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Abstract

We study frequency domain acoustic scattering at a bounded, penetrable, and inhomogeneous
obstacle Q= C R?, d = 2,3. By defining constant reference coefficients, a representation formula
for the pressure field is derived. It contains a volume integral operator, related to the one
in the Lippmann-Schwinger equation. Besides, it features integral operators defined on 9~
and closely related to boundary integral equations of single-trace formulations (STF) for
transmission problems with piecewise constant coefficients. We show well-posedness of the
continuous variational formulation and asymptotic convergence of Galerkin discretizations.
Numerical experiments in 2D validate our expected convergence rates.

1 Introduction

We are interested in solving the frequency domain acoustic wave scattering problem in a medium
that is homogeneous outside a bounded region 2~ C RY, d = 2,3. We denote the exterior domain
OF ;= R?\ Q. Material properties are given by functions a € L*(R?) and x € L>®(R?) where

a(x)=1, k(r)=koeC, forxeO, (1)

and ayax > a(x) > apiy > 0 almost everywhere in RY.
The equation governing the problem of finding the total wave u := u® + 4™ in this inhomogeneous
medium is

— div (a(x)Vu(x)) — k(x)?u(x) =0 for & € R, (2)
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where 4™ is an incident field satisfying the Helmholtz equation in the whole space,
— Au(x) — k2u™(x) =0 for € RY, (3)

and u® satisfies radiation conditions [12, Theorem 9.6]

lim 75" <aau - mou5> = 0. (4)

r—00 r

The problem can be formulated as the following transmission problem: find v € HL_(R?) such that

loc

—Au—r3u = 0 in QF,
—div(aVu) — k*u = 0 in Q°,
ytu—~y"u = —yu™ in T, (5)
Ofru—0,u = —0,u™ inT,
3 —1 (9u .
Thj& ris (07“ — m0u> =0,

where v%, 9 denote the exterior/interior Dirichlet and Neumann trace operators. We know that
there exists a unique solution u € H (R?) under certain assumptions on the material parameters.
In particular, we need the unique continuation principle to hold. In 2D, this is true for a € L>(Q2)

with a positive lower bound and xk € L*() [1].

For the general case mentioned above, volume integral equations (VIEs), also known as the
Lippmann-Schwinger equation, lead to an integral equation formulation where the problem reduces
to finding v in the domain 7. Well-posedness of the equation under different assumptions on
the material properties has been studied in [7, 11], with the case of piecewise smooth a the one
presenting more complications. The equation is then discretized by a Galerkin method, where
different approaches lead to the discrete dipole approximation (DDA) [20] and the partial element
equivalent circuit formulation (PEEC) [14], both widely used in the engineering community. A
non-exhaustive list of fast solvers for the case of only non-constant & is also available [3, 4, 19].

Alternatively, a popular choice for problems dealing with exterior unbounded domains arises
by writing an expression for the Dirichlet-to-Neumann map, which makes it possible to write a
variational formulation that considers the exact radiation conditions. Discretization by a Galerkin
method then leads to finite-element-boundary-element coupled schemes. Well-posedness of several
discrete formulations can be found in [9].

For the particular case of piecewise constant coefficients, i.e. a(x) = a1, k(x) =Ky for x € Q7
it is possible to reformulate the problem as a boundary integral equation (BIE) system. First and
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second kind single-trace formulations (STFs) can be derived followed by discretization with the
boundary element method (BEM) [5]. Its main advantage is that one needs to discretize only
function spaces on 92—, which leads to smaller (but dense) linear systems. The BEM together
with compression techniques such as H—matrices or the fast multipole method, is a highly efficient
approach for this particular case.

Our focus is on the situations where both a(x) and x(x) are discontinuous across the boundary
I' := 009~ and only piecewise smooth. We present a novel formulation that combines boundary
integral representations and volume integral operators. We define appropriate reference coefficients
for the interior domain, in a way that the support of volume integrals can potentially be reduced to
a minimum. For the particular case of piecewise-constant coefficients, our formulation reduces to
the BIE approach. We claim that our formulation can be beneficial in presence of small or locally
supported inhomogeneities. Some examples are cases where the parameters are non-constant only in
a small region in the interior of {2~ or close to the boundary I'. Volume integral operators taking
into account these inhomogeneities are shown to be compact for quite general, piecewise-smooth
coefficients, contrary to the well-studied problem of the Lippmann-Schwinger equation, where the
compactness is lost for non-smooth a.

2 Derivation of VIEs

2.1 Preliminaries

Let Q= C R be a Lipschitz domain, I" := 9Q~ its Lipschitz boundary with outward unit normal n.
We rely on standard Sobolev spaces H*(€27) of order s > 0. We also denote as H*(27) the dual
space of H*(27) [12, Section 3]. Sobolev spaces on the boundary I' are denoted as H*(I"), which
arise naturally as boundary restrictions of elements of H**/2(Q27) by the interior trace operator

>1
5> —.
2

_ | H}(Q7) = HYA(D),
N u—ulge, weC®(Q),

which is a bounded operator [12, Theorem 3.37]. We will use also the interior normal trace operator
n [13, Theorem 3.24]

_ | H(div,Q7) — HYA(T),
" ues ulp-n, ue[C®Q),

where the space H(div,{27) is defined as

H(div, Q") == {u € [LAQ)]* : divue L*(Q7)}.



For v € H(A,Q ™), where
H(A Q) i={ue H(Q) : Aue L(Q)},
we define the Neumann trace operator 0, as [15, Theorem 2.8.3]
. { H(A,Q7) = HV2(D),
u— Vulp-n, ueC®(Q).

