Chapter 3 )
Direct Acoustic Obstacle Scattering e

This chapter is devoted to the solution of the direct obstacle scattering problem
for acoustic waves. As in [104], we choose the method of integral equations for
solving the boundary value problems. However, we decided to leave out some of the
details in the analysis. In particular, we assume that the reader is familiar with the
Riesz—Fredholm theory for operator equations of the second kind in dual systems
as described in [104, 268]. We also do not repeat the technical proofs for the jump
relations and regularity properties for single- and double-layer potentials. Leaving
aside these two restrictions, however, we will present a rather complete analysis of
the forward scattering problem. For the reader interested in a more comprehensive
treatment of the direct problem, we suggest consulting our previous book [104] on
this subject.

We begin by listing the jump and regularity properties of surface potentials in the
classical setting of continuous and Holder continuous functions and later present
their extensions to the case of Sobolev spaces. We then proceed to establish the
existence of the solution to the exterior Dirichlet problem via boundary integral
equations and also describe some results on the regularity of the solution. In
particular, we will establish the well-posedness of the Dirichlet-to-Neumann map in
the Holder and Sobolev space settings. We then proceed with a section on classical
and generalized impedance problems to provide some material to be used later on
in the book. Coming back to the far field pattern, we prove reciprocity relations that
will be of importance in the study of the inverse scattering problem. We then use
one of the reciprocity relations to derive some completeness results on the set of far
field patterns corresponding to the scattering of incident plane waves propagating
in different directions. For this we need to introduce and examine Herglotz wave
functions and the far field operator which will both be of central importance later on
for the inverse scattering problem.

Our presentation is in R3. For the sake of completeness, we include a section
where we list the necessary modifications for the two-dimensional theory. We
also add a section advertising a Nystrom method for the numerical solution of
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44 3 Direct Acoustic Obstacle Scattering

the boundary integral equations in two dimensions by a spectral method based
on approximations via trigonometric polynomials. Finally, we present the main
ideas of a spectral method based on approximations via spherical harmonics for
the numerical solution of the boundary integral equations in three dimensions that
was developed and investigated by Wienert [427] and by Ganesh, Graham, and
Sloan [143, 153].

3.1 Single- and Double-Layer Potentials

In this chapter, if not stated otherwise, we always will assume that the bounded
set D is the open complement of an unbounded domain of class C 2 that is, we
include scattering from more than one obstacle in our analysis noting that the C?
smoothness implies that D has only a finite number of components.

We first briefly review the basic jump relations and regularity properties of
acoustic single- and double-layer potentials. Given an integrable function ¢, the
integrals

u(x) = /aD 0B (x, ) ds(y), x e R\ D,
and

v(x) :=/ o) 22X 4, x e R\ 9D,
aD av(y)

are called, respectively, acoustic single-layer and acoustic double-layer potentials
with density ¢. They are solutions to the Helmholtz equation in D and in R\ D and
satisfy the Sommerfeld radiation condition. Green’s formulas (2.5) and (2.9) show
that any solution to the Helmholtz equation can be represented as a combination
of single- and double-layer potentials. For continuous densities, the behavior of the
surface potentials at the boundary is described by the following jump relations. By
I - lloc = Il - lloo,G We denote the usual supremum norm of real or complex valued
functions defined on a set G C IR3.

Theorem 3.1 Let 3D be of class C? and let ¢ be continuous. Then the single-layer
potential u with density ¢ is continuous throughout R> and

lullog g3 < Cll@lloc,ap

for some constant C depending on d D. On the boundary we have

u(x) = /au ()P (x,y)ds(y), xe€dD, (3.1)
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ou+

2 (x, y)
S = / o(y) 2200 4 (y)zp o(x), x€aD, (32)
07 T

where

Bu_i (x) := lin;0 v(x) - gradu(x = hv(x))

is to be understood in the sense of uniform convergence on dD and where the
integrals exist as improper integrals. The double-layer potential v with density ¢
can be continuously extended from D to D and from R\ D to R3\ D with limiting
values

e
v (x) =/ o(y) o, )d (v ):|: fP(x) x €adD, (3.3)
aD av(y)

where

v (x) ;= lim v(x & hv(x))
h—+0
and where the integral exists as an improper integral. Furthermore,

[Vloo = Cli¢lloc.ans  IIVllog r3\p < Cli@lloo,ap

for some constant C depending on 0D and

. av v
hl—lﬂo{&_v (x +hv(x)) — 3 (x — hv(x))} =0, xedD, (3.4)

uniformly on dD.

Proof For a proof, we refer to Theorems 2.12, 2.13, 2.19, and 2.21 in [104]. Note
that the estimates on the double-layer potential follow from Theorem 2.13 in [104]
by using the maximum-minimum principle for harmonic functions in the limiting
case k = 0 and Theorems 2.7 and 2.15 in [104]. O

An appropriate framework for formulating additional regularity properties of
these surface potentials is provided by the concept of Holder spaces. A real or
complex valued function ¢ defined on a set G C R3 is called uniformly Holder
continuous with Holder exponent O < a < 1 if there is a constant C such that

lp(x) — (| < Clx —y|* (3.5)

for all x, y € G. We define the Holder space C%%(G) to be the linear space of all
functions defined on G which are bounded and uniformly Holder continuous with
exponent «. It is a Banach space with the norm
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o) — 9
lolla = l@llaG = sup lp()| + sup -t P20 (3.6)
xeG x,y€G |X - y|

x#y

Clearly, for ¢ < B each function ¢ € C%A(G) is also contained in C%%(G).
For this imbedding, from the Arzela—Ascoli theorem, we have the following
compactness property (for a proof we refer to [104, p. 38] or [268, p. 105]).

Theorem 3.2 Let 0 < a < B < 1 and let G be compact. Then the imbedding
operators

15:Cc%(G) - cG), 1*F:C%(G)— ™ (G)

are compact.

For a vector field, Holder continuity and the Holder norm are defined analogously
by replacing absolute values in (3.5) and (3.6) by Euclidean norms. We can then
introduce the Holder space C'%(G) of uniformly Holder continuously differen-
tiable functions as the space of differentiable functions ¢ for which grad ¢ (or the
surface gradient Grad ¢ in the case G = 9 D) belongs to C 0.2(G). With the norm

lolle == l@llec = ¢l + Il grad ¢llo,«

the Holder space C!%(G) is again a Banach space and we also have an imbedding
theorem corresponding to Theorem 3.2.

Extending Theorem 3.1, we can now formulate the following regularity proper-
ties of single- and double-layer potentials in terms of Holder continuity.

Theorem 3.3 Let 3D be of class C* and let 0 < o < 1. Then the single-layer
potential u with density ¢ € C(dD) is uniformly Holder continuous throughout R3
and

lully g3 < Ca ll@lloc,ap-
The first derivatives of the single-layer potential u with density ¢ € C%%(d D) can

be uniformly Holder continuously extended from D to D and from R3\ D to R\ D
with boundary values

1
gradu+(x) = /anﬂ(y) grad, @(x, y)ds(y) F 5 ¢()v(x), x€dD, (3.7

where

gradu4 (x) := hlimo grad u(x £ hv(x))
-+

and we have



3.1 Single- and Double-Layer Potentials 47

I gradull, 5 < Ca ll@lle.op, Nl gradull, g3\ p = Co @lla0D-
. R\

The double-layer potential v with density ¢ € C O, (3D) can be uniformly Holder
continuously extended from D to D and from R\ D to R> \ D such that

Ivlly 5 < Ca ll@llaon,  lvllyr3\p = Ca ll@lla.oD-
. R\

The first derivatives of the double-layer potential v with density ¢ € C 1’_"‘ (@D) can
be uniformly Holder continuously extended from D to D and from R3\ D to R\ D
such that

lgradvll, 5 < Co ll@llteap, Ilgradvll, g3\ p = Co l@ll1,0,0D-

In all inequalities, Cy, denotes some constant depending on 0D and «.
Proof For a proof, we refer to the Theorems 2.12, 2.16, 2.17, and 2.23 in [104]. O

For the direct values of the single- and double-layer potentials on the boundary
dD, we have more regularity. This can be conveniently expressed in terms of the
mapping properties of the single- and double-layer operators S and K, given by

(S9)(x) =2 /3 0 p)ds(y), x €D, (3.8)
0P (x,

(Ko)(x) =2 / 9P vy ds(y), x e oD, (3.9)
ap  v(y)

and the normal derivative operators K’ and T, given by

/ 0P (x,y)
(K'p)(x) = 2/ — () ds(y), xe€dD, (3.10)
ap 0v(x)
To)a) =2 — / 0PCY) Lyyds(y). xedD 3.11)
PRZ 200 Jap vy PN ' '

Theorem 3.4 Let 3D be of class C2. Then the operators S, K and K’ are bounded
operators from C(3dD) into CY2(3D), the operators S and K are also bounded
from C%%(d D) into C*(3D), and the operator T is bounded from C'*(3 D) into
Cc%* (D).

Proof The statements on S and T are contained in the preceding theorem and proofs
for the operators K and K’ can be found in Theorems 2.15, 2.22, and 2.30 of [104].
O

We wish to point out that all these jump and regularity properties essentially
are deduced from the corresponding results for the classical single- and double-
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layer potentials for the Laplace equation by smoothness arguments on the difference
between the fundamental solutions for the Helmholtz and the Laplace equation.

Clearly, by interchanging the order of integration, we see that S is self-adjoint
and K and K’ are adjoint with respect to the bilinear form

(o, ¥) :=/ oy ds,
aD
that is,

(Sp.¥) = (p.SY¥) and (K¢, ¥)= (¢, K'Y)

for all ¢, € C(AD). To derive further properties of the boundary integral
operators, let u and v denote the double-layer potentials with densities ¢ and ¥
in C1¥(dD), respectively. Then by the jump relations of Theorem 3.1, Green’s
theorem (2.3) and the radiation condition we find that

d d
/ T(pwds=2/ —u(v+—v_)ds=2/ (u+—u_)—vds=/ Ty ds,
9D ap OV aD v aD

that is, T also is self-adjoint. Now, in addition, let w denote the single-layer potential
with density ¢ € C(dD). Then

av ow_ ,
SpTyds =4 w—ds=4] v_ ds=| (K-=Dy(K'+1)eds,
aD aD aD

ap OV av

whence
/ <pSdes=/ o(K* = Dy ds
aD aD

follows for all ¢ € C(dD) and ¢ € C1%(3 D). Thus, we have proven the relation
ST = K>~ 1 (3.12)
and similarly it can be shown that the adjoint relation
TS = K? -1 (3.13)

is also valid. Throughout the book / stands for the identity operator.

Looking at the regularity and mapping properties of surface potentials, we think
it is natural to start with the classical Holder space case. As worked out in detail by
Kirsch [234], the corresponding results in the Sobolev space setting can be deduced
from these classical results through the use of a functional analytic tool provided by
Lax [290], that is, the classical results are stronger. Since we shall be referring to
Lax’s theorem several times in the sequel, we prove it here.
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Theorem 3.5 Let X and Y be normed spaces both of which are equipped with a
scalar product (-, -) and assume that there exists a positive constant ¢ such that

(@, Yl = cliell vl (3.14)

forall o,y € X. Let U C X be a subspace andlet A:U — Y and B :Y — X be
bounded linear operators satisfying

(Ap, ¥) = (¢, BY) (3.15)

forallp € Uand vy € Y. Then A : U — Y is bounded with respect to the norms
induced by the scalar products.

Proof We denote the norms induced by the scalar products by || - [|s. Consider the
bounded operator M : U — X given by M := BA with |M| < ||B]|| ||All. Then,
as a consequence of (3.15), M is self-adjoint, that is, (Mg, ¥) = (¢, M) for all
@, ¥ € U. Therefore, using the Cauchy—Schwarz inequality, we obtain

IM"@|? = (M"p, M"p) = (9, M™¢) < [IM*"¢||,
for all ¢ € U with ||¢||s < 1 and all n € IN. From this, by induction, it follows that
IMolls < IM* |2

By (3.14) we have |l¢|ls < +/c|l¢] for all p € X. Hence,

gl < Ve o)’ < [Veranimi® | = (Ve el imi.

Passing to the limit #» — oo now yields

Molls < IM]l
for all ¢ € U with ||¢||y < 1. Finally, for all ¢ € U with ||¢||; < 1, we again have
from the Cauchy—Schwarz inequality that

1A@I? = (Ag, Ap) = (9, Mg) < [Mg|s < [M].

From this the statement follows. m]

We now use Lax’s Theorem 3.5 to prove the mapping properties of surface
potentials in Sobolev spaces. For an introduction into the classical Sobolev spaces
H'(D) and H! (R®\ D) for domains and the Sobolev spaces H”(dD), p € R,
on the boundary 0D we refer to Adams [2], Kirsch and Hettlich [244], and
McLean [315]. We note that H,} (]R3 \ D) is the space of all functions u : R3 \ D —

loc

C such that u € H'((R3 \ D) N B) for all open balls B containing D. For
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an introduction of the spaces H”(dD) in two dimensions using a Fourier series
approach we also refer to [268].

Theorem 3.6 Let 9D be of class C* and let H' (D) denote the usual Sobolev
space. Then the operator S is bounded from L*(d D) into H' (3 D). Assume further
that 3D belongs to C**. Then the operators K and K’ are bounded from L*(d D)
into H (3 D) and the operator T is bounded from H' (3 D) into L*(3 D).

Proof We prove the boundedness of S : L2(D) - H'(3D).Let X = C%*(3D)
and Y = C1%(dD) be equipped with the usual Hlder norms and introduce scalar
products on X by the L? scalar product and on Y by the H'! scalar product

(U, V) g1ap) = / {@¥ + Grad ¢ - Grad ¥/ } ds.
oD

By interchanging the order of integration, we have

/ S(pl/de:/ @ SV ds (3.16)
oD oD

for all ¢, € C(dD). For ¢ € C%2(3D) and v e C2(D), by Gauss’ surface
divergence theorem and (3.16) we have

/ Grad Sp - Grad ¢ ds = —/ ¢ S(Div Grad ¢) ds. (3.17)
aD aD

(For the reader who is not familiar with vector analysis on surfaces, we refer
to Sect.6.3.) Using again Gauss’ surface divergence theorem and the relation
grad, @ (x, y) = — grad, ®(x, y), we find that

f @ (x,y)DivGrad ¥ (y)ds(y) = div/ D(x,y)Grady(y)ds(y), x &aD.
oD oD

Hence, with the aid of the jump relations of Theorem 3.1 and 3.3 (see also
Theorem 6.13), for ¢ € C2(3 D) we obtain

S(DivGrad ¢) = S(Grad )

where the bounded operator S:Co@D) — %O D) is given by
(S’a)(x) = ZdiV/ D(x,y)a(y)ds(y), xeadD,
oD

for Holder continuous tangential fields a on d D. Therefore, from (3.17) we have

/ Grad Sp - Grad ¥ ds = —/ @ S(Grad ¥) ds (3.18)
aD aD
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for all p € CO*(3D) and ¥ € C%(3D). Since, for fixed ¢, both sides of (3.18)
represent bounded linear functionals on C1%(d D), (3.18) is also true for all ¢ €
C%@D) and ¥ € C1¥(3D). Hence, from (3.16) and (3.18) we have that the
operators S : CO%(dD) — C*(9D) and §* : C"*(3D) — C%¥(dD) given by

S*y = Sy — S Grad ¥
are adjoint, i.e.,
Se, V) mopy = (@ S Y 120p)

for all ¢ € C®%(D) and ¥ € C“*(3D). By Theorem 3.3, both S and S* are
bounded with respect to the Holder norms. Hence, from Lax’s Theorem 3.5 we see
that there exists a positive constant C such that

IS¢l oy = Cllell2p)

for all ¢ € C%*(3D). The proof of the boundedness of S : L2(dD) — H'(dD) is
now finished by observing that C%%(d D) is dense in L*(3 D).

The proofs of the assertions on K, K’, and T are similar in structure and for
details we refer the reader to [234]. O

Corollary 3.7 If 9D is of class C? then the operator S is bounded from
H=Y23D) into H2(3D). Assume further that 0D belongs to C2%9. Then the
operators K and K’ are bounded from H~Y2(3 D) into HY*(d D) and the operator
T is bounded from H'/>(d D) into H~'/?(3 D).

