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ABSTRACT. In this paper, we are concerned with the recovery of the geometric shapes of
inhomogeneous inclusions from the associated far field data in electrostatics and acoustic
scattering. We present a local resolution analysis and show that the local shape around
a boundary point with a high magnitude of mean curvature can be reconstructed more
easily and stably. In proving this, we develop a novel mathematical scheme by analyzing
the generalized polarisation tensors (GPTs) and the scattering coefficients (SCs) coming
from the associated scattered fields, which in turn boils down to the analysis of the layer
potential operators that sit inside the GPTs and SCs via microlocal analysis. In a delicate
and subtle manner, we decompose the reconstruction process into several steps, where all
but one steps depend on the global geometry, and one particular step depends on the mean
curvature at a given boundary point. Then by a sensitivity analysis with respect to local
perturbations of the curvature of the boundary surface, we establish the local resolution
effects. Our study opens up a new field of mathematical analysis on wave super-resolution
imaging.
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1. INTRODUCTION

We are concerned with the recovery of inhomogeneous inclusions from measurement of the
scattered fields in electrostatics and acoustic scattering. We are particularly interested in
studying and analysing how the mean curvature of a shape of an inhomogeneity would affect
propagation of information of the shape via the scattered field. Let D signify the shape of
an inhomogeneity. We show that information from points x € 0D with high magnitude of
mean curvature |H (z)| propagates with a significantly larger magnitude. This is reflected
by the sensitivity analysis of the scattered field with respect to the change of the shape.
Indeed, we can localize our analysis at those boundary points with high mean curvature.
Such larger sensitivity of information allows one more easily to locate these points of high
mean curvature and also in a stable manner to reconstruct the local shape around these
points.

The study of the correspondence between the geometry of an inhomogeneous inclusion
and its scattered field has attracted significant attention in the literature. It can also
find important applications in practice including medical imaging and geophysical explo-
ration [8,22]. From a physical intuition, “pathological” geometries should help to improve
the transmission of scattering information and hence enhance the imaging effect. One of
the “pathological” geometries that has been studied extensively in the literature is the
corner/edge singularity, where the surface tangential vectors are discontinuous. In [19], it
is shown that the corner singularity of an inhomogeneity always scatters a probing field
nontrivially and in [16], the authors further quantified the result by establishing a positive
lower bound of the scattering energy. That means, a corner singularity of an inhomogeneous
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inclusion can always generate significant scattering, and this is consistent with the afore-
mentioned physical intuition. From a geometric perspective, a corner singularity indicates
that the “extrinsic” curvature is infinity. Hence, it is natural to consider the scattering due
to curvatures. In [17], the scattering by curvatures was considered and it is shown that if
there is a boundary point on a generic inclusion with a sufficiently high curvature, then
it scatters every probing field nontrivially. It is remarked that in [17], the “pathological”
boundary point possesses both high mean and Gaussian curvatures. We would also like to
mention in passing the related study in the literature on the scattering from impenetrable
obstacles, or the so-called cavities, with “pathological” geometries; see [21,28-30] and the
references therein. In particular, in [30] the recovery of the boundary curvature of a convex
acoustic obstacle from the associated high-frequency scattered fields was established and
in [21] characterisations of the generalized polarisation tensors (GPTs) [8,9] of the scattered
field due to corner singularities of an insulating cavity in electrostatics were derived.

In this paper, we rigorously reinforce the aforementioned physical intuition from a recon-
struction perspective by performing sensitivity analysis of the reconstruction around the
boundary point with high mean curvature. That means, we include the corner/edge singu-
larity as an extreme case. We consider our study for the electrostatics and the wave scatter-
ing in the quasi-static regime, where the reconstructions are severely more ill-conditioned
than the corresponding high-frequency reconstruction. Indeed, we know that the corre-
sponding reconstructions are exponentially ill-posed [14,15,23]. One of the major findings
in our study can be roughly described as follows by taking the reconstruction in electro-
statics for the discussion. The generalized polarised tensors (GPTs) of the scattered field
are a natural and powerful shape descriptor of the underlying inclusion [7,8]. It is a fact
that the high-frequency information of the shape of the inclusion, namely the fine details of
shape, enters into the higher order GPTs. Thus the boundary information around the high-
curvature point enters into the high-order GPTs. However, GPTs decay exponentially; and
hence, as the scattered field propagates away from the inclusion, the fine-detail information
of the inclusion becomes less visible and will be contaminated by the noise. However, if we
have very large magnitude of high curvature information, these higher order GPTs, albeit
exponentially decay, will be pushed up to relatively high magnitudes, making them more
apparent. Therefore after a further perturbation around such a point of high curvature, the
fine details near it will be more apparent in the far field and stably reconstructable. Hence,
it is unobjectionable to claim that one can produce super-resolution reconstruction of the
inclusion around the high curvature point. On the other hand, it is emphasized that in this
work we are not suggesting a new reconstruction method. In fact stable ways of reconstruct-
ing inclusions using the GPTs via the optimisation approach can be found in [1, 5,6, 10].
In our study, Newton’s method is considered, but the aim of mentioning that is rather to
analyse the local sensitivity of the scattered field measurement at the high-curvature point.

Although it is physically intuitive to expect that the local geometry of the shape of an
inclusion should have an effect on the local resolution, it turns out that the corresponding
derivation is highly technical. In fact, decoding the local geometric information of an
inclusion from the corresponding scattered field is highly challenging. In this paper, we
develop a novel mathematical scheme to understand this correspondence through analyzing
the GPTs and scattering coefficients (SCs) coming from the associated scattered fields,
which in turn boils down to the analysis of the operators that sit inside the GPTs and SCs
via microlocal analysis. By doing so, we are able to decompose the reconstruction process
into several steps in a delicate and subtle manner, where all but one steps depend only on
the global geometry, and one particular step that depends on the mean curvature of the
surface at that point (c.f. Corollary 2.11). Finally, we are able to see clearly how sensitivity
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of local perturbations relates to local curvature information of the surface. Our study has
important applications in super-resolution wave imaging.

The rest of the paper is organised as follows. In Section 2, we consider the electrostatic
transmission problem. We compute the semi-classical symbols of several related operators
on the boundary of the inclusion including the Neumann-Poincaré operator and its variants,
and perform a sensitivity analysis on the generalized polarization tensors and hence the
scattering coefficients. We establish an increased sensitivity at points with mean curvature
of high magnitude. Then we move on to the inverse wave scattering in the low-frequency
regime governed by the Helmholtz system with a small wavenumber and observe a similar
property in Section 3.

2. LOCALIZED SENSITIVITY ANALYSIS FOR RECONSTRUCTIONS IN ELECTROSTATICS

In this section, we consider the reconstruction of an inhomogeneous inclusion in electro-
statics. We first introduce the electrostatic transmission problem as well as the associated
layer potential operators that are crucial in our subsequent analysis. We compute the
semi-classical symbols of those operators when viewing them as pseudo-differential opera-
tors. Then we conduct the localised sensitivity analysis at the high-curvature point on the
boundary of the inclusion.

2.1. Electrostatic transmission problem and layer-potential operators. We intro-
duce the electrostatic transmission problem and the associated layer-potential operators.
Consider an open connected domain D with a C*® 0 < a < 1, boundary D and a
connected complement Rd\ﬁ, d > 2. Physically, D is the support of an inhomogeneous
dielectric inclusion. Let ¢, and &,, be two positive constants, signifying the electric permit-
tivities. Consider a medium configuration as follows,

ep = ecx(D) + enmx(RN\D), (2.1)

where and also in what follows, x stands for the characteristic function of a domain. Let
ug be a given harmonic function that signifies a probing field of the inclusion D. The
electrostatic transmission problem is given for a potential field u € H lloc(]Rd) as follows,

(2.2)
u—up = o(|z|'™) as |z] = oo.

{v - (epVu) =0 in RY,

We proceed to introduce the single-layer potential operator and the Neumann-Poincaré
operator associated with (2.2). They are crucial in solving (2.2) via the layer-potential
theory, and moreover they provide critical ingredients in solving the inverse problem of
reconstructing the inclusion D from the associated scattered field u — ug.

Given a density function ¢ € L?(9D), the single-layer and double-layer potentials, Syp[d]
and Dypl¢], are respectively defined as follows,

Soplol(x) = - G(z = y)p(y)do(y), (2.3)
0
Donléla) = [ o Gla - y)olw)ioty) (24)
oD OVy
for x € R%, where G is the fundamental solution of the Laplacian in R :
— L log o — v if d=2
Gx—y) = m _ i ’ 2.5
( ) {(2_;)wd\x—y\2 d if d>2, (2:5)
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with @y denoting the surface area of the unit sphere in R?. The single-layer potential
satisfies the following jump relation across 0D:

= (Sanld)* = (e3 T+ Kpp)ld], (2.6

where the superscripts + indicate the limits from outside and inside D respectively, and
K}p : L*(0D) — L*(dD) is the Neumann-Poincaré operator defined by

Khpld] () = - /a ) @y @) 4oy, (2.7)

@y |z —y|?

with v, being the outward normal at z € dD. It is noted that K%, maps L3(dD) onto
itself, where

LiOD):={¢ € LQ((‘?D);/ ¢ do = 0}.
oD

The transmission problem (2.2) can be rewritten as

Au=0 in DJ(RND),
ut =u" on 0D, 2.5
EC%L: = em 2 on 0D, '

u—up=O(|z|'"%) as |z| = 0.