Replacing Q= by QF := R?\ Q~ in the previous definitions, we obtain exterior trace operators:
vt and O .
We define jump and average trace operators for elements of H'(R*\T'), H(div, RA\T') and H (A, RI\T):

[M={"-v1 )= ;{W +77}

and similarly for v, and 0,. We denote the sesqui-linear inner product in L*(Q7) as (u,v)q-. It
can be extended to a duality pairing between H~'(27) and H'(Q27). Similarly, we define the dual
product for H'/?(T") and its dual H~/2(I'), and denote it as (-, -)r.

2.2 Fundamental Solutions and Newton Potential

The fundamental solution for the Helmholtz operator with wavenumber x € R is given by G, €
Ll .(RY) [18, Section 5.4):

1
THoslz—y), d=2,

Gu(w,y) == exp(ik|z — y|) i3 (6)

Am|x — y|

The Newton potential N, : C°(R?) — C°°(R?) is the continuous mapping [15, Section 3.1.1] defined
by

Nof(@) i= [ Gl y)f (y)dy. (7)
Rd
The Newton potential can be extended to the following two continuous operators
Ne ¢ Hegp(RY) — Hig (R7),
N, : L2 (RY) — HE (RY)
and more generally, N, : HS, (R?) — Ht?(RY) is continuous for s € R [15, Theorem. 3.12].

(8)
comp loc
comp loc

Similarly, by extension by zero followed by restriction to {27, it is possible to consider the Newton
potential in a bounded domain €2~ :

N, : H'(r) = HY(Q),

N .L2 - 2 - (9)
L LX) — HE Q).
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The following theorem [6, Theorem 8.1] is essential for the derivation of volume integral equations
for scattering problems.

Theorem 2.1. The Newton potential defines a solution operator for the Helmholtz equation on RY,
i.e. for [ € L2, (RY) compactly supported in Q~, u:= N, f satisfies

—Au—rku=f inR (10)

and the radiation conditions (4).

Theorem 2.1 provides a global representation of the solution of —Au — k?u = f in terms of

the Newton potential, i.e. u as a solution of the problem in R¢. Our approach requires a local
representation formula. We introduce the transmission problem with piecewise constant coefficients:
find u € HL (RY) such that

—Aug — kiug = 0 in QF,
—Auy —Kuy = f inQ,
Yrug—y g = g1 inT, (11)
Opug —Oyur = g inT,
— (9u0
lim 7% | —2 — ikou =0,
r—00 < or 0 0)

where ug = u|g+ and u; = u|q-. It is possible to write expressions for uy and u; depending only on
their traces and source terms [6, Theorem 2.1]

Uy = Do(’)/JrU()) — S()(a,;rU()) in QJr,

N _ (12)
u = Sl(agul) — Dl(’}/_ul) + le n Q_,

where N; is the Newton potential with wavenumber x, S; and D; denote the single layer and double
layer potentials with wavenumber x;, j =0, 1, [15, Theorem 3.1.16]

S;: HYAT) — HE (- uQh), (13)
D, : HY*(T') — H} (2~ uQh), (14)
which have the integral representation
(S;0)(@) i= [ G, (@, y)0(y)ds,. zeRI\T, (15)
r
8G,§j d
(Djp)(x) == o (z,y)p(y)ds,, x e RN\T, (16)
T Y



for sufficiently smooth densities ¢ and . Later we will make use of boundary integral operators.
These arise from taking jumps of traces of potentials, which yields the following continuous operators
[18, Section 6],[15, Theorem 3.1.16]:

Vi o= S} - HV2(I) — HYA(D),

K; = {yD;} : H/*(I') » H'*(I"),
K= {0,8;} : H'*(I') —» H'*(I),
W, .= —{0,D;} : HY*(I') — H Y*(I).

We collect all of them in the Calderén operator

K.V
Aj = TN HYA(T) x HVA) — HYA(T) x HVA(D). (21)
W, K,
Layer potentials also satisfy the jump relations [15, Theorem 3.3.1]
[vS¢] = 0, [0.5;4] =¥,
[vDjel = —, [0.D;¢] = 0.

The representation formula (12) guarantees that ug and u; satisfy the Helmholtz equation in Q1 and
Q™ respectively. Moreover, ug satisfies Sommerfeld radiation conditions. Transmission conditions
remain to be enforced. This will be presented in the next section.

2.3 Combined Volume-Boundary Integral Representation

Now we consider the case where the interior coefficients are not constant anymore, i.e. vary in space.
We write the transmission problem (5) as follows

—Au—riu = 0, in QF,
2
—Au— 2y = f, in Q,
a1
yfu—~yu = —yu, inT, (22)
Oput —ad;u = —0,u", inT,
. a1 (Ou
Tll)rgo rs ((% — mou> =0,
where
f(z) = div (a(x)Vu) () + B(z)u(x), =€Q, (23)
1
af@) = “® 1 fa) = L) - ) (21)
aq aq



and a; € Ry, k1 € C, are conveniently chosen parameters. The representation formula (12) now

reads
= Do(’}/JrU) — So(a:{u), in QF

= 51(0;u) — Dy(y~u) + Ny(div (aVu) + Bu), in Q,

where Dy and Sy are the layer potentials with wavenumber kg, and D; and S, are the layer potentials

with wavenumber \’/% Integration by parts leads to the following expression. For & € Q0™ :

Ni(div (aVu))(x) = /Gl(az—y)div(a(y)Vu(y))dy

(25)