Proof We prove the statement on S. The L? adjoint S* of S has kernel 2& (x, y)
and therefore also is bounded from L2(3D) into H1 (D). By duality, this implies
that S is bounded from H~1(3D) into L*(3D). Now the boundedness of S :
H~'2(3D) — H'/?(3D) follows by the interpolation property of the Sobolev
spaces H 1/2(5 D) (see Theorem 8.13 in [268]). The proofs of the assertions on K,
K’, and T are analogous. |

In view of the compactness of the imbedding operators 179 from H? (0 D) into
H41(dD) for p > ¢, from Corollary 3.7 we observe that the operators S, K, and K’
are compact from H~!/2(3 D) into H~'/?(3 D) and from H'/?(3 D) into H'/2(3 D).
For the following corollary we make use of the frace theorem which states that the
restriction of a function u € C2(D) N C(D) to its boundary values u|yp can be
uniquely extended via a bounded linear operator o : H!(D) — H'/>(3 D) known
as trace operator, i.e.,

loull girzepy = Clullgip (3.19)
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for all u € H'(D) and some positive constant C and ou = ulyp (see [315]). In the
following corollary we say that a linear operator mapping H~'/2(3 D) or H'/?(9 D)
into thc (IR?\ D) is bounded if it is a bounded operator into H'! ((R3\ D) N B) for
all open balls B containing D.

Corollary 3.8 Let 3D be of class C**. The single-layer potential defines bounded
linear operators from H=Y2 D) into HY (D) and into HIE)C(IR3 \ D). The double-
layer potential defines bounded linear operators from H'/2(dD) into H (D) and
into H! _(R®\ D).

Proof Let u be the single-layer potential with density ¢ € C%%(3D). Then, by
Green’s theorem and the jump relations of Theorem 3.3, we have

1 I
/{|gradu|2—k2|u|2}dx=/ ﬁ—ds=—/ Sg (¢ + K'g) ds.
D ap OV 4 Jop

Therefore, by the preceding Corollary 3.7, we can estimate

1
I gradullgo )~k Null g2 ) < IO 20y l0+K @l 1200y <1 191511295

for some positive constant c¢i. In terms of the volume potential operator V as
introduced in Theorem 8.2, interchanging orders of integration we have

(u, M)LZ(D) = ((0, W)LZ(BD)

and estimating with the aid of the trace theorem and the mapping property of
Theorem 8.2 for the volume potential operator V yields

iz(D) = C||§0||H—1/2(aD)||W||H1(D) < alellg-12@p)lullL2py

flucl]
for some positive constant c;. Now the statement on the single-layer potential for
the interior domain D follows by combining the last two inequalities and using
the denseness of C%%(3D) in H~1/2(d D). The proof carries over to the exterior
domain IR? \ D by considering the product yu for some smooth cut-off function x
with compact support.
The case of the double-layer potential v with density ¢ is treated analogously
through using

1
/{lgradv|2—k2|v|2}dx:—/ To(Kp —¢@)ds,
D 4 Jop

which follows from Green’s theorem and the jump relations, and
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0 _
(v, U)LZ(D) = (QD, 3_ |4 v)
v
L2(3D)

which is obtained by interchanging orders of integration. O

In addition to the boundary trace operator for H! solutions to the Helmholtz
equation as described by (3.19) we also need to clarify the meaning of the normal
derivative in this case. For this we define Hi(D) = {u e HY(D): Au € LZ(D)}
with norm

2 2 2
”u”Hi(D) = ”u”Hl(D) + ||Au||L2(D)
where Au must be interpreted as a distributional derivative. For u € C 2(D) and

w € H'(D), by Green’s integral theorem we have

0
/ w —uds:/(wAu—i—gradw-gradu)dx.
op OV D

In view of this, for u € C2(D) we define the normal derivative trace tu by the
duality pairing

(tu, @) g-112py. ' 2(3D) = / (wAu + grad w - grad u) dx (3.20)
D

where w € Hl(D) and ¢ € HI/Z(BD) are such that w = ¢ on dD in the sense
of the trace operator in (3.19). Clearly, the right-hand side of (3.20) has the same
value for all w € H'(D) with boundary trace w = ¢ on 3 D. The well-posedness of
the weak Dirichlet problem for harmonic functions (see [199, 268]) implies that for
w € H' (D) with Aw = 0in D and w = ¢ on 9D we have that

lwll g1 (py = cllellgirzepy

with some positive constant ¢ independent of ¢. Consequently
|(tu, ©) =120y 1120y | < Cllull gt (py Il 12 () (3.21)

for all ¢ € H'/2(3 D) and some positive constant C. Thus for each u € C2(D) by
(3.20) we have defined a bounded linear functional tu on H'/%(d D) with

ltullg-1209p)y < C||M||HA(D),

ie, v : C3(D) — H~'2(3D) is a bounded linear operator with respect to
-1 H (D) By denseness we can extend t as a bounded linear operator 7 : Hi(D) —

H~Y2(3D) and can understand tu as normal derivative d,u for u € Hi(D). The
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operator T is known as normal derivative trace operator. Note that solutions to the
Helmbholtz equation in D clearly belong to HA(D). From the definition (3.20) it is
obvious that Green’s integral theorem remains valid for functions u € Hi (D) and
w € H'(D). These ideas carry over to the exterior domain IR? \ D by considering
products y u for some smooth cut-off function y with compact support.

Finally we note that the above analysis by denseness arguments also implies
that the jump relations for the boundary trace and the normal derivative trace of
the single- and double-layer potential remain valid in the Sobolev space setting.
For a different approach to proving Theorem 3.6 and its two corollaries we refer to
McLean [315] and to Nédélec [337].

The jump relations of Theorem 3.1 can also be extended through the use of Lax’s
theorem from the case of continuous densities to L? densities. This was done by
Kersten [231]. In the L? setting, the jump relations (3.1)—(3.4) have to be replaced by

lim 2u(x £ hv(x)) — (S(p)(x)|2ds(x) =0, (3.22)
h—+0 Jop
. du , 2
lim 2 —(xxhv(x)) — (K'@)(x) £ex)| ds(x) =0 (3.23)
h—+0 Jop av

for the single-layer potential u with density ¢ € L>(3 D) and

lim Ru(x £hv(x)) — (K@)(x) F (p(x)|2ds(x) =0, (3.24)
h—+0 Jap

2

lim / ‘8_1) (x 4+ hv(x)) — 8_v (x —hv(x))| ds(x) =0 (3.25)
aD av av

h—+0

for the double-layer potential v with density ¢ € L*(dD). Using Lax’s theorem,
Hahner [171] has also established that

1 2
gradu(- £ hv) — / grad, @(-, y)p(y)ds(y) £ 3 (pv' ds=0
aD
(3.26)
for single-layer potentials u with L?(dD) density ¢, extending the jump
relation (3.7).

lim
h—+0 Jop

3.2 Scattering from a Sound-Soft Obstacle

The scattering of time-harmonic acoustic waves by sound-soft obstacles leads to the
following problem.
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Direct Acoustic Obstacle Scattering Problem Given an entire solution u' to the
Helmholtz equation representing an incident field, find a solution

u=u +u’

to the Helmholtz equation in R3 \ D such that the scattered field u* satisfies the
Sommerfeld radiation condition and the total field u satisfies the boundary condition

u=0 ondD.

Clearly, after renaming the unknown functions, this direct scattering problem is
a special case of the following Dirichlet problem.

Exterior Dirichlet Problem Given a continuous function f on 9D, find a radiat-
ing solution u € C*(R>\ D) N C(R3\ D) to the Helmholtz equation

Au+ku=0 in]R3\D,
which satisfies the boundary condition
u=yf onaD.

We briefly sketch uniqueness, existence, and well-posedness for this boundary
value problem.

Theorem 3.9 The exterior Dirichlet problem has at most one solution.

Proof We have to show that solutions to the homogeneous boundary value problem
u = 0 on d D vanish identically. If # had a normal derivative in the sense of uniform
convergence, we could immediately apply Theorem 2.13 to obtain u = 0 in R\ D.
However, in our formulation of the exterior Dirichlet problem we require u only
to be continuous up to the boundary which is the natural assumption for posing the
Dirichlet boundary condition. There are two possibilities to overcome this difficulty:
either we can use the fact that the solution to the Dirichlet problem belongs to
Ch(R?\ D) provided the given boundary data is in C%(d D) (cf. [104] or [303]),
or we can justify the application of Green’s theorem by a more direct argument using
convergence theorems for Lebesgue integration. Despite the fact that later we will
also need the result on the smoothness of solutions to the exterior Dirichlet problem
up to the boundary, we briefly sketch a variant of the second alternative based on an
approximation idea due to Heinz (see [148] and also [419] and [225, p. 144]). It is
more satisfactory since it does not rely on techniques used in the existence results.
Thus, we state and prove the following lemma which then justifies the application
of Theorem 2.13. Note that this uniqueness result for the Dirichlet problem requires
no regularity assumptions on the boundary 9 D. O
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Lemma 3.10 Let u € C%(R3 \ D)N C(R? \ D) be a solution to the Helmholtz
equation in R3 \ D which satisfies the homogeneous boundary condition u = 0 on
dD. Define Dp := {y € R? \D : |yl < R}and Sg := {y € R3 : |y| = R} for
sufficiently large R. Then gradu € L*(Dg) and

.
/ | erad u|? dx —k2/ lu|2dx =f u 22 ds. (3.27)
Dpr Dpg SR v

Proof We first assume that u is real valued. We choose an odd function ¥ € C'(R)
such that () = 0for0 <t < 1,y (t) =t fort > 2 and ¥'(¢) > 0 for all 7, and
set u, := Y (nu)/n. We then have uniform convergence ||u — u,||cc — 0, n — 00.
Since u = 0 on the boundary d D, the functions u,, vanish in a neighborhood of 9 D
and we can apply Green’s theorem (2.2) to obtain

0
f gradu,, - gradu dx = k2/ upu dx +/ Uy et ds.
D Dr sg o Ov

It can be easily seen that
0 < gradu, (x) - grad u(x) = ¥'(nu(x)) | grad u(x)|> — | gradu(x)|*>, n — oo,

for all x not contained in {x € Dg : u(x) = 0, gradu(x) # 0}. Since as a
consequence of the implicit function theorem the latter set has Lebesgue measure
zero, Fatou’s lemma tells us that gradu € L*(Dg).

Now assume u = v + i w with real functions v and w. Then, since v and w also
satisfy the assumptions of our lemma, we have grad v, gradw € L?(Dg). From

gradv, +i gradw, = ¥/ (nv) gradv +i ¥'(nw) gradw
we can estimate
[(grad v, +i gradwy,) - gradit| < 2[|¥ || oo {Igradvl2 + |gradw|2}.

Hence, by the Lebesgue dominated convergence theorem, we can pass to the limit
n — oo in Green’s theorem

9
{(gradv, +i gradwy,) - gradu + (v, + iw,)Au}dx = (v, +1 wy) e ds
Dg Sk v

to obtain (3.27). O

The existence of a solution to the exterior Dirichlet problem can be based on
boundary integral equations. In the so-called layer approach, we seek the solution
in the form of acoustic surface potentials. Here, we choose an approach in the form
of a combined acoustic double- and single-layer potential
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ulx) = / {M —in®(x, y)} o) ds(y), x¢€ R3 \ dD, (3.28)
ap L ov(y)

with a density ¢ € C(dD) and a real coupling parameter n # 0. Then from the
jump relations of Theorem 3.1 we see that the potential u given by (3.28) in R3\ D
solves the exterior Dirichlet problem provided the density is a solution of the integral
equation

o+ Ko —inSep =2f. (3.29)

Combining Theorems 3.2 and 3.4, the operators S, K : C(dD) — C(dD) are seen
to be compact. Therefore, the existence of a solution to (3.29) can be established
by the Riesz—Fredholm theory for equations of the second kind with a compact
operator.

Let ¢ be a continuous solution to the homogeneous form of (3.29). Then the
potential u given by (3.28) satisfies the homogeneous boundary condition u = 0
on 8 D whence by the uniqueness for the exterior Dirichlet problem u = 0in R\ D
follows. The jump relations (3.1)—(3.4) now yield

du_
—u_=g, _5‘—v=in¢ on 3D. (3.30)

Hence, using Green’s theorem (2.2), we obtain

u_
in/ |<p|2ds:/ ﬁ_LdSZ/ {|gradu|2—k2|u|2}dx. (3.31)
aD aD v D

Taking the imaginary part of the last equation shows that ¢ = 0. Thus, we
have established uniqueness for the integral equation (3.29), i.e., injectivity of the
operator [+ K —inS : C(dD) — C(3d D). Therefore, by the Riesz—Fredholm theory,
I + K —inS is bijective and the inverse (I + K —inS)~! : C(dD) — C(dD) is
bounded. Hence, the inhomogeneous equation (3.29) possesses a solution and this
solution depends continuously on f in the maximum norm. From the representation
(3.28) of the solution as a combined double- and single-layer potential, with the
aid of the regularity estimates in Theorem 3.1, the continuous dependence of the
density ¢ on the boundary data f shows that the exterior Dirichlet problem is well-
posed, i.e., small deviations in f in the maximum norm ensure small deviations in
u in the maximum norm on R? \ D and small deviations of all its derivatives in the
maximum norm on closed subsets of R? \ D. We summarize these results in the
following theorem.

Theorem 3.11 The exterior Dirichlet problem has a unique solution and the
solution depends continuously on the boundary data with respect to uniform
convergence of the solution on R3 \ D and all its derivatives on closed subsets
of R*\ D.
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Note that for n = 0 the integral equation (3.29) becomes nonunique if k
is a so-called irregular wave number or internal resonance, i.e., if there exist
nontrivial solutions u to the Helmholtz equation in the interior domain D satisfying
homogeneous Neumann boundary conditions du/dv = 0 on dD. The approach
(3.28) was introduced independently by Brakhage and Werner [44], Leis [296],
and Panich [346] in order to remedy this nonuniqueness deficiency of the classical
double-layer approach due to Vekua [414] and Weyl [426]. For an investigation
on the proper choice of the coupling parameter n with respect to the condition of
the integral equation (3.29), we refer to Kress [259] and Chandler-Wilde, Graham,
Langdon, and Lindner [77].

In the literature, a variety of other devices has been designed for overcoming
the nonuniqueness difficulties of the double-layer integral equation. The combined
single- and double-layer approach seems to be the most attractive method from
a theoretical point of view since its analysis is straightforward as well as from
a numerical point of view since it never fails and can be implemented without
additional computational cost as compared with the double-layer approach.

In order to be able to use Green’s representation formula for the solution of the
exterior Dirichlet problem, we need its normal derivative. However, assuming the
given boundary values to be merely continuous means that in general the normal
derivative will not exist. Hence, we need to impose some additional smoothness
condition on the boundary data.

From Theorems 3.2 and 3.4 we also have compactness of the operators S, K :
clt* D) — C'*(3D). Hence, by the Riesz—Fredholm theory, the injective
operator I + K — inS : cl* D)y - clv@GD) again has a bounded inverse
I+ K —inS)~': ct*@D) — C"%(3D). Therefore, given a right-hand side
£ in C1¥ (3 D), the solution ¢ of the integral equation (3.29) belongs to cl*(D)
and depends continuously on f in the || - || norm. Using the regularity results of
Theorem 3.3 for the derivatives of single- and double-layer potentials, from (3.28)
we now find that u belongs to C1*(IR* \ D) and depends continuously on f.
In particular, the normal derivative du/dv of the solution u exists and belongs to
CcO%@D)if f € C*(3D) and is given by

ou

—
ov !

where

A:=(nl —inK' +T)I+K —insS)~': c*®D) - c** D)

is bounded. The operator A transfers the boundary values, i.e., the Dirichlet data,
into the normal derivative, i.e., the Neumann data, and therefore it is called the
Dirichlet-to-Neumann map.

For the sake of completeness, we wish to show that A is bijective and has a
bounded inverse. This is equivalent to showing that
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inl —inK' +T : C"*©@D) - %% (D)

is bijective and has a bounded inverse. Since 7T is not compact, the Riesz—Fredholm
theory cannot be employed in a straightforward manner. In order to regularize the
operator, we first examine the exterior Neumann problem.

Exterior Neumann Problem Given a continuous function g on 9D, find a radiat-
ing solution u € C*(R>\ D) N C(R®\ D) to the Helmholtz equation

Au+ku=0 inR>\D
which satisfies the boundary condition

ou
— =g ondD
av

in the sense of uniform convergence on 9 D.