With the help of the single-layer potential, one can rewrite the perturbation u — ug, which
is due to the inclusion D, as

u—ug = Spp|¢], (2.9)

where ¢ € L?(OD) is an unknown density, and Syp[¢] signifies the refraction part of the
potential in the presence of the inclusion. By virtue of the jump relation (2.6), solving the
above system (2.8) is equivalent to solving the density function ¢ € L?(0D) of the following
integral equation

8UO Ecteém
- =\5— =1 K5 : 2.10
Ov <2(€C —€m) ‘9D> [¢] ( )
This gives
x \—1 dug
u—1up=Sspp o (M —Kyp) | (2.11)
where n
Ec+Em
A= —m—.
2(ec —€m)
The invertibility of the operator (ZEEECCJF_E&”;)I — K}p) from L*(9D) onto L?(0D) and from

L3(0D) onto L3(dD) is proved (cf. [8,26]), provided that ]%] > 1/2 via the Fredholm
alternative, which holds when the constants €. and ¢, are positive.

From (2.11), we see that in order to understand the quantitative behaviour of the scat-
tered field, one needs to investigate the mapping properties of the Neumann-Poincaré op-
erator. Since 9D is C*?, the operator K}, : L>(0D) — L*(9D) is compact (cf. [4]), and
its spectrum is discrete and accumulates at zero. All the eigenvalues are real and bounded
by 1/2. Moreover, 1/2 is always an eigenvalue and its associated eigenspace is of dimension
one, which is nothing else but the kernel of the single-layer potential Syp. In two dimen-
sions, it is proved that if A; # 1/2 is an eigenvalue of I}, then —\; is an eigenvalue as well.
This property is known as the twin spectrum property; see [31]. The Fredholm eigenvalues
are the eigenvalues of K5,. It is easy to see, from the properties of K3, that they are
invariant with respect to rigid motions and scaling. They can be explicitly computed for
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ellipses and spheres. In fact, if a and b denote the semi-axis lengths of an ellipse then it can
be shown that i(g—;z)i are the Fredholm eigenvalues [27]. For the sphere, they are given
by 1/(2(2i + 1)); see [25]. Some other computations of Neumann-Poincaré eigenvalues for
different shapes can be found in [18,20,24]. In three dimensions, in [32,33], it is derived
that )

3 [ H*(x)do, — [ K(z)doy ) ?

* oD oD .
Ai(Kop) ~ 5%m : (2.12)

<
N

where \; denotes the j-th Neumann-Poincaré eigenvalue, and H(z) and K(x) are respec-
tively the mean and Gaussian curvatures at the point z € dD. Therefore, one sees that the
magnitude of A\; not only has a decay order, but also depends on a constant related to the
curvature of the inclusion.

From (2.12), it is natural to expect that the curvature of the boundary of the inclusion
should also enter into the scattered field in an explicit way. In fact, in what follows, we shall
establish such an explicit dependence locally at a boundary point with a high magnitude of
mean curvature. It turns out that the corresponding derivation is technical and tricky. For
that purpose, we need to introduce the so-called generalized polarisation tensor (GPT) in
arbitrary dimensions in the next subsection.

2.2. Generalized polarization tensor in arbitrary dimensions. For |z| > |y|, one has

ly* o
( -y _Cd2| [t 5 C, (W, wy))
. ol (2.13)
Z ’x|k+d 2 Z Y21,~~-,ld71<w$> Yzhmyldﬂ(wy)v
k=0 |1 |<l2<...<lg_1=k
d—2
where w, := x/|z|,w, = y/|y| € S¥L, c4, 1.4 are some dimensional constants, C’;ﬁ ) are the

Gegenbauer polynomials (which are generalization of Legandre polynomials when d = 3) and
Vi1, (W) with || <lp < ... <lq_1 are the spherical harmonics. Similar to the expansions
given by generalized polarisation tensors in two and three dimensions [5, 8], by virtue of
(2.11) and (2.13), one can expand the scattered potential for all |x| > sup{|x| : z € D} as

(u —uo)( Z Z Cd.k |x|_k_d+2 Yiydgor (We)

k=0 |11 |<l2<...<lg_1=k (2.14)

< [T {0r =Kot | 52| Lot

The generalized polarisation tensor (GPT) is obtained by choosing incident harmonic func-
tion ug(x) = \x!kY}hm,ldil (wy) and then taking the coefficient with respect to the function
Yi.. 04, (wg) in (2.14). That is,

Definition 2.1. The generalized polarisation tensors (GPTs) of dimension d with a given
X and a domain D C RY with a C>* boundary are defined as

Myt ) (masemg_1) (A D)

::/8D "Y1y (wy) {OT = K5p) ™ [0 (K™ Yoy gy (0)) ]} (w)dor(y),
where |l1| <lo < ... <lg—q1 and /m1| <la < ... <mg_3.

By writing L = (I1,...,l4—1) and I = {L : l1| <2 < ... <l4—1 = k}, we handily obtain
the following lemma.

(2.15)
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Lemma 2.2. Consider a domain D C R of C>® class. The solution to (2.2) with

= i Z aMrl;YM(wx)

k=0 Ml

and |z| > sup{|z| : € D} is given by

(u— up)(x Z Z Z Z Cak an |z k= d+2YL(wx)MLM()\ D).

k=0 Lely n=0Mel,

Hence, for x € R-S% 1 with R > sup{|z|: * € D}, one has
Mp (A, D) = . |R[2k+d 2/ Yi( wz)(u — Y (w )> (Rwg)dw, . (2.16)
d,k

Notice that this definition extends the definition of genearlized polarization tensors to an
arbitrary dimension d. Moreover, it is easy to show that the transformation rules and de-
caying properties in high dimensions are similar to those in [5,8]. The above lemma indicates
that the scattering information is fully encoded in the GPTs, M, 1, 1) (mi,.oma_1) (A D) =
ML,M ()\7 D) :

2.3. Sensitivity analysis of the Neumann-Poincaré operator. In this section, we
present the shape derivative of the Neumann-Poincaré operator (2.7) associated with a
shape D sitting inside a general space R? for any d > 2. The special two-dimensional case
was first treated in [12], and the general case was considered in [1]. Since this result is of
fundamental importance for our future analysis, we shall briefly derive it here for the sake
of completeness.

Given a shape D sitting inside R?, we consider a regular parametrization of the surface
0D as

X:UcR¥*' — 8D cRY
u=(up,ug,...,uq—1) — X(u).

For notational sake, we often write the vector X; := 6—X For a given d — 1 vector {vz}l 19
we denote the d — 1 cross product xf 111)z = v1 X Ug... X vg—1 as the dual vector of the
functional det( -, v, ve,...,v4-1), i.€., (w, X‘Zi “lvi) = det(w, v1,v2, ..., v4_1) for any w, which
is guaranteed to exist by the Reisz representation theorem. Then, from the fact that X
is regular, we know x9=1X; is non-zero, and the normal vector v := x9=1X;/| x4Z] X, is
well-defined.

Now we consider an e-perturbation of D, namely 0D; given by
OD. :={Z|Z =z +ch(uv(z), z € D}, (2.17)

with h € C>*(0D). Let V.(z) := x + ch(u)v(x) be the diffeomorphism from 9D to dD,. It
is directly verified that

X*:UcCR"' — 0D.cR%
u= (u1,u,....,ug—1) — Ylul =X(u)+eh(u)r(Xu)),

is a regular parametrization over 0D, for sufficiently small ¢ € Ry. Writing g to be the
induced metric on 0D from R?, directly from the definition, we have X=X, + 5 y +

ch Z Zk 1 9% Ag;X;, where the matrix A;; is defined as
A= (AZ]) = <II(X27XJ)7 V> )
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and IT is the second fundamental form given by
I1: T(0D) x T(dD) — T+(dD),
II(v,w) = —(Vyr,w)v = (v,V,w)v,
where V is the standard covariant derivative on the ambient space R?. From the multi-

linearity and alternating property of the d — 1 cross product, we can readily calculate at
any point b € U that

XaXi(b) = XD [ Xite

= (1+2h®)trg(A)B) (xE1Xi(0)) + O(?),

where the constant in large O is bounded by |A(X(b))| at the point X(b) and ||h||c1 and

trg(A)(b) := trg(A)(X(1) = Y ¢FAg;(X(b)) := (d — D H(X(D)),
Gk=1

with (¢¥) = g~! and H(X(b)) being the mean curvature at the point X(b). Hence it yields
that

(-, (0))do®(b) = (-, x{Z[X5(b))db
- < (1 + eh(b)try(A) (b)) (xf;llxi(b))>db+0(s2)
= (1+ch(b)trg(A)(D)) (-, v(b)) do=(b) + O(?), (2.18)

where v°(b) denotes the normal vector at X¢(b). Moreover, for two arbitrary points x,y €
0D given by x = X(a),y = X(b) for some a,b € U, we have