- divﬂ/_ Gz — y)aly) Vu(y)dy + / Gz —y)oly) j-w)ds, 0
= div Ny (aVu)(x) + Sy (ad,u)(x).
Another integration by parts shows:
div Ny(aVu)(z) = div / Gi(x — y)a(y)Vu(y)dy
( Integration by parts ) = —div / VA{Gi(x —y)a(y)} u(y)dy
- [ Gt = ey,
( Product rule ) = / AGr(z — y)a(y)u(y)dy (27)
~div [ Gily —y)u(y)Valy)dy
- [ Gt = e,
(AG@—y) =0z —y)+5) = —al@)u(@) - Ni(o Hou)(z) — divNy (uVa) (@)
—Dy(ayu)(x),
for € Q. Combining (26) and (27) we obtain
N (div (aVu)) = S1(adpu) — Di(ayu) — au — Ny (a7 'K2au) — divNy (uVa). (28)

From (25) and (28) we obtain a new representation formula for the solution of (22) for the interior
domain:

au =Sy (d@;u) - D (Eify*u) + Ni((8 — a7 'k2a)u) — divNy (uVea) in Q7 (29)

a(x)

where a(x) := :
43]



2.4 STF-VIEs: Operator Form
Let u solve (22) and denote ¢ := @y~ u and v := ad, u. We also write
Aw = Ni((8 — a; 'Kia)w) — divN; (wVa). (30)
Lemma 2.2. Let « € W2>®(Q7) and 3 € L>=(27). Then, the operator
A:HY Q) — HY Q)
as defined in (30) is compact.
Proof. The result follows from the mapping properties of the Newton potential. The operators
Ni((8 — ar'kia)) - HY() — HA(QO), (31)
divN;(-Va) : HY(Q™) — H™(Q7), (32)

are bounded: (31) follows directly from the mapping properties of the Newton potential in a bounded
domain (9). The case of (32) requires more attention: let v € H*(27) and consider

e uVa in Q7
o 0 in Q.

Then f € [H(fomp(l]?d)]d for s € [0, %) By the mapping properties of the Newton potential in
the whole space (8), we have Ny f € [H2[*(R?)]? and therefore N, (uVa) € [H?>**(Q7)]4. We can

loc

conclude that divN; (uVa) € H(Q7).

The inclusion of H*¥(Q~) into H'(Q™) for s > 0 is compact by Rellich’s embedding theorem
[15, Theorem 2.5.5]. The result follows by the composition of a bounded operator and a compact
operator. ]

We rewrite the representation formula (29) as
au = 5S1Y — Dip+ Au  in Q (33)

By applying traces v~ and 0, to (33) we get

7\ - v v~ 1 © v
(an) (au) = (an) (S19 — D1g) + (@) Au = (21+ Al) (w> + (an) Au. (34)

The left-hand side can be equivalently written as

SR N ay~u _ o
(8;) (au) - ((and)*y_u + 1/)) ((n . V&)V—u + w) (35)



Combining (34) and (35) we obtain

1
(21 . A1> (Z) T+ To-u =0, (36)
where
Tru = 0 B and To-u:= A : (37)
—(n-Va)y u o, Au

For the exterior domain it holds

(;1 + A0> (;ii) = 0. (38)

The transmission conditions of (22) can be written as

o) )= )

with a multiplication operator

Combining (38) and (39) leads to

(;1 4 Ao) M (Z) — (aﬁ) , (41)

Equations (36) and (41) together amount to first-kind and second-kind variants of the single trace
formulation (STF):

(MflAOM + Al) (:Z) — TFU — TQ—'LL = M*l (gt:inc> , (42)
(I+ MY AM — Ay) (:Z) + Tru+ To-u = M~ (;7;) . (43)

We need an extra equation for our system. This will be the representation formula in the interior
domain (33). The coupled system reads as follows: find ¢ € HY/2(T'), ¢ € HY2(T'), u € H'(Q")
such that

M~ AGM + Ay | Tr + To- v o
- =192 (44)
D, -5 ‘ al — A
U 0



holds in H'/2(T") x H=Y2(T') x H'(27).
The second-kind STF is: find ¢ € HY2(T), ¢» € H~Y*('), uw € H'(2™) such that

- M AM+ A -Te-To \ [T (|7
~ vl =19 (45)
D1 _Sl ‘ al — A
U 0

in HY2(I') x H~Y%(T") x H'(27). The right hand side is given by

gr) g ()
g2 anulnc
We call (44) and (45) single-trace volume integral equations (STF-VIE).

2.5 STF-VIEs in Special Settings

In this section we will study what (44) and (45) boil down to under different assumptions on the
functions a and x.

2.5.1 Piecewise Constant Coefficients

Assuming that a(x) = ag- > 0 and k(x) = ko~ € C4, an appropriate choice of a; and &, leads to:

a

1, a=0, pg=0.

Problem (44) now reads: find ¢ € HY%(T'), ¢ € H~Y2(T"), v € H*(Q~) such that

(M—1A0M+Alo) Z B o

o))

holds in HY?(I') x H~Y2(I") x H'(Q27). This is equivalent to solving a single-trace BIE and then
evaluating the solution u by means of the representation formula. Well-posedness of the formulation
has been established in [8].

2.5.2 Piecewise Constant a, Variable

Assuming that a(x) = ag- > 0, an appropriate choice of a; leads to:

a=1 a=0.
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The volume integral operator A can be rewritten as Au = N;(fu). Problem (44) now reads: find
0 e HYAT), v € HY?(T), u € H'(Q27) such that

MilA()M—f—Al ‘ To- 14 5
D,

s, I A V=19
U 0

holds in HY2(I') x H~Y*(T") x H*(Q7). In Sections 3 and 4 we will prove well-posedness of the
continuous and discrete problems arising in this special case.
2.5.3 Constant Values at the Boundary

Assuming that a(x) = ar > 0 for € I', an appropriate choice of a; leads to a(x) =1 for & € T.

