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Abstract

This thesis is concerned with the study of transient scattering of acoustic waves by an obstacle
in an infinite domain, where the scattered wave is represented in terms of time domain boundary
layer potentials. The problem of finding the unknown solution of the scattering problem is
thus reduced to the problem of finding the unknown density of the time domain boundary layer
operators on the obstacle’s boundary, subject to the boundary data of the known incident wave.

Using a Galerkin approach, the unknown density is replaced by a piecewise polynomial ap-
proximation, the coefficients of which can be found by solving a linear system. The entries of the
system matrix of this linear system involve, for the case of a two dimensional scattering problem,
integrals over four dimensional space-time manifolds. An accurate computation of these integrals
is crucial for the stability of this method. Using piecewise polynomials of low order, the two tem-
poral integrals can be evaluated analytically, leading to kernel functions for the spatial integrals
with complicated domains of piecewise support. These spatial kernel functions are generalised
into a class of admissible kernel functions. A quadrature scheme for the approximation of the
two dimensional spatial integrals with admissible kernel functions is presented and proven to
converge exponentially by using the theory of countably normed spaces. A priori error estimates
for the Galerkin approximation scheme are recalled, enhanced and discussed. In particular, the
scattered wave’s energy is studied as an alternative error measure.

The numerical schemes are presented in such a way that allows the use of non-uniform meshes
in space and time, in order to be used with adaptive methods that are based on a posteriori error
indicators and which modify the computational domain according to the values of these error
indicators. The theoretical analysis of these schemes demands the study of generalised mapping
properties of time domain boundary layer potentials and integral operators, analogously to the
well known results for elliptic problems. These mapping properties are shown for both two and
three space dimensions. Using the generalised mapping properties, three types of a posteriori
error estimators are adopted from the literature on elliptic problems and studied within the
context of the two dimensional transient problem. Some comments on the three dimensional case
are also given. Advantages and disadvantages of each of these a posteriori error estimates are
discussed and compared to the a priori error estimates.

The thesis concludes with the presentation of two adaptive schemes for the two dimensional
scattering problem and some corresponding numerical experiments.
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Chapter 1

Introduction

Let Q= ¢ R"™ be a bounded open domain, with n =1,2,3 denoting the number of spatial dimen-
sions. Its complement is given by Q := R"™ \ Q~, with boundary I" := 0€2. In the present work, we
consider the boundary-initial value problem [127]

Find u: Q xRs9 — R such that
(e == %—Au = 0in QxRy (1.1a)
P) a:j(x,O) = 0in Q (1.1b)
E(m,O) = 0in Q (1.1c)
Blu](xz,t) = g(z,t) on T'xRyg (1.1d)
where ¢g: I' x Ryg = R is a given function.

The hyperbolic partial differential equation (1.1a) is known as the (homogeneous) wave equation
or d’Alembert’s equation [154]. By A in (1.1a) we denote the Laplace operator A = ¥, %.
The operator [] in (1.1a) is known as the d’Alembert operator or the wave operator. The initial
conditions (1.1b), (1.1c) are called homogeneous and correspond to the assumption of a quiescent
past. In the literature, (1.1a) subject to the initial conditions (1.1b) and (1.1c) is referred to as
the homogeneous wave equation.

The boundary condition (1.1d) is called Dirichlet boundary condition if B[u] = u, whereas
it is called Neumann boundary condition if Blu] = Z_Z' In the first case, the scatterer is said to
be sound-soft or acoustically soft. In the latter case, it is called sound-hard or acoustically rigid
[126, pp. 345F.).

If Blu] = g—z - a%—?, the boundary condition (1.1d) is called Robin boundary condition or
impedance boundary condition [51, p. 2], and the scatterer is then called absorbing [81, 82], with
impedance function a : I' > Ryp. The assumption of a(z) > 0 for all = € T' ensures that (P) is
well-posed in this case [82]. However, we only consider the first two types of boundary conditions
in this work.

Physically, the unknown solution u = u*¢ of problem (P) corresponds to the scattered wave
reflected by the obstacle Q= when it is hit by an incident wave u!™°, if the boundary condition is
chosen as B[u] = ~B[u!™¢]. This physical problem is illustrated in Figure 1.1.

The scattering problem (P) is a model problem for various (acoustic, electromagnetic and elas-
tic) wave propagation problems with numerous engineering applications, such as aero-acoustics,
bio-acoustics, hydro-acoustics, optoelectronic communication, radar detection, tomography and



ultrasound imaging [23, 54, 81, 134, 150].

scattered wave u(z, ?) scattered wave u(z,t)

r e

scattered wave u(z, t)

incident wave u™(x, t)

Figure 1.1: The physical problem that corresponds to problem (P): The scatterer {2~ is hit by an

incident wave u

¢ and reflects the scattered wave u = ©°¢.

Remark 1.1 (Sound Velocity / Huygens’ Principle)

a)

b)

In general, the homogeneous wave equation (1.1a) is

1 0%

——-Au=0

c2 ot?
where ¢ is the velocity of sound in the medium € under consideration. Choosing appropriate
units allows us, as in (1.1a), to assume ¢ =1 without loss of generality [82, p. 1847].

