8]. More importantly, the main contribution of this paper is the numerical analysis
of the discretized formulation which is not straightforward and has never been addressed in previous
works.

The model problem that we consider is presented in the next subsection. The corresponding HSM for-
mulation is the object of Section 2. Section 3 is devoted to the theoretical analysis of the formulation:
we use Fredholm theory, the main tools being the Mellin transform [12,17] and Hilbert-Schmidt oper-
ators [19, p.210]. The discretization aspects are detailed in Section 4 and error estimates are derived
for an appropriate Fourier discretization. Some numerical results are finally presented in Section 5.

1.2 The model problem

The problem that we consider is the 2D Helmholtz equation in the exterior of a compact convex
polygonal obstacle O, with a boundary condition of Robin type. More precisely, the problem takes
the following form where w, o and 3 are some complex constants whose characteristics are specified
below, v denotes the outgoing normal to O and the data is a given function g defined on the boundary

of the obstacle 00:
Ap+uw?p=0 in Q=R>O0,
1
ap—l—ﬁ@:g on 00. M
v

In the sequel, we will use the following assumptions:

Imw > 0, 8 # 0,Im (;;) >0, and g € L%(90), 2)

which lead to several results as follows.

1. Since Imw > 0 (which can be justified in a dissipative medium), we will look for a solution p
which belongs to H'(2). More precisely, p is exponentially decaying at infinity and satisfies

Ve <Im(w), (z,y)+— p(z,y)e™V a1 4y? ¢ HY(Q). (3)

However, we emphasize that the numerical method also works in the non-dissipative case, that
is when w € RT. In this latter case, p is chosen as the outgoing solution of (1) (defined as the
unique solution satisfying the Sommerfeld condition) .

2. As 8 # 0, the problem (1) admits the following variational formulation:

Find p € H'(Q) such that for all ¢ € H*(Q)

_ .« =1 _ (4)
/Vp'Vq—wZ/pq—/ pi=— [ gq
Q Q B Joo B Jao

Using the fact that for p € H(Q):

—1 «
1m< (/ Vol — ol - S [ |p|2) _
Ion( )w Q B Jao
m(w 8]
/ V[ + Im(w) / p? +Tm / b2,
Q Q 00

jwl? Buw

one deduces, due to the assumption that Im (B%) > 0, that the bilinear form is coercive. Then

the problem is well-posed by Lax-Milgram theorem.



Remark 1. For the data g on the boundary, we make the assumption g € L?(00), which is convenient

for our approach, and which differs from the natural one (g € H_%(ﬁ(’))) that would be used in a

variational approach. In particular, since g € L*(00), we know from classical regularity results [15]
that p € H3/?(Q).

Remark 2 (The Dirichlet case). Taking f = 0 and o # 0 in (1), one simply recovers a Dirichlet
boundary condition (a case which has been already treated in [8]). In that case, the natural hypothesis
i a variational approach would be g € H%(a(’)). We point out that our approach allows to consider
more general Dirichlet data which are only in L*(00). As a consequence, the solution may not be in
H' up to the boundary (see [1] for a similar problem). Note that the numerical analysis performed in
Section 4 is also valid in the Dirichlet case, which is illustrated numerically in Section 5.3.1.

2 The Half-Space Matching formulation

The Half-Space Matching method consists in coupling several analytical representations of the solution
in half-planes surrounding the obstacle.

2.1 Geometry and notations

Let us consider a convex polygon O with n edges E{Q, 7 =0,...,n—1. For convenience, we introduce
Z/nZ the ring of integers modulo n. For j € Z/nZ, the angle between 2{9 and Egrl is denoted as
67+ or equivalently 67717, Because of the convexity, one has

0 <0t <. (5)
22 22
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21
2l
1,2 0,1
0 yl ] 00 »i
1'2 Y
;} © Lo s 0
$3\ 23 l:yg 3.0
X
»0 0 PO »0

Figure 1: Examples of polygons O for n = 3,4 and 6 and associated notations.

To define the half-spaces, we introduce several local coordinate systems (27,%7). The origin of all
of them is the centroid O of the polygon O. We choose the reference Cartesian coordinate system
(0,e?, eg) such that €2 is orthogonal to X2, and oriented to the exterior of the polygon, while the

2 is m/2 counter clockwise to €.
recursively as follows:

J

axis e The other local coordinate systems (O,e?;,ey) are defined

el = —cos0iitlel + sin 97itle],

Vj € Z/nZ,
el = —sin#iitle) — cos 9 tel.

(6)



If we define I/ as the distance of the centroid of the polygon to the edge Y , each half-plane Q7 is
defined in the local coordinate system (O, e}, e})) as

Vjez/nZ,, ©={d>U}x{y R,
and its boundary denoted by ¥/ is given by

Y= {2/ =V} x {iy eR}.

2.2 Half-space problems

The j* half-space problem is defined as follows: given 1 € L?(X7), P7(¢) is the unique solution in
H() of ‘ ‘ '
AP/ +w?P7 =0, in(V,

. i . (7)
aP’ +ﬂg];. =1 on Y.

This problem is well-posed under assumptions (2) for the same reasons than the ones detailed in

Section 1.2. Remark again that in the usual framework, we would take 1) € H~1/2(%7), but here we
take 1/ € L?(X7). Applying the Fourier transform in 3’ defined as

. 9 . _15 J j
v e L3(sY), (e ZW/wJ vy, (8)

we obtain the following ordinary differential equation in z7, parametrized by the Fourier variable ¢:

o92pi
+ W -)Pi=0, 27>V
0x7)2
(Ox7) o (9)
OZPJ—FﬁW:@E], ﬂfj_l],
T

whose unique L? solution is given by
Pi(a), &) = A(g)eV 0, (10)

where Im \/w? — €2 > 0 and
(a+18Vw? =€) A€) = b(6). (11)

One can check that, thanks to assumptions (2), the quantity a+16+/w? — £2 never vanishes for £ € R.
Finally, by taking the inverse Fourier transform, the solution P7(¢) of (7) is given by

Pi(27,y7) eV Wi =E (@l V) iy’ q¢ (12)

\/ﬂ/ a—l—zB\/w? £2

2.3 Half-space matching integral equations

For the solution p of problem (1), let us define the Robin traces

. Op
Vi €Z/nZ, ¢ = (ap+ﬁ 3g>

(13)

Note that ¢/ € L?(%7) since p € H?/2(Q2). Our objective is to derive integral equations linking the o/
by using half-space representations of Section 2.2 and the fact that the half-spaces )/ overlap. First,
the restriction of p in €/ is the solution of (7) for ¢» = ¢’/ . By uniqueness,

Ploy = P/(¢7). (14)



Then the quantity

Op
( 027 ) gy
is equal both to ‘
@ st140;  ( by definition of /1)

and to oPi ()

o P (I

aPl () + f——7- by (14)).

@)+ 8%k |, (v (4)

This provides the compatibility relations
) o OPI (I . )
O = aPI (%) +'88:Bj(fl) on YW N QI V) e Z/nZ. (16)

EO 2 9 /700

Figure 2: Robin traces on X! N Q% and %2 N Q°.

Remark 3. e Such compatibility relations have been firstly introduced in [6,13] for Dirichlet traces
in the case of periodic media.

e Here we have used the overlap of two consecutive half-spaces 7 and QI*L. This will be sufficient
for our formulation, even for polygons with more than four edges where non-consecutive half-
spaces may overlap (see Figure 1 on the right).

