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Abstract

The semidiscretization of a sound soft scattering problem modelled by the wave
equation is analyzed. The spatial treatment is done by integral equation methods.
Two temporal discretizations based on Runge—Kutta convolution quadrature are com-
pared: one relies on the incoming wave as input data and the other one is based on
its temporal derivative. The convergence rate of the latter is shown to be higher than
previously established in the literature. Numerical results indicate sharpness of the
analysis. The proof hinges on a novel estimate on the Dirichlet-to-Impedance map for
certain Helmholtz problems. Namely, the frequency dependence can be lowered by
one power of |s| (up to a logarithmic term for polygonal domains) compared to the
Dirichlet-to-Neumann map.

Mathematics Subject Classification 65M38 - 65L06 - 65M 12

1 Introduction

Boundary element methods have established themselves as one of the standard meth-
ods when dealing with scattering problems, especially if the domain of interest is
unbounded. Firstintroduced for stationary problems, beginning with the seminal works
[3,4] these methods have steadily been extended to time-dependent problems; see [32]
for an overview. The method of convolution quadrature (CQ), introduced by Lubich
in [22,23], is a convenient way of extending the stationary results to a time-dependent
setting.
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158 J. M. Melenk, A. Rieder

Itis well-known that the convergence rate of a Runge—Kutta convolution quadrature
(RK-CQ) as introduced in [20], is determined by bounds on the convolution symbol
K in the Laplace domain. Namely, a bound of the form

IK(s)] < Cls|*

leads to convergence rate g + 1 — u, with g the stage order of the RK-method, as was
proven in [7], see also [5,20] for earlier results in this direction. Thus one might expect
that changing the symbol to s ™! K (s) would increase the convergence order by one.
When considering discretizations of the wave equation using boundary integral meth-
ods, this is not always the case. Instead, it has been observed that sometimes a
“superconvergence phenomenon” appears, where the observed convergence rate sur-
passes those predicted, see [29-31].

In this paper, we give a first explanation why such a phenomenon occurs in the
model problem of sound soft scattering, i.e., the discretization of the Dirichlet-to-
Neumann map. We expect that similar phenomena can also explain the improved
convergence rate for the Neumann problem or more complex scattering problems.
The proof relies on the observation that the s ~!-weighted Dirichlet-to-Neumann map
can be decomposed into a Dirichlet-to-Impedance map plus the identity operator. For
the Dirichlet-to-Impedance operator, it was observed in [2] that an improved bound
holds compared to the Dirichlet-to-Neumann map as long as the geometry is given by
the sphere or the half-space. It is then conjectured in [2] that a similar bound holds
for smooth, convex geometries. In this paper, provided that we restrict the Laplace
parameter s to a sector, we generalize this result to a much broader class of geometries,
namely, smooth or polygonal geometries, without convexity assumption. This will then
immediately give the stated improved bound for the convolution quadrature scattering
problem. In the case of polygons, the result holds in a slightly weaker form in that it
contains an additional logarithmic factor.

As a consequence of this observation, it may often be beneficial to select a problem
formulation with an extra time derivative. In many situations, such formulations are
even the natural choice, see, e.g., [6,8,9], and especially when one works with the
wave equation as a first order system as in [31].

Another way of looking at this phenomenon is that when using a standard formula-
tion (i.e., taking A as in Proposition 3.2 without using a time derivative on the data),
then the discrete integral will exhibit a superconvergence effect.

We point out that the present paper focuses on a semidiscretization of the problem
with respect to the time variable. For practical purposes one would also have to take
into account the discretization in space using boundary elements. We also mention
that while popular, CQ is only one possibility to apply boundary integral techniques
to wave propagation problems. Notably also space-time based methods have gained
popularity [13,14,18] in recent years.
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Superconvergence of RKCQ for the wave equation 159

2 Model problem and notation

We consider a sound soft scattering problem for acoustic waves. For a bounded Lip-
schitz domain 2~ C R? with 21 := R?\ -, the problem reads: Find 1 such
that

i = Au® in 2F, W@ =0 fort >0, u°@) =u") fort<O0.

Here u!"° is a given incoming wave, i.e., 1" also solves the wave equation, and we
assume that for # < 0 it has not reached the scatterer yet. The problem can be recast
by decomposing the total wave into the incoming and outgoing wave, u'°t = " +y,
where u solves:

i=Au in 2%, u@®)|r =—u™@)|r for t >0, u(@)=0forr<0. (2.1)

This will be the problem we are discretizing. For simplicity, we consider two pos-
sible cases. The bounded Lipschitz domain 2~ C R4 has either a smooth boundary
or 2~ C R?is a polygon. While we expect that the results and techniques can be
generalized to the case of piecewise smooth geometries, such an extension would lead
to a much higher level of technicality in the present paper. Although we focus on the
exterior scattering problem as our motivating model problem all of the main results
also hold for the interior Dirichlet problem.

We end the section by fixing some notation. We write H™ (£2%) for the usual
(complex valued) Sobolev spaces on 27 or £27. On the interface I = 3£2~
we also need fractional spaces H®(I") for s € [—1, 1], see, e.g., [1,24] for pre-
cise definitions. We also set HA (2%F) = {u € H'(2%) : Au € L2(2%)}). We
write y* 1 H'(2%) — H'Y2(I") for the exterior and interior trace operator, and
0E : H (2%) — H~Y2(I") for the normal derivative. We note that in both cases, we
take the normal to point out of the bounded domain £2~. We write [yu] := ytu—y~u
and {yu} := % (y+u + y‘u) for the trace jump and mean, and [0,u] := 8;Fu — 9, u
for the jump of the normal derivative.

The notation A < B abbreviates A < C B with implied constants independent of
critical parameters, in particular the parameter s that appears throughout this work. For
(relatively) open sets O we introduce the L?(O) scalar product (u, v) L20) = f o uv.

2.1 Boundary integral methods and convolution quadrature

It is well-known that scattering problems of the form presented in Sect. 2 can be
solved by employing boundary integral methods, see [32] for a detailed time domain
treatment. For the frequency domain, results can be found in most textbooks on the
subject, see [15,16,24,33,34].

The use of boundary integral methods for discretizing the time domain scattering
problem dates back to the works [3,4], where also important Laplace domain estimates
of the form (3.2) were first shown.
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160 J. M. Melenk, A. Rieder

Fors € C; := {Z € C: Re(z) > O}, we introduce the single and double layer
potentials

(SLP(s)¢) (x) := /FCD(x =y 9)e(y) dS(y), (2.2a)

(DLP(s)¥) (x) := /rf?n(y)cb(x — Vi)Y () dS(y). (2.2b)

where @ is the fundamental solution for the operator —A + s

igM isix]) for d =2,
D(x;s) =140 2.3)
lel, for d = 3.

here Hél) denotes the first kind Hankel function of order zero, see [24, Chap. 9].
Finally, we introduce the boundary integral operators induced by the potentials:

V(s):= y=SLP(s) and  K(s):= {yDLP(s)}. (2.4)

In practice, these operators can be realized explicitly as integrals over the boundary
I" since for sufficiently smooth functions i, ¢ the following equations hold:

Vis)e = /F Oy, 9)e(y)dI'(y) and K(s)y = /F I Py, DY () dI(y).
The operator we consider for discretizing (2.1) is the Dirichlet-to-Neumann map.
Definition 2.1 For s € C, given g € Hl/z(F), let u solve
—Au+s*u=0 in ]Rd\F and yFu=g.
We then define the operators
DiN*(s)g := 0Fu and Dt*(s)g := 0Fu £syTu =DiINtFg+5g.  (2.6)

In practice, the following well-known proposition gives an explicit way to calculate
DtN.