The exterior Neumann problem describes acoustic scattering from sound-hard
obstacles. Uniqueness for the Neumann problem follows from Theorem 2.13. To
prove existence we again use a combined single- and double-layer approach. We
overcome the problem that the normal derivative of the double-layer potential
in general does not exist if the density is merely continuous by incorporating a
smoothing operator, that is, we seek the solution in the form

(%wwﬁw@» x e R*\ D,

(3.32)
with continuous density ¢ and a real coupling parameter n # 0. By So we denote the
single-layer operator (3.8) in the potential theoretic limit case k = 0. Note that by
Theorem 3.4 the density Sggo of the double-layer potential belongs to C'**(d D). The
idea of using a smoothing operator as in (3.32) was first suggested by Panich [346].
From Theorem 3.1 we see that (3.32) solves the exterior Neumann problem provided
the density is a solution of the integral equation

. 0D (x,y)
u(x)=/ {¢(x,y)s0(y)+ln —
9D v (y)

¢ — K'g—inTS}p = —2g. (3.33)

By Theorems 3.2 and 3.4 both K’ + inTSg : C(0D) — C(dD) and K’ +
inTSg : CO%(HD) — C%*(3D) are compact. Hence, the Riesz—Fredholm theory
is available in both spaces.

Let ¢ be a continuous solution to the homogeneous form of (3.33). Then the
potential u given by (3.32) satisfies the homogeneous Neumann boundary condition
du4/dv = 0 on d D whence by the uniqueness for the exterior Neumann problem
u = 0in R?\ D follows. The jump relations (3.1)~(3.4) now yield

u_
—u_ = inStp. _au_v ——¢ ondD (3.34)
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and, by interchanging the order of integration and using Green’s integral theorem as
above in the proof for the Dirichlet problem, we obtain

du_
in/ 1Sop|2ds =in/ wS%@ds:/ ﬁ_Lds=/ [|gradu|2—k2|u|2}dx
aD aD ap OV D

whence Spp = 0 on 9D follows. The single-layer potential w with density ¢ and
wave number k = 0 is continuous throughout R?, harmonic in D and in R?\ D and
vanishes on 9D and at infinity. Therefore, by the maximum-minimum principle
for harmonic functions, we have w = 0 in R? and the jump relation (3.2) yields
@ = 0. Thus, we have established injectivity of the operator I — K’ — inTSé and,
by the Riesz—Fredholm theory, (I — K’ — inTSg)_1 exists and is bounded in both
C(3D) and C%¥(3 D). From this we conclude the existence of the solution to the
Neumann problem for continuous boundary data g and the continuous dependence
of the solution on the boundary data.

Theorem 3.12 The exterior Neumann problem has a unique solution and the
solution depends continuously on the boundary data with respect to uniform
convergence of the solution on R®> \ D and all its derivatives on closed subsets
of R*\ D.

In the case when g € C 0.«(3D), the solution @ to the integral equation (3.33)
belongs to C%*(3D) and depends continuously on g in the norm of C%%(dD).
Using the regularity results of Theorem 3.3 for the single- and double-layer
potentials, from (3.32) we now find that u belongs to C1*(IR? \ D). In particular,
the boundary values u on d D are given by

u = Bg,
where
B=(inS; +inkKS;+ S)(K' —I+inTSH~": c**@D) — Cc"*@D)

is bounded. Clearly, the operator 8 is the inverse of ‘A. Thus, we can summarize our
regularity analysis as follows.

Theorem 3.13 The Dirichlet-to-Neumann map A which transfers the boundary
values of a radiating solution to the Helmholtz equation into its normal derivative is
a bijective bounded operator from C Lo gDy onto €% (3 D) with bounded inverse.
The solution to the exterior Dirichlet problem belongs to C“*(R® \ D) if the
boundary values are in C'%(d D) and the mapping of the boundary data into the
solution is continuous from C1%(d D) into C'-* (R3 \ D).

Instead of looking for classical solutions in the spaces of continuous or Holder
continuous functions one can also pose and solve the boundary value problems for
the Helmholtz equation in a weak formulation for the boundary condition either
in an L? sense or in a Sobolev space setting. This then leads to existence results
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under weaker regularity assumptions on the given boundary data and to continuous
dependence in different norms. The latter, in particular, can be useful in the error
analysis for approximate solution methods.

In the Sobolev space setting, the solution to the exterior Dirichlet problem is
required to belong to the energy space HILC (R3\ D) and the boundary condition
u=f on 3D for a given f € H'/?(dD) has to be understood in the sense of
the trace operator. This simplifies the uniqueness issue since the identity (3.27) is
obvious for functions in Hltc (R3 \ D). The existence analysis via the combined
double- and single-layer potential (3.28) with a density ¢ € H'/2(3D) and the
integral equation (3.29) can be carried over in a straightforward manner. For
the exterior Neumann problem the boundary condition du/dv = g on 9D for
g € H™'2(3D) has to be understood in the sense of the normal derivative trace
operator. Again the existence analysis via the combined single- and double-layer
potential (3.32) with a density ¢ € H~'/2(3D) and the integral equation (3.33)
carries over. Corollary 3.7 implies well-posedness in the sense that the mapping
from the boundary values f € H 1723 D) onto the solution u € HILC(]R3 \ D)
is continuous. Further, we note that analogous to Theorem 3.13 the Dirichlet-to-
Neumann map A is a bijective bounded operator from H'/2(3 D) onto H~'/2(3 D)
with a bounded inverse.

Boundary integral equations for obstacle scattering problems can also be
obtained from Green’s representation theorem. The basis of this so-called direct
method can be formulated by the following theorem which follows immediately
from Theorem 2.5 and the jump relations of Theorem 3.1.

Theorem 3.14 Leru € C2(R?\ D) N CY*(R3 \ D) be a radiating solution to the
Helmholtz equation. Then the boundary values and the normal derivative satisfy

u K -§ u
— , (3.35)
ou/ov T —K’ du/dv

i.e., the operator in (3.35) is a projection operator in the product space of the
boundary values and the normal derivatives of radiating solutions to the Helmholtz
equation. This projection operator is known as the Calderén projection.

Obviously, given the Dirichlet data f, any linear combination of the two
equations in (3.35) will lead to an integral equation for the unknown Neumann data
g such as for example

g+K'g—inSg=Tf +in(f — Kf) (3.36)

as an integral equation of the second kind for the unknown g. The operator in
(3.36) is the adjoint of the operator in the equation (3.29). Therefore, by the Riesz—
Fredholm theory (3.36) is uniquely solvable. We refrain from writing down further
examples. However we note that (3.36), in principle, as consequence of Green’s
representation theorem provides only a necessary condition for the unknown
Neumann data. Therefore, for a complete existence analysis based only on (3.36)
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one still has to show that solutions of (3.36) indeed lead to solutions of the exterior
Dirichlet problem.

We note that Theorem 3.14 remains valid for H' solutions to the Helmholtz
equation since Green’s integral theorem and consequently also Green’s representa-
tion formula remain valid for H' solutions.

A major drawback of the integral equation approach to constructively proving
existence of solutions for scattering problems is the relatively strong regularity
assumption on the boundary to be of class C?. It is possible to slightly weaken the
regularity and allow Lyapunov boundaries instead of C? boundaries and still remain
within the framework of compact operators in the spaces of Holder continuous
functions. The boundary is said to satisfy a Lyapunov condition if at each point
x € dD the normal vector v to the surface exists and if there are positive constants
L and « such that for the angle 6(x, y) between the normal vectors at x and y there
holds 6(x,y) < L|x — y|¥ for all x, y € dD. For the treatment of the Dirichlet
problem for Lyapunov boundaries, which does not differ essentially from that for
C? boundaries, we refer to Mikhlin [317].

However, the situation changes considerably if the boundary is allowed to have
edges and corners since this affects the compactness of the double-layer integral
operator in the space of continuous functions. Here, under suitable assumptions
on the nature of the edges and corners, the double-layer integral operator can be
decomposed into the sum of a compact operator and a bounded operator with norm
less than one reflecting the behavior at the edges and corners, and then the Riesz—
Fredholm theory still can be employed. For details, we refer to Sect.3.6 for the
two-dimensional case. Resorting to single-layer potentials in the Sobolev space
setting as introduced above is another efficient option to handle edges and corners
(see Hsiao and Wendland [199] and McLean [315]).

Explicit solutions for the direct scattering problem are only available for special
geometries and special incoming fields. In general, to construct a solution one
must resort to numerical methods, for example, the numerical solution of the
boundary integral equations. An introduction into numerical approximation for
integral equations of the second kind by the Nystrom method, collocation method,
and Galerkin method is contained in [268]. We will describe in some detail Nystrom
methods for the two- and three-dimensional case at the end of this chapter.

For future reference, we present the solution for the scattering of a plane wave

ui(x) — eikx-d
by a sound-soft ball of radius R with center at the origin. The unit vector d describes
the direction of propagation of the incoming wave. In view of the Jacobi—Anger
expansion (2.46) and the boundary condition u’ + u® = 0, we expect the scattered
wave to be given by

]

w(x)=-Y i"Qn+1) InkR)

o AV (k|x]) P,(cosh), (3.37)
n=0 n
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where 6 denotes the angle between x and d. By the asymptotic behavior (2.38) and
(2.39) of the spherical Bessel and Hankel functions for large n, we have

Jn(kR)

— 00,
h" (kR)

n Qn+ D! x|

uniformly on compact subsets of IR> \ {0}. Therefore, the series (3.37) is uniformly
convergent on compact subsets of IR® \ {0}. Hence, by Theorem 2.15 the series
represents a radiating field in IR? \ {0}, and therefore indeed solves the scattering
problem for the sound-soft ball.

For the far field pattern, we see by Theorem 2.16 that

. o0 .n kR
oo (R) = % Y @n+1) % P,(cos6). (3.38)
n=0 n

Clearly, as we expect from symmetry reasons, it depends only on the angle 6
between the observation direction x and the incident direction d.

In general, for the scattering problem the boundary values are as smooth as the
boundary since they are given by the restriction of the analytic function u’ to 3 D. In
particular, for domains D of class C? our regularity analysis shows that the scattered
field u® is in C1*(IR? \ D). Therefore, we may apply Green’s formula (2.9) with the
result

) 0D (x, ou’ _
() =/ {u%y) 9P y) I e, y)} ds(y), x e R\ D.
aD av(y) v

Green’s theorem (2.3), applied to the entire solution u' and @ (x, ), gives

0= / {u"<y> 3Py o ) q>(x,y)} ds(y), xeR\D.
aD a(y) v

Adding these two equations and using the boundary condition u’ + u* = 0 on 9D
gives the following theorem. The representation for the far field pattern is obtained
with the aid of (2.15).

Theorem 3.15 For the scattering of an entire field u' from a sound-soft obstacle D
we have

u(x):ui(x)—/ g—”(y)cp(x,y)ds(y), x € R*\ D, (3.39)
ap dV

and the far field pattern of the scattered field u® is given by

1 9 .
o) = == M e Y ds(y), & e S (3.40)
T JoD av
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In physics, the representation (3.39) for the scattered field through the so-called
secondary sources on the boundary is known as Huygens’ principle.

We conclude this section by briefly giving the motivation for the Kirchhoff
or physical optics approximation which is frequently used in applications as a
physically intuitive procedure to simplify the direct scattering problem. The solution
for the scattering of a plane wave with incident direction d at a plane I" := {x €
R :x v= 0} through the origin with normal vector v is described by

u(x) — ui (x) + uS(x) — eikx~d _ el'kx-éi’

where d = d—2 v-d v denotes the reflection of d at the plane I". Clearly, u’ +u* = 0
is satisfied on I" and we evaluate

9 4 - 4 ou'

M ik -du +v-du'y=2ikv-du =2 2L

av ov
For large wave numbers k, i.e., for small wavelengths, in a first approximation a
convex object D locally may be considered at each point x of 3D as a plane with
normal v(x). This leads to setting
u u’
=
ov ov

on the region dD_ := {x € dD : v(x) - d < 0} which is illuminated by the plane
wave with incident direction d, and

ou

a =
in the shadow region D4 = {x € dD : v(x) - d > 0}. Thus, in the Kirchhoff

approximation for the scattering of a plane wave with incident direction d at a
convex sound-soft obstacle the total wave is approximated by

aeikyd _
@(x,y)ds(y), xeR>\D, (3.41)

u(x) ~ ekxd — 2/
ap_ 0v(y)

and the far field pattern of the scattered field is approximated by

ikyd
HooR) A — 9T ik gs(y), e SP. (3.42)
2 Jap_ v(y)

In this book, the Kirchhoff approximation does not play an important role since
we are mainly interested in scattering at low and intermediate values of the wave
number.
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3.3 Impedance Boundary Conditions

In addition to the two standard boundary conditions for sound-soft and sound-hard
obstacles, the so-called impedance boundary conditions were introduced to model
scattering problems for penetrable obstacles approximately by scattering problems
for impenetrable obstacles. The classical impedance condition for the total wave
u = u' + u*, also known as the Leontovich condition, is given by

9
a—“ +ikiu=0 on.,dD (3.43)
v

where A € C(dD) is a given complex valued function with nonnegative real part.
On occasion we will also call the impedance boundary condition a Robin condition.
The generalized impedance boundary condition is described by

9
a—” + ik Gt — Div u Gradu) =0 on 9D, (3.44)
v

where A € C(dD) and u € C'(3D) are given complex valued functions with
nonnegative real parts. Grad and Div denote the surface gradient and surface
divergence on dD. For their definition and basic properties we refer the reader to
Sect. 6.3. As compared with the Leontovich condition, the wider class of impedance
conditions (3.44) can provide more accurate models, for example, for imperfectly
conducting or coated obstacles (see [135, 168, 389]).

As in the previous section, after renaming the unknowns we consider the
scattering problems as special cases of exterior boundary value problems and
begin with the classical impedance condition. Given a function g € C(dD) the
exterior impedance boundary value problem consists of finding a radiating solution
u € C2(R*\ D) N C(R3\ D) to the Helmholtz equation satisfying the boundary
condition

3
a—“ tikiu=g ondD, (3.45)
Vv

where, as for the exterior Neumann problem, the normal derivative is understood
in the sense of uniform convergence on d D. The uniqueness of a solution follows
from Theorem 2.13. Existence can be shown by seeking a solution in the form of
the modified single- and double-layer potential (3.32) and imitating the proof of
Theorem 3.12. For convenience we formulate the following theorem leaving the
details of the proof to the reader.

Theorem 3.16 The exterior impedance problem has a unique solution and the
solution depends continuously on the boundary data with respect to uniform
convergence of the solution on R® \ D and all its derivatives on closed subsets
of R*\ D.
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We now consider the exterior boundary value problem with the generalized
impedance boundary condition: Given a function g on 9D find a radiating solution
to the Helmholtz equation in IR3 \ D which satisfies the boundary condition

3
a—” 4 ik (hu — Divu Gradu) = g on aD. (3.46)
v

Deviating from the prevailing practice in this book to treat the boundary integral
equations in the classical spaces of continuous and Holder continuous functions, in
order to deal with the differential operator in the boundary condition (3.46) we have
chosen to work in a Sobolev space setting. As in [43], where existence of a solution
is established by a variational approach, for a given g € L2(d D), we seek a solution
u in

Hyg R\ D) i= {u € Hiy R\ D) s ulap € H' D).

Note that the boundary trace of functions in HILC (R3\ D), in general, only belongs
to H'/2(3D), see the trace theorem (3.19). Then the surface gradient Grad u is in
L2(3D) and the surface divergence Div i Grad u has to be understood in the weak

sense of Definition 6.15, i.e., the boundary condition (3.46) means that u has to
satisfy

a
/ (W & + ikAYyu + ikp Grad ¢ - Grad u) ds = Yvgds (3.47)
ap \ OV aD

for all ¥ € H'(dD). The normal derivative in (3.47) has to be understood in the
sense of duality as defined by (3.20).