This leads to introducing the following integral operator
DIEL L L2(59) — LA(S9F 0 o) (17)
. oPJ
v aPi() + 500 , (18)

Di+1NQI

which can be expressed, using (12), as a kernel operator acting on the Fourier transform

(D914 (1) = <= [ B g de)de, 7> 0 (19)
with the following kernel
k'jvj:tl(r 5) _ o+ B(_ COS(Hj’jil) 52 + Sln(9j7]il>zg) z\/mr sin(@j’jil)ezf(aj[-i-r cos(@j’jil))'

a+zﬁx/w2 £2

(20)



Here, aji denotes the ordinate of the intersection point of ¥/ and %! in (27, y’) local coordinates

and 7 is the radial variable of the polar coordinates centered at this intersection point. If /7! = 7/2
(which holds for instance for all j when O is a rectangle), the previous operator has the simpler form

_ 1 o+ B¢ WP et}
) \/%/R at+ 1B e (€)dE. (21)

It is not so difficult to see that the operator D7/*! is continuous from L?(¥%7) to L?($7 N %I+,
Indeed, if 1) € L?(%7), we can show that P7(¢), the solution of the half-space problem (7) in €/, is in
H3/2(Q7). 1t suffices then to use the continuity of the trace operators. Let us remark that it is less
obvious when using directly the expression (19-20) of D#/*1 but this will be a by-product of the next
section.

[DP71y] (7

Summing up, we have finally the following system of coupled equations satisfied by the ¢7’s:
Di7bigi=1 on XN -1
' =<g on E{Q Vj € Z/nZ (22)
Ditligitl  on S n Qi+,

where we have used the boundary condition satisfied by p on d0O. The system of equations (22) can
be written in a matricial form as

(I-D)® =G, (23)
where
n—1 '
eV = {( ¢ ...o" Y e [ L2}, (24)
j=0
I corresponds to the identity operator and D is given by
0o DY o ... 0 Dn=10 7
D1 0o D> ... 0 0
o DY 0o .. 0 0
D:= ; (25)
0 0 o ... 0 Dr—1n=2
per=t 0o 0 ... Dl 0

where for all j € Z/nZ we have identified a function of LQ(EEj N %) to a function of L2(X7) by
extending it by 0. Remark then that for all ® in V, D® is in V where

Vi={d=(3"¢..., " HeV, g =0on %), VjeZ/nZ}. (26)

Remark 4. If we want to make the extension by 0 explicit, we have to replace in D, DIIEL by
E33+L DITEL yhere
EREL LA(SE N Q) — LA(5F)
with ‘ ‘
Ly — P on Eijil N QJ |

0 on YL\ (S7EL N Q).
All the properties of DIJ%1 also hold trivially for E33FDIIEL " In order to enhance readability, we
have chosen to drop these extension operators.

Lemma 5 (Equivalence). Let g € L2(00). Ifp € HY(Q) is solution of (1) then ® = (¢, ¢, ... " 1)
where @7 is defined by (13) belongs to V and is a solution of (23).

Conversely, if ® € V is a solution of (23), then p satisfying (14) for all j € Z/nZ is a function
defined "unequivocally” in Q. Moreover, p € H () and is solution of (1).



Proof. The first assertion is true by construction. Conversely, suppose that ® = (¢©%,...,¢" 1) € V is
solution of (23). This implies that the ¢’s satisfy the system of coupled equations (22). Now, let us
introduce P7(¢’) € HY(Y) for all j € Z/nZ, the solution of the half-space problem (7) with ¢ = ¢/.
By definition:

OP (¢)

J — J
& =aPl(gh) + 57 )] (28)
Because the (7’s satisfy the first set of equations of (22), we have by definition of D17 that
A A , HPIEL( il A A
@l = a P (PE) + Ba(f) on ¥ N WE VjeZ/nZ. (29)
x
From (28) and (29), we have that
P! (¢) j£1, g+l P+ ()
J — o P’ J
aP! () + f—p Oxd  Isinqitt aPP) 46 OxI i nQiEl
In particular, the previous relations for j = 0 and + = + and for j = 1 and £ = — yield to
OP°(¢°) OP (¢")
PO _ Pl 1
P (0) + b5 920 Isoner & (p)+5 9x0  Ixonq1
e oP1(¢) OPO(s")
P (g P (p
Pl 1 — PO 0 )
aP(p) +5 arl  Isinoo () +5 orl  Ixinqo
Let

Q=P — Pl(¢") inQ°nal
Because P°(°) and P'(p') satisfy the same Helmholtz equation and because of the previous relations,

() satisfies the problem
AQ+w?Q=0 inQ°nNnal,

a@ +B8832 =0 ondQ’°Nab,

where v is the interior normal to 2° N Q. This problem is well-posed under assumptions (2) for the
same reasons as the ones detailed in Section 1.2. So @ = 0 in 2% N Q! which means that P°(¢") and
P1(p!) coincide in the overlapping zone Q2° N Q1.

Similar arguments enable us to show that for all j € Z/nZ, Pi(¢/) and PiT(¢/*1) coincide in
the overlapping zone 7 N Q+!. We can then define unequivocally a function p by
Vj € Z/nZ, plos = P ().

Because the half-space solutions coincide two by two in the overlapping zones, the function p is in
H'(Q) and is solution of the Helmholtz equation in §2. Moreover, by definition

Vj € Z/nZ, <ozp+6) ‘zf = <apj(80j)+ﬂa]z:£(pj) }zﬂ =¥ ‘zf =9

where the last equality is obtained by using the second set of equations of (22). Hence, the function

p is then solution of (1). O
Finally, ‘
0 1 1 . Jg onXp,
G:=(9",9,...,9" )€V whereg’ = ) (30)
0 otherwise.

Writing 3

=G+ (31)
where ® is in V, we obtain an equivalent system

(I-D)®=DG. (32)

This system constitutes the Half-Space Matching formulation which will be analyzed in Section 3.



3 Analysis of the continuous formulation

In this section, we consider the general problem
Find eV, (I-D)®=F, (33)

where V is defined in (26), D is defined in (25), and F' € V. Denoting £(A) as the set of bounded
linear operators of a vector space A, we show in this section the following main results.

Theorem 6. The operator (I — D) € L(V) is the sum of a coercive operator and a compact one.
Moreover, Problem (33) is well-posed.

A naive idea would be that D € £(V') is compact, but it is not. However, it can be decomposed as the
sum of an operator of norm strictly less than 1 and a compact operator. This decomposition is linked
to a similar decomposition of the operators D77*1, Inspired by the proofs for the Dirichlet case shown
in [8], we prove the properties of the operators for the Robin case in Section 3.1 and finally show the
theorem in Section 3.2.

3.1 Properties of the operators D//*!

Let us concentrate first on the operator D! and similar properties will be given, without proof, for
all the operators D?/*! at the end of this section. To simplify the notation, we denote in this section,
D% = D, 2% = z, ¢° = y. We will identify, when necessary, 3° to R, its upper part X% N Q! to
(af, +00), its lower part X0 N Q"1 to (—o00,ay ) and finally X' N QY to RT. Let us also introduce for
any open interval [ included in J, an open interval of R, the restriction operator xr

xr:LA(J) — L3(J)

X1¢ =pon I

14 xrp=0on J\ I

In the sequel, we are going to decompose the operator D progressively in order to isolate a compact
part and a part for which we get the norm explicitly.

First, from the definition (17), we can decompose simply D as

D= Dp+ Dy (34)
where
Dp: L2(X%) — L2(Z'nQo) Dy :L*(3%) — L*s'n QY
0 and P°(v) (35)
v o= aPW)| Yoo B

Lemma 7. The operator Dp : L?(£°) — L*(Z' N Q%) is compact.