The operator
M~ ApM + Ay s HY2(D) x HTV2(T) — H'Y*(T) x H™V(T)

will be injective. The problem reads as usual in (44), but we will be able to give a complete proof of
a well-posedness result for the continuous and discrete case.

3 Analysis of STF-VIE

3.1 Variational Formulations

We now present variational formulations for the coupled systems (44) and (45). We denote by (-, -)q-
the duality pairing between H'(Q27) and H*(27). On the boundary, (-,-)r denotes the duality
between H~'/?(T") and H'/?(T"). Moreover, we define

() HI) X HET) = € ({,€)) = @, &)r + (0, 9)r,
for all ¢ = (p,) € H(T), € = (&,n) € H(T) and H(T) := HY*(T') x H~Y2(T).

Problem 3.1 (First kind STF-VIE variational formulation). Given g € H(I'"), we seek (p,u) €
H(T) x H'(Q7) such that the variational formulation

31(4,0,5) + b(u7€) - <<gaé>>7

(46)
c(p,v) + d(u,v) = 0,
holds for all (&,v) € H(T') x ﬁ_l(Q_), where we denote
ai(p, &) = ((M'AM + A)p,€)), b(u,§) = ((Tru,&)) + ((To-u,§)), (47)

C(QO, U) = <D190 - Sld}? ,U>Q*7 d(“? U) = <C~LU - AU, U)Q*~
with Ay and Ay defined as in (21), a in (29), Tr and To- in (37), M in (40).

11



Problem 3.2 (Second kind STF-VIE variational formulation). Given g € H(I"), we seek (¢, u) €
H(T) x H'(Q7) such that the variational formulation

32(‘1076) - b(uas) = <<<97€)>>a

c(p,v) + d(u,v) = 0, (48)

holds for all (€,v) € H(T) x H-X(Q), where we denote

as(p, &) = (I = M AM + A, £)), (49)

besides the notations from Problem 35.1.

3.2 Coercivity

Proposition 3.3 (Coercivity of aj, [8, Theorem 5.3]). Let I' :== 0Q~ be the boundary of a Lipschitz

domain Q= C Re. Let a € WH°(Q7), k € L®(Q7) and set a; € Ry, x5, € C,.. Then, for a; as

defined in (47), there exists a compact operator Ty : H(I') — H(L') and a constant ca, > 0 such that
Refai(e, @) + {(Ta, o)} = ey Il

for all ¢ € H(T).

Proposition 3.4 (inf-sup condition for as). Let I := 9Q~ be the boundary of a Lipschitz domain
Q" C R Let a € Wh>(Q7), ke L™(Q7) and define ay € Ry, k1 € Cy. Then, for ay as defined in
(49), there exists a compact operator Ty : H(I') — H(T') and a constant ca, > 0 such that

Cay < inf  sup Re{a2(¢’n) + <<fA(‘0’n>>}

— PEH(T) nen(D) H‘PHH(F) HnHH(F)

Proof. We can rewrite
M7 YAM — Ay = M~ (AgM — M Ay) + Ay — Ay

The commutation operator AgM — M Ay and the difference Ay — A; are compact in H(I") [15,
Lemma 3.9.8], because of the cancellation of singular terms given in the fundamental solutions

Go(x —y) —Gi(x—y) = (Go(m —y)— 217T

1
— (Gl(fv —y) - %loglw—yo-

log |z — yl)

and because the multiplication by a(x) — a(y) = O(||z — y||) for a € C*(2~) reduces the strength
of the kernel singularity by 1. The resulting operator is smoothing, and as consequence of the
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inclusion from H'™(T') into H*(T") being compact, we obtain compactness for M~'AyM — A; in
H(I'). Therefore, we only need to show that

as(p,m) + ((Ta,m)) = (@, m)),
satisfies the inf-sup condition, where
Ty = MAM — A,
The result then follows by considering the isometric isomorphism
R: HY*(T) — HY*T)
such that

(Ro,m)r = (@, w2y,  for all p € HYA(T),
where (-, ) 1/2(ry denotes the inner product in H'/2(T). O

Proposition 3.5 (inf-sup condition for d). Let I := 0Q~ be the boundary of a Lipschitz domain
Q" CRL Leta e Wh>*(Q7), k € L®(Q7) and set a; € Ry, k1 € Co. Let A: HY(Q7) — HY(Q7) be
the volume integral operator defined in (30). There exists a compact operator Ty : HY(Q7) — H*(Q7)
and a constant cq > 0 such that

d —{T -
cg < inf sup (u,v) = {Tav, v)o

B veﬁ—l(ﬂ—) HUHHl(Q*) ||U||ﬁ71(97)

weHL(Q) ’

Proof. Consider the linear operator
G:HY Q) — H Q)

such that Gu := —Au 4 u. There also exists a bounded inverse for G. For every v € H ~1(Q7), there
exists a unique solution of the variational formulation: find u € H*(2™) such that

(Gu,w)g- = (Vu, Vw)g- + (u,w)g- = (v,w)g- forallw e HY(Q).
We know that

Gu, w)o- Vu, Vw)o- + (u, w)a-
0710 = IGull-1 g = sup (Gu, wo- _ sup ( Jo- + (u,w)a
weH(Q™) HwHHl(Q_) weH(Q™) HwHHl(Q_)

= HUHHl(Q—)‘

1 —

Now, for any arbitrary 0 # uw € H'(Q7) consider v* = ~Gu € H'(Q7) and T4 = —A. We know
a

that 1 € W>(Q~) and therefore

<

v a!|

*Hﬁfl(m) Wieo () ”uHHl(Q*)‘

13



Then

d(u,v) — ta(u,v) S (v*, auyo- 1 (:G(u), auyo-
sup = = ~_
omveii-io-y  N0lE-10 104l -1 0y e wice@y el
(Gu,u)q-
= Cd H =G ”uHHl(Q_)
UHHI(Q—)
Taking the infimum over u € H'(27) concludes the proof. O

3.3 Uniqueness

In order to show uniqueness of Problem 3.1 and Problem 3.2, we will need to make the following
assumption.