For a solution u for the homogeneous problem, inserting ¥ = u|3p in the weak
form (3.47) of the boundary condition for g = 0 we obtain that

9
/ﬁ—uds=—ik/ [Alulz—i-/LIGradulz}ds.
ap OV aD

Hence in view of our assumption Re A > 0 and Re u > 0, we can conclude that

_du
Im u—ds <0
ap OV

and from this u = 0 in R \ D follows again by Theorem 2.13. We note that
Theorem 2.13 remains valid for H' solutions to the Helmholtz equation since its
proof is based on Green’s integral theorem and Green’s representation formula
which also hold for H! solutions as pointed out earlier. Therefore the exterior
boundary value problem with generalized impedance boundary condition has at
most one solution.
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We seek the solution u# in the form of a combined double- and single-layer
potential of the form (3.28) with a density ¢ € H'!(dD). Then, by Theorem 3.6
and Corollary 3.8 we have that u € HIL’CI (R3 \ D). From the jump relations (3.22)
and (3.23) for L? densities we observe that the boundary condition (3.46) is satisfied
provided ¢ solves the integro-differential equation

Ap =2g (3.48)
with the operator A given by
A:=T+in(I —K')+ik (\I —DivuGrad) (I + K —inS). (3.49)

For the differential operator in this equation we provide the following lemma.

Lemma 3.17 The modified Laplace—Beltrami operator given by
Ly := —DivGrad¢ + ¢

is an isomorphism from H' (3 D) onto H~'(3 D).

Proof From the definition (6.39) of the weak surface divergence we have that

(Lg,y) = (Grad g, Grad ¥) + (9. V)

for ¢, ¥ € H'(3D) and consequently

ILelg-1apy = sup  |(Lo,¥)| < Cillglla @) (3.50)
111 5 py =1

and
(Lo, )] = C2ll0ll3, o) (3.51)

forallp € H 1(3D) and some positive constants C1 and C3. From (3.50) we have
that L : H'(dD) — H~'(dD) is bounded and from (3.51) we can conclude
that it is injective and has closed range. Assuming that it is not surjective implies
the existence of some x # O in the dual space (H_l(BD))* = HY9D) that
vanishes on L (H'(dD)), i.e., (Lp, x) = 0 for all ¢ € H'(dD). Choosing ¢ = x
yields (Lx, x) = 0 and from (3.51) we obtain the contradiction y = 0. Hence
L : H'(3D) — H~'(dD) is bijective and by Banach’s open mapping theorem it is
an isomorphism. O

Lemma 3.18 Assume that 3D is of class C3%. Then the operator
A+ikpL : H' (D) - H™'(0D)

is compact.
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Proof By Theorem 3.6 the operators 7 and K’ are bounded from H'!(3D) into
L%(D) and, in extension of Theorem 3.6, it is known that S and K map H'(3D)
into H2(d D) and are bounded provided a D is of class C 3¢ (see [233,315]). Clearly,
L is bounded from H2(dD) into L2(3d D). Therefore, in view of our assumptions
w € CY(@D) and A € C(3D), all terms in the sum defining the operator A are
bounded from H!(3D) into L2(8 D) except the term ¢ +— ik Div i Grad ¢. Then,
observing that in the decomposition

Div u Grad ¢ = u Div Grad ¢ + Grad u - Grad ¢

the second term is also bounded from H'!(d D) into L2(3 D), we can conclude that
the operator A + ikuL : H 1(@D) — L2(3D) is bounded. Hence the statement of
the lemma follows from the compact embedding of L%(3D) into H~1(dD). |

Lemma 3.19 Assume that u(x) # 0 for all x € 3D and that 3D is of class C3°.
Then for each g € L*>(3D) the Eq. (3.48) has a unique solution ¢ € H'(3D) and
this solution depends continuously on g.

Proof Because of Lemmas 3.17 and 3.18 by the Riesz—Fredholm theory it suffices
to show that the operator A is injective. Assume that ¢ € H'(9 D) satisfies Ag = 0.
Then, the combined double- and single-layer potential (3.28) satisfies the homo-
geneous generalized impedance condition on 9D and the above uniqueness result
implies # = 0 in R? \ D. Taking the boundary trace implies ¢ + K¢ — inS¢ =0.
From the existence proof for the exterior Dirichlet problem in Theorem 3.11 we
know that I + K — inS is injective in C(d D). The proof for this remains valid in
H'(3D). Hence, finally we conclude that ¢ = 0 and our proof is finished. O

Now we can summarize our existence analysis in the following theorem. The
continuous dependence follows from Theorem 3.6 and Corollary 3.8.

Theorem 3.20 Assume that (x) # 0 for all x € 0D and that dD is of class
C>9. Then for each g € L*>(3D) the exterior generalized impedance problem has a
unique solution u and the solution depends continuously on g with respect to both
the norm on HY(8D) and the norm on Hl((]R3 \ D) N B) for all open balls B
containing D.

The above impedance conditions (3.43) and (3.46) are local conditions whereas
we now also will briefly discuss nonlocal impedance conditions of the form

3
Au+Ba—”=g on aD (3.52)
v

for solutions u to the Helmholtz equation defined either in R? \ D or in D for
a given function g on dD. Here, one of the two operators A and B will contain
integral operators, or more general pseudo differential operators defined in Sobolev
spaces on d D. In general, these nonlocal impedance conditions have no immediate
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physical interpretation and only will serve us as an analytic tool for the investigation
of mathematical problems related to direct and inverse obstacle scattering.

We have already met a nonlocal impedance condition in the proof of Theo-
rem 3.12. The Cauchy data (3.34) for the modified single- and double-layer potential
u correspond to the nonlocal impedance condition

u_—i-inSg;—v:O ondD

whereas (3.30) corresponds to the classical impedance condition

ou_ .
—— —inu_=0 onaD.
av

We recall from Sect. 2.1 the transmission problem to find the scattered field u* as
a radiating solution to the Helmholtz equation with wave number & in R \ D and
the transmitted field v as a solution to the Helmholtz equation with wave number kp
in D such that the total field u = u’ + u* and v satisfy the transmission conditions

10 1 0
wu=v, - 2_ %% onop. (3.53)
p dv  pp dv

For the sake of simplicity, we only consider the case where pp = p. The extension
of the following analysis to the case pp F# p is straightforward. We also want
to allow absorption, i.e., complex wave numbers kp with nonnegative real and
imaginary part. For an incident field ' = 0, by Green’s integral theorem we find
that
s _
Im u’ ou ds:Im/ va—vds:ZRekD ImkD/ lv]?dx > 0.
op v op OV D

By Theorem 2.13 it follows that u® = 0 in R3 \ D, that is, we have uniqueness for
the solution.

Usually this transmission problem is reduced to a two-by-two system of bound-
ary integral equations over the interface dD for a pair of unknowns, see among
others [97, 272]. This can be done either by the direct method combining the
Calderén projections from Theorem 3.14 and its counterpart for the domain D or by
a potential approach. For a survey on methods for solving the transmission problem
using only a single integral equation over d D we refer to [253]. As an addition to the
selection of available single integral equations for the transmission problem, we will
reduce the transmission problem to a scattering problem in R \ D with a nonlocal
impedance boundary condition in terms of the Dirichlet-to-Neumann operator for
the domain D which then can be solved via one integral equation. To prepare for this
we establish the following theorem on the invertibility of the single-layer boundary
integral operator.



70 3 Direct Acoustic Obstacle Scattering

Theorem 3.21 Assume that k? is not a Dirichlet eigenvalue of —A in D and that
dD is of class C2. Then the single-layer potential operator S : C%*(dD) —
C1*(3 D) is bijective with a bounded inverse.

Proof Let ¢ € C%¥(dD) satisfy Sp = 0. Then the single-layer potential u with
density ¢ has boundary values # = 0 on dD. By the uniqueness for the exterior
Dirichlet problem u vanishes in IR? \ D, and by the assumption on k it also vanishes
in D. Now the jump relations for the normal derivative of single-layer potentials
imply ¢ = 0. Hence S is injective.

To prove surjectivity, we choose a second wave number ky > O such that k(% is not
a Neumann eigenvalue for — A in D and distinguish the fundamental solutions and
the boundary integral operators for the two different wave numbers by the indices k
and ko. Let ¢ € C1*(dD) satisfy Ty, = 0. Then the double-layer potential v with
density ¥ has normal derivative 9, v = 0 on both sides of d D. By the uniqueness
for the exterior Neumann problem v vanishes in R? \ D, and by the assumption
on ko it also vanishes in D. Therefore the jump relations imply ¥ = 0. Hence
Ty, : cl* D) —» C**@HD)is injective.

Then, given f € C1*(3D) the two equations Syp = f and Tiy Sk = Ty, f for
¢ € CO (D) are equivalent. In view of (3.13) we have T, Sy = C — I where

C = Kjp + Ty (Sk — Sky)-

From the first term in the series

0 .
1
47 Grady [ D (x, ) = Pig(x, V)] = Y — (kK" — k') Grady |x — y["~!

m=2

we observe that Grad (S — Sk, ) has the same mapping properties as the single-layer
potential operator. This implies that S — Sy, is bounded from C (9 D) into C Legp)
and therefore compact from C 0.¢(3D) into C1¥(3 D). Then Theorem 3.4 implies
that C : C%*(3D) — C%¥ (D) is compact. Therefore, the Riesz—Fredholm theory
can be applied and injectivity of Ty, Sk implies solvability of Ty, Sk = Ty, f and
consequently also of Sy¢ = f. Hence, we have bijectivity of Sy and the Banach
open mapping theorem implies the boundedness of the inverse S, L. cl D) —
Cc%* D). O

Returning to the transmission problem, we assume that k2D is not a Dirichlet
eigenvalue for —A in D. Then the Dirichlet-to-Neumann operator

Ay, 1 CH¥OD) —» C*¥(D)

is well defined by the mapping taking f € C'*(3D) into the normal derivative
Axp f = dyv of the unique solution v € C1¥(D) of Av + kZDU = 0 satisfying
the Dirichlet condition v = f on dD. Using the preceding Theorem 3.21 and a
single-layer approach for the interior Dirichlet problem the representation



3.3 Impedance Boundary Conditions 71
Ay = T+ Ki)S;,) (3.54)

can be obtained. In particular, this implies that Ay, : C Le@@ap)y - c%2@D) is
bounded. Then, for pp = p, the transmission problem (3.53) can be seen to be
equivalent to the scattering problem for u = u’ + u* in R? \ D with the nonlocal
impedance condition

ou’ P ou' ;
3 — A pu Z_E + A, u’ ondD. (3.55)

Once we have determined the scattered wave u® in R® \ D from (3.55), the
transmitted wave v in D can be obtained via Green’s representation theorem from
its Cauchy data v = u and 9,v = Ak, v = Ay u = dyu on 9D.

The single-layer potential u® with density ¢ € C%®%(3D) and wave number k
satisfies the boundary condition (3.55) provided

i

ou ;
— o+ Ko — A, Sk = —ZE—FZﬂkDul. (3.56)

From the uniqueness for the solution of the transmission problem, and consequently
also for the solution of its equivalent reformulation (3.55), it follows that for a
solution ¢ of the homogeneous form of (3.56) the corresponding potential vanishes
u® = 0in R?\ D. Taking the boundary trace we obtain that Sp¢ = 0. If we assume
that in addition to k%) also k? is not a Dirichlet eigenvalue for —A in D we have
injectivity of S; and therefore ¢ = 0. Hence the operator —I + K; — Ay, Sk is
injective.
With the aid of (3.54) we rewrite

—I + K} — Ay S = =1+ K — 1 — Ki ) — Ay (Sk — Skp)-

From the proof of the preceding Theorem 3.21 we know already that Sy — S, :
CO(D) - ClY@D) is compact. Since the Dirichlet-to-Neumann operator is
bounded from C®(3D) into C**(dD) in addition to K/, K,QD - CO2(HD) —
CO (D) also Ay, (Sk — Sk,) : C*¥(@D) — C*¥(dD) is compact. Thus, finally
the Riesz—Fredholm theory applies to equation (3.56) and we can summarize in the
following theorem.

Theorem 3.22 Under the assumption that both k* and kzD are not Dirichlet
eigenvalues for the negative Laplacian in D the equation (3.56) is uniquely solvable.

To avoid the restriction on kp, instead of using the Dirichlet-to-Neumann
operator, we propose using the Robin-to-Neumann operator Ry, : C LDy —
C%*(3 D) defined by the mapping taking f € C1%(3 D) into the normal derivative
Ry, f = 0,v of the unique solution v € ch¥(D) of Av + k%v = 0 satisfying the
Robin condition
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9
vti 2= F ondD. (3.57)
v

Uniqueness for the solution follows by inserting the homogeneous form of the
boundary condition (3.57) into Green’s integral theorem applied to v and v and
taking the imaginary part. From the single-layer approach for the solution of (3.57)
we observe that

Rip = (I + Kp Sk +i( + K )17 (3.58)
The corresponding nonlocal impedance condition now becomes

aus
av

o . out du' P u’
— Ry, [u +i av] __E_‘_Rk” |:u —HE} ondD. (3.59)
For all wave numbers k and kp we are allowing, this impedance problem can be
dealt with via a uniquely solvable integral equation as derived from the modified
single- and double-layer approach (3.32). We omit working out the details.

In Sect. 10.2 in our analysis of transmission eigenvalues we again will treat a
transmission problem by transforming it equivalently into a boundary value problem
with a nonlocal impedance condition in a Sobolev space setting.

3.4 Herglotz Wave Functions and the Far Field Operator

In the sequel, for an incident plane wave u’ (x) = u' (x, d) = ¢' kxd e will indicate

the dependence of the scattered field, of the total field, and of the far field pattern on
the incident direction d by writing, respectively, u® (x, d), u(x, d), and uqo (X, d).

Theorem 3.23 The far field pattern for sound-soft obstacle scattering satisfies the
reciprocity relation

Uoo(X,d) = uoso(—d, —%), %,d € S°. (3.60)

Proof By Green’s theorem (2.3), the Helmholtz equation for the incident and the
scattered wave and the radiation condition for the scattered wave we find

/ {u"(-,d> R P S P Sl ui(-,d)}ds —0
aD av v
and

f {us('vd)ius('a_-x,\)_us(',_/e)ius(',d)}dszo.
aD v v
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From (2.14) we deduce that
A s 0 i 2 i 2 0 K
Amuco(X, d) = w(,d) —u(,—x)—u'(,=x) —u(,d)ds
aD av av

and, interchanging the roles of £ and d,
A ) a0 . a A
Ao (—d, —X) = / w(,—=x) —u'(,d)—u'(-,d) — u'(-, %) ds.
9D v ov

We now subtract the last equation from the sum of the three preceding equations to
obtain

A {uce (X, d) — uoo(—d, —X)}

) ) (3.61)
=/ {u(-,d)—u(-,—)?)—u(~,—)2)—u(~,d)}ds
aD v v

whence (3.60) follows by using the boundary condition u(-,d) = u(-,—x) = 0
ondD. |

In the derivation of (3.61), we only used the Helmholtz equation for the incident
field in R? and for the scattered field in R? \ D and the radiation condition.
Therefore, we can conclude that the reciprocity relation (3.60) is also valid for
the sound-hard, Leontovich, generalized impedance, and transmission boundary
conditions. It states that the far field pattern is unchanged if the direction of the
incident field and the observation directions are interchanged.

For the scattering of a point source w'(x, z) = ®(x, z) located at z € R> \ D
we denote the scattered field by w®(x, z), the total field by w(x, z), and the far field
pattern of the scattered wave by w3 (X, z).

Theorem 3.24 For obstacle scattering of point sources and plane waves we have
the mixed reciprocity relation

drwi(—d,z) =u'(z,d), zeR*\D, deS. (3.62)
Proof The statement follows by combining Green’s theorems
i I i I
w2 —uw,d—u(,d —w(,z2)pds=0
3D av av
and

/ {ws(~,z) 9 (-, d)—u’(-,d) 9 uS(-,z)} ds =0
aD av v
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and the representations
/ w' (-, 2) 9 u'(-,d)y —u'(-,d) 9 w'(-,2) p ds = dmwi (—d, 2)
D 2 ; d) = ; 0 ;
and
, a : | .
/ w(,d) —w,20)—w(, 2 —u(,dpds=u'(z,d)
aD av av

as in the proof of Theorem 3.23. O

Again the statement of Theorem 3.24 is valid for all boundary conditions. Since
the far field pattern @, of the incident field @ is given by

1 )
Poo(d, 7) = — e 4%, (3.63)
4
from (3.62) we conclude that
1
Weo(d, 2) = — u(z, —d) (3.64)
4

for the far field pattern wo, of the total field w.
The proof of the following theorem is analogous to that of the two preceding
theorems.