Proof. By definition of Dp, we have

v e L), Dpi(r) = /[R (€, r)i(€) d

with

k‘D(g,T) = Zmrsinaovl ezg(a0++7,c0590,1)'

(6%
ot e

Using Fubini’s theorem, we obtain

al® —2Im(y/w2—£2)rsin 691
ko€l emny = [ [ of 2t/ g

- de
/R 2Im(y/w? — &€2) sinf ‘oz + 18/ w? — 52)2

< +00.




This proves that Dp is the composition of the Fourier operator ¢ — 1/3 and of a Hilbert-Schmidt

operator. The lemma follows.

O]

Let us focus now on Dy. For all ¢, Dy is, up to the parameter 3, the normal trace on X! N Q0 of
the half-space solution P°(z)) in Q° with a Robin data 1) on the boundary YX°. Because the half-line
YN QY touches X9, the operator Dy is not compact. The lack of compactness is precisely due to the
intersection point. So let us isolate the intersection point by decomposing Dy thanks to restriction

operators:

DN = X0 PN + X(b,400) DN,

with b > 0.

90\1 N
. ’*\gb\
y(]

EO

Figure 3: Decomposition of the operator Dy into x (g5 DN and X (p 400) DN
with a regular triangle as the obstacle.

Lemma 8. For any b > 0, the operator Xy 4o0) DN : L2(2%) — L2(Q° N2 is compact.

Proof. By definition of Dy, we have
vy € L*(20),

with

6 (—z\/oﬂ — £2cos 001 4 1€ sin 90’1)

Dt (r) = /R (€. 7)i(€) de

kN(£7 T) =

a+18y/w? — €2

Again by Fubini’s theorem, we get for b > 0

Vw? — £2cos %1 + 1€ sin 601

:

+o0 |B]? |—
1587 (&5 )1 22 e .00 :// ‘
r Jb

18|12 ’—z\/wQ — £2cos 0% 4 1€ sin 9!

o=

:

- /R 2Im(\/cf§2) sin #0:1 ‘oz Jrzﬁ\/W‘z

< +00.

We conclude as in the proof of Lemma 7.

[2— €27 gin 9-1 + 0,1
e w?2—&2%rsind e’LE(aO-i-TCOSO )

2 Im(y/w2—€2)bsin 01 d¢

(36)

e—2 Im(y/w2—£2)rsin GO’Ideg



As you can notice, this proof requires that b > 0. To analyse the non compact part x g D, inspired
by the Dirichlet case [8] and more generally by the singularity theory [17], we decompose finally

X(0,5) DN as
X(0,6) PN = X(0,6) LN + X(0,6) (DN — L)

where Ly is obtained by taking w = 0 in the expression (37) of kn (&, 7)

1 . _
Lyy(r) = Ner /R () (= cos 8% — ysgn () sin g01)elelrsin@™ alag +reost®™hqe 5 g (38)

The operator Ly is similar to Dy, but it is associated with the Laplace operator. Indeed, it can
also be defined as

Ly :L*(X% — LA(2'nQY),

Lt =8 o) (39)

Z1nQo
where, for all 1 € L?(X°), v(3) is the solution (at least in the distributional sense) to
—Av=0 in QY
0
I3 v _ ¥ on XY
ox
We refer to the appendix for the precise definition of the appropriate functional framework for this
problem.
Lemma 9. The operator x(op)(Dn — L) is compact.

Proof. 1t is a kernel operator whose kernel is given by

k(f, T‘) = (cl(é‘)el\/mrsineowl . 02(§)€*|£|7'Sin90’1) eZS(a++rcos90a1)

where from (37) and (38), we have that

c1, c2, 1/cog € L°(R), and Cl(g)‘ — 1 when £ — +00
c2(§)
Consequently
k(€ 1) = [ea(€)] e—lErsine®t [1E) g sinoor
g, = eal€) o)
where

— 2 _ 2 _ :_—“’2:(91
1) = V& =P It = —em = 0l

We deduce that
90,1

|k(€,7)| < Clg(€)] e~ EIrsin

which enables us to conclude as in the proof of Lemma 7. ]
Finally, let us focus on the properties of Ly which are summarized in this fundamental lemma.

Lemma 10. The operator Ly is continuous from L*(X°) to L*(1 N Q%) and its norm is bounded by
1. Moreover, we have

¢ 3C€(0,1), VYoeL*(X), [LnX(t o0l < ClX(at 100 ?lls

i LNX(—oo,ag) 18 a compact operator.

10



We give the proof which is quite technical in Appendix A. As we will see in the proof of Theorem 6,
it is not sufficient to know that the norm of Ly is bounded by 1. This is the second part of the lemma
which will enable us to conclude that I — D is a sum of a coercive operator and a compact one. As
indicated in the appendix, the constant C' is linked to the angle §%! between X° and X' N QO:

C = cos(6*1/2).

When #%! tends to 0, this constant tends to 1.

Gathering all the results of this section, we can show the following properties of D.

Proposition 11. The operator D is such that D—L is a compact operator from L?(X°) to L?(X! N Q°)
where L is a continuous operator from L?(X°) to L2(X' N Q) which satisfies

¢ 3C€(0,1), YoeL*(X), [Lx(ut so0)?ll < CliX(ar 1oy?lls

° LX(—oo,aO_) 15 a compact operator.

Proof. The operator L is nothing else but x (o) Ln. Indeed, using all the operators introduced in this
section, we write

D — xop) LN = X(0,6) (DN — LN) + X(b,400) PN + Dp.

From Lemmas 7, 8 and 9, we have that the operator D —x (o) Ln is compact. As Ly satisfies Lemma
10, the operator x (o) L inherits similar properties. ]

Finally, we have obviously similar results for all the operators D’/*! for j € Z/nZ. Again, we will
identify, when necessary, ¥’ to R, its upper part ¥/ N Q1 to (aj, +00), its lower part 7 N Q71 to
(—o0, aj_). Finally, in order to give a short statement of the following theorem, we use the notation
Vi, (a;,—00) = (—00,a;).
Theorem 12. The operator D31 s such that DJE! — L% s a compact operator from L*(%7) to
L2(X7* N QF) where L3 is a continuous operator from L?(X7) to L2(X9* N Q) which satisfies
RES! 2y RES! RES )
o 3T € (0,1), Yo € LX), L X (o ooy Pl < CM T IX (0% o) #ls

o [J7%] X(aF Fo00) 18 @ compact operator from L3(X7) to L2(X7% 0 Q).
] k)

Remark 13. The constant CI9%L s linked to the angle §39%F between ¥ and LI+ N Q7. More
precisely, we can show, as in Appendiz A, that

CIIEL = cos(979% /2).

Remark 14. Theorem 12 has links with classical analysis for second kind boundary equations on non-
smooth domains. Indeed, using the notation xJ = (x7,y7), D?*L can be written in layer-potential
form as

D3iELI (%) = 1 (aG(X, x7) + ﬁa.G(x,xj)) P(xdx!, xeXIFH N, (40)
B Jsi Qi+l
where G is the Green’s function for the Helmholtz equation satisfying the Robin condition on X7 (see
for instance [10] for a characterization of G). Formula (19) is nothing else but the Plancherel equality
applied to (40). As G is a smooth perturbation of the Green’s function of the Laplace equation with
Neumann boundary condition on X7, and as Im(w) > 0, the properties of D?/*! can be deduced from
those of the double layer potential operator defined by

0Gy
bV ijil

(x,x)) (x))dxI,  x e 2E N,

11



where )
Golx, x') = — log(|x — x'|).
27

This operator, as an operator acting on L? functions on the sides of a bounded polygon has been
discussed and analyzed in [4, 9]. Let us mention that in [9, Lemma 1], the same bound for the norm
of the operator L1 has been found.