There is a well known fundamental difference in the nature of the scattered wave in different
space dimensions n. In the three dimensional case, and in fact for every odd n > 1, the
scattered wave travels in the form of a sphere, with a sharp front and a sharp cutoff, which
means that the excited state in the neighbourhood B.(x) of a point x € Q, € < 1, persists only
fort = dist(z,927). Once the wave has passed a point, it returns to its previous quiescent state.
On the other hand, in two space dimensions, and equally for every even n > 2, the excited state
persists indefinitely at every point the wave has passed, i.e. for every time t > dist(z,27). The
scattered wave therefore has, in this case, a sharp front, but it is not a sharp signal as a whole,
with diffusions in its infinite tail. These physical phenomena, which are illustrated in Figure
1.2, are known as Huygens’ principle.

Popular examples that illustrate Huygens’ principle are the propagation of a sound, that does
not persist once it has passed a receiver, for the three dimensional case, and the drop of a rock
into a pond of water, which stimulates a propagating circular front, with wavelets remaining
in its interior, for the two dimensional case [34, Remarque 3.1].

These physical differences are also reflected in the structure of the fundamental solutions, which
are given in Lemma 1.2 below: The support of the two dimensional fundamental solution is
the entire forward light cone

S, ={ (2,8) eR" xRsg | [a] <t}

whereas the support of the three dimensional fundamental solution is only the boundary of ¥,
[151, Chapter 8]. This is the mathematical statement of Huygens’ principle.



points in excited state points in excited state

(a) Two dimensional case (b) Three dimensional case

Figure 1.2: Illustration of Huygens’ principle in two and three space dimensions for a circular
and a spherical scatterer (shown in a plane), respectively.

1.1 Literature Review on the Time Domain Boundary Element
Method and Space-Time Adaptive Methods

This work is concerned with a posteriori error estimates and adaptive methods for the time
domain Boundary Element Method for the hyperbolic initial-boundary value problem (P). To
the best of the author’s knowledge, these topics have not been addressed in this setup so far.

In order to establish this work within the existing scientific framework, we give brief reviews
on these two fields; the time domain Boundary Element Method, and a posteriori error estimates
and adaptive methods for hyperbolic problems and time dependent problems in general.

1.1.1 The Time Domain Boundary Element Method

The time domain Boundary Element Method (TD-BEM) has been the subject of research within
the numerical analysis community for at least 50 years [46, 84|, beginning with articles by Fried-
man and Shaw [73] and Mitzner [120]. A detailed review of these early developments can be
found in [142]. For thorough self-contained introductions to the subject, we refer to the review
papers by Costabel [54] and Ha-Duong [81], and to a set of lecture notes by Sayas [136] that
covers more recent developments. For some short reports on state-of-the-art research and recent
trends in this field, we further refer to [89, 90].

When compared to volumetric methods such as Finite Elements Methods or Finite Differ-
ence Methods that deal directly with the partial differential equations, time domain Boundary
Element Methods, which are concerned with the corresponding space-time boundary integral
equations (also known as retarded potential boundary integral equations), have some striking ad-
vantages. Similarly to Boundary Element Methods for elliptic problems, they allow the reduction
of a problem in an unbounded exterior domain to a problem on the domain’s boundary, and thus
a reduction in dimensionality by one. In particular, when dealing with unbounded domains, time
domain Boundary Element Methods do not require the introduction of an artificial boundary on
which an additional non-reflecting boundary condition has to be imposed, which is necessary for
volumetric methods. Further, they implicitly impose radiation conditions at infinity. All these
features make time domain Boundary Element Methods particularly well suited for free-field scat-
tering problems with known fundamental solution. An illustration of the different computational
domains for volumetric methods and Boundary Element Methods is given in Figure 1.3.

On the discrete level, the reduction to the boundary implies that the unknown solution
does not need to be approximated throughout any homogeneous volumes, while the reduction
in dimensionality corresponds to much smaller linear systems [5, 19, 30, 87, 100]. Additionally



time domain Boundary Element Methods provide simple pre- and post-processing for input and
output data, and (potentially) permit to achieve high computational accuracy [5].

(a) Scatterer with artificial boundary and Fi- (b) Scatterer with Boundary Element mesh.
nite Element mesh. The computational do-
main is printed in grey.

Figure 1.3: Two possible discretisations of unbounded domains. After [48, Figure 1] and [126,
Figures 2,3].

There are two major branches that can be distinguished within the field of time domain
Boundary Element Methods.

The first one comprises collocation methods, which are relatively easy to implement, but which
are hard to analyse mathematically and therefore lack theoretical underpinning [54, Section 2.5].

The second branch are the variational methods. The vast majority of all publications on the
subject of time domain Boundary Element Methods within the numerical analysis community
deals with these methods. Again, there are two major approaches to distinguish here. Both of
them lead to a certain type of semi-implicit scheme of linear systems if a uniform temporal grid
is used, known as a marching-on-in-time (MOT) scheme.

The first approach are the Galerkin methods that emerged from the French school around
Bamberger and Ha-Doung. Their groundbreaking work [20, 21] has been the foundation for
all subsequent research in this area. A drawback of Bamberger’s and Ha-Duong’s work is the
presence of a weight factor e ! with ¢ > 0 in their variational formulations. In all common
practical computations, however, this weight factor is neglected, which corresponds to setting
o = 0. This inconsistency motivated the recent research by Aimi et al. [4, 5, 6], who introduced
a method that they call the Energetic Galerkin Boundary Element Method. It deals with the
same bilinear forms that are used for computations, i.e. the ones with ¢ =0, in both theory and
practice.