Proposition 2.2 (see, e.g., [21, Appendix 2]) The Dirichlet-to-Neumann map can be
written as

i
DINF(s) = V*‘(s)( F 5+ K(s)). 2.7

RK-CQ was introduced by Lubich and Ostermann in [20]. It provides a simple and
general way of approximating convolution integrals by a high order method and has the
great advantage that only the Laplace transform of the convolution symbol is required.
We only very briefly introduce the method and notation.
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Superconvergence of RKCQ for the wave equation 161

Let K be a holomorphic function in the half plane Re(s) > o9 > 0. Let £ denote
the Laplace transform and . ~! its inverse. We (formally) introduce the operational
calculus by defining

K(3)g =2 (K()ZLg),

where g € dom (K (9;)) is such that the inverse Laplace transform exists and the
expression above is well defined.

For a Runge—Kutta method given by the Butcher tableau A, b”, ¢, the convolution
quadrature approximation of K (d,) with time step size k > 0 is given, for any function
g : R — R with g(tr) = 0 for r < 0, by the expression

[K@H)g]@) ==b" A" Y " W;[g(t — jk+kee — k)], with
Jj=0

ADN _ Ny o
K (T) = Wag",
n=0
where the matrix valued function A is given by

¢ T -1
AQ) = (A+ —=—1p")
(@) -
The extension to operator valued functions K is straight forward. In practice, we only
consider evaluating K (E)Ik )g at the discrete time steps t; := j k.
We make the following assumptions on the Runge—Kutta method, slightly stronger
than [7].

Assumption 2.3 (i) The Runge—Kutta method is A-stable with (classical) order p >
1 and stage order ¢ < p.
(ii) The stability function R(z) := 1 + zb” (1 —zA)~'1 satisfies |R(it)] < 1 for
0#trekR
(iii) The Runge—Kutta coefficient matrix A is invertible.
(iv) The method is stiffly accurate, i.e., pT A~ = ©,...,0,1).

Remark 2.4 Assumption 2.3 is satisfied by the Radau IIA and Lobatto IIIC methods,
see [17]. Also note that the order conditions imply that ¢, = 1 for such methods. O

Our analysis will employ the following result on RK-CQ using Laplace domain esti-
mates:

Proposition 2.5 ([7, Thm. 3]) Assume that K is holomorphic in the half plane Re(s) >
oo > 0 and that there exist 1, u2 € R such that K (s) satisfies the following bounds
forall § > 0:

K (s)| < Coq |sI*! for Re(s) > o > 0,
K (s)| < Co51s"*  for Re(s) > o > 0 with Arg(s) € (—m/2+8,7/2 —3).
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162 J. M. Melenk, A. Rieder

Assume that the Runge—Kutta method satisfies Assumption 2.3. Let r > max ( p+
ni, p.q + 1) and g € C™([0, T)) satisfy g(0) = (0) = ...g"~V(0) = 0. Then
there exists k > 0 such that for 0 < k < k,

In
|K@1)g(0) = K08 < crmntra+i=u (]g<’)<0)] + [er o) dr).
0

The constant C depends on t,, oo, k, the constants Coy, Cs, and the Runge—Kutta
method.

3 Main results

To simplify the notation, we introduce a symbol for the sectors in Proposition 2.5.
Throughout this work we fix op > 0 and § > 0 and set

7 :={s € C: Re(s) > 0y, Arg(s) € (—7/2+8,7/2 = 8)}.

Remark 3.1 The choice of op > 0 and § > 0 in the definition of .# is arbitrary, and
all our estimates will hold for any choice, although all the constants will depend on
op and 6. O

We are now able to state the main result of the paper. We start by stating the standard
convergence result for discretizing the Dirichlet-to-Neumann map.

Proposition 3.2 (Standard method) Let g € C" ([0, T, H'/2(I")) for somer > p+2
and g(0) = ¢(0) = --- = gM(0) = 0. Let » := DIN*(8,)g be the exact normal
derivative and \F = DtNi(Btk )g denote the standard CQ-approximation. There exists
a constant k > 0 such that the following estimate holds for0 <t < T and 0 < k < k:

.
A0 = 30| <caity swp |9 3.1
H © ® H=12(r) @ jg(:)re(o% §7 H2(I") G-D

with a constant C(T') depending on the terminal time T, the Runge—Kutta method, I,
and k.

Proof Follows from the well-known bound

| DN ()| P (3.2)
H'V2(D)—~H='2(I) ~ Re(s) .

(see for example [21]) and Proposition 2.5. O

We will observe numerically in Sect. 5 that Proposition 3.2 is essentially sharp. Thus,
when considering the differentiated equation, one expects an increase in order by one,
which follows directly from Proposition 2.5. But for the Dirichlet-to-Neumann map
the increase of order is even greater, as long as one assumes slightly higher regularity
of the data.
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Superconvergence of RKCQ for the wave equation 163

Theorem 3.3 (Method based on differentiated data) Let r > p + 2. Let g €
C’ ([0, T1, H'(I")) satisfy g(0) = (0) = --- = g)(0) = 0. Let 1 := DIN*(9,)g
be the exact normal derivative and ¥ = [[8]‘]_1 DtNi(Bk)]g denote the CQ-
approximation using g as input data. Then, for all ¢ > 0, there exists a constant
k > 0 such that the following estimate holds for 0 <t < T and 0 < k < k:

< C(T, g)k™in(g+2=¢.p) su ” Dz ” . (33
v = CT-8) Zfe@pn sV, B3

o

The constant C(T, ¢) depends on ¢, the terminal time T, the Runge—Kutta method, I,
and k. If I' is smooth, one can take ¢ = Q.

Proof We apply Proposition 2.5. By linearity, we can write the Dirichlet-to-Neummann
operator as
st DtN(s) = 5! Dtl(s) +1 or, in the time domain,
3, ' DIN(3,) = 8, DtI(3,) + 1(3,).
The second operator (in frequency domain) is independent of s. It is a simple calcu-

lation that in such cases, i.e., if K(s) = B for all s, the convolution weights satisty
W; = 6;,0B. Thus, we have

10 g(ta1) = BT A7 (g(ty + ke, .

Since stiff accuracy implies pTA-l = ©,...,0,1) and ¢,, = 1, the operator I is
reproduced exactly by the CQ. A similar decomposition was already invoked in [7] to
explain a superconvergence phenomenon for a scalar problem. Combining standard
estimates, e.g., [21, Table 1], with Theorem 3.4 shows that the Dirichlet-to-Impedance
map satisfies

”DtI(S)”Hl(F)—)H 12(ry |S| fors e C+,

”DtI(S)”Hl(r)_)flfl/Z(r) = \/log(|s| + 2) fors € ..

By Proposition 2.5 and by estimating the logarithmic term by C|s|® for arbitrary ¢ > 0,
we obtain (3.3). o

While Theorem 3.3 is the main motivation for this paper, its proof is based on another
result, which may be of independent interest.

Theorem 3.4 Lets € .. Let 2~ < R? be a bounded smooth Lipschitz domain. The
following estimate holds for the Dirichlet-to-Neumann map:

|DIN*()g £ s8]l 12 = C gy Vge H'(I).  (34)
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164 J. M. Melenk, A. Rieder

If 2~ C R? is a bounded Lipschitz polygon, then one has
IDINF(5)g £ sg|| -1y < CVIog(sI +2) gl iy Ve e H'(D). (3.5

The constant C depends only on 2~ and the parameters oy, § defining the sector ..

Proof Due to its lengthy and technical nature, we defer the proof to Sect. 4. For smooth
geometries it is shown as Corollary 4.11. Polygonal domains are handled in Corollary
4.19. O

Remark 3.5 The regularity requirement ¢ € H!(I") is stronger than the expected
requirement ¢ € H'/?>(I"). This is due to the construction of the boundary layer
function [see (4.15)]. O

Since all our results hold for both the interior and exterior problem, we can also easily
treat the case of an indirect BEM formulation.