Theorem 3.25 For obstacle scattering of point sources we have the symmetry
relation

w'(x,y) =w'(y,x), x,yeR\D. (3.65)

We now ask the question if the far field patterns for a fixed sound-soft obstacle D
and all incident plane waves are complete in L2(S?). We call a subset U of a Hilbert
space X complete if the linear combinations of elements from U are dense in X,
that is, if X = span U. Recall that U is complete in the Hilbert space X if and only
if (u, ¢) = 0 for all u € U implies that ¢ = 0 (see [130]).

Definition 3.26 A Herglotz wave function is a function of the form
v(x) = f X lo(dyds(d), xeR, (3.66)
SZ

where g € L?(S?). The function g is called the Herglotz kernel of v.

Herglotz wave functions are clearly entire solutions to the Helmholtz equation.
We note that for a given g € L?(S?) the function
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v(x):/ e_ikx'dg(d)ds(d), xeR3,
S2

also defines a Herglotz wave function. The following theorem establishes a one-to-
one correspondence between Herglotz wave functions and their kernels.

Theorem 3.27 Assume that the Herglotz wave function v with kernel g vanishes in
all of R3. Then g = 0.

Proof From v(x) = 0 for all x € IR? and the Funk—Hecke formula (2.45), we
see thatfsz g Y, ds = 0 for all spherical harmonics Y, of ordern =0, 1, .... Now
g = 0 follows from the completeness of the spherical harmonics (Theorem 2.8). O

Lemma 3.28 For a given function g € L*(S*) the solution to the scattering
problem for the incident wave

vi(x) = fgz ¥ do(dyds(d), xeR3
is given by
v (x) = /S2 u (x,d)g(d)ds(d), xeR>\D,
and has the far field pattern
Voo (&) = [SZ use(X, d)g(d)ds(d), % eS%.

Proof Multiply (3.28) and (3.29) by g, integrate with respect to d over S?, and
interchange orders of integration. O

Now, the rather surprising answer to our completeness question, due to Colton
and Kirsch [90], will be that the far field patterns are complete in L?(S?) if and only
if there does not exist a nontrivial Herglotz wave function v that vanishes on dD.
A nontrivial Herglotz wave function that vanishes on d D, of course, is a Dirichlet
eigenfunction, i.e., a solution to the Dirichlet problem in D with zero boundary
condition, and this is peculiar since from physical considerations the eigenfunctions
corresponding to the Dirichlet eigenvalues of the negative Laplacian in D should
have nothing to do with the exterior scattering problem at all.

Theorem 3.29 Let (d,) be a sequence of unit vectors that is dense on S* and define
the set F of far field patterns by ¥ = {uco(-,dy) : n = 1,2,...}. Then F is
complete in L>(S?) if and only if there does not exist a Dirichlet eigenfunction for
D which is a Herglotz wave function.

Proof Deviating from the original proof by Colton and Kirsch [90], we make
use of the reciprocity relation. By the continuity of us, as a function of d and
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Theorem 3.23, the completeness condition

/ Uoo(X,d))h(x)ds(X) =0, n=1,2,...
S2
for a function h € L?(S?) is equivalent to the condition
/ Uoo(X,d)g(d)ds(d) =0, x¢€ s?, (3.67)
S2

for g € L%*(S?) with g(d) = h(—d). By Theorem 3.27 and Lemma 3.28, the
existence of a nontrivial function g satisfying (3.67) is equivalent to the existence of
a nontrivial Herglotz wave function v’ (with kernel g) for which the far field pattern
of the corresponding scattered wave v® is voo = 0. By Theorem 2.14, the vanishing
far field voo = 0 on S? is equivalent to v* = 0 in R\ D. By the boundary condition
v' 4+ v® = 0 on D and the uniqueness for the exterior Dirichlet problem, this is
equivalent to v' = 0 on 3D and the proof is finished. O

Clearly, by the Funk-Hecke formula (2.45), the spherical wave functions

U (x) = ju(k|x]) ¥, (i)

|x

provide examples of Herglotz wave functions. The spherical wave functions also
describe Dirichlet eigenfunctions for a ball of radius R centered at the origin with
the eigenvalues k2 given in terms of the zeros j,(kR) = 0 of the spherical Bessel
functions. By arguments similar to those used in the proof of Rellich’s Lemma 2.12,
an expansion with respect to spherical harmonics shows that all the eigenfunctions
for a ball are indeed spherical wave functions. Therefore, the eigenfunctions for
balls are always Herglotz wave functions and by Theorem 3.29 the far field patterns
for plane waves are not complete for a ball D when k? is a Dirichlet eigenvalue.

The corresponding completeness results for the transmission problem were given
by Kirsch [232] and for the resistive boundary condition by Hettlich [186]. For
extensions to Sobolev and Holder norms we refer to Kirsch [233].

We can also express the result of Theorem 3.29 in terms of a far field operator.

Theorem 3.30 The far field operator F : L>(S*) — L*(S?) defined by

(Fg)(®) := /2 Uso(X, d)g(d) ds(d), % €S?, (3.68)
S

is injective and has dense range if and only if there does not exist a Dirichlet
eigenfunction for D which is a Herglotz wave function.

Proof For the L? adjoint F* : L3(S?) — L2(S?) the reciprocity relation (3.60)
implies that
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F*g = RFR3, (3.69)
where R : L?(S?) — L%(S?) is defined by
(Rg)(d) = g(—d). (3.70)

Hence, the operator F is injective if and only if its adjoint F* is injective. Observing

that in a Hilbert space we have N (F #)L = F(L2(S?)) for bounded operators F (see
Theorem 4.6), the statement of the corollary is indeed seen to be a reformulation of
the preceding theorem. O

The far field operator F will play an essential role in our investigations of
the inverse scattering problem in Chap. 5. For the preparation of this analysis we
proceed by presenting some of its main properties.

Lemma 3.31 The far field operator satisfies
27 {(Fg,h) — (g, Fh)} = ik(Fg, Fh), g, h e L*S%), (3.71)

where (-, -) denotes the inner product in L*(S?).

Proof If v* and w* are radiating solutions of the Helmholtz equation with far field
patterns vy, and weo, then from the far field asymptotics and Green’s second integral
theorem we deduce that

P qws .
v — Wy ds = —=2ik Voo Weo dSS. (3.72)
9D av av S2

From the far field representation of Theorem 2.6 we see that if w;l is a Herglotz
wave function with kernel %, then
) ds(x)

) sz
/ v (x) — (x) —
9D v

h(d T mitnd 00 gy st
/SZ ()/ <v ) —— o€ W@)) s(x)ds(d)

:471/ h(d) veo(d) ds(d).
SZ

Now let v}, and vl be the Herglotz wave functions with kernels g, h € L*(S?),
respectively, and let vy and v, be the solutions to the obstacle scattering problem
with incident fields v, and v;, respectively. We denote by vg 00 and vy oo the far
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field patterns corresponding to vg and vy, respectively. Then we can combine the
two previous equations to obtain

—2ik (Fg, Fh) + 47 (Fg, h) — 47 (g, Fh)

= —21'/(/;2 Vg, 00 Un,c0 ds + 41 /;2 Vg, 00 hds — 4w /SZ gUh.ods (3.73)
vy, d
:/ (vg 90 _W&) ds.
3D av av
From this the statement follows in view of the boundary condition. O

Theorem 3.32 The far field operator F is compact and normal, i.e., FF* = F*F,
and has an infinite number of eigenvalues.

Proof Since F is an integral operator with continuous kernel, it is compact. From
(3.71) we obtain that

(8,ikF*Fh) =27 {(g, Fh) — (g, F*h)}
forall g, h € L*(S?) and therefore
ikF*F =2 (F — F*). (3.74)

Using (3.69) we can deduce that (F*g, F*h) = (FRh, FRg) and hence, from
(3.71), it follows that

ik(F*g, F*h) =27 {(g. F*h) — (F*g, h)}
forall g, h € L2(S?). If we now proceed as in the derivation of (3.74), we find that
ikFF* =2n(F — F") (3.75)

and the proof for normality of F' is completed. By the spectral theorem for compact
normal operators (see [375]) there exists a countable complete set of orthonormal
eigenelements of F. By Theorem 3.30 the nullspace of F is finite dimensional and
therefore F has an infinite number of eigenvalues. O

Corollary 3.33 The scattering operator S : L>(S*) — L*(S?) defined by

ik
S=I+-~F (3.76)
2

is unitary.

Proof From (3.74) and (3.75) we see that SS* = §*S = I. O
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In view of (3.76), the unitarity of S implies that the eigenvalues of F lie on the
circle with center at (0, 277/ k) on the positive imaginary axis and radius 27/ k.

The question of when we can find a superposition of incident plane waves such
that the resulting far field pattern coincides with a prescribed far field is answered
in terms of a solvability condition for an integral equation of the first kind in the
following theorem.

Theorem 3.34 Let v* be a radiating solution to the Helmholtz equation with far
field pattern vs. Then the integral equation of the first kind

/ Uoo (X, d)g(d) ds(d) = vao(X), % €S? (3.77)
SZ

possesses a solution g € L*(S?) if and only if v° is defined in R> \ D, is continuous
in R\ D and the interior Dirichlet problem for the Helmholtz equation

AV 4+ k%' =0 inD (3.78)
and
vVi+1 =0 ondD (3.79)

is solvable with a solution v' being a Herglotz wave function.

Proof By Theorem 3.27 and Lemma 3.28, the solvability of the integral equation
(3.77) for g is equivalent to the existence of a Herglotz wave function v’ (with kernel
g) for which the far field pattern for the scattering by the obstacle D coincides with
the given v, i.e., the scattered wave coincides with the given v®. This completes
the proof. O

Special cases of Theorem 3.34 include the radiating spherical wave function
v (x) = h{D (k|x])Y, (i)
|x]
of order n with far field pattern

1
UOOZW Yn.

Here, for solvability of (3.77) it is necessary that the origin is contained in D.

The integral equation (3.77) will play a role in our analysis of the inverse
scattering problem in Sect. 5.6. By reciprocity, the solvability of (3.77) is equivalent
to the solvability of

/ Uoo (R, dYN(X) ds(R) = voo(—d), d €S, (3.80)
S2
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where h(x) = g(—x). Since the Dirichlet problem (3.78) and (3.79) is solvable
provided k2 is not a Dirichlet eigenvalue, the crucial condition in Theorem 3.34 is
the property of the solution to be a Herglotz wave function, that is, a strong regularity
condition. In the special case voc = 1, the connection between the solution to
the integral equation (3.80) and the interior Dirichlet problem (3.78) and (3.79) as
described in Theorem 3.34 was first established by Colton and Monk [111] without,
however, making use of the reciprocity Theorem 3.23.

The original proof for Theorem 3.29 by Colton and Kirsch [90] is based on the
following completeness result which we include for its own interest.

Theorem 3.35 Let (d,) be a sequence of unit vectors that is dense on S*. Then the
normal derivatives of the total fields

0
{—u(~,dn):n:1,2,...}
ov

corresponding to incident plane waves with directions (d,) are complete in L*(3 D).

Proof The weakly singular operators K — i S and K’ — i§ are both compact from
C(dD) into C(d D) and from L2(3 D) into L2(3D) and they are adjoint with respect
to the L2 bilinear form, i.e.,

/(K—i5)¢¢ds=/ oK' —iS)yds
oD aD

for all ¢, ¥ € L?(d D). From the proof of Theorem 3.11, we know that the operator
I + K —iS has a trivial nullspace in C (9 D). Therefore, by the Fredholm alternative
applied in the dual system (C (3 D), L?>(d D)) with the L? bilinear form, the adjoint
operator / + K’ — iS has a trivial nullspace in L*>(3 D). Again by the Fredholm
alternative, but now applied in the dual system (L?(3D), L>(3D)) with the L?
bilinear form, the operator / + K — iS also has a trivial nullspace in L2(8D).
Hence, by the Riesz—Fredholm theory for compact operators, both the operators
I+ K —iS:L*3D) — L*@D)and I + K' —iS : L2(dD) — L%*(3D) are
bijective and have a bounded inverse. This idea to employ the Fredholm alternative
in two different dual systems for showing that the dimensions of the nullspaces for
weakly singular integral operators of the second kind in the space of continuous
functions and in the L? space coincide is due to Hihner [172].

From the representation (3.39), the boundary condition # = 0 on 9D, and the
jump relations of Theorem 3.1 we deduce that

ou ,0u | ou du’ i
—+K ——=iS—=2— —=2iu'.
av av av v

Now let g € L2(dD) satisfy

u(-,d
/ guds=0, n=1,2,....
9D ov
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This, by the continuity of the Dirichlet-to-Neumann map (Theorem 3.13), implies

ou(-,d
/ ¢ ”(’)ds=0
9D v

for all d € S%. Then from

9 u' .
Mg+ k —isy 2
Jv ov

we obtain
PR e .
g+ K —iF) —u'(-,d)—iu'(-,d)yds =0
oD ov
for all d € S?, and consequently

/Z;D (0(}’) {%(y) eiky-d _ iel‘k}%d} ds(y) — 0

for all d € S? where we have set
o =U+K—-iS 'g.

Therefore, since I + K — i S is bijective, our proof will be finished by showing that
¢ = 0. To this end, by (2.15) and (2.16), we deduce from the last equation that the
combined single- and double-layer potential

1P (x, _
v (x) :=/ o(y) {M —iqb(x,y)}ds(y), x e R\ D,
aD ov(y)

has far field pattern

1 3 - -
Voo (£) = E/ @(y) {— e kyE ie_’ky"‘} ds(y) =0, %eS%
oD

By Theorem 2.14, this implies v = 0 in R? \ D, and letting x tend to the boundary
d D with the help of the L? jump relations (3.22) and (3.24) yields ¢+ K ¢ —iS¢ =0,
whence ¢ = 0 follows. O

With the tools involved in the proof of Theorem 3.35, we can establish the
following result which we shall also need in our analysis of the inverse problem
in Chap. 5.

Theorem 3.36 The operator A : C(0D) — _Lz(Sz) which maps the boundary
values of radiating solutions w € C*(R3>\ D) N C(R> \ D) 1o the Helmholtz
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equation onto the far field pattern ws, can be extended to an injective bounded
linear operator A : L*(dD) — L*(S?) with dense range.

Proof From the solution (3.28) to the exterior Dirichlet problem, for £ € S? we
derive

N 0 _ikyk . o—ikyd I
wOO(X)_E/{;D{T(y)E Y¥ ey }((I—I-K—IS) f)(y)ds(y)

with the boundary values w = f on dD. From this, given the boundedness of the
operator (I + K —iS)~! : L2(dD) — L?(d D) from the proof of Theorem 3.35, it
is obvious that A is bounded from L?(d D) — L*(S?). The injectivity of A is also
immediate from the proof of Theorem 3.35.

In order to show that A has dense range we rewrite it as an integral operator. To
this end we note that in terms of the plane waves u' (x,d) = e**? the far field
representation (2.14) for a radiating solution w of the Helmholtz equation can be
written in the form

o b du' (y, —%) iy QW s Q2
W““‘4nAD{_%GT_wU)‘”” wavwﬁdww,xeg.