The second variational approach is called the Convolution Quadrature method, also known as
the Operational Quadrature method. It was introduced by Lubich [108] and makes use of the time
convolution structure of the time domain boundary layer potentials and the corresponding time
domain boundary integral operators involved in the governing boundary integral equations to
realise the time discretisation. The spatial discretisation is usually done by a Galerkin Boundary
Element Method. Reviews on this method have been given by Banjai and Schanz [30] and Lubich
[109].

Discussions on advantages and disadvantages of the two variational approaches can be found



in, amongst others, [29, 46, 84]. The basic idea of the Galerkin approach is more straightforward
than the Convolution Quadrature method, and its computational complexity and storage require-
ments are more modest [84, Tables 1 and 2]. On the other hand, the computation of the matrix
entries in a space-time Galerkin method requires special quadrature schemes for the integration
domains involved, that emerge from the intersections of boundary elements and discrete light
cones if standard piecewise polynomial basis functions in time are used. This issue makes the
implementation of an accurate and stable space-time Galerkin method a very challenging task,
particularly in three space dimensions [127]. In the Convolution Quadrature method, the spatial
integration domains are simply the boundary elements themselves [46, 84|, and no additional ef-
fort needs to be made for this part of the implementation. Another type of compactly supported,
infinitely smooth temporal basis functions, which form a so-called PUM space, has recently been
introduced by Sauter and Veit [134, 152] . This choice of basis functions circumvents the problem
of computing intersections of discrete light cones with the spatial mesh. On the other hand, it is
not entirely clear whether a full space-time implementation of this method exists yet, and how the
computation times compete. We remark, however, that the method seems to be particularly well
suited to be used with higher temporal polynomial degrees, since the involved analytical compu-
tation of temporal integrals is avoided. The method is further inherently suitable for temporal
adaptivity. Fast quadrature techniques for this approach are considered in [98].

Research into the reduction of computation costs for both methods has received considerable
attention in recent years. For the Galerkin approach, most of these works can be found in the
engineering literature. A separate paragraph on research activities in this community is given
below. For developments regarding the fast computation of Convolution Quadrature matrices,
we refer to [27, 46, 84] and the references cited therein. Note that the Convolution Quadrature
method has very recently been extended to variable time step sizes [106, 107].

Solid theoretical frameworks are available for both methods. After about three and two
decades, respectively, of research activity on space-time Galerkin methods and the Convolution
Quadrature method there seems to be a general consensus that both have reached a state of
relative maturity today [90]. However, compared to Boundary Element Methods for elliptic
problems, time domain Boundary Element Methods are still by far less well studied.

For completeness, we also give a brief review of research activities regarding time domain
Boundary Element Methods in the engineering community. One major focus has been the fast
computation of the matrices appearing in the classical MOT schemes that arise from space-time
Galerkin methods. The plane wave time domain algorithm (PWTD) [62, 118] is an adaption of
the fast multipole method that has been used for time harmonic scattering problems. The time
domain adaptive integral method (TD-AIM) [19, 155] extends the frequency domain adaptive
integral method to the time domain. We remark that the term ‘adaptive’ does not refer to
adaptive mesh refinements based on error estimators here. Instead, the method’s name is due to
the adaptive integration in space featured in the algorithm. For each quadrature point, the inner
integration domain is split into a near and a far field, where the near field contains those points
that are close to the given point. In the mathematical literature, El Gharib [59, Chapter III]
follows a similar approach. The Burton-Miller formulation is another approach that has been
adopted from time independent problems to the time domain in order to reduce instabilities [63].
This approach has also been analysed in a mathematical context [47].

Another relatively recent development in the engineering community is the use of globally sup-
ported basis functions in time, such as Laguerre polynomials [50, 95, 97] or Hermite polynomials
[143]. The corresponding schemes are known as marching-on-in-degree (MOD) or marching-on-
in-order (MOQ) schemes. They were introduced to compensate for long-term instabilities which
have been reported to occur often when using MOT schemes based on space-time Galerkin meth-



ods. Similarly to MOT schemes, accelerators for MOO schemes have been investigated [156].
Apparently, MOO schemes have solely been used in the engineering community so far and have
not been the subject of any mathematical research yet. State-of-the-art reviews on different
choices of basis functions in time from an engineering perspective are given by Geranmayeh et
al. [75, 76]. In particular, [75] provides an extensive list of references on this topic.

1.1.2 A Posteriori Error Estimation and Self-Adaptive Methods for Time De-
pendent Problems

Adaptive Finite Element Methods steered by error indicators for elliptic and parabolic problems
have been studied extensively for at last 30 years [85, 126, 133, 157], starting with the pioneering
works by Babuska and Rheinboldt [15, 16]. They also appear to have been the first authors to
define an ‘optimal’ mesh as one in which the error is approximately equally distributed over the
mesh elements [16, p. 748]. If the computational domain is simply uniformly remeshed to reduce
the approximation error, this sort of optimality can normally not be achieved.

Adaptive methods are usually based on local a posteriori error estimates. A disadvantage
of a priori error estimates is that they usually feature the solution of the problem, or at least
regularity assumptions on it, which are, in most cases, unknown. A posteriori error estimates, on
the other hand, include only known quantities, such as the given input data and the computed
approximate solution. In order to use them with adaptive methods, one needs a posteriori error
bounds that can be localised and which can thus serve as error indicators [25, p. 57f.]. To
summarise, localisable a posteriori error estimates serve two purposes:

(i) they can be used to estimate the approximation error and therewith to quantify the ap-
proximation’s quality, in particular if the exact solution is unknown

(ii) they can be used as local error indicators to flag elements with very small or very large
error contributions for modification.