Corollary 3.6 (Indirect formulation) Let s € .¥ and assume that 2~ C R? is smooth.
Then, the operator V' (s) — 2s satisfies the bound

[V v - 25y SWlmay YW eH'T). (36

H71/2(1")

Let g € C"([0, T1, H'(I")) for some r > p + 2 with g(0) = $(0) = ... g™ (0) = 0.
Let ¢ := V~(d,)g be the exact density and ¢* := [[0¥]7'V~1(80)1¢ be its CO-
approximation.

Then there exists a constant k > 0 such that the following estimate holds for
0<t<Tand0 <k <k:

o - ¢t 0] C<T)k“"“(‘1+“’>z swp eV, 6

H=Y2(r) ToTe©.1)

The constant C(T) depends on T, the Runge—Kutta method, I', and k.
If 2~ C R2 is a polygon, then

Vo - 2w, L, SOOI+ D) Wl Y € B G8)
and

where ¢ > 0 is arbitrary, and C (T , €) depends additionally on ¢.

Proof We can write V ! (s) = DIN™ (s) —DIN T (s). Thus the statements follows from
Theorems 3.3 and 3.4. O
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Superconvergence of RKCQ for the wave equation 165

4 Proofs

The proof of Theorem 3.4 hinges on three main observations, which require some
technical work to be made rigorous:

1. In 1d on R, the interior Dirichlet-to-Neumann map is given by g +— sg.

2. The existing DtN-estimate’s poor s dependence is mainly caused by boundary
layers.

3. Boundary layers are essentially a 1d phenomenon, so observation 1 applies.

4.1 Preliminaries

There are many ways of defining fractional order Sobolev spaces. A convenient way of
working with them is by introducing them via the real method of interpolation. Given
Banach spaces X} C A\ with continuous embedding and parameters 6 € (0, 1),
q € [1, 00), we define the interpolation norm and space as follows:

© adi\ V4
/ (r O inf (flu— vllxg +1 0]l )) 7) . (4.1a)
t

[|ee]] =
[X0. X164 o veX

(%, 1], , = [ e X Il 20, < 0] (4.1b)

When working with the Helmholtz equation, it is convenient to work with |s|-weighted
norms:

Definition 4.1 For an open (or relatively open) set O, parameters s € C; and 6 €
{0, 1}, we define the weighted Sobolev norms

lllF) 6.0 = lulFo 0y + 151 Tul}2, - 42)

For 6 € (0, 1), the corresponding norms are defined via interpolation. If we want
to include homogeneous boundary conditions, we write H? () for the interpolation
space between L*(0) and HOl (O). If the spaces are equipped with the weighted norms
(4.2), we write ||v||s|,0,~,©, for the corresponding interpolation norm.

The dual norms are defined by

_ |, v) 20|
||M|||s|,—9,O = sup ————.
ve HY(0) ||v|||s|,9,~,(9

For the most part we will be working with the closed surface I". There, the norms

I-Ilis,0, and [|-ll|5).9,~, r coincide. By Lemma A.1 we also have for 6 € (0, 1) and
bounded domains O the norm equivalence

2 2 2 2
1l 5.0 ~ 4200, + 157 220, - 43)
with implied constants independent of |s|.
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166 J. M. Melenk, A. Rieder

We start with some well-known s-explicit estimates for the (modified) Helmholtz
equation.

Lemma 4.2 (Well posedness) Let s € .. The sesquilinear form
as(u, v) := (Vu, Vo) 2o+) + s2(u, V) 20+
associated to —A + s is elliptic in the sense that, using ¢ = % it satisfies
Re (Zas(u, 1)) = C llullf| | o -
Proof We calculate:
Re(3) Re(s)

N (Vu, Vu) 2o+ + 5|

Since Re(s) ~ |s] in the sector . this concludes the proof. m]

Re ({as (u, u))

151 (u, 1) 2 (0%,

Lemma 4.3 (Trace estimates) For Re(s) > 0 and |s| > oo, let u € H'(2%F) satisfy
—Au+s*u = f e L*(2%).

Then the following estimates hold for the traces of u:

lomull oy S Is12 Ml a0 +1s17 21 f sy, (44
Iy ull sy S 18172 el g1+ 4.5)
|0 £ sySul iy S Is12 lulligr.@x +1s17 2 1 fll2@sy . (46)

Proof We start with the normal derivative. For any & € H'?(I") and any v with
yTv = & we calculate:

(9%, £),.| = ‘(w, Vo) gt 452 (U, V) gt — (f5 V) gt

—1
< ( lulls), 1, 0+ Isl ||f||L2(_Qi)) lvlljs) 1,0+ -

Next we select v as the minimal energy extension, satisfying
—Av+sPv=0 in 2F, yv=&on I. 4.7

By [32, Prop. 2.5.1], v admits the estimate [|v]l 1 o+ S Is|"/% 1€l g1/2(r. and (4.5)
follows.

For the Dirichlet trace, we get using the multiplicative trace estimate and the same
lifting v:

+ 1/2 1/2 1/2
‘(V u, S) |< “V u”LZ([')”S”Lz(]") < ”M”LZ Qi) ”MH Qi) ”U”LZ Qi) ”U”Hl Qi)
= |S| ||14|||s|,1,.oi ||U|||s\,1,:2i Slsl™ 172 ||14||\s|,1,_(zi ||§||Hl/2(r)'
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Superconvergence of RKCQ for the wave equation 167

The estimate for the impedance trace then follows trivially. O
The previous lemma shows that for a priori estimates in terms of standard Sobolev
norms the constants involved have some s dependence. The next lemmas show that

the use of the weighted norms introduced in Definition 4.1 avoids such dependencies:

Lemma 4.4 The operators y* : H'(2%) — H/2(I") satisfy the bounds:
”yiu“M’]/z’I‘ S, ||u|||s\,l,(2i . (48)

Proof The multiplicative trace estimate and Young’s inequality give

1/2

1/2

512 [y ul oy S (lull sy st el 20+ )

1/2
< (Il gy + 1P el 25 0y ) 2.

Combining this with the standard trace estimate concludes the proof in view of (4.3).
O

Lemma4.5 (Dirichlet problem) Ler g € H'/>(I'), f € L*(2%). Forany s € .%
there exists a unique solution to the problem

—Au+ s%u = fin 2t and yiu =g.
The function satisfies the a priori bound
lullis)1.0+ S ls|~! I fll2eey + U85 12,1 - 4.9

The implied constant depends only on 2% and the constants oo, 8 characterizing . .

Proof Existence follows using the usual theory of elliptic problems. For the a priori
bound, we first note that by [28, Lemma 4.22], there exists a lifting u p satisfying

—Aup +s%up =0, luplis1,0+ S Nglls)12,r and yEup = g.
Thus the remainder % := u — up solves:
—AU+s%u=f, ur=0.
As the sesquilinear form a; from Lemma 4.2 is elliptic, we get with ¢ defined there

N7 | o+ S Re (¢ag@, @) =Re (¢ (f, D)g+ )

< 17 1S e (s 12 ) < 117 1 f o Il 0 - O
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168 J. M. Melenk, A. Rieder

Lemma 4.6 (Neumann problem) Let h € H™'/?>(I"). Then for every s € . there
exists a unique solution to the problem

—Au+sPu=finR% and dFu=h.

u satisfies the a priori bound

Nl et S WAl —1/2.r + s £l 20 - (4.10)
The implied constant depends only on 2% and on oo, 8 characterizing ..
Proof Follows easily from the weak formulation and (4.8). O

1/2

We also have the following trace inequality in a weighted H~'/“-norm:

Lemma 4.7 If —Au + s%u = 0 we can estimate:
+
Han “H|s|,71/2,r S Nl 1,0+ -

Proof Follows easily from the weak definition of 9, u, the Cauchy—Schwarz inequality,
and (4.9). O

4.2 Smooth geometries

In order to prove a first version of Theorem 3.4, we consider a simplified setting of
smooth geometry and Dirichlet trace. Closely following the ideas from [25,27], we
construct a lowest order boundary layer function that will be the basis for all further
estimates.