X®(a) — X5(b) = X(a) — X(b) + K (a,b)[h], (2.19)
where K (a, b)[h] := h(a)v(a)—h(b)v(b). Hence, by the Taylor expansion of |X¢(a)—X¢(b)| ¢
in ¢, it follows that

X5 (a) — X (b)
=[X(a) — X(b)| ™ ~ de[X(a) — X(b)|""*(X(a) — X(b), K (a, b)[A]) + O(c?).
Combining (2.18) and (2.20), we obtain the following series expression

((a) ~ X°(0), () .
X (a) — X ()

(2.20)

) =Y "Kpn(a,b)do(b),

n=0
where
_ (X(a) = X(b),v(b))
Knola,b) = IX(a) — X(b)|d
Kor(aty o L) ZEO) OO0 + (K (a0, )

[X(a) = X(b)|
_ g X(a) — X(b), K(a,b)[h])(X(a) - X(b), v(b))
|X(a) = X(b)|**? ’

and the higher order terms K}, ; can be explicitly calculated from (2.20) in a similar fashion.
Therefore we see that the kernel of the Neumann-Poincaré operator varies analytically with
respect to € along any direction h € C>%(0D).
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Starting from now on, whenever the context is clear, by an abuse of notation we shall
not distinguish between F'(z) and F(a) for any function F over 9D if x = X(a) € 9D. Now

we define a sequence of integral operators ICgL’)h: L?(0D) — L?*(0D) by

KO 6](z) = [ Kan(e,9)0(y)doly), V6 € *(OD), (2.21)

for n > 0. Notice here that the notion Kj o(x,y) is nothing but the kernal of KCj, itself.
Then we can directly obtain the following result from (2.21).

Theorem 2.3. For N € N, there exists a constant C' depending only on N, ||X||c2 and
||h||c2 such that the following estimate holds for any ¢ € L2(8D,) and ¢ := ¢ o W

|

In particular, the kernel of ICE:) , can be explicitly expressed by
_ =y, v@)h)trg(A) () + (K(z, )], v(y))

K5p.[¢0 ] — K5ple] Z En’C < CeNY|9l| 20y - (2.22)

L2(dD)

Knaleny) = |z —yl
_ gz —y Kz y)[a) (e —y,v(y))
|z — y|**? ’

where K (z,y)[h] :== h(z)v(xz) — h(y)v(y) and try(A)(y) = (d — 1)H(y) with H(y) denoting

the mean curvature of the surface at y.

2.4. Kyp and ICg)h as pseudo-differential operators. In this subsection, we derive some

crucial properties of K}, and ICg)h, verifying that they are pseudo-differential operators

with particular orders and obtain their principal symbols.

First, we note that for a fixed = € 9%Q, if we take the geodesic normal coordinate v €
T,(00) 2 R i X(v) := exp,(v) € 0L, then we have g;j(z) = &;; and I‘fj(x) = 0, where
Ffj are the Christoffel symbols. For y = exp,(d w) with |w | = 1, we have

v(iy) = v(z)+0A(z)w+ 62%[&0/1(90)(» + A(z)A(z)w + |A(z)w|?v(z)] + O(6%),
det(g(y)) = 1+ 0?Ric(w,w)+ O0(5?).
Therefore we obtain the following expansion for the kernel of K},
Kno(z,y)do(y) = & (A(z)w, w)dy+ O(6~).

Following [32,33], via a Fourier transform of the kernel of Kj o(z,y) with respect to v :=
dw, we obtain the symbol around z = y in the geodesic normal coordinate (noting that

9ij(x) = bij) as
Py (2:6) = Fo [ (A@)w, w) o] ] (€) + O(1€12)
d—1

Aig () Fy [y o]~ () + 01 7%) = S ) 00y €1+ Ol

3,j=1

ij=1
d—1

_ z 52] &) -2
j;‘“)% ) ot
(- DH@) €7 — (A@)E )60 +0(€ ).
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Therefore K}, is a pseudodifferential operator of order —1 on 9D and hence in the Schatten
p class S, for p > d — 1 for d > 2 via the Weyl asymptotics. We summerize the above
discussion in the following theorem, which generalizes the three-dimensional result in [32,33].

Theorem 2.4. The operator K, is a pseudodifferential operator of order —1 on 0D if
OD € C*“ with its symbol given as follows in the geodesic normal coodinate around each
point x:

s, (2,6) = (d = DH(z) €] = (A(2) & &) €% + 0(¢[7?),
where the large O depends on ||X||c2. Hence IC}, is a compact operator of Schatten p class
Sp forp>d—1 ford> 2.

A remark is that the above result holds also for Kgp instead of K3, when we only look at
the first order term. We would also like to remark that if the geodesic normal coordinate is
not chosen, and for a general coordinate, tracing back the above steps, we have instead

Py, (,§) = (d—1)H(x) ’f‘;(i) — (A(x) 9_1(35) &, 9_1(@ £) ‘5’9_(?,;) + O(’f’g_(i)) .
The above remark is in force to indicate that our choice of geodesic normal coordinate is

just for simplification of the resulting computation and is not a necessary move. In a similar
manner, we can obtain:

Theorem 2.5. Let 0D € C>“. The operator Kg?h defined in (2.21) can be decomposed as
1 1 1 1
ICE),)h = ’C(D,)h,o + ’CE),)h,A + ’C(D,)h,q ; (2.23)

where Kg)h 0 ICg)h _, and ICg)h _o are pseudodifferential operators of order 0, —1, —2 respec-
tively on 0D with their symbols given as follows in the geodesic normal coordinate around
each point x:

P (2,6) = —Och(z)| €71 = 0(1),

pegy @08 = @ (ad= DIEEP €1+ 6d + DHEAE, § €]

24d—1
2

F3IA@E €17 + 2 AR 1€ - 9al AGle, Pl el

12d 41 _ 1 _
— S AR €17 - JHesseeh(x) €|
= O(l¢I™),
ij(l) (3375) = O(|£‘_2)a
D,h,—2
where | - |p is the Frobenius norm of the matriz and the constant of the large O depends

on ||X||cz and ||h||c2. Moreover, ’Cg)h _1 18 a compact operator of Schatten p class S, for
p>d—1andd> 2.

Proof. By straightforward calculations, we can obtain the kernel of ICg)h in the geodesic
normal coordinate as follows,

K1 (z,y)do(y)
= — 5 g,n(z)dy

4 gt (h(a:) [(d —1)H(z) (A(z) w, w) — d| (A(z) w, W) |2 + % | A(z)w |2

—;Hessw,wh(;co dy + O(5~*+),
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where the constant of large O now depends on ||h||¢s. Using the Fourier transform of the

kernel Ky, 1(z,y) with respect to v := dw, w € S~!, we obtain the symbol around z = y in
the geodesic normal coordinate (and noticing V,v = 0) that

P (:€)
= —F [ o) (©)
#7702 (@) [(d = DHG) (A@) . 0) o = d| (A . )+ 5 A@) o Plof]

—;Hessv,vh($)lv|2>} &) +0(¢7?)

d—1
= =Y o) F [oilel ] (©)
=1

d—1

+Y ((d— Vh(z)H(z) A ZAZ;C ) Agj — 3i8jh(:v)) 7 [wj\vy d} (€)
ij=1
’ d—1

—dh Z Azg Akl )./—"U [vivjvkvl "U’_d_ﬂ (f) + O(‘g’_Q)

i,kl=1
d—1 v d—1
= Y an@alel+ Y ((d— 1)h(x)H(x) A ZAm 2 Ay

i=1 ij=1
1 ’ d—1

—28i8jh(:c)) 9:0; | £ - Aij(2) A () 8;0;000, | € I + O(I€]72) .

1,9,k 0=1

Therefore, we have

P (2,6) = —Och(@)| €|

+h($){(4d — DIH (@) [ + (5d + 1) H (2)({A(2)€, €) €]
Md—l

1 _
S A@IEIEI +
_12d—|— 1

A(2)EP €] — 9d| {A(2)E, €) mw}

Ah(a) €] — SHessg ch(z) €]
+0(1€]),

which readily yields (2.23).
The proof is complete.
[l

2.5. A property of the generalized polarisation tensors. By (2.11), in order to anal-
yse the quantitative behaviour of the scattered field, one needs to analyse the operator
(M=K} p)tod,. In this subsection, we analyse the symbol of the operator (A\I—K},) ™' 0d,
in terms of the GPT My, a (A, D). We have the following lemma for a subsequent use.