3.2 Proof of Theorem 6

Let us prove now that the operator I — D is the sum of a coercive operator and a compact one in V.
Using Theorem 12, and the following obvious decomposition

Vo = (¢ @ F T EV, VI ELML, F =X _sour) P X(aF o) P

we can decompose the operator D as follows

Vé eV, DP=L>+K, (41)
where
_ 0 Ll’OX(—oo,af) 0 0 Ln—l,OX(aI_17+OO) -
0, 2,
L2 X0 roc) 0 L X (o7 0 0
1,2
L= ! L7 Xt 4e0) 0 0 0
0 0 0 .. 0 L"*L””X(_ma;_l)
0,n— —2.n—
_L " lX(_OOvao) L" " 1X(‘1j{727+°°) 0 .
(42)
and
[0 K% o ... 0 Kn=10 7
K01 0 K2t . 0 0
0 K% 0 ... 0 0
0 0 0o ... 0 Kn—tn=2
KOn—1 0 0 ... Kn2n—l 0
With . . . . . . . .
Vj € Z/nZ, KItLi — (Dail,a _ LJiLJ) + LN oy o (44)

(aj:tl?:too)

From Theorem 12, we get easily that the operator K is compact in V.

Moreover, by Theorem 12, for all j € Z/nZ, we have that for all 3/ € L?(%7) such that ¢’ ‘Ej =0
O
HLj’j_lX(_oo,aj*)@j”Q =+ ”Lj’j—’—lX(ajﬂ_,_oo)@sz < CJZ ‘|X(_m7a;)¢j”2 + ‘|X(aj+7+oo)95jH2}
= C3|I1¢7 12 (s

where C; = max(cos(67771/2), cos(6771 /2)). Consequently the norm of the operator L is strictly less
than 1. This implies that the operator I — L is coercive in V, its coercivity constant being given by

gi-i+1

(45)

a=1— max cos
JEZ/NL 2
Let us now show that Problem (33) is well-posed. Since it is Fredholm of index 0, it is sufficient to
show the uniqueness. We will suppose that F = 0 and show that the corresponding solution eV
necessarily vanishes. By Lemma 5, we can define unequivocally a function p satisfying (14) for all
j € Z/nZ. Moreover, p € H'()) and is solution of (1) with ¢ = 0. Problem (1) being well-posed,
p =0 and then P’(x7) = 0 for all j. Consequently ¢/ = 0 for all j € Z/nZ.

12



4 Discretization

4.1 The discrete problem
To get a discrete problem that we can solve numerically, we use three main ingredients:

1. We truncate the integrals which appear in the definition of the integral operators DJJ%1: the
integral for £ € R is replaced by an integral for |¢| < T for some T' € R*.

2. Then, we introduce finite dimensional subspaces Vi, of V on which a Galerkin approximation is
computed. To define the space V4, we truncate the infinite lines 37 as follows:

S ={(@’ =V.y),~T; <y’ < T3} (46)
and we mesh these truncated lines into segments [M?, Mijﬂ], i€ {1,...,N;} whose maximum

length is hj. Let T'= min; T; and h = max; h;. Finally, the space V4, with h = (7, h) built with
Lagrange finite elements of degree [ (I € N*) is given by:

{(wﬁ, Lt eV, vy, wﬂ is polynomial of degree [ on [MZ,MZJH], ie{l,.. .,Nj}} ,
. ) (47)
and Vi, = VL, N V. Let us emphasize that of course
YU eV, inf ||[U— 0| —0. (48)
Yn€Vh h—(400,0)

3. Finally, quadrature formulae have to be used to evaluate the Fourier integrals which appear in
the variational formulation.

In what follows, we will study the error due to points 1 and 2 but not the quadrature formulae.

For this purpose, we consider the three following variational problems:

0. The e)fact ~problem:
Find ® € V such that

B®,¥)=(DG,¥), VIeV, (49)

where B = I — D, D is defined by (25), V by (26), G by (30), and (-,-) denotes the L? scalar
product in V. We have the expression

V(®,0) eV, Do,B) = 3 </me (DL +/ (DI w‘).

jEL/nL =InQr
(50)
with
. o 1 o .
Vi€Z/nZ, Wy e LX), [DFVY](n)= /R KL (r, ) d(€) g, >0,
and kLI (r, €) is given by (20).
1. The semi-discrete problem (truncation of the integrals):
Find ®; € V' such that
B; 7, 0) = (D; G, V), YIeV, (51)

where B; =1 — Dy and D is defined by

V(®,0) eV, (D;®,0)= E : (/ _ [D;:H,j(pﬁrl] W’Jr/_ | [D;—l,j(pjfl} W)a
jeZinz NinQi+1 »inQi—1
(52)
where

jELj B S ey ;
Dy ) (7‘>—\/§/_TJ€ (r, &) (&)d¢, r>0. (53)

13



2. The discrete problem (truncation of the infinite lines ¥/ and meshing):
Find @, € V}, such that

(B D s Un) = (Df Gn, Un), VI € Vi, (54)
where Gy, € V4, is the interpolate of G.

Our first objective is to prove that for 7' and T' large enough, and for h small enough, the above
discrete problem is well-posed. The second objective is to prove that the error [[® — @, || (where

D = (i)Th + Gh) tends to 0 when T — 400, T — +00, and h — 0. And finally if the ¢7’s are
regular enough (whose precise definition will be given later), we will also estimate the convergence
rate.

Remark 15. As in [18], the difficulty of the numerical analysis comes from the fact that the operator

appearing in the discrete problem is the sum of a coercive part and a compact part, which both depend
onT.

As a first step, we will derive the same type of result but only for the semi-discrete problem.

4.2 Numerical analysis of the semi-discrete problem

For T' > 0, we denote by II; the projection operator on L?(R) defined by

T ~ .
v e IAR), Tla(y) = \/12? /_ GRS (55)
In other words, - R
v € LA(R), Ipp(€) = x_p7y(E)(E)- (56)

Then, we denote by Il; the projection operator on V' defined by
Vo = (¢, ...,0" ) eV, M@= (1", ... Iy ). (57)

Using Plancherel and Lebesgue theorems, one can easily check the following properties that will be
used in the sequel:

[Tz @lv < |@]lv (58)
Vo,V eV, (I;®,0)=(&,I1,;V) (59)
Vo eV, |M;®— @[y -0 whenT — +oo (60)

Using this definition, we have D; = DIz, where D

section are given in the following theorem.

is defined by (52). The main results of this

Theorem 16. 1. [Stability] There exists Tmin such that the semi-discrete problem (51) is well-
posed for T > Tiin.

2. [Convergence] The solution <i>TA of the semi-discrete problem (51) tends to the exact solution
® of (49) when T tends to infinity.

3. [Error estimates] Let ® = ® + G = (¢°,..., 0" 1), where ® is the solution of (49). If there
exists s > 0 such that for all j € Z/nZ, ¢ € H*(X), we have

Ts sin(f7-J+1) sin(077-1)

. - C 1 < 1 i
1® — @plly < = > (||<P]+1||Hs(zj+l) + ——=ll¢’ 1HHs@jl)) (61)
JEZ/nZ

The rest of this section is dedicated to the proof of this theorem. To do so, we will need several
lemmas:

14



e the two first lemmas give properties of the operators LI+ I1; for the L7*1J appearing in (42).
These results are the equivalent of the two properties stated in Theorem 12, but they are not a
straightforward consequence of this theorem. The difficulty comes from the fact that, in general,
for a function ¢, the support of Il;% is not the same than the one of . These lemmas enable
us to deduce properties of the operator D Il , used in Lemma 20 as a basic tool for the stability
and the convergence result.

e To establish the error estimates, we will use finally Lemma 21.