Lemma 4.8 (Boundary fitted coordinates) Let T : O C RA=Y = I be a smooth local
parametrization of I'. Define F : O x (—¢, &) — R? as

F(x, p) = —pn(x) + T (%), (4.11)
where n(X) is the outer normal vector to 2~ at the point T (X).
For ¢ > O sufficiently small, F is a smooth diffeomorphism onto F((’) X (—¢, 8)). It

holds that F(O x (0, €)) € 2~ and F(O x (—¢,0)) C 27. Additionally, F satisfies

DF'®, p)DFT(x, p) = (Tgc\) ?) + pR (X, p), (4.12)

where T and R are smooth and ?(f) is invertible.

Proof We only show (4.12). We select a smooth orthogonal basis of the tan-
gent space at T (X), denoted by ej(X),...,eq_1(X). This implies that Q :=
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Superconvergence of RKCQ for the wave equation 169

(e1(®), ..., eq—1(X), n(x)) is orthogonal.
DF@, p) = (D, D) F (R, p) = (Dﬂ@) — pDen(®), —n(sa)
—0 (21 _01> — p(Dsn(®.0).

Here T} := (e1,...,eq—1) D+T(X), and thus |Ti|l» < | D+T(®)l,. We further
compute:

DF'DFT = (DFTDF)A = ((Té _01> oTo (g 01) + pR (X, 5))

= ((TIOTI ?) + PRI, ZD) (4.13)

where R collects the remaining terms. For sufficiently small p > 0, depending only
on ||DzT |, and || Dsnll,, we can linearize the inverse in (4.13) to get (4.12) with

T = (fl TIT)_I (the latter inverse exists since D37 and thus also ﬁ has full rank). O

Lemma 4.9 Assume that 2~ has a smooth boundary I'. For any s € . and for every
u € HY(27) solving

—Au+s*u=0

together withy ~u € H?(I") there exists afunctionugy € H'(827) with the following
properties:

(i) y upL =y u,

(ii) 0, upL —sy upL =0,
(iii) —Aupy + s*upy = f with
|S|1/2 || |S|71/2 H

(4.14)

I fll2e S Vﬁ“HH'(F) + Vﬁ””Hz(F) )

The implied constant depends only on 2~ and oy, § characterizing ..
(iv) Fore > 0define the set 2, = {x € 27 : dist(x, I") > €}. Then, the following
estimates hold for all £ € R with constants independent of s:

lupLll 2oy < CeelsI™ Nyull gy -

(v) The analogous statement also holds for the exterior problem 27, replacing —s
by s in (ii).

Proof We only show the case of the interior problem and abbreviate g := y “u. We
work in boundary fitted coordinates (X, p) as described in Lemma 4.8. First assume,
that supp(g) C T(0), i.e., g is supported by the part of the boundary parametrized
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by T. The change of variables formula shows that if u solves —Au + s?u = f, then
u:=u o F solves:

V. <JDF_1DF_TVTI) v Istn=fJ
with J := det(DF) and f = f o F (see, e.g., [12, Step 7 of proof of Thm. 4,

Sec. 6.3.2)).
On the other hand, if g, satisfies

_v. <JDF_1DF_TVTZBL) + Js%ipL = FoL,
then upgy, :=tipL o F~! solves
—Aupp +szuBL=fBL, with fpy = J_lﬁLoF_l.
Weset A := DF~'DF~T and define with § := g o T the function
upL(x, p) =" g(x) (4.15)
in the boundary fitted coordinates. ~
By (4.12), we have Ay 4 = 1 + pRy 4. Differentiating out we obtain for some

smooth functions ¢;;, a;, b;, d;, and b

—-V. (JZWBL) + Jsz'zZBL

=- Z ¢ijog, x,MBL—Zaz 0 MBL_Zb % UBL

i,j=1
—bd uBL—](1+ded)3 u3L+Js UBlL

= - Z Clj i xj Zat x,apuBL_Zb xluBL

i,j=1

— bd,upr — Jde,dapuBL = fBL,

where, in the last step, we exploited the definition of %, . From its definition and the
fact that |s| ~ Re(s) for s € ., one can easily see that 7z g, satisfies the estimates

< Istigla o)

L2OxRy) ~ /Re(s)

H dpllBL H L2(OxR,) + ” 9o VRUBL ” L2(OxR,) + H pagi‘\BL ‘

d—1

||g||H2((’))

IViUBLI 2 0xR,) + E |0%: x,MBL”Lz —
i (OxRy) N

Pyt + JRe(s)

Transforming back gives (4.14) for the part of £2~ parametrized by F. Assertion (iv)
follows easily from the definition, as the exponential decay dominates all powers of
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|s|. This allows us to smoothly cut off up; for large p and extend it by O to the
whole domain. For general g, we use a smooth partition of unity to decompose g into
functions with local support. O

As the next step, we lower the regularity requirement on y ~ u.
Corollary 4.10 Let 2~ have a smooth boundary I'. For any s € . and for every
ue HY(27) withy u € H'(I") solving
2,
—Au+su=0

there exists a function ugy € H>(§27) with the following properties:
(i) 8,1_MBL — Sy upr = 0.
(ii) |8y u —upr) —s(y~u—y upL)| H-172(I") S ”V_””Hl(r) :
(iii) Nu —uprlljs1.0- < IsI7Y? ||y*u||H](r). The implied constant in (ii), (iii)
depends only on 2~ and the constants o, § characterizing ..
(iv) For ¢ > 0 introduce 2, = {x € 27 : dist(x, I') > ¢&}. Then, the following
estimates hold for all £ € R with constants independent of s:

lupellg2omy < Cels™ |y ul i -

(v) The analogous statement also holds in the case of the exterior problem upon
replacing s by —s in (i) and (ii).

Proof In order to apply Lemma 4.9, we need H>-regularity of g := y " u. We fix a
function § € H?(I") with the following properties:

lg = Zlisior <IsI72 gl and 182y S sl gy - (4.16)

This can be either seen by realizing H'(I") as the interpolation space between L>(I")
and H2(I") and using [10, Lemma] or constructed directly via the usual mollifiers as
done in [1, Thm. 2.29]: The approximation estimate follows from [1, Eqn (20)] and
an interpolation argument. See also [1, Sec. 7.48] for how to trade Sobolev regularity
for approximation properties of the mollified function.

Let u denote the solution to

—A+s*%=0 and y U=32.

Since § € H*(I'), we can apply Lemma 4.9 to construct upy. Assertion (i) then
follows by construction. For (iii) we note that by Lemmas 4.5 and 4.9:

lu —uprllis 1,0 S lu—llg1.0- + 14 —upLlls) 1.0
~ -1 172 15 —-1/2 1%
S g = Flisaser + 1517 (112 08y + 15172 18 2y

SIsl7 2 gl gr -
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For (ii), we use Lemma 4.3 and (4.9) to get that

|95 =D = s(y—u=y=@) | oy S 1512 g = Gl S I8l -
Similarly, we have
Ha;@ —upr) — S(Vii[ - Vﬁ”BL)“H*I/Z(F)
S 151217 = Tar e + 151772 (512 121 ey + 15172 1Rl 2 )
S lglary -
Assertion (iv) follows directly from Lemma 4.9 (iv) and (4.16). O
Corollary 4.11 Let 2~ C R? be smooth and s € .. Let g € H'(I") and u solve
—Au+stu=0 in2”, yu=g onl.
Then

19, u —sullg-12ry S NgIa1(r)- 4.17)

The analogous statement holds for the exterior problem upon replacing s by —s
in (4.17).