For introductions to adaptive Finite Element Methods for elliptic problems, we refer to the
monographs [7, 17, 26, 64, 153]. For parabolic problems, we refer to the research article by
Schmich and Vexler [137] and the references cited therein, in particular [37, 65]. We further
mention the reviews on a posteriori error estimation by Oden et al. [126] and on adaptive methods
by Thompson [149, Section VIII], which both focus on time harmonic acoustics.

The literature on adaptive Finite Element Methods for second-order hyperbolic problems is
not as vast, yet rich [74, p. 1], [85, p. 2], [130, p. 1]. Bangerth et al. [22] provide a recent review
on this topic. In the words of Georgoulis et al. [74, p. 16], ‘[t|he design and implementation of
adaptive algorithms for the wave equation based on rigorous a posteriori error estimators is a
largely unexplored subject, despite the importance of these problems in the modelling of a number
of physical phenomena. The numerical implementation of the proposed bounds in the context
of adaptive algorithm design for second order hyperbolic problems remains a challenge that
deserves special attention |[...]". Bangerth and Rannacher [24] report that ‘[d]espite the common
perception that adaptivity is crucial to the efficient solution of the wave equation, there does not
exist much literature on a posteriori error estimates and practical implementations’, even though
‘[...] solutions to the wave equation often have very localized features, such as wave fronts [so]
that efficient algorithms need to employ some kind of adaptivity in the choice of computational
grids’. Thompson and He [150] remark that ‘[a]daptive meshes provide for controllable accuracy
with the least amount of elements, thus providing computational speedup and reduced memory
requirements’ and allow ‘unstructured mesh distributions [in which] elements are refined near



wave fronts, and unrefined where the solution is smooth or quiescent [...]| as local wave pulses
propagate throughout the mesh’.

The adaptive schemes proposed in the literature are relatively diverse. There are, generally
speaking, two possible strategies for time dependent problems. Conceptual schemes of both are
sketched in Figure 1.4. The first option is to carry out the computations throughout the full time
interval as usual. Once the computations have ended, the error can be estimated and the mesh
can be refined, according to local error indicators. This process can be iterated until a given error
tolerance is reached (Figure 1.4a). Alternatively, the error can be estimated after each time step,
and re-meshing is then carried out immediately. The computations are therefore normally not
completely restarted, and no time step is revisited once the corresponding adaptions have been
done (Figure 1.4b). There are numerous variants of these two strategies, particularly of the latter.
Schmidt and Siebert [138, p. 49], for example, citing Bénsch [31, Section 4], specify four different
possible variants. These four variants all concern spatial mesh adaptions, to which some authors
restrict themselves while using a fixed temporal mesh, for example Bangerth and Rannacher
[24]. Some authors allow refinements only, but no coarsening, for example Rademacher [130]. In
so-called r-methods or moving mesh methods, which are described in the monograph by Huang
and Russell [93], the number of mesh elements remains fixed and thus restricts the choice of
possible refinements and coarsenings. Besides all these variants, there are many other kinds of
error indicators which have been used in practice; some of them heuristically motivated and some
derived within theoretical frameworks.

Solve —————» Estimate ——» Mark —— Refine
(all timesteps at once)
g |
|

(a) Strategy 1: Solve the problem for all time steps and refine the mesh after the computations
have ended.

timestep 1
Solve ——— > Estimate ——» Mark —» Modify
A |
! |
Project
¢ timestep 2

Solve ———» Estimate —» Mark — = Modify

Project

'

(b) Strategy 2: Modify the mesh after the computations for one time step have ended.

Figure 1.4: Two possible adaptive strategies for time dependent problems.

It appears to be impossible to say which of these two methods is generally preferable. Clearly,
adaptive schemes that are based on the second kind of mesh adaption processes described in the
previous paragraph, i.e. the ones that adapt the mesh immediately after each time step, seem
to be particularly suitable for time-marching schemes. They are able to ‘track’ the areas of the
computational domain where the highest errors occur throughout the entire computation period.



On the other hand, they can leave the mesh heavily refined in the region where it was refined at
the start, due to initial errors being propagated throughout the entire computation period. Mesh-
coarsening is, in general, also harder to implement, since it requires a tree-like data structure for
the organisation of the mesh elements to allow the reconstruction of previous meshes. Further,
solutions from previous time steps may need to be projected to different grids, possibly causing
additional errors. The first kind of mesh adaption process mentioned, on the other hand, i.e. the
one that modifies the mesh after the computations have ended, is more suitable for use with
methods that solve the entire problem ‘at once’. Here, every step within the mesh-adaption loop
is effectively equal to a restart of the computation from the initial time step, and this method
is therefore more costly. If it is used with a time-marching scheme, it may also suffer from
the accumulation of errors throughout the computation period, leading to more strongly refined
meshes towards its end. We discuss both methods for our particular setup in Chapter 6.