Lemma 2.6. The GPT My, p(X,0D) in (2.16) has the following representation

Muui(00D) = (Ir*Yo(w), (Ppa+ Poo + Pp.) (M"Yarw))) oo o (2.24)
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where Pp , are pseudo-differential operators of order m form = 1,0, —1, and in the geodesic
normal coordinate around each point x, there holds

pprp (z,6) :)\_1|£|5
popa (0. =3 (3= ) (- DE@ - U@ 9107). @)

Pep1(,6) =0 (ATEIT)
where the constant of the large O depends on ||X||c2 and ||h||cz-

Proof. First, by straightforward calculations, we can render the symbol of the operator
(M — K}p) ! as follows

Pai—kg,) -1 (@,€) = ATHATE(d=1) H(2) [€] 1 =272 (A(2) €, &) [¢]7°+0 (A7%[¢]72) , (2.26)

where it is noted that [A| > 1.

Next, it is noticed that the function ug(z) = r* Yz (w) satisfies Aug = 0, where (r,w) €
R, x S9! is the spherical coordinate of z € R?. Hence, the map Ag : ¥ Y7, (w) +— 0,7* Y7 (w)
is in fact a Dirichlet-to-Neumann (DtN) map associated with the Laplacian. In [35], it is
shown that the Laplacian can be factorised into a product of two operators modulo a
smoothing operator, and it is a pseudo-differential operator of order 1. In the sequel, we
choose a coordinate on a neighbourhood of 2 € dD as (a,s) with X(a,s) = exp,(a) +
s v(exp, (@),

We proceed to compute the symbol of the composition operator, (Al — ICED)_1 o Ap.
Following [35] and considering the fact that

A =32+ (d—DH()d, + Dop, (2.27)
and under our choice of coordinates, one has
0e |e=0 gij(x + ev(@)) = 8e |e=o (X(es, €), X(ej,¢)) = —Ajj(2).

Therefore using the recursive formula (3.11)-(3.14) in [35] and keeping in mind that the
second-order derivatives of g do not vanish, we obtain that the symbol of Ag and its deriv-
ative with respect to z are given by,

pao(,€) =I€] + S{A@)E ) ]2~ T H ()
~ TOADEE) I ~ LA@ER 7 + JHAWE O e

+ o H@) 6~ S DHE)A@)E 9 fe (2.28)

—1)2 —
p |H<x>|215|—1—1<65A<x>s,5> 7~ L aeH () e

- ( 9(2)&,&)1€17° ~ <HeSS§sg( )€, 6)1E17° + 0 (I¢177)

and

0
(0,6 =5 QAW 6] = ot () — Z O10kg ()€€ 64l€]

LR (2.29)

+ = Z@F 2)&lél "M+ O (lE7T) -

zkl
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It is worth noticing that in (2.28), the symbol pp,(x,§) is computed with one more term
for our later use in the next section. By combining (2.28) and (2.29), we have

POT—K3 )~ ToAo (%)

0 0
=P(n1-Kk3) -1 (2, E)Pag (2, €) + a*épw—/%)fl(3375)8761?/\0(3775) +O (A

g+t (3= 3) (@ DA - a@E 9 1) +0 (),
which together with (2.16) readily gives (2.24)—(2.25).

The proof is complete.
O

2.6. Sensitivity analysis of the generalized polarisation tensor and the scattered
potential field. In this subsection, we compute the shape derivative of the generalized
polarisation tensor My, ar(X, D), L € Iy, M € I,,, which fully accounts for the shape deriv-
ative of the scattered field (u — up)(x) associated with D. From that, we can analyse the
semi-classical symbols of the operators involved in the sensitivity of My, (A, D). This is of
crucial importance to understand how the (local) sensitivity of the scattered field behaves
under the influence of the mean curvature in the next subsection.
The main result of this subsection is contained in the following theorem.

Theorem 2.7. For N € N, there exists a positive constant C depending only on N, L €
I, M € I, ||X]|c2 and ||h||c2 such that

N
|ML,M()\, DE) — ML,M()M D) — Z 8”/\/1271’3\/[()\, D, h) < C€N+1, (2.30)
n=1
for some M(Lrg\/[()\, D, h), with M(Ll,)M()\, D, h) given as
1) _ k n
MO D) = (Y2 @), Qo (r™ar () oo
where
Qph=Qpn11+ Qpn1i1+ Qphos (2.31)

with Qpn1,1,Q@p,n1,11 being pseudo-differential operators of order 1 and Qp o being of
order 0, and that in normal coordinate around each point x,

PQpnai(2:6) = A0ch(x) = O(NT?[¢]),
PQpprsr(€:8) = —A7 ((d — Dh(z)H(z)[§] — h(z)(A(2)E, ) |€!_1> = O(\7¢),
PQpao(x,§) = O,
where the constant of the large O depends on ||X|jc2 and ||hl|cs.

Proof. Consider a point y € 0D given by y = X(b) for some b € U. We have X*(b) =

y + h(y)v(y). By using (2.18), the decomposition (2.27) and the understanding that 0,

acting on 7* Y7,(w) is in fact a DtN map A which is self-adjoint on (-, -)1 _1 coupling, we
27 2
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can deduce that
Mr (A, D) — Mp (X, D)
9 _ = 0 n
= —|R/ 2+k/ Yi(we) — [(u —r YM(w)> (wa)] (h)dw, + O(£?)
Cd k §d—1 oh
— = [ Y@ {ho Moo (M = Kip) ™! o Ao [ Yas(w)]} (v) doy)
oD
—e /8 Vi) ({OF = Kpp) ™ 0 KDl o (AT = Kjp) ™ o Aot [ Vir(w)]) (3) dor(y)
we(d=1) [ Vel (O = Kjo)™'] Ao} 07 Yar(w)) () doe)
— [l Vi) {OT = K50) ™ oo Ao} b7 Var(w)l} () o)
+0(e?), (2.32)
where [A, B] is the commutator of A and B. Here and also in what follows, when a function
is written as an operator, it signfies the multiplicative operator as multiplication by the
function.

To compute derivatives of the symbols, we need to be more careful. After keeping in
mind that the second derivatives of g(z) do not vanish, we obtain the followings:

0

B POI-K3p) 1 (#:6) = A2 = DAH (@) |7 = A (@A) €, O |7 + 0 (W71l
0
phA@D(x7€) = h($)|§’2 9 %phAaD(x)g) = ‘§2| + h Z 8lr
i,k=1

Together with the symbol of Ag and its derivatives, we could render the symbols of the

following 4 operators in concern in the geodesic normal coordinate (where |A| > %) as

follows:

Phohoo(M~K3p)~Loo (T, €)

0 0
= h(m)pAO (113‘, g)p(/\IfIC};D)fl (LL‘, g)pAo (:Ev g) + h(l‘) aié-pl\o (IL‘, 5) %p(AIf/CE,D)*l ($7 g)p/\o (l’, 5)

+h(z) Geaa (2, O35 5P 2.6

() (. €) G- 1 0 s)apw & +00Y)
= AP+ (72 =37 (@ DH@ @ - e A ) + 00,
and

p()\I—ICgD)—101Cg?ho(,\j_]C3D)—1oAO (IL’,f)
= p(Mf/ch)—l(ﬂf,ﬁ)ng})h (@, Pz, -1 (@, §)pag (@, €) + o\ 11)
= —A"20:h(z) +O(NTh),
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as well as

PlhH (A=K )~ 1]oAo (,€)

- (—i(h(z)ﬂ(z)) S PO K122 + S H () 5tz 4o f)) Paol,€)
+0 (A2¢]7?)

= A H{[(d = D H (@) + 24, 0(h(x)H(x))) 1€~ — 3720 (h(x)H (2)){A(x) &, ) 6]
+0 ()\_2\§|_2)

= oY,

POI-K3 )~ TohoAgp (75 €)

0 0 _
= POk, (T 8)Phayp (7,€) + afgp(,\z—/%)fl(%f)%pmap (,£) + 0 (A %1)

= Al 4 A7 (@~ DA () I~ M)A & O €) +0 (1 21el)
Therefore we can combine the above results to obtain
po(z,§)
= A 2h(x) = A7 ((d — Dh(x)H(2)[¢] — h(z)(A(2),€) !E\‘l) +0 (A7),
where the operator Q is given as
Q :=hoAgo (A —Kjp) ™ o N — (AL = Khp) Lo k), o (AT = Kjp) Lo Ag
+(d—1)[hH, (M —Kjp) '] oho— (M = Kjp) ' ohoAgp.

This completes the proof.
O

2.7. Localization of sensitivity of generalized polarization tensors at points of
high mean curvature. Consider the space

tropKer(A) := {u |pp: Au =0 in R%}.