(See also the proof of Theorem 3.24.) From this, with the aid of Green’s integral
theorem and the radiation condition, using the sound-soft boundary condition for
the total wave u = u' + u® on 9 D we conclude that

AN L au(y’ _)2) A 2
Weo(X) = yp /BD —8v(y) w(y)ds(y), x €S-,

that is,

du(y, —d

_ b ) )
mmw—MADaw)fwww,dw. (3.81)

Consequently the adjoint operator A* : L>(S?) — L?(3D) can be expressed as the
integral operator

N 1 ou(x, —d)
(A% (x) = — —— g(d)ds(d), xe€aD. (3.82)
4 ];2 ov(x)

If for g € L*(S?) we define the Herglotz wave function vé in the form

v;(x)=/ e*"k”d@ds(db/ ul (x, —d)g(d)ds(d), xeR>,
S? S?

then from Lemma 3.28 we have that
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Vg (x) = fszu(x, —d)g(d)ds(d), xeR>,

is the total wave for scattering of v; from D. Hence,

1 v 1 [ov .
Ag=— S = 1_£_ 7 3.83
8= 4 v 477{81) vg|aD} (3:83)

with the Dirichlet-to-Neumann operator A. Now let g satisfy A*g = 0. Then
(3.82) implies that dvg/dv = 0 on dD. By definition we also have v, = 0 on
0D and therefore, by Holmgren’s Theorem 2.3, it follows that v, = 0 in R3\ D.
Thus the entire solution vi, satisfies the radiation condition and therefore must
vanish identically. Thus g = 0, i.e., A* is injective. Hence A has dense range by
Theorem 4.6. O

Theorem 3.37 For the far field operator F we have the factorization

F =-2mAS*A*. (3.84)
Proof For convenience we introduce the Herglotz operator H : L*(S?) —
L*(3D) by
(Hg)(x) :=f e*¥do(d)yds(d), x e dD. (3.85)
S2

Since F'g represents the far field pattern of the scattered wave corresponding to Hg
as incident field, we clearly have

F=—-AH. (3.86)

The L? adjoint H* : L?>(dD) — L?*(S?) is given by
(H*p)(X) =/ e Yo ds(y), feS?
aD

and represents the far field pattern of the single-layer potential with density 4w ¢.
Therefore

H* =27 AS (3.87)
and consequently
H =27S"A". (3.88)

Now the statement follows by combining (3.86) and (3.88). O
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We now wish to study Herglotz wave functions more closely. The concept of the
growth condition in the following theorem for solutions to the Helmholtz equation
was introduced by Herglotz in a lecture in 1945 in Gottingen and was studied further
by Magnus [309] and Miiller [329]. The equivalence stated in the theorem was
shown by Hartman and Wilcox [184].

Theorem 3.38 An entire solution v to the Helmholtz equation possesses the growth
property

1
sup — lv(x)|2dx < oo (3.89)
R>0 R Jixj<r

if and only if it is a Herglotz wave function, i.e., if and only if there exists a function
g€ LZ(SZ) such that v can be represented in the form (3.66).

Proof Before we can prove this result, we need to note two properties for integrals
containing spherical Bessel functions. From the asymptotic behavior (2.42), that is,

from
’(t)—lcos<t ne n) 1+ 0 : t— 00
i) =7 2 2 t ] ’

we readily find that

T—o00

R T S 1
lim — tIjn@®]dt ==, n=0,1,2,.... (3.90)
T Jo 2

We now want to establish that the integrals in (3.90) are uniformly bounded with
respect to T and n. This does not follow immediately since the asymptotic behavior
for the spherical Bessel functions is not uniformly valid with respect to the order 7.
If we multiply the differential formula (2.35) rewritten in the form

LA o NI
Jn+1()——\—/;E Jn()+<n+§);fn()

by two and subtract it from the recurrence relation (2.34), that is, from

2n +1
t

Jn=1(1) + Jny1() = Jn(0),

we obtain

2 d
jn—l([) - jn+1(t) = ﬁ E \/;]n(t)

Hence, from the last two equations we get
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T
[ U OF = Uia R e = @n DT L) F

forn = 1,2,...and all T > 0. From this monotonicity, together with (3.90) for
n =0and n = 1, it is now obvious that

1 r 2r . 2
sup T /0 t[jn(1)]7dt < 0. 3.91)

7>0
n=0,1,2,...

For the proof of the theorem, we first observe that any entire solution v of the
Helmbholtz equation can be expanded in a series

v(x)=47rz Z i"am j,(k|x|)Y" <| |> (3.92)

n=0m=—n

and the series converges uniformly on compact subsets of IR, This follows from
Green’s representation formula (2.5) for v in a ball with radius R and center at
the origin and inserting the addition theorem (2.43) with the roles of x and y
interchanged, that is,

(e, y)=iky Y jn(k|x|>Y:’<| |) D k|l vy (ﬁﬁ) x| < [yl.

n=0m=—n

Since the expansion derived for two different radii represents the same function in
the ball with the smaller radius, the coefficients a;' do not depend on the radius
R. Because of the uniform convergence, we can integrate term by term and use the
orthonormality of the ¥ to find that

2

r2jnkr)Pdr Z |am| .

m=—n

1
— lv(x)?dx =

(3.93)
R [x|<R

Now assume that v satisfies

1
- lu(x)|?dx < C
R [x|<R

for all R > 0 and some constant C > 0. This, by (3.93), implies that

lex* / Ujn (k) 2dr Z la"|* < ¢

m=-—n
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forall R > O and all N € IN. Hence, by first passing to the limit R — oo with the
aid of (3.90) and then letting N — oo we obtain

i Z lam|? < K¢
m2 < .
n=0m=—n 87[2

Therefore,

defines a function g € L*(S?). From the Jacobi—Anger expansion (2.46) and the
addition theorem (2.30), that is, from

o0

n S
ekl — x5 i" ju(klx]) Y" <i> Yr(d)
n=0m=—n |X|

we now derive
(e ds(d) =4 i Z " al ke Y () = v
Szg e s(d) =4n i"a) ju(klx]) Y, N =v(x
n=0m=—n

for all x € R, that is, we have shown that v can be represented in the form (3.66).
Conversely, for a given g € L*(S?) we have an expansion

o0 n
g=y_ > aryy

n=0m=—n

where, by Parseval’s equality, the coefficients satisfy

o0 n
18122y = D D lat[* < o0, (3.94)

n=0m=-—n

Then for the entire solution v to the Helmholtz equation defined by
v(x) = / 5 lg(dyds(d), xeR3,
S2

we again see by the Jacobi—Anger expansion that

v =4r > N it ay ki) ¥ <i> (3.95)

n=0m=—n |x|
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and from (3.91), (3.93), and (3.95) we conclude that the growth condition (3.89) is
fulfilled for v. The proof is now complete. O

With the help of (3.91), we observe that the series (3.93) has a convergent
majorant independent of R. Hence, it is uniformly convergent for all R > 0 and
we may interchange the limit R — oo with the series and use (3.90) and (3.94) to
obtain that for the Herglotz wave function v with kernel g we have

1 82
lim — 2dx = — gl
R—>00 R ‘x|§R|v(X)| X k2 ||g||L2(S2)

3.5 The Two-Dimensional Case

The scattering from infinitely long cylindrical obstacles leads to exterior boundary
value problems for the Helmholtz equation in IR?. The two-dimensional case can be
used as an approximation for the scattering from finitely long cylinders, and more
important, it can serve as a model case for testing numerical approximation schemes
in direct and inverse scattering. Without giving much of the details, we would like
to show how all the results of this chapter remain valid in two dimensions after
appropriate modifications of the fundamental solution, the radiation condition, and
the spherical wave functions.

We note that in two dimensions there exist two linearly independent spherical
harmonics of order n which can be represented by e*"#. Correspondingly, looking
for solutions to the Helmholtz equation of the form

u(x) = f(kr) e="?
in polar coordinates (r, ¢) leads to the Bessel differential equation
2O +1f ) + 12 =n*1f () =0 (3.96)

with integer order n = 0, 1,.... The analysis of the Bessel equation which is
required for the study of the two-dimensional Helmholtz equation, in particular
the asymptotics of the solutions for large argument, is more involved than the
corresponding analysis for the spherical Bessel equation (2.31). Therefore, here
we will list only the relevant results without proofs. For a concise treatment of
the Bessel equation for the purpose of scattering theory, we refer to Colton [86]
or Lebedev [293].

By direct calculations and the ratio test, we can easily verify that for n =
0,1, 2, ... the functions

o0

(=1)P t n+2p
AGEEDY Tt (§> (3.97)

p=0
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represent solutions to Bessel’s equation which are analytic for all # € R and these
are known as Bessel functions of order n. As opposed to the spherical Bessel
equation, here it is more complicated to construct a second linearly independent
solution. Patient, but still straightforward, calculations together with the ratio test
show that

B 2 t 1 n—1 (n—1 —P)! 2 n—2p
Y, (1) = ; {IHE—FC}J,,(I)—;Z— (_>

= p! t
(3.98)
1 & (—1)P ¢ n+2p
D Dy (—) W (p+n)+ ()
it pl(n+p)l \2
forn =0, 1, 2, ... provide solutions to Bessel’s equation which are analytic for all

t € (0, 00). Here, we define ¥ (0) := 0,

P
1
V=Y p=12

m=1

let

m=1

denote Euler’s constant, and if n = 0 the finite sum in (3.98) is set equal to zero. The
functions Y;, are called Neumann functions of order n and the linear combinations

HY = J, +iY,

are called Hankel functions of the first and second kind of order n respectively.
From the series representation (3.97) and (3.98), by equating powers of f, it is
readily verified that both f;, = J,, and f,, = Y,, satisfy the recurrence relation

2
Jnt1(0) + fuo1(0) = Tn fa(®, n=12,.... (3.99)

Straightforward differentiation of the series (3.97) and (3.98) shows that both f,, =
Jn and f;, =Y, satisfy the differentiation formulas

d  _
Farr@) = —1" — [ f0), n=01,2,..., (3.100)

and
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t”fn_l(t)=% {t”fn(t)}, n=1,2,.... (3.101)
The Wronskian
W(Jn (1), Y (1)) := Ty ()Y, (1) — Y, (1) ] (1)
satisfies
, 1
W'+ 7 W =0.

Therefore, W (J,, (), Y,,(¢t)) = C/t for some constant C and by passing to the limit
t — 0 it follows that

Jn@Y () — I, )Y, () = % . (3.102)

From the series representation of the Bessel and Neumann functions, it is

obvious that
t" 1
Ju(t) = 1+0|( - , N — 00, (3.103)

2% p! n

uniformly on compact subsets of R and

Hn(l)(t) — w <1 + 0 (%)) , n— 00, (3.104)

it

uniformly on compact subsets of (0, 00).
For large arguments, we have the following asymptotic behavior of the Hankel
functions

Hrgl,Z)(t) = /i eii(t—%—%) {1 + 0 (1)} . — 00,
Tt t
1,2y 2 +i(t—"Z4T) 1
H (1) = ;e 2 5) 14+ 0 i t = oo,

For a proof, we refer to Lebedev [293]. Taking the real and the imaginary part of
(3.105) we also have asymptotic formulas for the Bessel and Neumann functions.
Now we have listed all the necessary tools for carrying over the analysis of
Chaps.2 and 3 for the Helmholtz equation from three to two dimensions. The
fundamental solution to the Helmholtz equation in two dimensions is given by

(3.105)
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i
Pr.y) = Hy (klx =)D, x#y. (3.106)

For fixed y € RR?, it satisfies the Helmholtz equation in R? \ {y}. From the
expansions (3.97) and (3.98), we deduce that

®(x. y) 11 1 +i llk C+0 | 21 1

,y)=—1In -——In-— — - n

Yy 2 |x—y| 4 2@ 2 2m Y [x — y]
(3.107)

for |[x — y| — 0. Therefore, the fundamental solution to the Helmholtz equation
in two dimensions has the same singular behavior as the fundamental solution of
Laplace’s equation. As a consequence, Green’s formula (2.5) and the jump relations
and regularity results on single- and double-layer potentials of Theorems 3.1 and 3.3
can be carried over to two dimensions. From (3.107) we note that, in contrast to
three dimensions, the fundamental solution does not converge for k — 0 to the
fundamental solution for the Laplace equation. This leads to some difficulties in the
investigation of the convergence of the solution to the exterior Dirichlet problem as
k — 0 (see Werner [424] and Kress [261]).
In R? the Sommerfeld radiation condition has to be replaced by

9
lim /7 (8—” - iku) =0, r=|x| (3.108)
r

uniformly for all directions x/|x|. From (3.105) it is obvious that the fundamental
solution satisfies the radiation condition uniformly with respect to y on compact
sets. Therefore, Green’s representation formula (2.9) can be shown to be valid for
two-dimensional radiating solutions. According to the form (3.108) of the radiation
condition, the definition of the far field pattern (2.13) has to be replaced by

etklx\

u(x) = T {uoo()e) +0 (%)} , x| — oo, (3.109)

and, due to (3.105), the representation (2.14) has to be replaced by

iz —ik X-
loo(R) = —— w0 ek Lasyy 310y
V8mk Jap av(y) v

for | x| = x/|x|. We explicitly write out the addition theorem

o
HyV (klx—yl) = Hg" (k|x]) JotklyD+2 > HO (k|x]) Ju(k|yl) cosnd  (3.111)

n=1

which is valid for |x| > |y| in the sense of Theorem 2.11 and where 6 denotes the
angle between x and y. The proof is analogous to that of Theorem 2.11. We note that
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the entire spherical wave functions in R? are given by J,, (kr)e™"¢ and the radiating
spherical wave functions by H,gl) (kr)etine. Similarly, the Jacobi—Anger expansion
(2.46) assumes the form

o0
ek d = Joklx]) +2) " i" Ju(klx|)cosnd, x € R?, (3.112)

n=1

With all these prerequisites, it is left as an exercise to establish that, with minor
adjustments in the proofs, all the results of Sects. 2.5, 3.2, and 3.4 remain valid in
two dimensions.

3.6 On the Numerical Solution in IR?

We would like to include in our presentation an advertisement for what we
think is the most efficient method for the numerical solution of the boundary
integral equations for two-dimensional problems. Since it seems to be safe to
state that the boundary curves in most practical applications are either analytic
or piecewise analytic with corners, we restrict our attention to approximation
schemes which are the most appropriate under these regularity assumptions. We
begin with the analytic case where we recommend the Nystrom method based
on weighted trigonometric interpolation quadratures on an equidistant mesh. To
support our preference for using trigonometric polynomial approximations we
quote from Atkinson [20]: ...the most efficient numerical methods for solving
boundary integral equations on smooth planar boundaries are those based on
trigonometric polynomial approximations, and such methods are sometimes called
spectral methods. When calculations using piecewise polynomial approximations
are compared with those using trigonometric polynomial approximations, the latter
are almost always the more efficient.

We first describe the necessary parametrization of the integral equation (3.29)
in the two-dimensional case. We assume that the boundary curve 9D possesses a
regular analytic and 2 -periodic parametric representation of the form

x(1) = (x1(), x2(1)), 0=<1<2m, (3.113)
in counterclockwise orientation satisfying |x(¢)|> > 0 for all ¢. Then, by straight-

forward calculations using H 1(1) = —Hél)/, we transform (3.29) into the parametric
form

2
w)—/ (L(t.7) +inM(t, D) ¥ (1) dT = g(), 0 <1 <2,
0

where we have set ¥ (¢) := @(x(?)), g(¢t) := 2 f(x(¢)), and the kernels are given by
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HV(k|x (1) — x(0)])
lx (1) —x(7)|

ik
L, 7):= % (X (D) x1(7) = x1 (O] = x] (D [x2(7) —x2 (D]}

3

M(t, 1) = ’5 H" (klx(t) — x(0)]) 1/ (7))

for t # 1. From the expansion (3.98) for the Neumann functions, we see that the
kernels L and M have logarithmic singularities at + = 7. Hence, for their proper
numerical treatment, following Martensen [310] and Kussmaul [284], we split the
kernels into

t—t

L(t,7)=Li(t,7)In (4sin2 )+L2(t, 1),

t—t

M(t, 1) = M(t,7) In (4 sin? ) + My(t, T),

where

Ji(klx () —x(7)])
|x (1) = x(7)]

i

k
Li(t,7):= . (x50 [x1 (1) —x1 (D] = x1 (D [x2(1) — x2(D)]}

L, =T
Ly(t,t):=L(t,t)— Li(t,7)In <451n > ) ,
1
M\(t,7) = 5 Jo(klx(2) — x(0)]) ¥ (7)],
b4

)

The kernels L1, L>, M1, and M, turn out to be analytic. In particular, using the
expansions (3.97) and (3.98) we can deduce the diagonal terms

t
My(t, 7)== M(t,T) — M1(t, T) In <4 sin?

Lyt ) = L(t. 1) = % x]()x) ((;/;)Tzz(t)xl ®)

and
e i _C 1 (ko ,
2(t, 1) = ST, S0 §|x O )¢ lx @I

for 0 < ¢ < 2m. We note that despite the continuity of the kernel L, for numerical
accuracy it is advantageous to separate the logarithmic part of L since the derivatives
of L fail to be continuous at r = t.
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Hence, we have to numerically solve an integral equation of the form
2
v(t) — K@t Oy(r)dr =g(r), 0=<r=<2n, (3.114)
0
where the kernel can be written in the form

r—t

K(t,7) = Ki(t,7)In (4 sin® ) + Ko (t,7) (3.115)

with analytic functions K| and K, and with an analytic right-hand side g. Here we
wish to point out that it is essential to split off the logarithmic singularity in a fashion
which preserves the 2 -periodicity for the kernels K; and K».