Lemma 17. For all j € Z/nZ, the operator LI*YI appearing in Theorem 12 satisfies

ICTE € (0,1), Yo € LAY, (I T x (07, | o0y Pl < CT5H X7, 009l

where CI*1 = max (sin (074479 /2) | cos (#7%179 /2)).

Proof. As explained in the proof of Lemma 11, L' = x(q ;) Lx where Ly is defined by (39). It suffices
then to show that

VT >0, Vi € LA(2%)  ILNTLiX (ot 1oy ¥l < CllX(at 100yl (62)

with
C = max (sin (6%'/2) , cos (6°1/2))

to obtain the result for L%!. A similar proof can be applied to other Li*1J.

We stress again that (62) is not a direct consequence of Lemma 10 since IL; X(af 4 oo)w is not supported
in (ag, +0o).

We introduce the linear operators S and A of £(L?(R)) defined by

Ve I2(R), Suly) =5 (6(y) + Y05 —y) and Ay(y) =

We have obviously S + A = Id.

(v(y) — ¢(2ag —v))

N

The key point is that 11; commutes with S and A. Indeed, from

S (€) €290€ = Ty (—¢),

we deduce that 175 is symmetric with respect to aar :

159 (2a —y) = L ! Sab (€)e(2a0 —v)Eq

_L TA_ —iyé
—m/fsw £)e— v de

_ T o e
—m/_fswae de
=115 (y).

N

Similarly, we prove that I1; A is anti-symmetric with respect to ag:

IL; A (2a8 —y) = —1L; A (y).

Finally, gathering all these properties, we get

ST () = 5 (T (3) + T (25— )
= 5 (50 (y) + Tl Av(y) + TTpS0(2a5 — y) + T Av(2ag — )
= 1759 (y),

15



and the same result can be obtained for A. To summarize, we have
Now let us apply all these properties to our purpose. Since S+ A = Id, S? = S and A% = A:

LNIL; = LyIlp(S + A)
= LyI1;(S? + A?)
= LNSHTS + LNAHTA

so that

v € LX), || LTl s ooy | < IENSIITANISX gt s oey 1+ IEN AT AX i oyl (64)

Moreover, since for any ¢ € L?(R),

ITL;| <1 and (65)
1
HSX(%T’JFOO) R HAX(‘%T*OO) 2R V2 HX(‘ISF*OO)Q’Z}‘ L2(R)’ (66)
we get
T ] < 5 ULENSI+ N AL D ey (67)
Finally, the estimates (90) and (91) proven in the appendix enables us to show (62).
O

Remark 18. Let us emphasize that the key property (63) is true because in the definition of I1;, the

Fourier integral has been truncated to a symmetric interval [fT, T]

Lemma 19. For all T, the operator Ljil’jHTX(aiﬂ +00) s compact.
7 b

Moreover, let 1, be a sequence of L*(Xt1), for T, — +oo and for j € Z/nZ such that 1, con-
verges weakly to 0 in L?(X7F1), then

Ljﬂ’jﬂfnx(afﬂ,mﬂﬁn =0 in L% 0 Q7F).

Proof. As explained in the proof of the previous lemma, it suffices to show the result replacing L/*%J
by Ly to deduce the one for L%! and in a similar way the one for the other Li*17.

Again, the difficulty is that, in general, for a function 1, HTX(_ - aa)w is not supported in (—o0,ay ),
so that the results cannot be deduced from the second point of Lemma 10.

We decompose

LNHTX(,OQQ0 ) = LNX( 00,a5 ) + Ly (HT —1) X(—o0,a5)
From Lemma 10 we know that LNX(—oo,aO_) is compact. We show in the rest of the proof that
Ly (HT —I) X(—o0,a3) is a Hilbert Schmidt operator and that Ly (HT —I) X(~o0,a7) — 0 when

T — 400, and the results of the lemma follow.
Using the expression of Ly in (38), we get:

Ly (T; — 1) x Rte® +R_e"

( ooao)_
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where, for ¢ € L?(X0)

Rpo() = 5= [ de [ agerersmt oes ity ),
Q0 §>T —0o0
_ 1 CLO_ in 0-1 (+_ + 00,1)
Rpo() = [ dg [ agesrane® et ity
T §<—T —00

By Fubini’s Theorem, we deduce that

REvn) =5 [ ki) vl dy

2 J_ o

with .
e—T(r sin 001 £a(af —y+r cos 80:1))

kE(r,y) = .
(1Y) rsin 00! Fa(al — y + rcos§01)

Since the denominator never vanishes for r > 0 and y < ay < aar, one can easily check that
+o0o ag
A /;OO

is finite and tends to 0 when 7' — +00. ]

kE 2d d
T(r,y)‘ ydr

From these two lemmas, we deduce the following result.

Lemma 20. For all T > 0, the operator B, is the sum of a coercive operator and a compact operator
inV.

Moreover, there exists v > 0 and Tmm such that for T > Tmm
Ve eV [IBpd| > ]| (68)

Proof. Let T > 0. Let us remind that B; =1 —DIL;. By the definitions (25) of D and (57) of I,
the operator DL} is nothing else but (25) with the terms D% yeplaced by DIt II;. Finally, as
in (41-42-43), we have the decomposition

BT = ]I—]D)IHT where ]D)IHT = LT +KT

with

e LL; having the form of (42) where the terms LI+l are replaced by L/+1J Iz X(a

! X(Q;Filv:Foo) ;Fiv:FOO) ’
Using Lemma 17 and the same arguments as in Section 3.2, we can show that the norm of L,
is strictly less than 1, the norm being independent of T. Therefore I — L} is coercive in V with

a coercive constant 4 independent of T.

e K has the form of (43) where the terms K/*J are replaced by K %ﬂ’j with

il, . 7. . ’- ; 7‘
KJT I = (pi*FY — [ )11 + LI Iz X(a (69)

ﬁ[l,:too)'
By ~using Theorem 12 and Lemma 19, K%il’j is compact. The operator K is then also compact
inV.

We have then proven the first part of the theorem. We show the second part of the theorem by

contradiction. We suppose the existence of a sequence ®,, € V and a sequence 1), — +oo such that
[®n|lv =1 and B; ®, — 0 in V. Using the first part of the proof, we have

B; =(I-L;

Tn)_K

Ty
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where the operator (I — JLTn) is coercive with a coercivity constant ¥ independent of n and Ky is
compact. Rearranging the terms and taking the scalar product, we have

(B, @n, @n) + (Kjp Py @p) = ((1— Ly, )&, ®n) > 5 >0, (70)

and we will show that left hand side tends to 0 with n to establish the contradiction.
Since @5, is bounded in the Hilbert space V', it admits a weakly convergent subsequence that we
denote also by ®,,: &, — ® in V. By (59) and (60),

Vo eV, (I

7. On, U) = (@, My, & — 0) + (B, ¥) — (0, ),

which means that I <I> — &. As a consequence,
B; &, = &, — DII; &, —~ & — D® = B.

Since by hypothesis, BTn ®,, — 0, we conclude that B® = 0 which implies ® = 0 because B is invertible
(see Theorem 6).