Assumption 3.6. Let Q= C R? be a bounded Lipschitz domain. Consider a € C*()7), with
0 < Amin < a(T) < Aoz,

for all x € Q™. Let ko, k1 € Ry. Then, the trivial solution is the only solution to the problem

—Aug — K2ug = 0 inQ,
—Auy — k2 = 0 inRI\Q,
Y ug — ay~uy 0 inT, (50)
Ofug—0,up = 0 inl.
. —1 8u .
rlggo rT (87’0 — mouo> =0,

Remark 3.7. Assumption 3.6 is satisfied for the case where a|lr = a1 is a constant. In this case a
simple rescaling 1, = ajuy leads to

—Aug —Kk2ug = 0 inQ,
(1 K oy o
—div (Vul) ——a; = 0 R\ Q7
aq aq
’7+U0 —~vu; = 0 nl, (51)
1
aq
. —1 8u .
Tlgrglo rT <67“0 — mouo> =0,

Uniqueness of solutions for (51) then follows from the uniqueness of solutions of Helmholtz trans-
mission problems with constant coefficients. It is not clear if the result holds for the general case.
This remains as an open problem, therefore the need of Assumption 3.6.
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Lemma 3.8 (Uniqueness). Provided that Assumption 3.6 holds, there exists at most one solution to
Problem 3.1 and Problem 3.2.

Proof. We will prove the result for the first-kind formulation in Problem 3.1. The same idea applies
for Problem 3.2. We study the operator equation

0
MileM—f—Al ‘ TF —I—TQf ¥
. Y |=10 (52)
Dl _Sl ‘ (II—A
U 0

We want to show that the unique solution in H'/?(T') x H=Y3(T') x H'(Q7) is ¢ = 0,1 = 0,u = 0.
(I) From the last equation we have
au = S1Y — Dip+ Au in Q. (53)
It is possible to go back using integration by parts (26) and (27) and obtain
u=S1(¢Y —ao, u) — Di(p — ay u) + Ny (div(aVu) + Bu), (54)

which shows that u satisfies

2
CAu- L= div(aVu) + pu  in Q7

a1
and therefore
—div(aVu) + k*u=0 in Q. (55)
Let us define

3 B ¥
ug=(Dy —So) M (w> : (56)

By definition, uq satisfies
Aug + k2u=0 in R\ Q. (57)

Taking interior traces of (53), exterior traces of (56), we obtain

o) - Grea) ) e
(g;gg) — (;I - AO) M (Z) . (59)

15



Multiplying (59) by M !, subtracting from (58) and using (52)

)
() =) =
Y ug Yu o\
(8;{100) a (a@g(u)) =0 (61)

Combining (55), (57) and (61), we know that

in O
U — U 1m y (62)
Ug in [Rd \ Q_,

which is equivalent to

must be the unique solution of a homogeneous transmission problem. Therefore, U = 0 in R?.
We conclude that u =01in Q~, ug = 0 in R4\ Q.

This implies

0= (;I + A1> (Z) L 0= (;1 - AO) M (Z) . (63)

-1

~ 0
Now, note that M = a1 M := ay (ao 1) . Therefore, using (52) and the fact that u =0 in

-,
(M~ AM + Ay) (Z) — (T AN + Ay) (Z) — 0, (64)
Define
= (= VAR in )~
= (~Do SO)M<¢) Q- (65)
vo:= (D —5) Z) in R4\ Q. (66)

Taking traces, we derive

o) = Greaan (7) - (5= Ge-) (2):



By (64), we get

We conclude that

~Av—kw=0 inQ",
(2
—Avg— vy =0 in R*\ Q,
ai
vty —ay v=0 inT,
Ofvg—0,v=0 inT.

There is a unique solution by Assumption 3.6. Therefore, we know that

must be zero. This implies v =0 in O, vy = 0 in R\ 2, and

0= @I + AO> N (:Z) L 0= (;1 - A1> (Z) . (67)

Combining (63) and (67) we conclude that ¢ = 0,9 = 0.
[

Remark 3.9. [t is worth noting that Assumption 3.6 ensures uniqueness for the traces ¢ €
HY2(T"),v» € H~Y2(I'). Uniqueness holds for the solution v € H'(Q27) of Problems 3.1 and 3.2
without Assumption 3.6.