Notice that traDKer(A)Hs(aD’dU) = H*®(0D,do) for all s € R. Considering the fact that

@p, is a pseudo-differential operator of order 1, and the closure of operators under the
weak operator topology, we can have that

{ (¥, Qp,n ¢>L2(6D,da) 4 € H¥(OD,do),¢ € H(OD,do),s,t ER, s+t —1= 0}

= Z Z aLbM./\/l(Ll)M()\, D,h) : ap,by € C such that the sum converges » ,
kom Lel Mely,

where from now on we abuse the notation of (¥, ¢)r29p 40) as an L?-pivoting as soon as
the resulting ¥ ¢ € L1(dD, do). Therefore, th hn—>< (1) /\,D,h>
e resulting ¢ ¢ ( o) erefore, the map M ) el el

can fully reconstruct the opeartor-valued map h — Qp, = Q@pn1,1+@p.h1,11+@ D no- Now
with suitable choices of v € H*(0D,do),¢ € HY(OD,do) such that s,t € R,s +t —1 =0,
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we can obtain the principal symbol in the geodesic normal coodinate at each point x as
follows

lim t_le_iwz’gQDvheiwzéXl“ =DPQp.na1 (z,6) +PQpna it (z,),

t—o00

where £ € ST ! and @, ¢(+) = (€,log,(+)) in half of the injective radius of the convex neigh-
borhood and is zero outside 3/4 of the injective radius, and x;(-) is a cut off function such
that x,(z) = 1 and its value is zero outside 3/4 of injective radius. Then pq,, ,, ,(7,§) +
PQp 1.1 (T,€) can be reconstructed in full by the property of being homogenous of degree
one. On the other hand, one can recover h(z)H (z) from pg, , . (2,£) +pQp .. (2, €) as
follows via Theorem (2.7),

L 0000108+ 201011 2:)) €17 (0

- /s <A_2 Dch(@)|€[ ™ = AH(d — Dh(x)H(x) + X h(z)(A@)&,€) ’f‘_2>da§
= [(1 —d)wg + N h(z)H(z).

Hence the inverse composition map

W (N D.h
(MLvM( ! ’ )>L€1k,M€In7kan€N

i QD,h V2 PQphar (33, 6) +pQD,h,1,U (xa 5) Vs h(x)H(a:)

is well-defined. To make the above description more precise, let us consider the following
complete orthornormal bases on L?(9D, do):

2
{mpop}ren  where  — Appmpap = Nonpop

and write A(App) to be the eigenvalues \ satisfying the above. By Weyl’s asymptotics,
1

we have at least that A, L'~ p~@1. Therefore for any smooth function ¢ on 9D, we

have (np0D, #)12(0D,d0) = O(p~!) for any I. By the density of its subspace trgpKer(A)

in L%(8D,do), {r"Yam(w)|op}mer, nen is also a complete frame in L?(0D,do). Therefore
there is a change of basis map (U, 1 sp) which is the matrix for the change of the basis

to the corresponding orthonormal one. We write (U L ;7 9 D) as its inverse. Moreover, since
Np,op is orthornomal,
U[:}IO,BD = (r"YL(w) , p.oD) 12(0D,dor)
Combining the above discussions, we have the following theorem in force.
Theorem 2.8. We have the following inversion formula for 0D € C>* and h € C>
(1 = d)wg + 1] h(x)H (x)

= invgoinvy oinvy [(M(Ll,)J\/[()"D’h)>Lej Mely k GN]
2 n,k,N

— /S lim G(€, £, 2)do (),

d—1 t—00

(2.33)
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where
g(&tx) = > €1t e ey op Uy p.ap My, (A, D, h)
Lel,, Mel, M€ I,
k,n,r,s € N

-1 oy
X Upsrop (0D 5 Xa €7") [2(aD do)-

Now let 0D, be given as in (2.32), and usp, be u satisfying (2.8) with ug = Yy (w)
and the support of the inhomogeneity D.. We further define

% <<YL(“’I)’ (“3[)6 N TnYM(w)>(wa)>L2<RSd1,dwx>>

=m0 (MU, (0, D, h))

Lel,, MeI, kneN

Lel,, MEl, kneN

Hence we have the following corollary:

Corollary 2.9. For 9D € C>® and h € C*>®, we have
[(1 = d)wq + 1] h(z)H (x)

=invs o invy o invy o invg % <<YL(w1), (uaDe — r"YM(w)) (me)> N )
L2(RS41,dw,)

Lely,MeI, kneN
(2.34)

We would like to remark that the change of coordinate maps are indeed unbounded maps
from Iy to lo. In general, it is well known that the inverse problem is exponentially ill-posed.
However we would like to dissect the composition map in Corollary 2.9 and understand more
on how the ill-posedness are given by different properties of the domain. Now let us gaze at
the composition of invgoinvgoinvy in (2.34) and establish the properties of the composition
of maps under a specific assumption on 90D.

Before we continue to understand the inverse problem, let us understand the perturbation
of the change of the above coordinate maps and how they affect the condition number of a
restriction of U to a particular finite dimensional subspace. For this purpose, let us consider
the following restriction and extension:

—1 e %k —1 .
UL,p,aD|£(Vs,6D7VVs,8D) = PTOJWs,aDO L,M,&DOPrOJVs,aD’

- . .
Uq,LoDlc(W, op.Veop) = Projy, ., o Unmrop o Projy, .

where Projy. , : L*(0D, do) — Vi := Span{npap }p<|{M:my_, <s}| and Projy -« L*(0D, do) —
Wy := Span{r" Yy (w)|op }my_,<s With s € N.

Lemma 2.10. Given a general 0D € CY®, let D€ be an e-perturbation under a direction
heCh and let S = |{T : tq_1 < s}|, for e € Ry small enough, we have

9

|

} hllcollAllea Ablirlon L2200

max{ ’HU[:;),BDELC(VS,BDE 7Ws,8D5)”l2_>l2 - ”UI:117,8D|£(VS,8D7W9,8D)||l2_)l2

‘ ”ULvPvaDE |E(Vs,8D51Ws,6D5) ||lgl—>12 - HUvavaD ‘L"(VS,BDqu,BD) |’l;1—>l2

gl

< 2¢ max 4 max- 1, ——
{ { 2#Ap.z€M(Aap) |22 — AP

1<P<S

+l|2ll 1|00 (r*Yr(w)lonll L2oD,d0) + €(d = 1| Bl ol H | co HT’SYT(w)\aDIILz(aD,da)}-
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Proof. For a general 9D € C%%, considering dD¢ under a perturbation h, and comparing
the surface Laplacian on D with the one on D%, we have by direct computations that

Rope — Dop = eh(x) (0,97 (@)0,0; + Bug” (2)T ()0 — g ()01 ()24 ) + O(?)

where by definition and by the Gauss-Codazzi formula, we have
1

Ovg” () = g" (@) Am(2)g™ (z)  and  9,T3(w) = Sg™ (VjAu(x) + I (x) An(2)) (2.35)

after absorbing the notations. Since Agg)é is collectively compact with respect to €, by
Osborn’s Theorem [34] and that for repeated eigenvalues, we have, after applying Aa_ll)e =
—EA(;]%E@EABDE le=0 Agéé + O(e?), that if we consider —\? # 0 an eigenvalue of Ayp with
multiplicity m and E be its eigenspace, then there exists {nyssp}i., a basis of Ey such
that

A2 =\
= = (msom: hl@) (8,97 (2)0,0; + 0,9" (2)T) (2)0) — ¢ (@)D, TS (@)% ) mrsom )
+0(e%),

L2(dD,do)

and
[Mx,5,0Dc © Pe — M 5.0D] ‘Ef

<77z,6Da h(z) (&/gij(iﬂ)aﬁ‘aj +0y9" ()T} (), — gij(x)al’r%(x)ak> n)\’s’aD>L2(8D,do)

= £
22 _ )2 TIN,0D
Z#N

+0(e%),

where (—)\375,77)\’3”31)5) is an eigenpair of Agpe, and ®. brings 9D to dD°. By Poincaré
inequalities and Cauchy inequality,

l75,5,002 © @ = mrs.00l g 720,09

< g2 1
< ¢ max —_— X
2#0,2€MAgp) |22 — A2|?

(@) (0,97 @015 + 0,97 @)L (@)% = ¢ (@)D, T )k ) ms.om|

1
B2l A2 A + O(3).
X ’22_)\2|2|| 1Eollgllc 1Al o C

2
+ O(?)
L2(dD,do)

< &
From the fact that Hn,\,s,aDeH%Q(aDE’da) =1, dogpps = (1 +e(d — 1)h(x)H(x))doyp + O(£?)
and L?(0D,do) = E) @ E)%, one can show that for s =1,...,m,

lgll¢
155,002 © P = Mrs.0Dl 729D 4y < €° Max {1I§7§§<|Z2_§\12‘2 1RIZ0 A2 X" + O(E?).