On the other hand, as written in (69), each operator K%ﬂ’j involved in the definition of Ky is

the sum of two operators such that

o (DIELI — [JELI) 7 &n — 0 when @, — O since Il $, — 0 because of (60) and (DIELT — L%
is compact because of Theorem 12;

o LIFLITL, 2 X (e, +o0)Pn — 0 when @, — 0 because of Lemma 19.

Consequently, as P, — 0, we have KTn ®,, — 0 in V when n tends to +o0.

Gathering all these results, we have (B; ©,, @)+ (Ky ®,,, ®,,) tends to 0 with n. This contradiction

finishes the proof.
O

To establish the error estimates of Theorem 16, we need the following lemma.

Lemma 21. Let s > 0 and 1) € H*(X7). There exists a constant C > 0 independent of 1 and T such
that

. C

D3IE(T — 11 <
H ( T)qu)HL2 = s\ /sin(6ii=1)
Proof. By definition (19-20) of D//*1 we have, by Cauchy-Schwarz inequality, Fubini’s Theorem, and
by the Fourier definition of the Sobolev spaces [2]:

11| s (59 - (71)

+00 ‘k_],j:tl T' §)|2

D=l < Wil [ [ Sy s i

Moreover, an easy calculation gives

+o00 ‘kjj:l:l 7“ €)|2
—=—dédr = F(&)d
/£|>T/ (14 &2)s s /§|>T ()de,

|Oz + ﬂ(—cos(@j’jil)i w2 — §2 + Sin(@j’jil)i§)|2

T 2ot By — € Tm(y/? — £) sin(0i=1) (1 + €2)°

where

is such that

C
F(§) < €25+ sin (95-0+1)
for some constant C' depending only on «, 8, w, and s. The result follows. ]
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Proof of Theorem 16.

1. By Lemma 20, B; is the sum of a coercive and a compact operators. By Fredholm alternative,

it is invertible if and only if it is injective. Again by lemma 20, we have that there exists Tmin
such that for T' > Tiin, By is injective.

2. From B® = DG and B;®; = DIL;G, we deduce:

®—3;)=B>— (B-B;)d-B
=D(I - T1;)(® + G)
=D(I - 1I1;)®

&

B T*T

7

which tends to 0 when T tends to +oo by (60). Lemma 20 then implies that

- 7] < [Bsd - &
Y

)

7)
which proves that (i)f’ tends to ® when 7' tends to +oc.

3. The previous step provides also the following inequality:
= 1
@ — @z < S DI — I1;)®||. (73)
Combined with Lemma 21, we get the estimate (61).

4.3 FError estimate for the discrete problem

The main result of this section is given in the following theorem.

TheoremA 22.A 1. There exist Tmin, Tin and hpayx such that the discrete problem (54) is well-posed
fOT T > Tmin, T' > Trin and h < hpax.

2. The solution (i)f’h of the discrete problem (54) tends to the exact solution ® of (49) when
T — 400 and h = (T, h) — (+00,0).

3. If & =&+ G is such that ¢/ € H*(XJ) for j € Z/nZ with s > 0, there exists C > 0 such that

@ —

)

| < < + Ce~T 4 ¢ pin(sl+1) (74)
h Ts

where € is given by (3).

To show this theorem, we will use the following lemma (which is the discrete equivalent of Lemma
20).

Lemma 23. There exists ' > 0, Tmin; Tmin and hmax such that forT > Amin, T > Thmin and h < hmax,

|(B;®p, Up)|

Vo, € Vi sup > || @y .

\i’hGVh,‘i/h;ﬁO H\Ith

Proof. We proceed as in the proof of Lemma 20 and prove the result by contradiction. We consider a
sequence h,,, h, — 0, a sequence T,,, T, — 400, a sequence 1,,7T,, — +00, and a sequence (I)Tn h, €

Vi h.s h,, = (hy, T},) such that

- - - - - 1 .
|87, 0,1l =1 and Vh, € Va,, |Bz, 8z, 4, Fn,)| < =0, |-
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Since <I>T h, is bounded in V, it admits a weakly convergent subsequence that we denote also by

P, (I)Tn h, P. Moreover, for all U €V and all \I/h S Vh we have

T -
(B, @4, 4, V) <[(Bg, &g, 4 - )|+ |(Bg, D5, 1, ¥ = ¥n,)|

< EH\I’hnH + 1By, 1@ — T, |l
Since [|By, || is bounded by a constant independent of n, we deduce from (48) that
Bs &7, —0 V.

We can then continue the proof as in Lemma 20 which results in the contradiction. ]

Proof of Theorem 22.

1. This is a direct consequence of Lemma 23.

2. Let ® be the solution of the original problem (49), éf the solution of the semi discrete problem
(51) and (i)T ,, the solution of the discrete problem (54). We have that

VTh e Vhy (1@ =Bl < |9 — Tall+ | Th — &7, (75)
For all Th S f/h and all \Ifh € f/h, we have
(B4 (Th — 4y), Un) = Bp(Th — ©4), Un) + (D4(G — G), Un).
By Lemma 23 and by the continuity of Dz and B, we get

V| Th = @4l < € (IG = Gully + [®7 — Tall) (76)
Gathering (75-76), we deduce that there exists C' > 0, such that
1 - &p,l < C (||<i> S+ IG—Gullv 4 i - “fhn) . (77)
Th€EVh, Th#0

By Theorem 16, the first term of the right hand side tends to 0. Gy, being the interpolant of G
in V4, (48) ensures that the two last terms tend to 0 when h — (400, 0).

3. Let now suppose that ® = ® + G = (¢°,..., ") the solution of (49) is such that for all
j € Z/nZ, ¢ € H5(X7) for a certain s > 0. Then we deduce from Theorem 16 an estimation
of the first term of the right hand side of (77). For the second term, it suffices to use classical
results of the interpolation error for Lagrange FE of order I:

30 >0, |G~ Gyly < Chmin(i+h),

Finally for the last term, let us introduce the function ®; € V defined by

dr = &7 — G where & = (X(—TO,TO)@Oa S X(—Taa T )" ).

We get

_inf @ -Tp[| <@ - Pp+_ inf  [|&p — Ty
Th€Vh, Th#0 Th€Vh, Th#0

where using (3), we can show that
|® — ®p|| < Ce T
and using again the results on interpolation error of Lagrange FE

~inf ||Bp — Th < € R,
ThEVh, Th#0

This ends the proof of the theorem.

Remark 24. This error estimate has been obtained for simple reqular mesh. A more sophisticated
discretization method could be used as done in [11] for scattering problems.
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5 Numerical results

The numerical results presented in this section are obtained using the Finite Element library XLiFE++
[16].

5.1 Qualitative validation of the method

In order to validate the method, we consider a particular data on a triangle given by

5= (aHEVTT) + 555 T4

4q

Zo

with w=1+0.12, « =2, § = —0.5 and H(.) denotes the zeroth Hankel function of the first kind [3].
The exact solution of this problem is

1
D= ZzH(W\/ 1'2 +y2)
On Figure 4 we represent on the interval (—7',T) the real and imaginary parts of the exact solution
¢ (blue line) and of the solution go% ., (red dots) computed by using P1 finite elements with h = 0.1,

T = 20, T= 10, and a 3rd order Gauss quadrature with 1000 intervals. We get an L? relative error:

19° = &3 p 2y

[16°1 L2 (x9,)

of 0.090%. On Figure 5 (left), we represent the Fourier transform of the computed solution. Remark
that the behavior of this Fourier transform justifies the truncation of the Fourier integral and requires
a precise quadrature especially near £ = w.

Real part Imag part
T T T T T T T T T T T T
0z q
—— Exact solution —— Exact solution
®  Computed soiution ®  Computed soition | 1

0as5

oo
*4 00,

o1F

L+

-\/\/\.