Note that most papers address adaptive methods for interior wave problems instead of scat-
tering problems, including the references [24, 25, 36, 74, 94, 96, 132]. We believe that the works
by Thompson and He [88, 150] and by Bangerth et al. [23] are the closest to the studies presented
in this work. Thompson and He [88, 150] consider an exterior scattering problem in two space
dimensions similar to (P). Unlike us, they introduce an artificial circular boundary around the
scatterer and discretise the finite domain in between the scatterer and the artificial boundary by
a finite element mesh. The discretisation in time is done by a Discontinuous Galerkin method.
A clear advantage of their approach is its unconditional stability, owing to the use of the Discon-
tinuous Galerkin method, making it particularly suitable for adaptive methods, since it is not
subject to a CFL condition that would impose a bound on the ratio of spatial and temporal mesh
sizes [150, p. 1948]. Bangerth et al. [23] consider a scattering problem of the same kind, but in
three space dimensions. They also introduce an artificial boundary and use Finite Elements for
the spatial discretisation. They further use the Crank-Nicolson scheme for the time discretisa-
tion, which is also unconditionally stable. Nevertheless, their algorithm performs an automatic
time mesh modification if the spatial mesh is modified [23, p. 2470], thus prohibiting independent
refinements and coarsenings of both meshes.

Other temporal discretisations that have been applied in this context include the Backward-
Euler method [36] and Petrov-Galerkin methods [130]. In addition, Bernardi and Siili [36] provide
a thorough analysis of a posteriori error estimates for an interior wave problem, but do not conduct
any numerical experiments and do not address adaptivity. Discontinuous Galerkin methods have
also been used in the frequently cited works by Hughes and Hulbert [94] and Johnson [96].
For completeness, we remark that adaptive methods for the wave equation have also received
attention in the optimisation community, for example in [102, 137].

No work on a posteriori error estimates and adaptive methods for time domain Boundary
Element Methods appears to have been done previously, neither for hyperbolic problems such as
ours, nor for parabolic problems. For elliptic problems, a vast literature on this topic exists. How-
ever, Sauter and Schwab [133, p. 517] observe that ‘for boundary element methods, the nonlocal
character of the integral operator and the nonlocal fractional Sobolev norms cause difficulties
in the mathematical derivation of local error indicators and much fewer authors have investi-
gated local a posteriori error estimates for integral equations [than for finite element methods]’.
An introduction to this topic that mostly focusses on one particular type of error indicators,
the Faermann indicators, is given in Chapter 9 of the monograph by Sauter and Schwab [133].
Carstensen and Faermann [39] provide a more general review on adaptive methods for Boundary
Element Methods for elliptic problems. Another review on various error indicators that includes
numerous numerical examples is given by Erath et al. [60].



1.2 Time Domain Boundary Layer Potentials and Integral Op-
erators for the Wave Equation

In this section, we derive the usual time domain boundary integral equations for the scatter-
ing problem (P). For the definition of the time domain boundary layer potentials and integral
operators involved, we state the fundamental solutions of the wave equation in Lemma 1.2.

Lemma 1.2 (Fundamental Solutions of the Wave Equation)
The fundamental solution of the wave equation (1.1a) is given by [77, (1.2), (1.3), (1.4)], [151,

(7.7), (8.12), (8.16)]

1
(1D) : G(t,s,x,y) = G(t-s|v-y|) = §H(t—8—|ﬂﬁ—y|) (1.2)
(D). Gltsary) = Gl-sle—yl) = L IZslwmvD (13)
2N ey e
1 —s—l|p—
(3D) : Glt.s.oy) = Glt-sjo—y) = 2U=s=lw=9) (1.4)
47 |z -yl
where H is the Heaviside function
0 , <0
H =1 = 1.5
@ -tan-{] 170 (15)

and 0 is the Dirac impulse.

We now define the usual time domain boundary layer potentials, also known as retarded poten-
tials, for the wave equation, and the corresponding boundary integral operators. For the time
being, we only define these as operators and do not give any comments on mapping properties.
This is done thoroughly in Section 3.3.

Definition 1.3 (Time Domain Boundary Layer Potentials [34, (18), (19)])
Let (z,t) € (R"\T) x Ryg. For appropriate densities p,p : I' x Ryg - R, the time domain or
retarded Single Layer potential is given by

S[p)(z,t) = _/F fRzo G(t-s,lz—y|)p(y,s)ds ds, (1.6)

and the time domain or retarded Double Layer potential by

D))= | AZO%<t—s,|x—y|>w<y,s>ds dsy= [ [ myvaGlt=s.lo-u)e(u.)ds ds,.
(1.7)
The origin of the term ‘retarded potential’ is the delayed or retarded time argument in their

integrands [57, p. 1167]. In order to take the limits of the potentials S and D to the boundary,
the following boundary integral operators are defined.

Definition 1.4 (Time Domain Boundary Integral Operators [34, (26), (31), (32)])
Let (x,t) e 'xRyq. For appropriate densities p,p : ' xRy — R, the following time domain bound-
ary integral operators are called time domain or retarded potential boundary integral operators.

a) time domain Single Layer operator

Vil = [ [ G=sle-shp(y.s)ds ds, (18)



b) time domain adjoint Double Layer operator
K'[p)(e,t) = [ [ neeVaGt=s.la - yDp(y.s) ds ds, (L9)
>0
¢) time domain Double Layer operator

K[p](x,t) = ./FfRzo ny - VaG(t = s,|z —y))e(y,s)ds ds, (1.10)

d) time domain hypersingular boundary integral operator

WIel(w,t) == lim ng-VawD[p](a',1) (1.11)

We further denote the identity integral operator by I, i.e. I[p](x,t) := p(z,t).

We emphasise that the space and time variables in the kernels of the time domain boundary layer
potentials and integral operators that correspond to the fundamental solutions (1.2), (1.3), (1.4)
are interwoven [80, p. 493]. One can therefore, in general, not ‘get rid’ of the temporal integral in
order to consider time domain boundary integral operators as time dependent boundary integral
operators only on I' [81, p. 8.