Therefore we have that if ¢ € Ry is sufficiently small,

‘(TkYL(W)a MpoDe) 120D doy — (T"YL(W) , Mp.oD) 12(0D do)

||g||%1 201,k
< 2e 4 max<1, max ——=5 ¢ ||h Allgr AZlr -
< { { e h Ban) |22 )\]23‘ AllcollAllcr ARl lon || 2(ap a0

Hlhllo 18y (r*Yz(@))lonll 2 (90,40 + €(d — 1)||h|!coHHHCOH’f’kYL(w)\aDlle(aD,da)}-
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Next we recall that

-1 -1
”UL,p,aD |»C(Vs,8D7W9,6D) 122 = UmaX(UL,M,BD ’L(Vg,aDm,aD))>

1Uq,L,0D (W, o5V op)ll2—2 = 1/0min(Unt,2,0D] (W, 5p. V2 01) )

where omax(T) and omin(T') are the respective maximum and minimum singular values of
an operator T'. Finally, by Osborn’s theorem once again, one can show the lemma. ([l

To consolidate our study, we next compute x(ULp ap|z(v,
examples of 0D.

op,Ws.op)) fOr several concrete

Example I.1. Let us first consider 9D = RyS? ! where Ry < 1. In this case, instead of
indexing 1, gp via k € N, we may instead order them with M € I,,,n € N, since

d—1
_ —1 p773
nM,RQSd—l = wd—lRO YL(W),

where wg_1 is the volumn of S%~!. We have

_ d—1 g k=t
UL Moot = Yoz LRy (Yp(w), Yar (W) r2op.de) = wa1Bo 2 Oras -

Hence, if Ry is small, we have

|| L, M R()Sd 1 |£(VS,ROSd*1’Ws,ROSd*1) Hl2~)12

= UmaX(U_ Wy 1R0 o max{Ry, 1},

L,M,RoS%— 1’5 Ve Rosd— 17WS,ROSd_1))

1Un L Rt leW, a1V, s 222
d—1
) =wq—1 Ry?> max{Ry* 1}.

= 1/‘7m1n(UMLROSd 1|£(W \%

,Rq sd—1,Vg R(]Sd 1)
Therefore we have the following estimate of the condition number when 9D = RyS%!:

K(Unr, L, Rosa—1lew, 1% = max{R;”*, Ry} .

,Rpsd—12VY 5 Rysd— 1)>
Example 1.2. Consider 0D° as follows: dD = RyS% ! with perturbation k& € C', and
[|kllcr < 1 and small magnitude 6. Now, applying Lemma 2.10, together with Apga =
s(s+d—2) for t4_1 = s, we have for § € Ry sufficiently small and s € R, sufficiently large
that

_d-1
max{ 'H Lp8D5|£ (V,.0p8:W, apé)Hl2—>l2 _wc?—ll RO : maX{R(Sbl}"

S5

“|UL,p,8D5’£(V o005 Ws op8) ||12_>lz wil Ry = mm{RO,l}H

< 20wy max{ (s+d—2)RS +sRy >+ Ry, (d— 1)RE+ Ry ' + 1}

< 25wdmax{(s+d—2) R, Rgl—i—d}.
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Hence for small enough § € R, we obtain

KI(ULJLaD(S |L(‘/S7BD5’W9,3D5))

d—1
max{R§, 1} + 20w3R,> max {(3 +d—2)R5T Ry + d}

<
= d—1
min{R§, 1} — 20w2R,”> max {(s +d—2)2R5T Ry 4 d}
2ptet 2 pst1
o+2 d—2 o .
R+ &UdRé (s+d—2)°R; if Ry > 1,
< 1-2@3}2%: (s+d—2)2 Ryt

2p 2 —1
1+26wdROd_1(RO +d) i Ry < 1.
R§—20w2R, % (Ry'+d)
From the above example, we have the following corollary.

Corollary 2.11. Let us consider 9D° as a §-perturbation of 0D = RoS* ! along the direc-
tion k € C?(OD) with ||k||c2 < 1 for sufficiently small 6 € Ry. Then for h € C2(0D?) with
|hll2 < 1, considering an e-perturbation of OD° along the direction h, (0D°)., we have

[Projy. , , (hH)](x)
d—1
RS+42ew2R, 2 (s+d—2)2R:T! 1
M 2alty " SR MO (D) v
1—25w3R%T(s+d—2)2RS+I
—1

sd—1:V, gd—1) if Ro > 1,

s, s,

<
- 1+2:w3R, % (Ry'+d) ! -
Cq e ”M(L,)zw()‘vah)”ﬁ(Vs sd—1,V; gd—1) FhRo=1,
R§—2ew3Ry2 (Ry'+d) | |
Similarly,
|[PTOJVS,8D5 (hH)](2)|
( 2 d‘? 2Rstl
CdRzzr_z R8+2awdeO;1 (s+d—2)"Ry "
T 1-2ew?Ry 2 (s+d—2)2R5H!
% <<YL(wx)7 (u(aD(;)e — T'nYM(W)> (RWQ?)> ) ; 'Lf RO > ]-7
L2(RS—1 dw,) LV, ga—1,V; gd—1)
= 2pi7t (gt | |
CdRzz;:—d—Z 1+2€wdROE(R0 +d) X
" R§—2:wiRy 2 (Ry'+d)
% <YL(U~)3})7 <U(8D5)E — rnYM(W)>(Rw:c)> ,  if Ro < 1.
LQ(RS(i—17dwz) E(Vs Sd—17Vs Sd—l)

Proof. For a given resolution s € N, we have

(Projy, , (hH)](x)

invs o invy o invy [(M(LI)M()\, D, h))

LEIk,MEIn,k,n<5:|

< Cak(Uppopslew,

. i 1
W, ) 105U (X €97 | 2155 I M0 O D L2y, g0 ¥, )
ops W, u NS

for some constant Cy. The results follow from the computations in Example 2 and (2.16).
O
(1)

It is now clear that the reconstruction of h(x) from M; (X, D, h) is more sensitive with
points of high mean curvature |H (z)|? if D is not too far from RoS?~!. This can be more
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explicitly explained as follows. If we have ((u — 7Y (w))™e |1"> , we obtain
MEIn,nEN

((M L) (A, Dexact)) . Then one may reconstruct D via the following
Lel,, M€l kneN
Newton type iteration of (D™, k"), n = 1,2, ..., where they are recursively defined as follows:

MS:I’)M()\, D”’ hn) :(MLM)meaS()\’Dexact) _ ML,M()\,Dn),
D" ={z + h(z)v(z) : x € D"},

and the reconstruction step for h™ is again more sensitive with points of high mean curvature
[H ().

(2.36)

Remark 2.12. [t is remarked that the recovery of h™ in (2.36) shall be numerically per-
formed via (2.22) and (2.32) instead of invsoinvyoinv, in (2.33) and division by H(x). The
composition of the three operators are considered only for theorectial analysis of sensitivity,
and it is not ideal to perform that numerically.

Remark 2.13. It is emphasized that we did not claim that

[ S

has a bounded inverse, but only that
: (1) )
[Projy, op (RH))() = (ML’M(A’ D.h) LEI,MEI, kn<s
has a bounded inverse under the weighted norm, considering the fact that the inverse problem

to reconstruct D from the scattered fields is exponentially ill-posed as is shown in [14,15,23]
and indicated by the decay order of My a(A, D).

Remark 2.14. We remark that the mechanism of detecting geometric singularities in [30]
1s of high frequency nature, while our analysis is in the low frequency regime. High resolution
boundary information of the inclusion only enters scattered fields as high order GPTs or SCs
as will be shown in the next section, which decay exponentially. This is consistent with the
well-known exponential ill-posedness [14, 15, 23], that high resolution information is more
prone to the noise contamination. However, if we have large curvature points, higher order
GPTs and SCs, albeit still exponentially decaying, will be pushed up to a high magnitude. If
a perturbation is further applied, fine details of the perturbation near a high curvature point
will be amplified in the far field and easily reconstructable (c.f. Theorem 2.8 and Corollary
2.11.)

We can describe the above understanding using an example in two dimensions. For
instance, we may take a shape D1 coming as an eg-perturbation of a circle Do along a
direction 3

h=h/|hl,

where

b i\f: CIF ko — 1 4 21 — Ccos() + CN*Lcos((N — 1)) — CN cos(NO)
et 1+ C? ’

for a fized small g and a fixed large N where C > 1, which is highly irragular around the
point zero if N is very large. As we expect, the resulting object has the property that the cor-
responding GPT with order (m,n) has a decaying order of §;n(R/C)*"+eo(R/C)™(R/C)"+
O(g3). We see that if C is comparable with R, the decay is less rapid (up till order N),
and hence the high frequency information of the boundary inclusion enters the scattered
field more stably. If we further perturb D1 to Do as a d-perturbation of D1, with the fact
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that the geometry of D1 has already made GPT with order (m,n) where |m|,|n| < N have
a relatively larger magnitude, the scattered measurements projected onto these components
are no longer hindered by noise and propagate to the far field. Therefore, the perturbations
from D1 to Do can be better detected from the far-field measurements.