005

LR .
ftﬁkﬁkrrt..“‘
-

-
<

g

3
ol
>
r
15

-0.05

Figure 4: Real (left) and imaginary (right) part of the computed solution @%h (red points) and the

exact solution (blue line) on X°.

Once we obtained the gojfh’s, we can reconstruct an approximation of the solution p of (1) in

each 0/ by Formula (12). Here, we compute the solution in the domain € represented in Figure 5
(right), where the white lines represent the position of the ¥/. In the overlapping zones, we can choose
indifferently one of the available half-plane representations, since they coincide up to the discretization
error. Remark that although the solutions ¢’ are not close to zero at y/ = +T, the reconstructed
solution is accurate, with an L2(£') relative error equal to 0.030%.
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Figure 5: On the left: real part of the Fourier transform gbo,fh. On the right: reconstruction of the

solution in €.

The same results can also be obtained when the obstacle is a rectangle or a pentagon. The
reconstruction results are shown in Figure 6. For a rectangle obstacle, the L? relative error for the
lines is 0.042% and the L? error on the reconstructed domain is 0.043%, while for a pentagon, we get
0.074% L? relative error on the lines and 0.054% L? relative error on the reconstructed domain.

Figure 6: Reconstruction of the solution in {2 with rectangle and pentagon.

5.2 Quantitative validation of the error estimation

After this qualitative validation, we validate the error estimation derived in Section 4 by studying the
influence of the different parameters. Since the triangle is regular, it suffices, by symmetry, to only
consider the error on X°. We still consider o« = 2, 8 = —0.5, and except in Section 5.2.1, w = 1+ 0.1z.

5.2.1 Influence of the length of the lines (parameter T)

From (74), we expect that the error will decay like e ¢T where ¢ is the imaginary part of the frequency.

That is why, in this section (and only in this sgction), we consider different values of ¢ € {0.05,0.1,0.2}.
We fix the other parameters to h = 0.025, T' = 10 and use a 3rd order Gauss quadrature with 1000
intervals.
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Figure 7: Influence of the length of the lines T for various values of ¢ = Im(w).

In Figure 7, we represent log(¢" — goT ,,) as a function of T. The errors (% — cpT ,) decrease ex-
ponentially, depending on ¢ with the followmg behavior

err = 16" = ol sy ~ e

before finally becoming constant, which is due to the other discretization parameters.

5.2.2 Influence of the discretization in space (parameter h)

We plot the error log(¢® — goOT h) as a function of log h. We use the P1 and P2 finite elements and the
following parameters: 7 X
T =40, T = 10,

and a 3rd order quadrature with 1000 intervals.

—0.5 ¢
_14|—=-P1
15 —=—P2
—91
—2.5
—3 1|
—3.5 1
4}

logq err

1412 -1 -08-06-04-02 0 0.2 04
logio h

Figure 8: Influence of the space discretization h.
Figure 8 shows that the error decreases following

err ~ hitL,

before becoming constant because of the other discretization parameters.
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5.2.3 Influence of the truncation of the Fourier integrals (parameter T)

Finally, we plot the error log(¢® — (POT h) with respect to T and we use T = 40, h = 0.1, and a 3rd

order quadrature with 100 x T intervals.
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Figure 9: Influence of the length of the Fourier integral T.

From Figure 9, we see that the error decreases exponentially due to the C*° regularity of the Hankel
function.

5.2.4 The influence of the angles of the polygon

Refering to the Theorem 12, we investigate the influence of the angles of the polygon on the compu-
tation of the solution. Remember that the coercivity constant tends to zero when one of the angles
tends to zero (see (45)).

We represent the reconstruction of the solution around three different triangles with one angle becom-
ing smaller and smaller (min(6*1) = 0.337,0.167,0.037). Qualitatively, the results look similar and
the L? relative error are of the same order (respectively 1.01%, 0.88%, and 1.23%). The condition
number of the finite element matrices are 1617.27, 2482.05, and 4647.19 respectively, meaning that it
is only slightly affected by the smallness of one of the angles.

Figure 10: Reconstruction of the solution in 2 with triangles that becomes more and more flat.
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5.3 Extension cases

5.3.1 Non-regular Dirichlet data

In this section, we consider the Dirichlet case, namely (1) with & = 1,8 = 0 and we use the Half-
Space Matching formulation (22) where the ¢/’s correspond to the Dirichlet traces of p on the ¥/’s

As mentioned in Section 1.2, our formulation allows to consider a data g € L2(d0) but g ¢ H'/?(90)
In the following test, we take

1 ifa®=0,9">0o0rz' =0,94' <0,
9= . (78)
0 otherwise.

We use P1 discontinuous finite elements since we have a discontinuous boundary condition on
00. The real part of the @OT,h and the Fourier transform are given in Figure 11. As the data is less

regular than the previous example, the Fourier transform gﬁ% n, decays more slowly than in the previous
example (pay attention to the scale).

50

®  Exact souiion
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.

v

Figure 11: On the left: real part of the computed solution ¢9 (red points) on X% On the right: the
Fourier transform ¢° for g defined in (78).

05

The reconstruction in 2 is shown in Figure 12. The result is good as there is no visible jump on
different reconstructions from different (7.

Figure 12: Real part of p with a = 1,8 =0, w = 1, with g given defined in (78).

5.3.2 Non-dissipative case

Finally, remark that our theoretical results are established only for Im(w) > 0. However, the numerical
method works for the case without dissipation, provided that we use the representation of the outgoing
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solution in (12) for each half-space, which means that

\/m . |w2 —€2| for 52 < UJ2,
/€2 =W for €2 > W

To illustrate this, we once again validate the method by using the Hankel function on the boundary
of the polygon with w = 1.

Real part

: .
— Esactachtion | |
®  Computsd sohution

Figure 13: On the left: real part of the computed solution ¢ (red points) on ¥°. On the right: the
reconstruction of the solution with w = 1.

In Figure 13 on the left, as expected, we see that the solution decreases more slowly compared
to the case with dissipation. The computed solution matches the exact solution well and the L2
relative error on the lines is 1.50%, which is higher than the case with dissipation (Imw > 0). The
reconstructed solution on the domain has an L? relative error of 0.79%.

We also show here the solution of a scattering problem with an incident wave

_ _w(x cosy+ysin
Dinc = € ( Y 7)7

with v = 3w/4. The scattered field is solution of (1) with the boundary data is

4= —apime — 8221 on 90.
on

We consider the solution obtained with the parameters T' = 40, h = 0.05, and T = 10 as the "exact
solution” (represented on Figure 14 (right)) and we plot the error for different value of T' between 1
and 8. According to error estimate (74), we expect a behavior like

err ~ —,
Tso

where s is the supremum of s values such that all traces ¢/ belong to H*(%7). Here, the theory of
singularities [14] shows that p € H5/°(Q), so that, taking its normal derivative, we get so = 1/10. In
fact, we observe on Figure 14 (left) that the error decreases more rapidly like

err ~ —.
2
It is probably due to the discretization in space that cannot capture the singularity at the corner.

Acknowledgement: the authors want to thank the anonymous referees for their interest for this
work, their relevant remarks, and their suggestions to enhance the readability of the paper.
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Figure 14: On the left: Influence of the length of the Fourier integral T in the scattering problem. On
the right: real part of the scattered field with 7' = 10.