For the numerical solution of integral equations of the second kind, in principle,
there are three basic methods available, the Nystrom method, the collocation method,
and the Galerkin method. In the case of one-dimensional integral equations, the
Nystrom method is more practical than the collocation and Galerkin methods
since it requires the least computational effort. In each of the three methods,
the approximation requires the solution of a finite dimensional linear system. In
the Nystrom method, for the evaluation of each of the matrix elements of this
linear system only an evaluation of the kernel function is needed, whereas in the
collocation and Galerkin methods the matrix elements are single or double integrals
demanding numerical quadratures. In addition, the Nystrom method is generically
stable in the sense that it preserves the condition of the integral equation whereas
in the collocation and Galerkin methods the condition can be disturbed by a poor
choice of the basis (see [268]).

In the case of integral equations for periodic analytic functions, using global
approximations via trigonometric polynomials is superior to using local approxima-
tions via low order polynomial splines since the trigonometric approximations yield
much better convergence. By choosing the appropriate basis, the computational
effort for the global approximation is comparable to that for local approximations.

The Nystrom method consists in the straightforward approximation of the
integrals by quadrature formulas. In our case, for the 27 -periodic integrands, we
choose an equidistant set of knots ¢; := 7j/n, j = 0,...,2n — 1, and use the
quadrature rule

2n—1

2 _
/ In <4 sin? - 5 f) f@dr~ )" R;n)(t)f(tj), 0<t<2r, (3.116)
0 =0

with the quadrature weights given by

n) 1 /g
R™M () := - == — cosm(t —1j) — —
n m n

m=1

cosn(t—tj), j=0,...,2n—1,
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and the trapezoidal rule

27 2n—1

F(rydr ~ % 3 ). (3.117)

j=0

Both these numerical integration formulas are obtained by replacing the integrand
f by its trigonometric interpolation polynomial and then integrating exactly. The
quadrature formula (3.116) was first used by Martensen [310] and Kussmaul [284].
Provided f is analytic, according to derivative-free error estimates for the remainder
term in trigonometric interpolation for periodic analytic functions (see [258, 268]),
the errors for the quadrature rules (3.116) and (3.117) decrease at least exponentially
when the number 2n of knots is increased. More precisely, the error is of order
O (exp(—no)) where o denotes half of the width of a parallel strip in the complex
plane into which the real analytic function f can be holomorphically extended.

Of course, it is also possible to use quadrature rules different from (3.116)
and (3.117) obtained from other approximations for the integrand f. However,
due to their simplicity and high approximation order we strongly recommend the
application of (3.116) and (3.117).

In the Nystrom method, the integral equation (3.114) is replaced by the approxi-
mating equation

2n—1

v 0= Y RP oK)+ T Ke P =0 3118)

j=0

for 0 < t < 2m. Equation (3.118) is obtained from (3.114) by applying the
quadrature rule (3.116) to f = Ki(¢t,.)¥ and (3.117) to f = Ky(t, ).
The solution of (3.118) reduces to solving a finite dimensional linear system. In
particular, for any solution of (3.118) the values I/f(n) v @),i=0,...,2n—1,
at the quadrature points trivially satisfy the linear system

2n—1
T .
b = YR K ) + T Koy = g, i=0 201,
j=0
(3.119)
where

(n) (n) 2w ! 1 m]rr (—l)JJT
R := R (0) = ——§ — . j=0,....2n—1.
n — m

n2

Conversely, given a solution w(") | = 0,...,2n — 1, of the system (3.119), the
function ¥ defined by
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2n—1
v 0= Y RV OK @ + = K@) v + g0, 0<r<2m,

—0 ’ n ’

! (3.120)
is readily seen to satisfy the approximating equation (3.118). The formula (3.120)
may be viewed as a natural interpolation of the values Ipi(”), i=0,...,2n—1, at
the quadrature points to obtain the approximating function ¥ and goes back to
Nystrom.

For the solution of the large linear system (3.119), we recommend the use of the
fast iterative two-grid or multi-grid methods as described in [268] or, in more detail,
in [164].

Provided the integral equation (3.114) itself is uniquely solvable and the kernels
K1 and K7 and the right-hand side g are continuous, a rather involved error analysis
(for the details we refer to [263, 268]) shows that

1. the approximating linear system (3.119), i.e., the approximating equation
(3.118), is uniquely solvable for all sufficiently large n;

2. as n — oo the approximate solutions ¥ " converge uniformly to the solution v/
of the integral equation;

3. the convergence order of the quadrature errors for (3.116) and (3.117) carries
over to the error ¥ — .

The latter, in particular, means that in the case of analytic kernels K| and K, and
analytic right-hand sides g the approximation error decreases exponentially, i.e.,
there exist positive constants C and o such that

[y (1) — ()] < Ce™, 0<r1<2m, (3.121)

for all n. In principle, the constants in (3.121) are computable but usually they are
difficult to evaluate. In most practical cases, it is sufficient to judge the accuracy of
the computed solution by doubling the number 2n of knots and then comparing the
results for the coarse and the fine grid with the aid of the exponential convergence
order, i.e., by the fact that doubling the number 2n of knots will double the number
of correct digits in the approximate solution.

For a numerical example, we consider the scattering of a plane wave by a cylinder
with a non-convex kite-shaped cross section with boundary 9 D illustrated in Fig. 3.1
and described by the parametric representation

x(t) = (cost +0.65cos2t — 0.65, 1.5sint), 0<t <2m.
From the asymptotics (3.105) for the Hankel functions, analogous to (3.110) it

can be deduced that the far field pattern of the combined potential (3.28) in two
dimensions is given by
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Fig. 3.1 Kite-shaped domain for numerical example

Table 3.1 Numerical results for Nystrom’s method

n Reux(d) Imuso(d) Re uqo (—d) Imuco(—d)
k=1 8 —1.62642413 0.60292714 1.39015283 0.09425130
16 —1.62745909 0.60222343 1.39696610 0.09499454
32 —1.62745750 0.60222591 1.39694488 0.09499635
64 —1.62745750 0.60222591 1.39694488 0.09499635
k=5 8 —2.30969119 1.52696566 —0.30941096 0.11503232
16 —2.46524869 1.67777368 —0.19932343 0.06213859
32 —2.47554379 1.68747937 —0.19945788 0.06015893
64 —2.47554380 1.68747937 —0.19945787 0.06015893

”“(’2)2%/w%v(y)-a%+n}e—'“'yw(y>ds(y>, X =1, (3122

which can be evaluated again by the trapezoidal rule after solving the integral
equation for ¢. Table 3.1 gives some approximate values for the far field pattern
Uso(d) and uso(—d) in the forward direction d and the backward direction —d.
The direction d of the incident wave is d = (1, 0) and, as recommended in [259],
the coupling parameter is n = k. Note that the exponential convergence is clearly
exhibited.

The corresponding quadrature method including its error and convergence
analysis for the Neumann boundary condition has been described by Kress [264].

For domains D with corners, a uniform mesh yields only poor convergence and
therefore has to be replaced by a graded mesh. We suggest to base this grading upon
the idea of substituting an appropriate new variable and then using the Nystrom
method as described above for the transformed integral equation. With a suitable
choice for the substitution, this will lead to high order convergence.

Without loss of generality, we confine our presentation to a boundary curve d D
with one corner at the point x( and assume d D\ {xo} to be C and piecewise analytic.
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We do not allow cusps in our analysis, i.e., the angle y at the corner is assumed to
satisfy 0 < y < 2m.
Using the fundamental solution

1 1
Do(x,y) := o In = ,

X F Y,
to the Laplace equation in IR to subtract a vanishing term, we rewrite the combined
double- and single-layer potential (3.28) in the form

B IP(x,y) . _ 9Po(x, y)
u(x) —/aD H—av(y) m¢(x,y)}<p(y) Tl w(xo)} ds(y)

for x € R?\ D. This modification is notationally advantageous for the corner case
and it makes the error analysis for the Nystrém method work. The integral equation
(3.29) now becomes

9P (x,y)

- 2
@(x) — @(xo) + fap{ )

—in®(x, y)} o(y)ds(y)
(3.123)

- 2/ 90 V) oy ds(y) = 2f(x), x € aD.
ap  0v(y)

Despite the corner at xg, there is no change in the residual term in the jump relations
since the density ¢ — @(xo) of the leading term in the singularity vanishes at the
corner. However, the kernel of the integral equation (3.123) at the corner no longer
remains weakly singular. For a C? boundary, the weak singularity of the kernel of
the double-layer operator rests on the inequality

v(y)-(x —y)| < Llx —y|®>, x,yeaD, (3.124)

for some positive constant L. This inequality expresses the fact that the vector x — y
for x close to y is almost orthogonal to the normal vector v(y). For a proof, we refer
to [104]. However, in the vicinity of a corner (3.124) does not remain valid.

After splitting off the operator Ko : C(0D) — C(dD) defined by

0Dy (x,
(Ko@) (x) =2 /d i %y)y) [o(y) — (x0)]ds(y), x € aD,

from (3.107) we see that the remaining integral operator in (3.123) has a weakly
singular kernel and therefore is compact. For the further investigation of the non-
compact part K, we choose a sufficiently small positive number r and denote the
two arcs of the boundary 9D contained in the disk of radius r and center at the
corner xo by A and B (see Fig. 3.2). These arcs intersect at xo with an angle y and
without loss of generality we restrict our presentation to the case where y < . By
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X0

Fig. 3.2 Domain with a corner

elementary geometry and continuity, we can assume that r is chosen such that both
A and B have length less than 2r and for the angle «(x, B) between the two straight
lines connecting the points x € A\ {xp} with the two endpoints of the arc B we have

1
0<oz(x,B)§n—§y, x € A\ xo,

and analogously with the roles of A and B interchanged. For the sake of brevity,
we confine ourselves to the case where the boundary 0D in a neighborhood of the
corner xq consists of two straight lines intersecting at xo. Then we can assume that
r is chosen such that the function (x, y) — v(y) - (y — x) does not change its sign
for all (x, y) € A x Bandall (x, y) € B x A. Finally, for the two C? arcs A and B,
there exists a constant L independent of r such that the estimate (3.124) holds for
all (x,y) e Ax Aandall (x,y) € B x B.

We now choose a continuous cut-off function ¢ : R?> — [0, 1] such that
Y(x)=1for0 < |x —xg| <r/2, ¥(x) = 0forr < |x — xg| < oo and define
Ko, : C(0D) — C(dD) by

Ko o == Ko(¥o).

Then, the kernel of Ko — Ko, vanishes in a neighborhood of (x¢, x¢) and therefore
is weakly singular.
We introduce the norm

l@lloc,0 := max [¢(x) — @(xo)| + [¢(x0)],
xe€dD

which obviously is equivalent to the maximum norm. We now show that r can be
chosen such that || Ko, ||co,0 < 1. Then, by the Neumann series, the operator I +Kj ,
has a bounded inverse and the results of the Riesz—Fredholm theory are available for
the corner integral equation (3.123).

By our assumptions on the choice of r, we can estimate

4Lr
|(Ko,r@)(x0)| < - l¢lloo,0 (3.125)



3.6 On the Numerical Solution in IR? 99

since (3.124) holds for x = xp and all y € AU B. For x € A\ {xo} we split
the integral into the parts over A and over B and evaluate the second one by using
Green’s integral theorem and our assumptions on the geometry to obtain

2/ 9%o(x, y) ds(y) =2 / 9Po(x, y) ds(y)‘ _ a(x, B) C xe A\ (ol
Bl 0v() B 9v(y) T
and consequently
2Lr y
|(Ko,r@)(x)] = {— +1- —} l@lloe,0, (3.1206)
b4 2

which by symmetry is valid for all x € A U B \ {xo}. Summarizing, from the
inequalities (3.125) and (3.126) we deduce that we can choose r small enough such
that || Ko, ||co,0 < 1. For an analysis for more general domains with corners we refer
to Ruland [380] and the literature therein.

The above analysis establishes the existence of a continuous solution to the
integral equation (3.123). However, due to the singularities of elliptic boundary
value problems in domains with corners (see [155]), this solution will have
singularities in the derivatives at the corner. To take proper care of this corner
singularity, we replace our equidistant mesh by a graded mesh through substituting
a new variable in such a way that the derivatives of the new integrand vanish up to a
certain order at the endpoints and then use the quadrature rules (3.116) and (3.117)
for the transformed integrals.

We describe this numerical quadrature rule for the integral f()z” f(t) dt where the
integrand f is analytic in (0, 277) but has singularities at the endpoints t = O and t =
2m. Let the function w : [0, 27w] — [0, 27 ] be one-to-one, strictly monotonically
increasing and infinitely differentiable. We assume that the derivatives of w at the
endpoints t+ = 0 and t = 27 vanish up to an order p € IN. We then substitute
t = w(s) to obtain

27 2
[ rwan = /0 W'(s) f(w(s))ds.

Applying the trapezoidal rule to the transformed integral now yields the quadrature
formula

2T 2n—1

f@ydi~ 23" a; fGsp) (3.127)

j=1

with the weights and mesh points given by

@:w’(ﬂ), sj=w<ﬂ>, j=1,...,2n—1.
n n
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A typical example for such a substitution is given by

[v(s)]”
(1P + w27 — )P’

) 11 7r—s3+1s—7r+1
vs)=|—— = — —
p 2 b4 p 2

and p > 2. Note that the cubic polynomial v is chosen such that v(0) = 0, v(2w) =1
and w’(7r) = 2. The latter property ensures, roughly speaking, that one half of the
grid points is equally distributed over the total interval, whereas the other half is
accumulated towards the two end points.

For an error analysis for the quadrature rule (3.127) with substitutions of the form
described above and using the Euler-MacLaurin expansion, we refer to Kress [262].
Assume f is 2g + 1-times continuously differentiable on (0, 2;r) such that for some
0 <« < 1 withap > 2g + 1 the integrals

2 ¢ m—o
/ |:sin -] | £ (1)) dt
o 2

existform =0, 1,...,2q + 1. The error E(")(f) in the quadrature (3.127) can then
be estimated by

w(s) =27 0<s <2m, (3.128)

where

IE™ ()] <

S (3.129)
with some constant C. Thus, by choosing p large enough, we can obtain almost
exponential convergence behavior.

For the numerical solution of the corner integral equation (3.123), we choose a
parametric representation of the form (3.113) such that the corner x corresponds to
the parameter # = 0 and rewrite (3.123) in the parameterized form

2
Y () — ¥ (0) —/0 K(t, D)y (r)dr

(3.130)
2
- H(t, D)y (0)dtr =g(), 0=<t=<2nm,
0
where K is given as above in the analytic case and where
1 5@ (@) —x1(0)] = x| (Dx2(t) — x2(7)] .
™ lx(1) —x(D)? ’ ’
H(t,7) =
l x5 (0)x] (1) — x1()x5 (1) ’ =1 140,27,
4 /()12



3.6 On the Numerical Solution in IR? 101

corresponds to the additional term in (3.123). For the numerical solution of the
integral equation (3.130) by Nystrom’s method on the graded mesh, we also have
to take into account the logarithmic singularity. We set t = w(s) and Tt = w(o) to
obtain

2

2
/0 K, o)y(r)de = A K(w(s), w(o)) w'(e)y(w(o))do

and then write

s —0

K(w(s), w(o)) = Ki(s, o) In <4sin2 ) + Ka(s, o).

This decomposition is related to (3.115) by
Ki(s,0) = Ki(w(s), w(o))

and

Ra(s,0) = K(w(s), w(o)) — K(s,0)In (4 sin? >

o) e
)l

Kz(s, 5) = Ka(w(s), w(s)) +2Inw'(s) Ki(w(s), w(s)).