3. TRANSMISSION HELMHOLTZ PROBLEM IN THE LOW FREQUENCY REGIEM AND ITS
SENSITIVITY ANALYSIS

In this section, we consider the transmission Helmholtz problem. For given positive
constants eg, uo, €1, 11, we let kg = wy/eopo and k1 = w, /€11, and consider u satisfying

V- (H%Vu) +wepu =0 in R?, 51)
3.1
, a1

(% —iko)(u—ug) =o(lz|” 2 ) as |z|] = oo,

where pp = p1x(D)+ pox(RIN\D), ep = e1x(D) +eox(R¥\ D) and uy satisfies (A +k2) = 0.
In (3.1), w € Ry denotes the operating frequency. Throughout the rest of our study, we
consider the case that w < 1, or equivalently kg < 1. This is referred to as the quasi-static
regime. It is in fact an important regime regarding the fact that when w is small, the

resolution of the corresponding inverse problem is considerably poor.
For a given k € R, we introduce

Skplel(x) = | Grle = y)oly)do(v). (3.2)

DEplol() = /aDanykx— W)o(y)do(y), (3.3)

for € R% with d > 2, where G, is the fundamental solution of the Helmholtz equation
with outgoing radiation condition in R? as follows:

d—2
Ph( — ) = Cralkle — o)~ "7 His (ko — ), (3.4)

with Cj some constant depending only on d, and H & is the Hankel function of the first

2
kind and order (d — 2)/2. It is known that the single-layer potential S&, satisfies the
following jump condition on 0D:

2 (Sholel)” = (51 + Kb, (35)

where the superscripts + indicate the limits from outside and inside D respectively, and
Kk D* : L?(0D) — L%*(0D) is the Neumann-Poincaré operator defined by

z/ Oy, Ti(x — y)o(y)do(y) . (3.6)
oD

With the above preparations, u € H.! (R?) in (3.1) can be given by

loc
_ Juo+ 53?) [¥] on Rd\ﬁ,
| SElel on D,

where (¢, %) € L?(0D)x L?(0D) is the unique solution to (provided that & is not a Dirichlet
eigenvalue of the Laplacian in D)

S5blé] - S5plv] = uo
L (=31 + Kb e — LT+ K8, )[w] = L9,
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or that
11 1k V7 ko i ko * Lok x ok \ T oko
{2 ( MOI o <S<9D> Sop | + Ko = Ko (Sap) Sap ( Y]
1 k -1 ]. 8u0
— 1 1 _
(3 + KB o (saD) w0l = 5

_ (1 > Oug
p1 o po) Ov
As in [13], we can now write
1 1\ {1 ( 1 1 /N1
u—u=(———]83%o0 I—i——(Sl) S8
0 <M1 Mo) =12\ o™ o NP oD
1o aox 1 g - ~! [duy
Lo ekor 2 ek <8k1 ) Sko } [ ]
o 0D~ ap \Sap oD o

where the inverse in the equation exists by the Fredholm alternative theorem.
From the following asymptotics as z — 40,

1) = g () +OE™D md Y= {%(log SO CY

(3.7)

MNa+1) \2 Of:l) (3)7" + 0(z—+2)
we have
Muz— ) = {C’k [C1 1og (k|lz —y|) + Co + O (k|lz — y|)] ifd=2,
Chrd [kzg_d|az —y>~ 440 (k:4_d\:n — y]4_d)] ifd>2,

where Cy only depends on d and Cs is another constant. Since Sgp and Kgp™* are both of
order—1, we have the following lemma as in [13].

Lemma 3.1. We have the following decompositions for the boundary potential operators,
SgD = SaD + W2 S§D773 and lch* = ’CaD* + CL)Q ICgD’73 N
where ICgD —37S§D _g are uniformly bounded w.r.t. w and are of order —3.

Next, by following the same arguments as those for establishing Theorem 2.3, one can
perturb 9D along the normal direction v, which in turn gives the perturbations of the
boundary potential operators, being pseudo-differential operators with one order higher
than the respective original operators. We actually have the following result.

Corollary 3.2. For all k, N € N, there exists a constant C depending only on N, ||X||c2
and ||h||c2 such that the following estimate holds for any ¢ € L2(OD.) and ¢ := ¢ o U.:

‘ n=1

[ w6 - S ()

Shp,l6ow.] - Shple] - > (85)" 1o

D,h

com) < Ce" |6l r20p) »
L2(0D

< C"M| 8l r20p) »

n—1 L?(0D)
with
() g = a2 (855, ond (), =00+ (04) ),

where (le)( ) (Sk)g)

D2 h_g are uniformly bounded w.r.t. w and are of order —2.
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Moreover similar to the argument in Section 2.5, since ug satisfies (A + k2)ug = 0, the
mapping ug — % can be viewed as the following Dirichlet to Neumann map with respect
to the operator A + k3, which we denote Ag,. Now again using the factorization method
as in [35], we have that Ay, is a pseudo-differnetial operator of order 1 with its symbol in

geodesic normal coordinate for each x being given by,

1 _ _
Py (7,€) = pag(2,€) = kg €171 + O (1€ 77) -
Comparing this symbol with pa,(x, &), we can obtain the following lemma.

Lemma 3.3. The following decomposition on 0D holds:
Ak‘o = AO + w2 Ak‘o,—l )

where Ay, 1 is uniformly bounded w.r.t. w and is a pseudo-differntial operator of order —1
with its symbol given by

1
pAkO,—l(m7£) = _§€0M0 ‘ﬂ_l +0 (‘5‘_2) :

Similarly, when we consider the perturbation of Ay, with respect to h along the normal
direction of 9D, we may consider the decomposition (2.27) and follow Subsection 2.6 to
obtain the perturbation of Ay, in terms of (d — 1)H (x)h(x)Ay, and h(x)Asp, but now with
an additional term h(z)kZ on the boundary. Therefore, we readily obtain the following:

Corollary 3.4. For all k, N € N, there ezists a constant C depending only on N, ||X||c2
and ||h]|c2 such that the following estimate holds for any ¢ € H%(Z?DE) and ¢ := o U,:

N
‘ ‘Aknge [¢ o \Ijz-:] - Ako,aD [(Z)] - Z gnAng?Djh[d)] ‘ ‘ 1 < O€N+1||¢| |L2(8D) ,
n=1 H2(0D)

1 1
Al(co),D,h = A((),)DJL + w2Al(co),D,h,0 .

Here A/(ft),D,h,O is uniformly bounded w.r.t. w and is a pseudo-differntial operator of order 0
with

Py (x,6) = —eopo h(z) + O (|€7)

kg,D,h,0

We would like to remark that the variational derivative of Al(;)) p., contains the term

Ag)) D.h0 of order 0 instead of —1, in contrast to what one may have expected.

3.1. Scattering coefficients in arbitrary dimensions. With the above preparations, we

have all the tools to analyse the scattered field in (3.1) in terms of the scattering coefficients

as defined in [3,11], which we shall first extend to arbitrary dimensions in what follows.
From an analogous form to Graf’s addition formula, we have

d—2
(Kol = yl)™"" His (Kol — /)

[e.e]

d—2 d—2 .
= D (kolal) L, (holal)(Rolyl) ™% e (Roly) D Vi (wn) Vi(oy)

k=0 LEIk

for |z| > |y|. From that, the scattering coefficients can then be defined by putting uy =
(kr)_%+kJ@+k(kr)YL (w) which satisfies (A + k3)ug = 0, and then taking the coefficient
2

with respect to the function Y7 (w,), i.e. as follows:
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Definition 3.5. The scattering coefficients associated with the scattered field u — ug given
by (3.1) with given g, p1,€0,1,w and a domain D C R with a C>* boundary are defined
by

Wr. (o, p1, €0, €1, D)

= /8D (k0|y\)_dzz+k<]d§2+k(ko‘y|)YL(“@){ (1 - 1> {; <1I+ - (83}3)1850”)

M1 Mo Ho H1

1o gox 1o gy -1 !
e T CTY I ST

K K1

d—2
x| (o)~ s (or) Vi ()] () do(y)

where kg = w\/ogg and k1 = wy/[11€1.

By direct calculations, one can establish the following lemma.

Lemma 3.6. Let D C R? be a bounded domain with a C*>* boundary. Consider the solution
to (2.2) with

o d—2
w(@) = Y a (koTz)_TMJ%Jrk(kOr)YL(Wx)-
k=0 LeI}
Then the scattered field for |xz| > sup{|z|: € D} is given by

(u = uo)()

[e.e] [e.e]
a—2
S DI ID I, (ko\x|)‘7+kH%+k(ko]:c|)YL(wx)WL,M(,uo,ul,so,sl,D).
k=0 Lel, n=0MeclI,

(3.9)
Hence, for x € RS™! where R > sup{|z| : © € D}, we have
Wr v (po, p1, €0, €1, D)
L (kolaf) 55

Ck .d H(l)
0 %—‘,—k‘

1

(k R) i1 YL(wﬂ?)<u - (kO'I“)d22+an;2+n(koT)YM(w)) (me)dwx .
0

(3.10)

We note one important property in force:

1 1 1 1 1 -1 1 * 1 * -1 -1
() (3 (e (i)™ si) o ot " ()"t} oo
Ho H1

M1 Mo Ho H1
={A - IC@D*}i1 0 Ak (uo) + w? RM07M1,80,€1M73D,—1(u0)7
where \ = Q(l:fotl:jl) which is the same equation as that in Section 2, modulus w? Rp D,—1(uo)

for a certain operator Ryp —1 that is uniformly bounded with respect to w and is of order
—1. Therefore we obtain:

Theorem 3.7. We have
U—uo = SgoD © (‘[)‘I - ICGD*}71 0 A, (uo) + w? Ru07M1780,€1,w,5D7—1(UO)) )
where Rypp, —1 s uniformly bounded with respect to w and is of order —1.