Definition 1.5 (Traces and Jumps)
For any function w, its jump and the jump of its normal derivative % across I' are defined by

[olu] T =sglul =5Te] o bl I = [2] =vifu] ot

where v§ [w], 7o [w] denote the boundary limits of w on T' from Q@ and Q2~, respectively, i.e.

)@ =5 Twl@) =l w@) o plel@) =5l = lin w()

forz eT'. vy and ~yy are known as the interior and exterior trace operator. Similarly, the interior
and exterior normal derivative operators are

)@ = el = Vel = lmone- Vo)
l@) = i) = nlvel = Jm ng-vu(y)

forxel.

As in [114, p. 142] we write yo[w] := v [w] = g [w] of [ yo[w] Ir = 0 and % [w] = 7 [w] =
vilw] if [ yi[w] I = 0. yolw] and vi[w] =~ [‘;—f:] are called the trace of w and ‘9—::, respectively.
If the setup is clear we simply write w and ((9?_1: instead of yo[w] and yi[w].

By [79, Lemma 3, Lemma 4a], [54, p. 7], the boundary limits of the time domain boundary layer
potentials given in Definition 1.3 are similar to the well known boundary limits of the boundary
layer potentials for elliptic problems [145, Section 6.6].

Lemma 1.6 (Boundary Limits of the Time Domain Boundary Layer Potentials)
Taking the limits of the time domain boundary layer potentials given in Definition 1.3 to the
boundary, there holds
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a) 7§ [Sp]] (x,1) =¢" [S[p]] (2, t) = VIp](2,1)
b) v [Sp]] (2, t) = (K" + 51)[p](x,1)

¢) 1 [Slpl] (z,t) = (K" - 1I)[p](ﬂmt)

d) 15" [D[e]] (z,1) = (K - 3D)[¢](x,1)
e) 16" [Dlell (1) = (K + 11)[@](56,75)
f) A [Dle]] (@,t) = " [D[e]] (2, 1) = W] (1)
for (z,t) €T x Ryp.

[
Dl
[

An immediate consequence of Lemma 1.6 are the jumps of the time domain boundary layer
potentials and their normal derivatives, which are again similar to the jumps of the boundary
layer potentials for elliptic problems [114, Theorem 6.11].

Corollary 1.7 (Jumps of the Time Domain Boundary Layer Potentials)
For the time domain boundary layer potentials given in Definition 1.3, there hold the jump rela-
tions

There are several ways to represent the unknown solution v in the exterior domain in terms of
time domain boundary layer potentials. We consider the following three representations of wu:

(I) Representation Formula: Any solution u of the homogeneous wave equation (1.1a) can be
written as [34, p. 18 (iii)], [77, (1.9) and Theorem 5, (1.12)], [82, (11)]

0

u = S[H uﬂ :|—D[[[u]]r] in (QUQ7) x Ryp.
on ||

This representation formula is also known as Kirchhoff’s formula. If one assumes that the

solution of the scattering problem (P) is extended by zero inside the scatterer, one obtains

[34, p. 17 (1)], [77, (1.8)]

ou

u:D[u|p]—S|:%F

] in Q X RZO'

This changes to [77, (1.7)]

—u=D[u|p]—S|:a—u
on

:| in 97 X RZO
T

for interior wave problems.
(IT) Single Layer ansatz: Using some unknown density p, the solution of (P) is represented as

u = S[p] in © x Ryy.

11



(ITI) Double Layer ansatz: Using some unknown density ¢, the solution of (P) is represented as

u=DJ[p] in Q x Ry.

(IT), (III) are called indirect methods whereas (I) is a direct method.
Passing (I), (II), (III) from the exterior domain  to the boundary I' (with 7§* and ~{¥,
respectively) and using Lemma 1.6, we obtain the time domain boundary integral equations

e DI | A KRR
ou 1
ulp=V —| =K' -3I :
o= VIp] ol (< g)w
e = (5 + 51) ¢) S| =) (114

on I' x Ryg. By inserting the known boundary data (1.1d), one obtains a boundary integral
equation with unknown trace (for (1.12)) or density (for (1.13) and (1.14)).

In accordance with the terms for representations (I)-(III) above, equations (1.12) are called
Direct Integral Equations, whereas equations (1.13), (1.14) are called Indirect Integral Equations.
(1.12), (1.13).1 and (1.14).2 are integral equations of the first kind, whereas (1.13).2 and (1.14).1
are integral equations of the second kind [54, p. 6f.], [78, p. 6].

We note that the direct integral equations (1.12) involve only physical quantities, while the
indirect integral equations (1.13) and (1.14) involve the unknown densities p and ¢ that have no
physical interpretation. Direct integral equations are, therefore, advantageous for experimental
validations of programme codes if an exact solution is known. However, their computation is
more expensive, since the corresponding matrices of two boundary integral operators need to be
computed. Steinbach [145, Remark 7.2] remarks that, generally, ‘depending on the application
and on the discretisation scheme to be used, each [type of integral equation] may have their
advantages or disadvantages’.

1.3 Some Examples of Waves

Upon reaching the end of this chapter, we now consider some examples of waves that will serve
as test cases for our numerical experiments later on.