Proof Follows by writing u = upy + (u—upr). The impedance trace of u g;, vanishes
by Corollary 4.10 (i). The impedance trace of the remainder is uniformly bounded with
respect to s via Corollary 4.10 (ii). O

4.3 Polygons

In this section, we consider a polygonal domain 2~ C R? as an example of a non-
smooth domain. In order to match the boundary layer solutions from Lemma 4.9 at
corners, we solve an appropriate transmission problem, similarly to what was done in
[25]. We refer to Fig. 1b for the geometric situation.

We first need one additional Sobolev space. For a smooth curve " and 6 € [0, 1],
we introduce

iy -0

HY (") == {u e H'(I'') : Nullgocpr = lullgogrn + lldy foull g2 pry < 00},
where dy - denotes the distance to the endpoints of I'’.
4.3.1 A transmission problem in a cone
In this section, we investigate certain transmission problems. These will allow us to

match different boundary layer functions in the vicinity of a corner of the domain.
We start by investigating the special case of a transmission problem on a sector or an
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Aj_1 Aja

(a) Subdomains for defining the corner lay- (b) Situation at a corner Aj. Marked in color
ers uc, and boundary layers upr: Solid blue is the support of the cut-off functions xpr;
regions indicate supp(ucy). The regions §2; solid green: £2;, dotted red: £2;41.

on which upy, is defined are confined by the

dashed lines.

Fig. 1 Boundary layer and corner layer construction for nonsmooth domains

infinite cone. Due to its special structure, we can derive sharper estimates for the normal
derivative than what can be obtained from the energy methods used in Lemma 4.16
below.

We introduce some notation. Given w € (0, i), we define the infinite cone

C:= {(rcosgo,rsimp): r>0,lpl < w} (4.18)

with opening angle 2w and C’ by removing from C its bisector:
C':=C\{(r,0): r > 0}. (4.19)

Next, we define the sector S, := {(rcosg,rsing), r € (0,1), || € (0,w)},
which is just the truncated cone C N B1(0). For its boundary, we write [, =
{(r cos(xw), r sin(w)), r € (0, l)} for the two parts of the boundary of the sector
that are adjacent to the origin and set I's := I, U I'_,. Finally, we need to define the
normal jump across interfaces. If I'” denotes a smooth interface separating domains
O; and O, we define the normal jump across I"’ via

[0,u] := Vulp, - n1 + Vulo, - na,

where the normal vectors 7 ; are taken to point out of O; respectively.
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Lemma 4.12 Consider the solutionti € H'(C) to the following problem on the infinite
cone for u > 0 and’s € % with [s] = 1:

— AT+ =0inC, [0,0] =" onRy x {0}, ©=0 ondC. (4.20)
Then, the following statements hold for u:

(i) Foreach t € N there exist constants Cy, ay > O such that for allr > 1

||ﬁ||W(’°°(C’\Br(O)) S Cge_a”.

(ii) There exists a constant C > 0 such that the outer normal derivative d,u satisfies
the estimates

105721l 20y + 13a21 1 5y < C- @21)

The constants depend only on the opening angle 2w, the parameter |1, and the choices
of oy and § in the definition of ..

Proof We first show (ii) in Steps 1-3 and then (i) in Step 4.
Step 1: We start with an energy estimate in exponentially weighted spaces, namely,
for any 0 < o < uRe(5s) the following estimate holds:

2 ~2
e val o) + e @] 12y < € 4.22)
with a constant C only depending on o, u, @, ands.
We fix some notation. We write ||u||%a = ||e‘"Vu||iz(C) + ||e°”u||iz(c), and

analogously for |lu]l; _,. Also we set h(x1, x2) := e K1 for the transmission data.

The proof follows [25, Prop. 6.4.6] verbatim. The sesquilinear form B(u, v) :=
(Vu, V”)LZ(C) +5%(u, U)Lz(C) satisfies an inf-sup condition: There is ¢ > 0 depending
only on « € [0, 1) such that

B )
inf sup& >c > 0.
u#0 420 ”u”l,(x ”v”],—ot

This can be seen by taking, for given u in the infimum, the function v := §e* u
in the supremum and performing elementary calculations. Next, we show that
[(h, yv) 2w+ xqop| = Cllvll1,—e- This follows also verbatim [25, Prop. 6.4.6] using
[25, Lemma A.1.8]. Specifically, by [25, Lemma A.1.8] it suffices to ascertain that for
a < uRe(s) we have

® oo P S 00
/ / r |e‘"e_’”r| +r |rV(e°”e_’”r)| drde < / r+r ‘62(“_‘@’ dr
—w J0O 0

< OQ.
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We conclude that the solution u satisfies ||u]/;,, < C for some constant C > 0
depending only on the choice of @ < u Re(s).

Step 2: For a ball B,(x) of radius p = O(1) around any point x € C with
dist(x, 0) > 2 we can apply standard elliptic regularity (interior regularity, regularity
for homogeneous Dirichlet conditions, and regularity for transmission problems—see,
e.g., [25, Lemmas 5.5.5, 5.5.7, 5.5.8]) to get

”it\”Hz(Bp(x)ﬂc/) g ”ﬁ”Hl(sz(x)ﬁC) S e—a(dlst(x,O)—2P)_ (423)

A Besicovich covering argument (see, e.g., [25, Lemma 4.2.14] for details) by such
balls and local trace estimates show that for Coo := C\ B (0)

105721l 2000y + 19nTEll L oy S TG S 1, (4.24)

where the implied constant depends only on «, w, and s, p.

Step 3: We show that ||3,,1|| L2(9cnB; (0)) < 0©. Fix a cut-off function x with x = 1 on
B1(0) and supp(x) S B»(0). We consider the following lifting of the jump & using a
single layer potential for the Laplacian:

1 2
J e x2) = —2—/ In|(x1, x2) — (£, 0)|A(E, 0) dE.
T Je=0

Since h € L*((RT x {0}) N B2(0)), we have by the mapping properties of the single
layer potential (see [11, Thm. 2.17]) that j|5cnB,(0)) € H'(3C N B»(0)) with

1l aenBy)y < €

for some C > 0 depending on w and §. The jump relations of the single layer operator
provide (see, e.g., [24, Thm. 6.11]) [y j] = 0 and [d,] = & on (0,2) x {0}. Since
—Aj=0andj € Hlloc(]Rz), and supp x C B(0) we see that & := x (i — j) is the
H'-function solving

—AU+ U =8y j+2Vx V@ — )+ Ax@—j)=:f inCNBy0),
U=—jyx ondCNBy0), and =0 onCNaBy0).

Since the right-hand side f € L*(C N B»(0)) and the Dirichlet boundary conditions
arein H! (0(B2(0)NC)), standard elliptic regularity theory (see, e.g., [24, Thm. 4.24])
shows 3, € L?(3(B>(0) N C)).

Step 4 (proof of (i)): The 2D Sobolev embedding theorem H 2 < L and (4.23) show
the desired estimate for £ = 0. The argument leading to (4.23) can be iterated and thus
yields the stated estimates for any fixed £.

Step 5: Inspection of the proof reveals that all constants (if at all) depend continuously
on §. Since we are only interested in § in a compact set determined by the constants
from the definition of . we can make all the constants independent of §. O
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Having studied the transmission problem in a dimensionless form in Lemma 4.12, we
can transfer the results to the setting we actually require using a scaling argument.

Lemma4.13 Fix w € (0, 7). Fors € . and u > 0, let u € H'(S,) solve the
transmission problem on the sector S,,:

—Au+ s%u = 0in Su\((0, 1) x {0}),

, (4.25)
[Opu] = se™** on (0,1) x {0}, u =0 ondS,.
Recall that I's denotes the parts of 9, adjacent to the origin. Then
lnuell 20y < ClsI'*  and  N|uullpiry) < C. (4.26)

The constants C > 0 depend only on w, the parameter i, and the choices of oo and &
in the definition of ..