Using the asymptotic properties of J, and Y,, in (3.8), we can further obtain the following
corollary by straightforward calculations.
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Lemma 3.8. We have

Wi (ftos 1, €0, €1, D) = Mp (A, D) + O(w?)

_potp

where A = o)

3.2. Sensitivity analysis of the scattering coefficients in the low frequency regime.
Combining Lemmas 3.7 and 2.6, we readily obtain:

Lemma 3.9. The scattering coefficient My, pr(X, 0D) has the following representation
WM (pos p11, €0, €1, D)

_ —424
_<(k0r) 2 J%Hc(kor)YL(w) , (PD,l + Ppo+ Pp,—1 (3.11)

_d—2
+ @ Rgu o1 w1 ) ((kor) =2 *”Jw+n<kor>YM<w>)> ,
2 L2(8D,do)
where Pp p, are pseudo-differential operators of order m form = 1,0, —1 as given in Lemma

2.6, and R, 1\ co,e1,0,0D,—1 @5 of order —1 and is uniformly bounded with respect to w.

Following the proof of Theorem 2.7 and utilizing Lemmas 3.1-3.3 and 3.7, we can also
obtain that

Theorem 3.10. For N € N, there exists a constant C depending only on N, L € I,, M €
I, ||IX||c2 and ||h||c2 such that

N
Wrm (o, 1, €0, €1, De) = Wi v (o, p1, €0, €1, D) — ZEnWSJ)W(Mo, p1,€0,€1, D, h)

n=1

3.12)

for some Wé%(uo,m, €0,€1, D, h) with Wﬁ@(uo,m,eo,sl, D, h) given by

Wﬁ?w(uo’ U1,€0,€1, D, h)

_d=2 _d=2_ .
= ((hor) ™ e (ko) VL) s Qpoincerionn ((or) ™5 s (or)Yar () ))

where

L2(8D,do)’
o )
Quo.ur coe1,w0,D,h = @D,h1,1 + QD h1, 1T+ QD,h0 + W Ry iy 20,61,0,0D,0

with Qp p,1,1, QD111 @D,no being the same as those in Theorem 2.7, and R, 1 e.e1 ,0,0D,0
a pseudo-differential operator of order 0 and uniformly bounded with respect to w.

3.3. Localization of sensitivity of scattering coefficients at points of high mean
curvature. Similar to Section 2.7, let us consider

tropKer(A + k3) := {u |ap: (A + k3)u = 0 in R},
H*(0D,do)

where we notice that trypKer(A + kg)?) = H*(0D,do) for all s € R. Similar to
the situation for the generalized polarization tensors, one has

{ <¢7 Quo,ul,eo,sl,w,D,h ¢>L2(8D do') . w S Hs(aD,dO'),¢ (S Ht(aD,dO'), S,t c R,S +t—- 1= 0}

= Z Z aLbMW(Ll;\/[(uo,m,eo,el, D,h) : ar,by € C such that the sum converges
km LE,,MEI,,
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It is worth emphasizing in what follows that with suitable choices of v € H*(0D,do), ¢ €
HY(dD,do) such that s,t € R,s +t— 1 = 0, one can obtain the principal symbol in the
geodesic normal coordinate at each point x as follows

: —1 _—it it
tlggot e’ wx’fQuo,m,Eo,sl,w,DﬁeZ P X = PQpnr (x,8) + PQppa,ir (x,8),

where £ € ST! and @, ¢(+) = (£, log,(+)) in half of the injective radius. Let us consider the
same complete orthornormal bases on L2(8D,d0') as in Section 2.7, namely {n.op }ren,

and {(kor)_%‘*‘"J@Jrn(kor)YM(w)}Me]mneN are also a complete frame by density of
2
trgpKer(A + k2). For ry such that Ja—z (koro) # 0 for all n € N (otherwise some basis
2

needs to be dropped), let us denote by (ﬁk,LaD) the map that changes the basis to the

orthonormal one and (UL_i P D) as its inverse. Then we render the following:

Theorem 3.11. For ro such that Ja—>_ (koro) # 0 for all n € N, we have the following
2

inversion formula for 0D € C*> and h € C>%,

(1 = djwa + 1] h(z) H(z) = /  lim G(E 1, 2)do (), (3.13)
S — o
where
G(&,t,x) == Z |7t e e g op Us 1o Wﬁ)M(uo, pi,€0,€1,D,h)
Lel, Mel, Me I,
k,n,r,s € N

X 0]_\4?7,78D (oD s Xz €"97€) L2(8D.do)
In the following, we define
Projy, L*(0D,do) — W, := Span{(kor)_%JF"J%Jm(kor)YM(w)lap}md_lgs,
for s € N. Then, via a perturbation analysis, we have

Lemma 3.12. Given a general 0D € C>®, let D¢ be an e-perturbation along h € C>* and
let S=|{T :tq—1 < s}|. Then for e € Ry sufficiently small, we have

)

gl

m m m d—2
< % axy 1, a 57 ¢ Ih Alla NS (kar) ™ 2 T3
3 { X{ Z?’é)\PvZG;%AaD) ’22 — )\%3’} [l collAllcr Ap [ (kor)

51 51
max { ‘ HUL7p78DE |L(VS,8D5 7WS,BDE) ”lz_ﬂQ o ”UL7p78D|‘C(Vs,8D7WS,8D) ||12_)l2

‘ ”UL:P»‘?DS ’E(Vs,aD&Ws,an) H1_21—>l2 - HUL’P:BD ‘E(Vs,aaWS,aD) Hl_21—>12

1<P<S

_d=2
xJaz , (Kor)lon |l 2(op.ao) + 1Ml |96 ((hor)~ T+ acs , (hor) Y (@))lopl| 200,40)

_d-2,,
re(d = Dlllol[Hlool(hor) ™5+ (hor Vil 20 |-

Similar to the specific examples in Section 2, we can have the following results.

Example II.1. Let us consider 0D = RoS* ! with Ry < 1. Using the previous notations,
we have

A _ _d=2 _
ULjV[,ROSd*l = del(kORO)k 2 [J%+k(k‘0R0)] 15LM.
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For kyRo/2 < 1, we have

d=2_p

- L (d=2 2R\
(koRo)* T [Juzz (Ko Ro)] ~1*(2:+A§ (22

Hence we have the following estimate of the condition number when 9D = RyS? 1,

a—2
) s+d—2 (KR} (s+d—2)\ =
/i(UM,LJ?oSd_l "C(WS,ROSd_l’Vs,ROSd_l)) = C\/T < 2 .

Example I1.2. Consider dD? as follows: 9D = RyS? ! with perturbation k¥ € C2, and
[|kl][c= < 1 and small magnitude 6. Now, applying Lemma 3.12, together with Ajpga =
s(s+d—2) for ty_1 = s, we have for ¢ small enough and large enough s,

- -
{103 il gl = i B

S5

d—1

2

d—2

7 _ _ _d-1 d—2 K2R2\ "z ¢

, oD% s aDd

|

d=2
< 20(2Rg+2s—d+2)(2s —d +2) ((Cl;2 + s> k?)) o Ry>t,
and therefore, for small enough d§, we obtain
H(ﬁL,p,aD‘S‘E(VS’aD,s,WS’aD,s))
REZBRIT 2 4 95w, 1 (2R + 25 — d 4 2)ki2 2R

< d—2 _da-1
(2s —d+ 2)_7_5_1 R,

2 —-26 Wd,1(2R0 +2s —d+ Q)kg_2_28R628_1
From the above example, we have similar results to those in Corollary 2.11.

Corollary 3.13. Let 9D° be a §-perturbation of 0D = RoS* ' along the direction k €
C2(0D) with ||k||¢2 < 1 for sufficiently small 5 € Ry. Then for h € C3(0D°) with ||h||c2 < 1,
considering an e-perturbation of dD° along the direction h, (0D%)., we have

![PFOJ'VS’@D(; (hH)|(z)]
d—2-2s %52

(2s—d+2)" 2 'R,

2 + 2(5 Wd,1(2R0 + 25 — d + 2)kg_2_25R528_1

d—1

7 — 20w 1(2Ro + 25 — d + 2)kd 22 Ry

< Cy

1 5
X ||W£}w(uo,u1,€o,€1,D eV, gamr V, gan) -

S,

Similarly,
[Projy,_,_, (hH)](z)
< Cdeo,d(k0|$\)%fk(1);
iz ) (o)
y KB R)T 2 4 20w (2R + 25 — d+ 2k H R
(25 —d+2)" 7 ! Ro_% —26wq-1(2Ro + 25 — d + 2)k§ > Ry >
X g <<YL(wx) , <u(3D5)€ - (kor)_(]l;Q+nJ“+n(k70T)YM(W)> (wa)> >
. 2 L2(RS41 dw,)

L(V, gd—1,V, gd—1)
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The proof of Corollary 3.13 is similar to that of Corollary 2.11, and therefore we skip it.

By Corollary 3.13, we readily see that the reconstruction of h(x) from Wg;w (1o, 11,€0,€1, D, h)

is more sensitive at points with high mean curvature |H(z)|?> when D is not too far from
R()Sdfl.
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