From

Ka(s,s) = lim [K(s, o) — Ki(s,0)In (4 sin? >

we deduce the diagonal term

Now, proceeding as in the derivation of (3.119), for the approximate values
wi(") = ¢ ™ (s;) at the quadrature points s; fori = 1, ...,2n—1 and wé") =y ™(0)
at the corner s) = 0 we arrive at the linear system

2n—1
- T~
1/f,»(n) - Iﬂén) - E {R‘(?_)ﬂKl(Si,sj) + - Kz(Si,Sj)}aj 1/f](~n)
j=

2n—1

n-l o .
— E ;H(si,sj)ajl/fo =g(s), i=0,...,2n—1.
j=l1

(3.131)
A rigorous error analysis carrying over the error behavior (3.129) to the approximate
solution of the integral equation obtained from (3.131) for the potential theoretic
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Fig. 3.3 Drop-shaped domain for numerical example

Table 3.2 Nystrom’s method for a domain with corner

n Reuoo(d) Imuso(d) Re uq(—d) Imuyo(—d)
k=1 16 —1.28558226 0.30687170 —0.53002440 —0.41033666
32 —1.28549613 0.30686638 —0.53020518 —0.41094518
64 —1.28549358 0.30686628 —0.53021014 —0.41096324
128 —1.28549353 0.30686627 —0.53021025 —0.41096364
k=5 16 —1.73779647 1.07776749 —0.18112826 —0.20507986
32 —1.74656264 1.07565703 —0.19429063 —0.19451172
64 —1.74656303 1.07565736 —0.19429654 —0.19453324
128 —1.74656304 1.07565737 —0.19429667 —0.19453372

case k = 0 has been worked out by Kress [262]. Related substitution methods have
been considered by Jeon [218] and by Elliott and Prossdorf [136, 137].

For a numerical example, we used the substitution (3.128) with order p = 8. We
consider a drop-shaped domain with the boundary curve 9 D illustrated by Fig. 3.3
and given by the parametric representation

t
x() = @2sinZ, —sinn), 0=<r=2m

It has a corner at ¢+ = 0 with interior angle y = 7 /2. The direction d of the incoming
plane wave and the coupling parameter 1 are chosen as in our previous example.
Table 3.2 clearly exhibits the fast convergence of the method.

3.7 On the Numerical Solution in IR3

In three dimensions, for the numerical solution of the boundary integral equation
(3.29) the Nystrom, collocation, and Galerkin methods are still available. However,
for surface integral equations we have to modify our statements on comparing the
efficiency of the three methods. Firstly, there is no straightforward simple quadrature
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rule analogous to (3.116) available that deals appropriately with the singularity
of the three-dimensional fundamental solution. Hence, the Nystrom method loses
some of its attraction. Secondly, for the surface integral equations there is no
immediate choice for global approximations like the trigonometric polynomials in
the one-dimensional periodic case. Therefore, local approximations by low order
polynomial splines have been more widely used and the collocation method is the
most important numerical approximation method. To implement the collocation
method, the boundary surface is first subdivided into a finite number of segments,
like curved triangles and squares. The approximation space is then chosen to consist
of low order polynomial splines with respect to these surface elements. The simplest
choices are piecewise constants or piecewise linear functions. Within each segment,
depending on the degree of freedom in the chosen splines, a number of collocation
points is selected. Then, the integrals for the matrix elements in the collocation
system are evaluated using numerical integration. Due to the weak singularity of
the kernels, the calculation of the improper integrals for the diagonal elements of
the matrix, where the collocation points and the surface elements coincide, needs
special attention. For a detailed description of this so-called boundary element
method we refer to Rjasanow and Steinbach [376] and to Sauter and Schwab [385].

Besides these local approximations via boundary elements there are also global
approaches available in the sense of spectral methods. For surfaces which can be
mapped onto spheres, Atkinson [19] has developed a Galerkin method for the
Laplace equation using spherical harmonics as the counterpart of the trigonomet-
ric polynomials. This method has been extended to the Helmholtz equation by
Lin [304]. Based on spherical harmonics and transforming the boundary surface
to a sphere as in Atkinson’s method, Wienert [427] has developed a Nystrom
type method for the boundary integral equations for three-dimensional Helmholtz
problems which exhibits exponential convergence for analytic boundary surfaces.
Wienert’s method has been further developed into a fully discrete Galerkin type
method through the work of Ganesh, Graham, and Sloan [143, 153]. We conclude
this chapter by introducing the main ideas of this method.

We begin by describing a numerical quadrature scheme for the integration of
analytic functions over closed analytic surfaces I" in IR which are homeomorphic
to the unit sphere S? and then we proceed to corresponding quadratures for acoustic
single- and double-layer potentials. To this end, we first introduce a suitable
projection operator Qy onto the linear space Hy_; of all spherical harmonics of
order less than N. We denote by —1 < 11 < o < --- < ty < 1 the zeros of the
Legendre polynomial Py (the existence of N distinct zeros of Py in the interval
(—1,1) is a consequence of the orthogonality relation (2.25), see [130, p. 236])
and by

2(1 — %)
Olj . J

= —_— j=1,..., N,
NPy ()
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the weights of the Gauss—Legendre quadrature rule which are uniquely determined
by the property

/ p()di = Za,p(t, (3.132)

for all polynomials p of degree less than or equal to 2N — 1 (see [131, p. 89]). We
then choose a set of points x j; on the unit sphere S? given in polar coordinates by

Xjk := (sin@; cos g, sin@; sin gy, cos 0;)

forj=1,...,Nandk =0,...,2N — 1 where §; := arccost; and ¢y = wk/N
and define Qy : C(S?) — Hy_; by

N 2N-1
Onf = Z > a,f(x,k)z Z Y ) X (3.133)
] 1 k=0 n=0 m=—n

where the spherical harmonics Y, are given by (2.28). By orthogonality we clearly
have

N 2N-1

/ OnfY,"ds =~ Z D i fO Y, " (k) (3.134)

/lk()

for |m| < n < N. Since the trapezoidal rule with 2N knots integrates trigonometric
polynomials of degree less than N exactly, we have

2N—-1 27

T ! —m’

= Y,;"<x,-k>Y,,,’"(x,-k>=/0 Y65, ) Y™ (6, 9) do
k=0

for |m|, |m’| < n < N and these integrals, in view of (2.28), vanish if m # m’'.
For m = m’, by (2.27) and (2.28), Y, Y ;™ is a polynomial of degree less than
2N in cos 6. Hence, by the property (3.132) of the Gauss—Legendre quadrature rule,
summing the previous equation we find

o NN

5 > oY) Y () = /2 yry™ ds,
j=1 k=0 S

that is, QnY," = Y] for [m| < n < N and therefore Qy is indeed a projection

operator onto Hy_1. We note that QO is not an interpolation operator since by

Theorem 2.7 we have dim Hy_; = N2 whereas we have 2N2 points x j. Therefore,
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it is also called a hyperinterpolation operator. With the aid of (2.22), the addition
theorem (2.30) and (3.132) we can estimate

2N-—1 —1
1

1OV Flloe = 73 2- 22 @) 2o @n+ Dl flle = NI £l
j=1 k= n=0

whence

ONlloo < N? (3.135)

follows. However, this straightforward estimate is suboptimal and can be improved
into

AN < 1Qnlloo < 2 N2 (3.136)
with positive constants ¢1 < ¢3 (see [153, 395]). For analytic functions f : S? — C,
Wienert [427] has shown that the approximation error f — Qn f decreases

exponentially, that is, there exist positive constants C and o depending on f such
that

If = ONflloos2 < Ce™™ (3.137)

forall N € N.
Integrating the approximation Qy f instead of f we obtain the so-called Gauss
trapezoidal product rule

N 2N-1

/sz fds ~ %Z 3 o fp) (3.138)

j=1 k=0

for the numerical integration over the unit sphere. For analytic surfaces I" which
can be mapped bijectively through an analytic function ¢ : S> — I" onto the unit
sphere, (3.138) can also be used after the substitution

/ ¢(&)ds(&) = / 2(q (), (x) ds(x)
r S2

where J; stands for the Jacobian of the mapping ¢. For analytic functions, the
exponential convergence (3.137) carries over to the quadrature (3.138).

By passing to the limit k — 0 in (2.44), with the help of (2.32) and (2.33),
we find

Y, () 4 2
—d = Y, , e S,
/Sz [x — vyl ) 2n + 1 n(x), X
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for spherical harmonics Y,, of order n. This can be used together with the addition
formula (2.30) to obtain the approximation

f(y) N 2N-1
[gz lx — Z Z ajf(xje) Z Pu(xjk-x), xS
k=0

] 1
which again is based on replacing f by Qy f. In particular, for the north pole xo =
(0, 0, 1) this reads

N 2N-1

/Sz |x§(—y) ds(y)~ ) > Bif @) (3.139)

Yl j=1 k=0

where

N—-1
T .
n=0

The exponential convergence for analytic densities f : S — C again carries

over from (3.137) to the numerical quadrature (3.139) of the harmonic single-layer
potential.

For the extension of this quadrature scheme to more general surfaces I”, we
need to allow more general densities and we can do this without losing the rapid
convergence order. Denote by S? the cylinder

§? .= {(cosgp,sing,0):0<0 <m, 0<¢ <27}

Then we can identify functions defined on S? with functions on S? through the
mapping

(cos g, sing, 6) — (sinf cos @, sin 6 sin ¢, cos H)

and, loosely speaking, in the sequel we refer to functions on S? as functions
on S? depending on the azimuth ¢ at the poles. As Wienert [427] has shown,
the exponential convergence is still true for the application of (3.139) to analytic
functions f : §* — C.

For the general surface I" as above, we write

F(x,
/ g ds(n) = [ x, »f ds(y).
rlgx) —nl s lx =yl

where we have set f(y) := g(g(y))Jy(y) and

lx — yl
F = . 3.140
= —e s YT (3.140)
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Unfortunately, as can be seen from simple examples, the function F in general
cannot be extended as a continuous function on S? x S%. However, since on the
unit sphere we have |x — y|> = 2(1 — x - y) from the estimate (see the proof of
Theorem 2.2 in [104])

cilx —y? < lgx) —qg* < calx — yP?

which is valid for all X,y € S? and some constants 0 < ¢; < ¢; it can be seen that
F (xo, -) is analytic on S?.
For ¢ € R, we define the orthogonal transformations

cosy —sinyr 0 cosr 0 —sinyr
Dp(y) == | siny cosy 0O and Dry) = 0 1 0
0 0 1 sinyr 0 cosyr

Then for x = (sin6 cos ¢, sin @ sin ¢, cos ) € S? the orthogonal transformation
T := Dp(¢)Dr(0)Dp(—¢)

has the property Ty x = (0, 0, 1) for x € S?. Therefore

N 2N-1

ds() ~ Y > BiF@ T g £(T ) (3.141)

j=1 k=0

/ Fx, ) f)
S2

|x — ¥l

is exponentially convergent for analytic densities f in the sense of (3.137) since x
is the north pole for the set of quadrature points Tx’lx jk- It can be shown that the
exponential convergence is uniform with respect to x € S%.

By decomposing

Ml cosk|x —y| . sink|x —y|
lx — ¥l lx — ¥l lx — ¥l

3

we see that the integral equation (3.29) for the exterior Dirichlet problem is of
the form

h C(E —
g(g)_/ { 1Eu) | v € ) hz(é,ﬂ)+h3(§,n)}g(n)ds(n)zw@)
rlE=al Tl

for £ € I' with analytic kernels k1, h2 and h3. For our purpose of exposition, it
suffices to consider only the singular part, that is, the case when hy = h3 = 0.
Using the substitution £ = g(x) and n = ¢g(y), the integral equation over I" can be
transformed into an integral equation over S? of the form

fx) = /gz MF;}T” fds(y) =v(x), xeS?, (3.142)

lx —
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with the functions f, k and v appropriately defined through g, 1 and w and with F
given as in (3.140). We write A : C(S?) — C(S?) for the weakly singular integral
operator

k(x, V) F(x,y)

fds@y), xeS?
|x — I

(Af)(x) = /
S2

occurring in (3.142). By using the quadrature rule (3.141), we arrive at an
approximating quadrature operator Ay : C(S?) — C(S?) given by

N 2N-1

(Ay ) (x) i= Z Z Bik(x, T x ) Fx, T i) (T x 1), x e S2
j=1 k=0
(3.143)

We observe that the quadrature points Tx_lx ik depend on x. Therefore, we cannot
reduce the solution of the approximating equation

fv—Anfy =v (3.144)

to a linear system in the usual fashion of Nystrom interpolation. A possible remedy
for this difficulty is to apply the projection operator Q y a second time. For this, two
variants have been proposed. Wienert [427] suggested

N —ANONfN =V (3.145)

as the final approximating equation for the solution of (3.144). Analogous to the
presentation in the first edition of this book, Graham and Sloan [153] considered
solving (3.144) through the projection method with the final approximating equation
of the form

fn — ONANfn = Onv. (3.146)

As observed in [153] there is an immediate one-to-one correspondence between
the solutions of (3.145) and (3.146) via fy = Onfy and fy = v + Anfn.
Therefore, we restrict our outline on the numerical implementation to the second
variant (3.146). Representing

N—-1 n
=) aryy

n=0 m=—n

and using (3.134) and (3.143) we find that solving (3.146) is equivalent to solving
the linear system

N
’ ’ b _
a,':' — RZ;:’;‘ a:} = N E Oljv(xjk)Yn m(x]'k) (3147)
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forn=0,...,N—1, m = —n,...,n, where
o N 2N-1 N 2N
mm' . _ . B. ) . —mg,. . m' =1
R, = N Z Z Z i B K (xjikys Xjoko) Yy ™ (X k) Yy (Tx,-lklszkz)
J1=1 k1=0 ja=1 k=0

and
K(x,y) = ke, T ) F G, T ).
Since orthogonal transformations map spherical harmonics of order n into spherical

harmonics of order n, we have

n/

Y (Dr(—0)y) = Y Zo('.m', pn.0)Y)(y)

pu=—n’

with
Zotw' ' . 0) = [ VD1 ¥, 0 ds(r)
and from (2.28) we clearly have
Y1 (Dp(=p)y) = e "Y1 (7).

From this we find that the coefficients in (3.147) can be evaluated recursively
through the scheme

2N—1
Z1(j1, k1, o, ) = Z ﬂjzelu(%ﬂpk])l((xj]kl ’ szkz)’
ko=0

N
Z5(j1, ki1, n, n) = Z Y,l,/;(ijO)Zl (1, k1, jo, ),
=1
n’ '
Zy(rkron'om'y =y 0 ZoGlm' s, 0j) ZaGin k' ™ O
w=—n’
2N—1

ZyGromon' m'y == Y e Z3 (i kyn' m),
k1=0

N
’ T _ . ’ ’
Ry = N Z oy Y, " (xj.0)Za(jr, m,n',m")
J1=1
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by O(N?) multiplications provided the numbers Zo(n', m’, i, 0 ;1) (which do not
depend on the surface) are precalculated. The latter calculations can be based on

Zo(n',m', 1, 6) = fS QNI 0 D=0 V" () ds ()

N 2N-1
T ’ —
- NZ > oY (Dr(=0)xj1) Yo (xe).
=1 k=

For further details we refer to [143,427]. To obtain a convergence result, a further
modification of (3.145) and (3.146) was required by using different orders N and
N’ for the projection operator Q y and the approximation operator A s such that

N =«kN (3.148)

for some « > 1. Under this assumption Graham and Sloan [153] established
superalgebraic convergence. We note that for the proof it is crucial that the exponent
in the estimate (3.136) is less than one.

Table 3.3 gives approximate values for the far field pattern in the forward and
backward direction for scattering of a plane wave with incident direction d =
(1, 0, 0) from a pinched ball with representation

r0, ¢) = \/1.44 4+ 0.5cos2¢p(cos20 — 1), 6O €[0,x], ¢ €[0,27]

in polar coordinates. (For the shape of the pinched ball see Fig. 5.3.) The results were
provided to us by Olha Ivanyshyn and obtained by using the combined double- and
single-layer potential integral equation (3.29) with coupling parameter n = k and
applying the Graham and Sloan variant (3.146) of Wienert’s method with N’ = 2N.
The rapid convergence behavior is clearly exhibited. For further numerical examples
we refer to [143].

Table 3.3 Numerical results for Wienert’s method

N Re uoo (d) Imuoo (d) Re uxo(—d) Imuco(—d)
k=1 8 —1.43201720 1.40315084 0.30954060 0.93110842
16 —1.43218545 1.40328665 0.30945849 0.93112270
32 —1.43218759 1.40328836 0.30945756 0.93112274
64 —1.43218759 1.40328836 0.30945756 0.93112274
k=5 8 —1.73274564 5.80039242 1.86060183 0.92743363
16 —2.10055735 5.86052809 1.56336545 1.07513529
32 —2.10058191 5.86053941 1.56328188 1.07513840

64 —2.10058191 5.86053942 1.56328188 1.07513841
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