Proof We denote by I'T = dB1(0) N 38, the circular arc that is part of 3.S,,. Write
s = |s|s with § € {§ € . : |§| = 1}. Let u be the function solving

— AT+ 8T =0inC, [3,4] =" onRy x {0}, @=0 ondC

that is given by Lemma 4.12. Then we define u(x) := #(|s| x). Lemma 4.12 and a
simple scaling argument gives the following estimates for u| (for any j):

< |s|1/2

1nuetll 2 S —ajlsl,

o N10uuy ||L1(r5) S ||Ml||Wj-oo(rl\(1,0)) N |S|je
The remainder § := u — u; € H'(S,,) then solves

—A845*=0 inS,, b8lry=0, blr=-ulpn.
We note that for this Dirichlet problem with piecewise smooth data that are exponen-

tially small in |s|, Lemma 4.5 gives ||§|| Is,1,5, S et llysy, 12,17 » Which is exponentially
small in |s|. Applying [24, Thm 4.24] then gives, since u; vanishes on Is:

1081l L1 gy S N0nSll2rgy S IsIISNsp, 1.5, + Nutllgrer) s
which is again exponentially small in |s|. The estimate (4.26) follows. O
We need the following modification of [26, Lemma 3.13].

Proposition 4.14 Let O be a Lipschitz domain. Define the Besov space (cf. (4.1))

B, (0) = [L(0). H'(O)],
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For e € (0, 1) and every w € H'/?(0O), there exists a function w, € H'(O) with

e lw = well 20, = Cllwlmre) — and

||we||321/12(0) < C(1+ llog@®l) llwll 1720 -

The constant depends only on the domain O.

Proof This is essentially [26, Lemma 3.13]. The only modification needed is that we
consider the H'/2(©®)-norm on the right-hand side instead of the 321 / 020-
is the reason for getting penalized by a factor ,/|log(¢)| instead of a factor [log(e)|
as in [26, Lemma 3.13]. The result follows from the same proof, only noting that one

can bound using the Cauchy-Schwarz inequality

norm, which

dt

1
/ l_g inf (Ilw —U”LZ(O) +l||U||H1(O))—
& veH! t

1 1
g . 2dt\1/2 dr\1/2
- (/ 2 inf (flw — vl 2000 + IVl 10)) T) (/ T) :
& &

veH!

and the last factor produces a factor 1 4 /| log(e)|. m]

Lemma 4.15 Let u solve (4.25). Then, there exists a constant C > 0 depending only
on w, w and the parameters in the definition of . such that

18uull 12y < C/log(Is] + 2.

Proof For w € H'/?>(I"), select w, as in Proposition 4.14 with ¢ > 0 to be chosen
later. We calculate for Iy, i.e., the two parts of 95, adjacent to the origin:

|(an“’ w)L2(1"ia,)| = }(3"”’ w— wS)LZ(rﬂ,)| + |(8n” wS)LZ(rﬂ,)|

= ||3nu||L2(riw) lw— ws”LZ(Fiw) + “a’l””Ll(Fiw) ”wSHLOO(F:tw) .

Since Iy, is a one-dimensional line segment, we can use the Sobolev embedding [35,
Sec. 32] to estimate

<
lwellpoe(ry,) S ||ws||321(|2(1—iw) .

Overall, we get using the properties of w, from Proposition 4.14 and the estimates on
d,u from (4.24):

| (B, w)LZ(I‘iw) |
SNnull 2,y 82 lwll g2y, + (L 1log@D 18nuell 1y lwl 12,
S (141512212 4 llog @) Il i, -
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Choosing ¢ = |s|~! completes the proof. O

We are now in a position to study a more general transmission problem, namely,
allowing for Dirichlet jumps and more general Neumann transmission data.

Lemma 4.16 (Transmission problem) Let O C R? be an open Lipschitz domain. Let
I'" € O be a smooth interface that splits O into two disjoint Lipschitz domains O
and O,. ~

Given g € H'/2(I'"), h € H™'/2(I""), there exists a unique solutionu € H' (O, U
0») to the following problem:

—Au+s*u=0 inO;UO,,
Yy u=0 ondO, [yu] =g and [d,u] =h acrossT"'.

Additionally, the following estimate holds:

—1/2
lullis) 1,0 S Nglls 12,0 + ||d3p// gl + I alls, —12,r - (4.27)
If O1 and Oy are polygons, I'' is a straight line, and h can be decomposed as
h(x) = hyse ™M 4 hy(x)

for some hy € C, u > 0, and hy € Hfl/z([‘/), then On,u exists pointwise almost
everywhere and

—12
19null =120y < 1172 <||g|||.s‘|,1/2,F’ + ||d3['// glliz2crny + ||h2|||s|,—1/2,1"/)

+ [h1]v1og(ls| +2). (4.28)

Proof Proof of (4.27): Since g is assumed in ﬁl/z(F/), we can extend it by O to a
function § € H'/2(3O) such that (see for example [24, Thm. 3.33])

~ ~12
I81ls11/2.00, S Nglhisp iz, + ”da]“f/ gllr2crry-

We solve a Dirichlet problem on O with data g to obtain u; and extend it by 0 to O5.
Then we solve the following problem on O: Find u; € Hé (O) such that

(VMZ, V'U)LZ(O) —+ SZ(MZ, U)LZ(O)
= (h, yrv)r — (Vui, Vo) 120,y — 51, v)12(0,) Yo € Hy (O),
where y denotes the trace operator on I"’. The function u := u; + uy then solves
the transmission problem. The estimate (4.27) follows from Lemmas 4.5 to bound

and, in order to bound u5, the ellipticity of the sesquilinear form (see Lemma 4.2)
together with the trace estimate (Lemma 4.4) to estimate the contribution (&, yr/v) .
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Proof of (4.28) for i1 = 0: Introduce V := dI'" U { vertices of £2}. Since O
and O, are piecewise smooth and # = 0 on dO and the right-hand side is homo-
geneous, the solution u# is smooth up to the boundary with the exception of the
vertices of £2 and near the interface I'’. Hence, 9,u exists pointwise everywhere
on dO\V. To show the estimate (4.28), we consider test functions v € V := {v €
C%°(O) | v vanishes in a neighborhood ofV}. Since 9,1 exists pointwise on dO\V and
v € V vanishes in a neighborhood of V), the duality pairing (d,u, v)3¢ is well-defined
and an integration by parts gives

(a1t V)90 = (Vu, V)0,00, + 57U, v)0 — (b, yro) . (4.29)

Since V is dense in H'(©) (because V consists of finitely many points—see[Sec. 17,
35], where 35 is the proper citation), the equation (4.29) actually holds for all v €
H'(O). Given £ € HY?(30) we select ve € H'(O) with v = & as the lifting
given by (4.7) in Lemma 4.3, which satisfies [|ve [lis1.0 < ISV (1€l 12900y This
implies

{Onu, E)aol < llullis,1,0,00, 1Ve s, 1,0 + hllis),— 172, 7 lvellis) 172, 1

By the trace theorem we have ||vg |5 12,1 S llvelljs), 1,0 Taking the supremum over
all & € H'/2(30) yields (4.28) for the case i = 0.

Proof of (4.28) for h1 # 0:If A1 # 0, we lift this contribution separately by solving
the corresponding transmission problem (4.25). The estimate follows by applying
Lemma 4.15 and a suitable localization. O

4.3.2 Corner layers

Before we can bound the functions used to match boundary layers, we must control
the jump between two boundary layer solutions. We start with a very simple geometric
situation.