1.3.1 Circular Waves

Let Q¢ := {2z eR? | [z|=R} be a circle of radius R with boundary I'c = 0Q¢. The Laplace
operator in polar coordinates (7, ) is given by A(, gy = % + % % + %2%, and so the wave equation

(1.1a) for waves with polar symmetric motion, i.e. those that do not depend on 6, reads

Pu o P

D(ng)u = ﬁ + ; or - o2 0. (115)
A circular wave is of the form [99, (6.65)]
1
u(r,t) :Wf(t—rJrc) (1.16)

12



for an arbitrary function f, any ¢ € R and r > R. For such circular waves, there holds

Spgyu=gr 3 (t-rve) ~ 04[=)

which means that u solves the homogeneous wave equation (1.1a) for r > 1. Circular waves may
be seen as a two dimensional version of the spherical waves that are considered for the numerical
experiments in [45, 127].

Since u(r,t) = (22 + x%)fif(t — (22 + x%)% +c),

ou
83:1

1 1 1
(2% + x%)% 21 f(t—r+c)+ —=f'(t—r+c)(-1)= (a3 + 1’%)7%2-%'1
4 Vr 2

R (2—174f(t—7“+c) +f'(t—7"+c))

the gradient of u is

1 1
V(1) = (z—rf(t—RJrc) +f'(t—r+c))a:. (1.17)
Choosing a normal vector of unit length n, = (cosf,sinf) for x = R(cos#,sinf), there holds
x-ng; = R, and thus, on I'c,

1 /
—ﬁ(ﬁf(t—R+c)+f(t—R+c)). (1.18)
As
2 3 2

[l t) 2y = chu(m,t)stx:frc(%f(t—rJrc) R) dr:|I‘C|W

= 2nf(t-R+c)?

) ou, . 11, o ?
Hanx o frc (o) dsx—frc(—\/ﬁ(ﬂzf(t Rec)+ f(t R+c))) dr

2
= |FC|%(%f(t—R+c)+f’(t—R+c))

2
= 27?(%f(t—R+c)+f'(t—R+c))

the L?(I'¢’) norms of u and ;T”z are given by

luCOlrz@rey = V2r|f(t - R+c)| (1.19)
1 !/
Hanx' ‘LQ(FC) B m‘ﬁf@—ffw)ﬁ(t—fhc)- (1.20)

In order to satisfy the initial conditions, we need to choose a function f such that

u(r,t=0) = %f(—?”rc) =0 and a(r,t=0)= %f’(—?ﬂrc) =0 (1.21)
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for r > R.
If we choose ¢ = R we may seek a function f that satisfies f(z) = f'(x) =0 for x < 0. We
choose

f(z)= (— - cos (;rx) + icos (7T5L')) (H(x) - H(z - 4k)) (1.22)

with
™
f(z) = (— sin ( 5
which satisfies f(4k) = f/(4k) = 0 for k € Z. The scatterer radiates a signal at r for ¢t € (r— R, 4k +
r — R), in particular for ¢ € (0,4k) on I'c. Plots of a circular wave of this type at different times

SL') - %sin (wx)) (H(z) - H(z - 4k))

are shown in Figurc 1.5.

©® oo

Figure 1.5: Circular wave of type (1.22) progressing away from the scatterer (the white circle in
the centre) at times t =0.5, t = 1.5, ..., t = 7.5 in the truncated exterior domain.

The derivatives in general, for m > 1, are

f(m)(x) :{(H(x)_H(x_4k))((%)mCOS(%x)—%COS (7T,SL')) (—1)1_1 m = 2l .
(H(z) - H(z - 4k)) ((3)" sin (32) - Z-sin (72)) (-1)" m=9l+1

The function thus possesses jumps at z = 0 and z = 4k in its even-numbered derivatives f) for
21 21

[ > 2. These jumps are of order O(_T (1 - ﬁ)) ~Q0 (—”T).

1.3.2 Box Pulses
We call a function of the type

iz =(z1,22),t) = H(xy+x2+2-t+A)—-H(z1+22+2-1)

1 t-2>x1+w22t—-2- X
- ’ R . (1.23)
0 , else
a box pulse with length A >0 . A pulse of this type is shown in Figure 1.6a.
Introducing another variable o > 0, we generalise (1.23) to
alz,t) = H(zi+za+2-at+N)-H(z1+22+2-at)
1 t-2>x1+x220t-2- A
_ @ Tz o _ (1.24)
0 . else
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The additional parameter « allows to control the pulse’s speed: The front of f) ., given by
T1+ T9 = at — 2, arrives at the line x1 +29 =0 at ¢ = % It arrives at the line 21 + 29 =2 at ¢t = %.
This is illustrated in Figure 1.6b. Hence the front of fy , travels from (0,0) to (1,1), a distance
of V2, in At = % - % = %, and hence the pulse’s speed is g = % The pulse thus moves rapidly
for @ > 1 and very slowly for a « 1. :

With regard to applications, we are particularly interested in choosing pulses of type (1.24)
as incident waves in (P), i.e. g = =B[f\ ] in (1.1d). As an example, let us consider the case of a
square scatter Q~ = [~1,1]?, as illustrated in Figure 1.6c. Since the scatterer’s edge length is 2,
the pulse has passed it completely at ¢t =2 + A for o = 1.

L \
\ wave front
T+ Ty =1t—2

T+ a9 =1t—2— A\

/2)\’\\2 i
e

a) box pulse fi(x,t 1llustration of the pulse’s spee
b Ise f b) ill i f th Ise’ d

Scatterer

Q =[-1,1?

incident wave u{"(x, t)

(c) square scatterer hit by a box pulse

Figure 1.6: A box pulse of type (1.23).