Theorem 3.10 (Well-posedness of Problem 3.1 and Problem 3.2). Under Assumption 3.6, there
exists a unique solution (@p*,u*) € H(T) x HY(Q™) to Problem 3.1 and Problem 3.2, that satisfies

HSO*HH1/2(F) + ’W*HHﬂm(F) + Hu*HHl(Q—) <cC (HQIHHW(F) + HgQHH*1/2(F)) :

Proof. Lemma 3.8 shows that the block operator is injective. Propositions 3.3 and 3.4 show
coercivity /inf-sup condition of the first and second-kind single-trace operators. Layer potentials are
bounded operators and al — A satisfies an inf-sup condition up to a compact operator, according to
Proposition 3.5. Therefore, Assumption A.1 holds and the result follows from Proposition A.2, see
Appendix A. O
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4 Galerkin Discretization

4.1 Finite Element and Boundary Element Spaces

Let {Tn}n>0 be a globally quasi-uniform and shape-regular family of triangular meshes of Q. Let
{34 }n>0 be the induced family of meshes of T'. We choose finite element spaces V;, := V;,(T,) € HY(Q7)
of piecewise linear functions on 7. We also use the same finite dimensional space V}, as a conforming
subspace of H~(Q27). We consider boundary element spaces Uy, := U,(%;) C HY?(T') of piecewise
linear functions. For the first-kind formulation we will use W, := W;,(X,) € H~'/%(T") of piecewise
constant functions, while the second-kind formulation requires U, ¢ H~'/2(T).

4.2 Asymptotic Quasi-Optimality
The first result needed is a discrete version of Lemma 3.5.

Proposition 4.1 (Discrete inf-sup condition for d). There exists ¢4 > 0 such that

;< g sup <’Uh, CNLUh>Q,
= un€Vh ey, [[unll ooy 0wl -1 oy

Proof. We start by denoting as (-, -); the weighted L? inner product and by |||, the induced weighted
L?-norm. This norm is equivalent to ||| 2y, due to @ € W>(Q2") being bounded below by a
positive constant. Moreover,

Cmin ||w||H1(Q*) < ||dw||H1(Q*) < Cmax ||w||H1(Q*) for all w € H' ("),

because a € Wh*(Q7) and 1 € Wh*(Q7). We know ([17, Section 2.1]) that there exists an
L?-orthogonal projection operator @y : H*(Q2™) — Vj, € H'(27) such that

(Qnu,wp)a- = (u,wp)q-, for all wy, € Vj,
with
1Qnull g1y < cs llull gy, forallue HY(Q), (68)
HU - QhuHL2(Qf) < Clh|u|H1(Q_)> (69)

where cg, ¢; depend only on the shape-regularity and quasi-uniformity measure of 7, but not on
the parameter h. Similarly, we can define Q} : H'(Q7) — V}, as

(Q%u,wp)a = (u,wy)a, for all wy, € Vj,.

18



First, we show that Qf also satisfies properties similar to (68) and (69). Note that
o i, < - @+ @us k),
< Jlu— Quull; + [[(Qru— Qiu)| .
< llu— Quull; + |Qh(@Quu — )|,

< 2 HU - QhuH& < 2&max ”U - Qhu||L2(Qf) < Elh|u|H1(Q*)u

for all w € H'(Q), with ¢; > 0. Now, we can show that with ¢g > 0
@] 1 -, < Qe+ (@ = Q) -

< 1 Qntll 1oy + ||(Qfrw = Quu)|

< @null i) + |Qu(@fu —w) 1

S Cs HUHHl(Q—) + Cgh_l HQh(QZu — u)

H(Q-

HY(Q)

L2(Q-)

< cs |[ull yroy + cah™||Qu—u

L2(0-) < Cs HuHHl(Q*) 3

appealing to global quasi-uniformity of the mesh for the inverse inequality. We proceed to show
the main result. Using the adjoint projection operator (Q%)* : H=(Q~) — V},, and definition of the
dual norm:

~ <U7duh>Q_ <U7uh>&
Cmin ||UhHH1(Q—) < “auhHHl(Q—) = sup o = Sup e
veH-1(0-) HUHH*(Q*) veH-1(27) HUHH*(Q*)
— awp ((Q7) v+ (v—(QF) V), un)a — sup Q%) v, un)a
veH-1(Q") 1110 veii-ia-) 1PlG-10-)
< swp <(?Z) U, Un)a < s sup (Un, un)a
veH-1(0) H(Qh) UHffifl(Q*) v €V Uh”ﬁ*l(Q*)
which completes the proof with ¢4 := Cnin
Cs

O

In order to prove stability of the discretized second-kind STF, we require a discrete version of
Proposition 3.4. Note that this result depends on the use of U}, as a conforming subspace of H~'/2(T)
instead of W), which would not define a stable pairing.

Proposition 4.2 (Discrete inf-sup condition for dual product in H(T")). There exists ¢,, > 0 such

that
PrEUnXUn oy, €U, x Uy, H‘PhHH(F) H’:bhHH(F)
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Proof. The proof follows the same idea as the proof of Proposition 4.1. There exists ([17, Section 2.1])
an L? orthogonal projection operator @, : H'/?(I'") — Uy, such that

(Qre,mp)r = (@, mp)r,  for all ny, € Uy,

with
HQhSOHHl/z(F) <y ”SOHHl/z(r) , forallpe Hl/Q(F)~

Combining @, and its adjoint Qf : H~Y2(I") — Uy, it is possible to construct a projection operator
Q,  H(I') — Uy x Uy and prove stability of the duality product. O

Now, we are able to establish the main result on the Galerkin discretization of Problem 3.1.

Theorem 4.3. Provided that Assumption 3.8 holds, there is hg > 0 and a constant cqo > 0
independent of h such that there exists a unique Galerkin solution (pn,un) € (Uyp x Wy) XV}, of
Problem 3.1 for all h < hg. The solution satisfies

[( — pn,u—up)|| < cqo ,\heli}ziwm (¢ = An,u —ws)|| .
wpEV)

Similarly, there is ho and Cqo > 0 independent of h such that there exists a unique Galerkin solution
(@n, un) € (Uy x Up) x Vi, of Problem 3.2 for all h < hg. The solution satisfies

— D — < 1 — —
I = @n— )l < cqo, inf (0 = A= wn)]].
wpEVR

Proof. We need to show that our system satisfies Assumption A.1. By Assumption 3.8 we have
injectivity. By Propositions 3.3, 3.5, 4.1 and 4.2 we can comply with the inf-sup condition for the
principal part given in Proposition A.3. Then, by Proposition A.4 we obtain the result.