Lemma4.17 Fixw € (0, ). Consider the sector S, andlet g € Hl(—l, 1). Consider
the two Cartesian coordinate systems ({1, ¢2) and (a,?z), each given by one of the
straight sides of the sector and such that the components ¢ and Ez of the bisector
{(r,0): r € (0, 1)} arepositive. In polar coordinates (r, @) (withr > 0, ¢ € (—w, ®))
these coordinates are given by

¢\ _ (rcos(p + w) &) _ (—rcos(p — )
<§2) N (r sin(p + a))) ’ <;> - (—r sin(p — w)) . (4.30)
For u > 0 define

w6, 62) = gCDe ™% and  ur (@1, %) = gGe M,
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(i) On the line segment I'' := {(r, 0): r € (0, 1)} the following estimates hold with
do := dist(-, (0,0)) =r

SISV gl gy - (431

~1/2
— ! d - ‘
lur — u2lligp, 12,0 +H o ' —u) L2

(ii) The difference of normal derivatives across I'' can be decomposed as
O (x) — Buua(x) = hysg(0)e N 4 hy(x) with
2l <12 S 15172 lglgn ey »
where the orientation of the normal is arbitrarily fixed and hy € Cis independent
of g.
(iii) There holds |le™ "Wl 12y < Is|

Proof We work in polar coordinates, which are related to the coordinates (¢1, ¢») and
(a,/g:z) by (4.30). For brevity of notation we introduce the constants ¢; := cos(w),
¢y := sin(w) and note ¢, > 0.

Proof of (i): We start with the estimate for the Dirichlet jump and calculate on I"’:

[yulr, @) == u1(¢1, &) —ua(C1, 22) = [g(rer) — g(—rep)] e 21T,

We estimate:

1
|l 72y = /0 [g(ren)) — g(—rep? e 2Re@near gy

1 r 2
= / |:/ g/(‘L’cl)cl dr] e 2Re®ncar 4.
0 —r

! 2 2 Rels 1 2
gA Hg/”Lz(fl,l)re 2Re(y),uc‘2rdr§ W ”g/”LZ(,])])' (432)

An analogous computation gives:

2 1 5
) S Re(s) ”g/”Lz(—l,l)'

a5

L2(I

Next we compute the tangential derivative of [yu] on I'":

d e .
a—r[[)/u]] = —spcae” 2 [g(rer) — g(—ren)] + e M e[g (re1) + g'(—ren)].

The first term is handled analogously to the L2-term. For the second term we use the
crude estimate |e’””"2| < 1 and get:

a /
Hgﬂyuwﬁ(m < Hg ”L2(71‘1)' (4.33)
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Interpolating (4.32) and (4.33) then gives (4.31).

Proof of (ii): In polar coordinates, the normal derivative on I"” of a function is (up

to the sign) given by 9, u = r_lg—(’; . Thus it is sufficient to estimate the angular
derivatives.

On I'’, we calculate for the angular derivative:

19
;@(“1 —uz) = —c2[g'(rer) — g'(=ren)] cae

—suear

—s[g(rer) + g(=rc1)] pere 2",
After substracting the contribution —2sg (0)cie™*#*?" =: h1sg(0)e 52" from the
second term, the two terms are structurally similar to the derivative of [yu]. Hence,
we analogously get for iy := [d,u] — h1sg(0)e S 2"

N2l p2crry S NNEY <11y -
To control ||hz]||s|,—1/2, We calculate for & € HY>(I):
[(h2, &) | S WWhall g2 18 N c2erry S 18172 U2l 2 1E s 1, -
Proof of (iii): We identify I"" with the interval (0, 1). A direct calculation shows

le ™" L2001y S |s|~1/2. A test function v € HO1 (0, 1) can be represented as v(x) =
Or v/(¢) dt. Hence, an integration by parts yields

1 1 1
/ e M) dr| = ’—/ e MY (rydr
0 us Jo

Thus, [le " || g-1¢0.1) < |s|7*/2. Furthermore, we have [le™"" || ,2¢.1y < s

-3/2
SIs7 2wl o,y

|—1/2.

Interpolation then yields [le™"*" || -1/2(0 1y <Is|7L O

4.3.3 Decomposing the DtN-operator

In Sect. 4.2 we discussed the DtN-operator for smooth geometries. Here, we study the
case of polygonal domains. We will do so by introducing corner layers, similarly to
what was done in [25, Sec. 7.4.3].

The following Theorem 4.18 presents a decomposition of the DtN-Operator into
several contributions. To describe them, we need some notation as illustrated in Fig. 1b.
The polygon §27 has vertices Ay, ..., Ay and edge I'; connects A;_1 with A; (we
set Aj4+1 = Ay and Iy = I and, for simplicity of notation, we assume that 92~
consists of a single component of connectedness). I'; is the bisector of the angle at
vertex A ;. The subdomains §2; are confined by four curves: I';, the bisectors at A ;
and A;_; (dashed black in Fig. 1a), and a fourth curve completely contained in £2~
and sufficiently close to I'; (dashed blue in Fig. 1a). We set £y := £27\ Uijzl Q;
and, for convenience 2,1 = £21. We fix xz; € C>(R?) with supp xzz, C Uijzl.Qi
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and yp; = 1 near I'. Finally, for each vertex A; we let xcr,; € C ®(R?) be a
cut-off function with supp xcr,; N {A;} = @ for j* # j such that xcr,; = 1 on
I'j N supp(xaL)-

Theorem 4.18 Let 2~ < R? be a polygon, s € /. Let g € H'(I") with gl €
HX(I}),i=1,...,J. Let u solve

—Au+stu=0 inf2", yu=g onl.

Then u can be decomposed as u = xprupr + ij'=1 XCL,jucL,j + 1 such that for a
C > 0 depending only on 27 :

(i) ugrle, € H>(2) and lluprlisa.2, < ClsI'V?lgly ) for each i =
1,...,J. Additionally, 0, up;, — sy ugy =0.

(ii) Foreach j € {1, ..., J} the functionucy; is in Hl(.Qi)for eachi =0,...,J
and ucyp,j|r = 0. Furthermore, —Aucy j + SZMCL’]' =0o0n$2; U821 and
OnxcL,jucL,j exists on eachedge I, i =1, ..., J, and

9, (xcr,juce,j) — SV_XCL,quL,j”H—l/z(I—-) S CvIndlsl +2)lglgiry-

J
Furthermore, 3 5y luct,jllis;12;02;00 < Clglgiry.
(iii) The remainder r satisfies

7
Han_r — SJ/_FHH_l/z(p) <C ( gl gy + Is| ! Z ||g||H2(1“j))‘
=

The analogous statement holds for the exterior problem upon replacing s by —s in (i)-
(iii).

Proof 1. step (construction of upgy ) For each §2;, let (6;, p;) be the boundary fitted
coordinates obtained by an affine parametrization of the line that contains I by 6; and
denoting by p; the (signed) distance from that line. Write g(6;) for the function g on
I in the coordinates (6, p;) and extend it H! and H?2-stable to the line. We define,
in boundary fitted coordinates (6;, p;), the function ugy (6;, p;) := g(0;)e*Pi. That
is, the function u gy is given by applying the construction from Lemma 4.9. We have
by construction d,upy, — supy =0on I" and [[upr |ljs.1.2, S VIsIIgl g1 (-

2. step (construction of ucy,) The function u gy is discontinuous across the bisectors
F]f . The corner layers ucy, j correct this. Focussing on the bisector F]f JetI'j and I'j
be the edges meeting at A ;. Fix « such that xgrupr = 0on I’'n Rz\BK (Aj).Onthe
sector S, = B (A ;) N §2~ define ucy; as the solution of the following transmission
problem:

—Aucyp j+s*ucr.; =0o0n S,\((0,k) x {0}),  u=0o0n3aS,,
lyuce,j] = —[y(xsrupr)]. and
[8nuce.j] = —[8n(xprLupr)] on ;N Be(A)).
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Up to translation and rotation, we are essentially in the setting of Lemmas 4.16 and
4.17. That is, on £2; and §2;; the function u gy, has the form given in Lemma 4.17
so that (taking additionally the effect of xp; into account) we arrive at

—1/2
||[[)/(XBLMBL)]]|||S|,1/2,1j;nBK(Aj) + ||"j / [[J/(XBLMBL)]]||L2(1j;mBK(A_,))

—1/2
S U172 el o s

where r; = dist(-, A;). For the normal derivative, Lemma 4.17 provides the repre-
sentation [9, (xprupr)](x) = h1sg(0)e " 4+ hy(x) with

-1/2
lh1g(0)] < “g“Hl(rjuerrlU{Aj]) and HhZ”|S|’_]/2,1"j(ﬂ3}((Aj) S Is| / ”g“Hl(I—jfUI—'j+1U{Aj])'
By Lemma 4.16, we therefore get
lucr.jlisi.1.2;nBea)) + lucr,jlisi L2 anBea) S I8lgarur . ua;)-

Furthermore, Lemma 4.16 provides for On(xcL,jucr,j) on (I'; U i U {Aj}) N
By (A;) the bound

100 (xer juce. D a-112(rur;uiay S vV3ogUsl + D lgl girur, uia,)-

Noting that ucy j = 0 on I, the assertion of (ii) follows.
3. Step (Construction of r): The function r € H(} (27 )isdefinedasr :=u —upgy —

ij':l XcL,jucL,;- It satisfies the equation —Ar + s2r = f with f satisfying

J
1f 2y S Is12lglmiery + 151772 ) gl
i=1

The bounds of Lemmas 4.3 and 4.5 then conclude the proof.
4. Step (exterior domains) The result for the exterior problem follows along the same
lines. O

From Theorem 4.18 we deduce the following result for the DtN operator under slightly
lower regularity requirements:

Corollary 4.19 Let 2~ C R? be a polygon and s € .. Let g € H'(I") and u solve
—Au+s*u=0 inQ2", y u=g onl.
Then

001 — sullg-112(ry S V3og(sl + )&l a1 (ry-

The analogous statement holds for the exterior problem upon replacing s by —s.
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Proof We employ the smoothing technique as in Corollary 4.10: By smoothing, on a
length scale |s| > 1 or by interpolation, one can construct a function § € H'(I") such
that § € H?(I}) for each edge I'; and such that

J
17D 18 w2y + 1517208 = Zllistajar + 1E ey S lgllary-

i=1

This can be done in two steps: first, one defines the approximation edgewise and in
a second step ensure continuity at the vertices of £2~ by introducing an appropriate
correction, e.g., by a piecewise linear function. The remainder of the proof is then as
in Corollary 4.10. O

5 Numerical examples

In this section, we compare the performance of the numerical schemes of Theorem 3.3
with the more standard method of Proposition 3.2 for an interior scattering problem.
That is, we compare the Runge—Kutta convolution quadrature approximation by the
following two methods:

e [DIN™ (3," )]uinc, which is denoted “standard method”, and
° [[8," 171 DN~ (8," )]u'™€, which is denoted “differentiated method”.

We use two different Runge—Kutta methods of the Radau IIA family, one with 3 and
one with 5 stages. For the 3-stage version, we have ¢ = 3 and p = 5. We therefore
expect a convergence rate of 3 for the standard method and full classical order 5 up to
logarithmic terms for the differentiated scheme.

In order to show that our theoretical estimates are sharp, we also look at the 5-stage
method. There, the stage order is ¢ = 5 and the classical order p = 9. The expected
rates are therefore 5 and 7 respectively for the two numerical schemes up to logarithmic
terms.

For simplicity, we consider the interior scattering problem and prescribe an exact
solution as the travelling wave

_ (rfr())2

wx,0) = y(d-x—1) with ¥(r):= cos(nz—t) e a

The wave direction is selected as d = (\/LZ’ «/Li)’ and the other parameters were
79 := 4 and « := 0.05. We integrated until the end time 7 = 12. In order to show

that the method works with the predicted rates, even for non-convex geometries, we
consider the classical L-shaped geometry, given by the vertices

0.5,0), (1,0), (1, 1), (0,1), (0,0.5), (0.5,0.5).

As the space discretization, we employ a Galerkin boundary element method of order
5,based on a code developed by F.-J. Sayas and his group at the University of Delaware.
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TTTTT] T T T TTTI T T T TTTT T T T 1717 1014‘ T =
100 |- | TETN
5 1072 |- .
2 1073 1 8
B 5
| | —5 | -
a 10—6 |- — s 10
—B— standard N OkS —B— standard A
10-9 1 —A— differentiated VO( )7 10-8 1 differentiated N |
LT Ll il L1 T T T | | |
10t 102 102 4 8 16 32 64 128 256
n~1/k n~1/k
(a) Comparison of the standard and differen- (b) Comparison of the standard and differen-
tiated method for 3-stage Radau ITA tiated method for 5-stage Radau ITIA

Fig.2 Comparison of the standard and differentiated method for different RK schemes

A sufficiently refined grid is employed to be able to focus on the temporal error. Instead
of evaluating the H ~!/2-error, we compute the quantity

max /(V(Dej,ej).  with ;= TT2A(t;) — A(t)).

j=0,...n

Here I, denotes the L?-orthogonal projection onto the BEM space. Since the grid
is sufficiently fine and fixed, this should not impact the observed convergence rates.
The operator V (1) was taken because it gives an (s-independent) equivalent norm on
H-2(m).

In Fig. 2, we observe that the rates from Proposition 3.2 and Theorem 3.3 are
obtained as predicted. We conclude that while the fact that the rate jumps by order 2,
even though the modification of the scheme is of order one, is at first surprising, this
can be rigorously explained by Theorem 3.3. Observations of this type provided the
main motivation for the investigations in this work.
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A. Norm equivalence of interpolation spaces

LemmaA.1 Let O be a bounded domain. For p > 0 and 6 € (0,1) let || - ||,.9.0 be
defined as in Definition 4.1. Define

_ _ 1
lullg,0 == llulli,0,0, lulo,0 = llu—1ulip0, u:= —/ u.
0] Jo

Then there are constants ¢y, ¢ depending only on O and 6 such that forallu € H? (O)
0 0
c1 (0 lull 20y + lulg.0) < llullp0.0 < c2 (0" lull 20y + lulo.0) . (5.1)

Proof We use [19, Lemma 4.1] with X, = (L*(0),] - lz2(0y) and X; =
(H' (0, | - l1.0) there. As given there, we set K(u,t) := inf g1 [|lu — v|;2 +
tllvll g1 as well as k(u, t) :=inf c g1 llu — v|l 2 +¢|v] 1, where we omitted the argu-
ment O for brevity. In [19, Lemma 4.1] the interpolation norm || - ||g is based on K
and the interpolation seminorm | - |g is based on k. We note that || - [lo ~ || - llg.00.

1. step: We claim |lu — u|lp ~ |ulg. This claim follows from the following two
estimates using the Poincaré inequality:

Kwu—u,t)= inf |lu—u—vlp2+t|vlm
veH!

= inf Ju—-u—(@w—=0)l+tlv—clg
veH!,ceR

<inf lu—u— (@ —=o)|2+tlv|y
veH!

= inf Ju—v—clp2+tv|m

veH! ceR
= inf |lu — vl 2 +t|v]y = k(u, 1).
veH!
Conversely,
k(u,t) = inf Jlu—v—cl2+tvg < inf lu—u—vl|2+tlv|m;
veH! ceR veH!
< inf |[u—u—v|2+t|v|g =Ku—1u,t).
veH!
2. step: The norm equivalence (5.1) follows from [19, Lemma 4.1]. O
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