A  Proof of Lemma 10

Let us remind the definition of the operator Ly. For all ¢ € L?(X°), we consider the problem

—Av=0 inQ°,

79
Bg—;}:ip on X0, (79)

This problem has a unique solution v in the following weighted Sobolev space (see for instance [17,
Chap. 6]):
1 1
{’U S LIQOC(QO) W’U, (S LZ(QO), —Vu € L2(Q0) } .
737 v

The operator Ly is defined as

NG

Ly:L*(X% — LA(2' nQY),

Lny = p3 %UWJ)

»1nQo

We want to show in this appendix that
1. The operator Ly is continuous from L?(%°) in L?(%! N Q°) and its norm is bounded by 1;
2.3C€(0,1), Y eL’(X), ILNX(t 1o0)?ll < CliX(at 1o)?ll
3. LNX(_oo ay) 18 & compact operator from L*(3°) in L3(Z! N QY).
Let us begin the proof which is based on Mellin techniques.

1. Denoting (r, ) the polar coordinates (the center is the intersection point between ¥° and (X! N
00)) defined by

r= /@07 + a7 € (0.400)

0=7%— arctan(ﬂ) e (0,m)
-2 z—10 A

(80)
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We introduce the function w defined for almost everywhere (¢,0) € B =R x (0,7) by w(t,0) =
v(x,y) where t = Inr and (r,0) is defined in (80). It is the solution of

—Atﬂw =0 in B,

89%4,0) = o(t) = et vlet +ag), (81)

00
ow
B &) = ¥x(t) = e Pp(—e' +ag).
We can show by a simple change of variable that

Ypel’X%) = tee 'y e L*R) and t— ey, € L*(R), (82)

and

—t/2 _ —t/2 _
[ 0]y = Wizt oy [T 0] = Wl ey (89)

It is possible to compute explicitly w by applying the Fourier-Laplace transform which is defined
as

AN = Mya] () = /R e~ Mu(t)dt. (84)

It is an isomorphism between {u,e’'u € L*(R)} and L?(I_,) where I_, = {\ = —y + is, s € R},
for all v € R and we have the Plancherel formula

1
Mu(t)Pdt = — i(N)[PAN = (|l 72 - 85
[ e mopar= o [ aoran =l (35)

We have in particular thanks to (82-83)
A GoN) € L2(tya), Iollzzay ) = 1902t oo
A= r(A) € L2 (ly o), ||1/V’7rHL2(11/2) = 191l 12— 00,0y
Applying the Fourier-Laplace transform to w, we have w(e,0) = My, w(e, 8) which satistifes

0%

(86)

~A2w(N, 0) — W(A,H) =0, WVieC
590 (0,0) = do(),
_B(;lg()‘)ﬂ-) = QLW()‘)a

and we can easily find the solution of this equation. We obtain for \ ¢ 7Z

cos(A(m —6)) - cos(A0) -

w(\, 0) = T w0 o(N) mwﬂw

which, for A ¢ Z, leads to
Ow .

Bog N 0) =AM - 0)do(N) — A, 0)dx(N),
where n(\0)
A 0) = sin(Arr)’

Moreover, we can show that for all § € (0, 7),s +— |A(1/2 +1s,0)| is in L*°(R) and its supremum
is attained at s = 0 and it is equal to sin(#/2). Using the Cauchy Schwartz inequality (ab-+cd)? <
(a? + ) (b? + d?), we have then, for all 6 € (0,7)

2

oW . y 2
655 0u0) < (cost8/2) Il sin0/2) 120,

L2(ly /2)

< (10220, ) + 10r 132, ) = N132(s0)-
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The last inequality for § = %1, after the change of variable r = e, yields to

ov
— e’ nQ°
6 axl EanO ( )
and :
v
H 92l < [Yllp2(0)- (87)
Z7 |s1Aqo L2(S1NQO)

We have shown that the operator Ly is continuous from L?(X%) to L2(X! N Q°) and its norm
is bounded by 1.

. The norm of LN X (49, 4+0) can be deduced from the previous computation by taking 1/1(7 soat) = 0
or equivalently 1), = 0. We get for all 6 € (0,7)
ow .
Fag 0, OO i, = oSO, (88)
1/2

from where we conclude that the norm of the operator LnX(q0 +o0) 18 bounded by cos(6%1/2).

. Finally let us consider the previous computation with ¢ = 0 on (ag,+00). This corresponds
to take ¥ = 0 and 9 = e’ y(—e’ + ag). Since 9 vanishes on (ay , +00), we have e 9, is in
L%*(R) for any v > 1 and so, by (85), 1 is in L?(l,) for all ¥ > 1. The previous computation
yields to

AT, B0 000 = — A8 ().

We can show that
Vy>1,v¢N, sup AA(N0%") < +oo,

Ael,
which enables us to deduce that
Vy>1,v¢N, A\ %(A,Go’l) € L*(1,).
By applying inverse Laplace-Fourier transform, we have then
%W

Vy>1,v¢N, e (t,0%) € L*(R),

otod

and by change of variable,

Vy>1, y¢N, r 329, <1(?;;)(7’, 9071)> € L*(RM).
T

If we choose v = 3/2, the operator LNX(foo ar) € H' (0, +00). By compact embedding of H'(0, b)
is compact. It suffices to use similar

is a Hilbert-Schmidt

in L2(0,b) for any b > 0, we show that X(0,0) Lv X(o0,ag)
argument as in the proof of Lemma 8 to show that X(;,1o0) LN X

operator.

—00,aq )

Let us now give other properties of Ly which will be useful for the numerical analysis (see Section
4). We remind the definition of the symmetric and anti-symmetric operators, defined in the proof of
Lemma 17, S and A € L(L?*(R))

1

v € IX(R), Sw(y) = 5 (0(y) + (2 — ), and Awly) = 5 (4(y) — 6(2a5 — )

We remind that S+ A =1d. , S?=S, A2= A, ||S| <1, |A]| <1 and for any ¢ € L?(R) such that
1/1(_00 ah) = 0, we have

1
HS¢HL2(R) = HA¢HL2(R) = ﬁ HwHLQ(R)' (89)
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Let us now study the norm of Ly S and Ly A4 for any ¢ € L?(R). By reproducing the previous
calculations, we have easily that, writing (S¢)o = (S¢),

1L S0l zst gy < sup [AQ, 7 — 691) = AN, 0°0)] || 2

a,+0o00
/\611/2 )

where we remind that
sin(\0)

sin(Ar)’

We can show that the supremum is attained at A = 1/2 and then

Vo € (0,7), VAEZ, AN0)=

sup |A(A, m—0%1) — A(X,0°1)| = |cos(6™' /2) — sin(6% /2)|.
>\€ll/2

Using that v2 [|S9]| 124, +00) = 5%l 12r) < 19]] 12(R), we obtain

cos(0%1/2) — sin(9%1/2)
ILN Sl 2(s1 nqoy < | NG | 191l L2 (w) - (90)

Similarly, we get
cos(691/2) + sin(6%1/2
I Avlpaen gy < LTI (91)

Moreover, let us remark, that gathering these inequalities, we obtain an inequality which comparing
to (87), is not optimal :

LN 9l r2et naoy < LN S Yl pagst ooy HILN Al 2t a0y < V2max(cos(6!/2), sin(6'/2)) (|9 p2g)
(92)
Moreover, for 1) € L?(R) such that ¢(—oo,aa') = 0, using (89), we obtain

LN Yl 2 oy < IHEw SIS Wl 2y + 128 Al 1A Y] 2@y < C 9]l 2g)

where

¢’ = max(cos(#%1/2),sin(6%1/2)) € (0,1).

This result is then not optimal for §%! € (0,7/2) (compared to (88)) but the constant C’, obtained
that way, is still in (0, 1).
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