O

If the solution (¢, 1, u) of Problem (3.1) or Problem (3.2) enjoys some extra regularity, we
can use best approximation estimates for finite elements and boundary elements [15, Section 4] to
predict convergence rates for the Galerkin discretization. Let k& € N be the polynomial degree of
approximation in the finite/boundary element spaces, then

: baz mind s—1 k s
0t lon =l ey < R gy, Ve € HYD),

: aminsl7 s
inf n — Tl sy < SR )y . V0 € BA(D),

THhEWY,

: _ baz min{s—1,k}
w}lfg/h [[un whHHl(Q*) < ¢'h [[ul

ooy Yu € HP(Q).
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5 Numerical Experiments in 2D

In this section we will show numerical experiments for different cases. The parameters a, k1 will be
chosen as

a, = ap = /a(w)dsx, K1 = Kr := /m(w)dsx. (70)

This particular choice reduces problems with constant coefficients to boundary integral equation
formulations. Moreover, it reduces to a minimum the support of functions «, § in our examples.

We refer to multiple formulations in our experiments' . In particular, the Lippman-Schwinger
equation [11] is denoted as LS; Costabel’s coupled formulation [7] is denoted as CVIE; Johnson-
Nedelec FEM-BEM coupling [10, 16] is denoted as FEM-BEM; Problem 3.1 is denoted as STF-VIE,
while Problem 3.2 is denoted as 2STF-VIE.

5.1 Case a =0: Constant Coefficient a in 2~
We are interested to solve the transmission problem (5) with a(z) =1 for all € R% The incident
field u'™¢ is given by

u(x) := exp(ikox - d), d:= (cos(f),sin(d)), 6¢c |-, 7]

5.1.1 Validation: Artificial Domain

We consider a domain 2~ C R? consisting of a: (a) unit disk centered at the origin; (b) square of
length 2 centered at the origin. The wavenumber x = 4 is the same for both interior and exterior
domains. The solution for the interior field corresponds to u(x) = u*(x).

Figure 1 shows convergence results. We observe expected convergence rates for the Galerkin
discretization.

!Finite element and boundary element implementation were done based on GYPSILAB [2]. Regularization for
volume integral operators was implemented using semi-analytic formulas. The MATLAB code is available in the Github
repository www.github.com/ilabarca/stf-vie
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Convergence Results Disk

Convergence Results Square
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Figure 1: Plots of error norms vs. meshwidth h: plane-wave solution. (a) Unit disk; (b) Square

[~1,1] % [~1, 1].

5.1.2 Scattering at a Unit Disk

This section considers a problem in a domain Q= C R? consisting of a unit disk centered at the
origin. The smoothly spatially varying wavenumber is defined as

4 Q-
k(x) = ’ ¢4,
8+ 2n(slxl), =€,
where s = 1.5 and )
exp| ——=1, |[f|<1
o) =1 “P\T1oe g
0, [t| > 1.

We solve Problem 3.1 and measure errors in the H*(27) norm using the numerical solution on a
mesh obtained by one additional refinement step as reference. The results are shown in Figure 2.
We observe expected convergence rates for the Galerkin discretization.
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Interior Field Solution Convergence Results Disk
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Figure 2: Scattering at a disk: problem in Section 5.1.2. Real part of the interior field solution and
plot of error norms vs meshwidth.

5.1.3 Scattering at a Square (Case a|r = 0)
The wavenumber is defined as

2 Q-
k(x) = ’ @ ¢ B
4+2n(slz]), =€,

where s = 1.5 and
1, x ¢,

1
2+ gn(@)n(y), = e

a(x) :=

Note that for this experiment a(x) = ar > 0 for all € I'. The results are shown in Figure 3. We
observe the expected convergence rates.
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Convergence Results Square
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Figure 3: Scattering at a square: problem of Section 5.1.3. Error norms as functions of h.

5.1.4 Scattering at a Square (Case a|r # 0)

The wavenumber is defined as

() = 2, x¢Q,
| 4= :m@nl), zeq
and
1, x ¢,
a(x) =

1
1— 1(&:2 +v%), Q.
Note that for this experiment o|r # 0. The results are shown in Figure 4. We observe that expected
convergence rates are obtained after a preasymptotic regime.
6 Conclusion

We derived new coupled VIE-BIE formulations for the acoustic transmission problem in frequency
domain, relying on new representation formulas and volume integral operators. In particular, first
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Relative error

Figure 4: Scattering at a square: problem of Section 5.1.4. Error norms as functions of h.
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and second-kind single-trace formulations are coupled with a volume integral operator, similar
to the ones studied in the Lippmann-Schwinger equation. Well-posedness of the continuous and
discrete problem is established, provided that an assumption on uniqueness of solutions of a special
transmission problem holds. Verifying this assumption remains as an open problem.

Galerkin discretizations of the formulations were studied, with a result on the quasi-optimality
of solutions. Numerical experiments in two dimensions demonstrate that the theoretical predictions
are sharp. Convergence rates are obtained according to our theoretical results.

Future work has to address the efficiency of the proposed method. Compression and acceleration
techniques become even more important when the volume integral operators are involved, especially
for 3D problems. Spectral methods for volume integrals are also worth considering.

Extending the methodology to electromagnetic scattering is work in progress. Although the idea
seems straightforward to apply, there are particular challenges related to the theory of boundary
integral equations for electromagnetic problems.

This work was supported by the Swiss National Science Foundation under grant SNF200021 184848/1
“Novel BEM for Electromagnetics™.
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A Block Operators

A.1 Fredholm Equation
Let X, II be Hilbert spaces and X', IT' their duals. Consider the operators

A X = X, B:II - X',
C:X =1, D: 11— 1II.

All of them linear bounded operators. We study the system

A B
“ (1) (71)
C D) \p 0
Assumption A.1. The operator

A B , ,
T = X xII — X' x1I
C D

is injective. Moreover, A and D are coercive operators. B is a compact operator.

Proposition A.2. Under assumption A.1, there exists a unique solution (u*,p*) € X x II to the
system in (71). Moreover, the solution satisfies

[l + 1P ln < CllFllx -
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Proof. This is a consequence of A and D being coercive, B being compact and the Fredholm
Alternative. We know there exist compact operators

Ty:X = X', Tp:T—1IT,
such that A = Ay + T, D = Dy + Tp, with Ay and Dy elliptic operators. We can write (71) as

2 2)-0)
() i) ()

Then, A has a bounded inverse, K is a compact operator and T = A + K is injective. By the
Fredholm Alternative we know that

We denote

(A+K)u=f,

has a unique solution u* = (u*,p*) € X x II with

lullx + 1Pl < cllfllx -

A.2 Galerkin Discretization

Next, we consider the Galerkin discretization of (71). Choose finite dimensional subspaces X} C X
and II;, C II. We study the following variational problem: find (un, pn) € Xj x IIj, such that

<A’LLh, Uh)X + <Bph, Uh>X = <f, Uh>, for all Vp, € Xh,
(Cup, qn)u + (Dph, gn)u = 0, for all g, € Iy,

which can be rewritten as
t ((un, pn), (Vn, qn)) = (fron),  for all v, € Xy, g4 € 11, (72)

where
t ((un, pn), (Vn, qn)) = (Aup, v)x + (Bpn, vn) x + (Cun, qu)ir + (Dph, gn)1r- (73)

Proposition A.3 (inf-sup condition). The bilinear form ty : (X x IT) x (X x II) — C given by
to((U,p), (Uv Q)) = <A0u7 U)X + <Cu7 Q>H + <D0p7 q>H

satisfies the discrete inf-sup condition

< inf sup R{to((un, pn); (vn, qn)) }

< (74)
(un,pr) €EXnXn (v, 1) €X5, <10y, H (uh’ ph) HX><H H (Uha Qh) ”X><H
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Proof. For any arbitrary (up,pn) € Xp X I, we write

R {to((un, pn), (Vn, qn))} N Re{to((un, pn), (v3, q5;))}

sup 2
1075 @) | <

(Vh,qn) EXn <11y H(Uhagfl)”XxH

for some (v}, qt) € X, x II;,. We choose conveniently

vy ~[un +wp
T Pn
where wy, € X}, satisfies the variational problem:

(Agwy,, w)x = —(Cwy,pp)  for all wy, € X,

which is well-posed by the Lax-Milgram lemma:

c
c

lwnllx < =55 lpall
1

(75)

(77)

(78)

where c§ > 0 is the continuity constant of the operator C, and cfo is the ellipticity constant of Ajg.

Using (78) we also know that

C
C
I < (1+ 5 ) Iun )l
1

Now, we compute

to((un, pr), (V4 q4)) <A( ) (Uh;rhwh)>

= (Aoun, up, + wp) x + (Cup, pr)u + (Dopn, Pr)u

( )
= (Aoup, up) x + (Aoun, wp) x + (Cup, pr)u + (Dopn, Pr)u
= (Aoun, up)x — (Cup, pr)u + (Cup, pr)m + (Doph, Pr)m
( (

= (Aoup, up) x + (Dopn, Pr)m-

Therefore, by the ellipticity of Ayg and Dy we obtain

R{to((un, pn), (v5,q5))} > min(c’f‘o,cl ) || (wn, ph)HXXH

We conclude by combining (79) and (80) into (75) and taking the infimum over (up, py) € Xj xI1j.
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Proposition A.4 (Asymptotic quasi-optimality). Provided that Assumption A.1 holds, there is
ho > 0 and a constant cqo > 0 independent of h such that there exists a unique Galerkin solution
(un,pn) € Xp x I of (72) for all h < hy. The solution satisfies

— < inf — . 1
1u2) = ) < oo 0L () = () e 51

Proof. The result follows from Proposition A.3 and t = ty + tk, with tx being the bilinear form
associated to the compact operator K. O

B Neumann Trace of Volume Integral Operators
In this section we show how to compute the duality pairing
by (u, 1) = (OpdivNi (uVa),n), we H(Q),ne HA(T). (82)

This is important for the variational formulations presented in Problem 3.1 and Problem 3.2.
Let us denote w := Ny(uVa). This is a solution of

2
K1

—Aw — —w =uVa,
a1
which can be rewritten as )
curl’*w — Vdivw — ﬁw =uVa. (83)
a1
By using (83), we obtain
- 2
VdivN; (uVa) = curl>w — ﬁw —uVa.

ay

Therefore, we have the following expression for (82)

(n - {curlPw — Z—?@ —uVal|r,n)

(Yneurl’w, n) — %mw?, n —((n-Va)y u,mn) (84)
= (divp{wcurlw},n) — TH{vw,n) — ((n - Va)y u,n)

(ycurlw, Vrn) — Z%(%w, n —((n-Va)y~u,mn),

bN(“a 77) =

which contains only weakly singular kernels. Note that the last term in the right hand side of (84)
cancels with the operator Tt in (37).
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