1.3.3 Plane Waves

Let us consider plane waves of the type
p(x,t) =R (Aei(k'mwo)efi“t) = Acos (k- x + @ —wt) (1.25)

where k € R? and w e R with |k? = w?, and A, ¢ € R.
2
Since % = —w?p and Ap = —|k[*p, any plane wave of type (1.25) is a solution of the homo-
geneous wave equation (1.1a). w is known as the wave speed of p, and k as the wave’s direction

vector. Further, the wave length of p is A = %”, and its frequency is f = 5=. The wave’s velocity

g
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therefore is v = Af = 1. Note that the box pulse (1.23) is a special case of a plane wave with
|k| =w =¢p =0 and A=1. Obviously, the wave p is equal to zero along the lines

k-x—wt+gpozg+lw (1.26)

for every [ € Z. Our aim is to introduce a front and a tail to the plane wave p. We multiply p by
a box pulse similar to (1.23) and obtain

DPmpmp(@,t) = (H(k-z-wt+myp)-H(k-z-wt+mp))p(z,t)
_ Acos(k-x+pog—wt) , wt—-mp2k-x>wt—mp (1.27)
0 , else

with front and tail at k-2 = wt — mp and k- x = wt — mp, respectively, where mp, mp € R with
my >mp. To make the function continuous, we require py, . m, (z,t) = 0 along the front and tail.
Hence, using (1.26), we demand

T ™
(po—mF:§+lF7T (po—mT=§+lT7T

for Ip,lr € Z. For arbitrary [p we need to take I7 = Ip + ™", Note that the choices of [ and

7 correspond to # full phases of the cosine function. We further note that the derivatives of
Pmy,my are not continuous along the front and tail, since, for i = 1,2,

. op
e (2] = Al and [ FEEE )] < Ay (1.28)
(2
for x,t such that k-x =wt-mp and k-x = wt — myp.
We call a function of the type (1.27) that meets the requirements stated above a plane wave
packet with support

Suppme,mT={QJE]R2 | wt—mpzkz-xZwt—mT}.

The size of the support is the distance of front and tail and is found to be [Supp pm . m,| = |mTH;HnF |

We can construct combinations of wave packages with different frequencies.

Example 1.8
a) k=7(1,1), w=\2r, mp = 2w, mp = 4w, pg = %71’. In this case, [SUPP Pmp my| = V2.

b) Take ky =7 (1,1), w1 = /21, mk =21, mk =47, g = %71' as in a). For the second wave we
take ko = mki and wo = mwy. To make the second wave follow the first one immediately we

have to demand )

F 1

C«Mt-g ZW1t—mT

1 _mE
m

which yields 4w = mp = . If we choose m =4 we thus get m% =167.

(i) Choosing m3 = 20w, we have |supppm%,sz| = %
2.

(ii) Choosing m3. = 24w, we have |Supppm%,sz

16



1.3.4 Gaussian Plane Waves

If we multiply the plane wave (1.25) by

exXp (_02 (t_ ik'x—B)Q) = exp (—(5)2 (k:-x+wB—wt)2)

with o, B € R, we obtain a Gaussian plane wave or Gaussian pulse [27, (6.1)], [75, (6.2)]
1 2
g(x,t) = Acos (k- +¢p —wt) exp (—02 (t -—k-x- B) ) . (1.29)
w
One can verify that Gaussian pulses are solutions of the homogeneous wave equation (1.1a) when
|k|? = w?.
The Gaussian plane waves, similarly to the plane waves introduced in Section 1.3.3, are equal

to zero along the lines (1.26) and, analogously to (1.27), we can define Gaussian plane wave
packets gm . mp- These wave packets are continuous along the front and tail, but their derivatives

are not, with, for ¢ =1,2,
2 2
|Aw| exp (— (E) (E +1lm—po + wB) )
w 2

|Aki|exp(—(g)2(g+l7r—goo+wB)2) (1.30)

for x,t such that k-x =wt-mp and k-x = wt — myp.

|g-mF,mT (.%', t)|

ame mr ‘
= t
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Chapter 2

Approximation of Two Dimensional
Time Domain Boundary Potential
Operators

In this chapter, we introduce the variational formulation and an approximation scheme for the
time domain boundary integral equations corresponding to the scattering problem presented in
Chapter 1.

In Sections 2.1 and 2.2, the discretisations of the space and time domains are described, and
piecewise polynomial functions which are used to approximate the solutions of the time domain
boundary integral equations are introduced.

The variational formulation of a model time domain boundary integral equation, of which all
integral equations given in Chapter 1 are realisations, is derived in Section 2.3. After discretising
the variational formulation, the computation of the entries of the system matrix of the linear
system that has to be solved to obtain the approximation’s coefficient vector is addressed. The
entries of the system matrix feature four integrals, of which two are spatial and two are temporal.
Similarly to Ostermann [127], who considers the three dimensional case, we seek to perform
the two temporal integrations analytically and the two spatial integrations using a quadrature
method.

The analytical computation of the temporal integrals is treated, in general, in Section 2.3.
These computations are rather technical for the explicit examples that we are concerned with,
and are therefore treated separately in Appendix A. The general considerations reveal that the
analytically computed solutions of the temporal integrals, which appear as the kernel function
of the spatial double integral, have piecewise finite support. The special nature of these kernel
functions therefore require an appropriate quadrature scheme, which is studied in Section 2.4.
This involves concepts from computational geometry that are not commonly needed for Boundary
Element Methods for time independent problems, and which are therefore amply treated. All
these considerations result in a full quadrature scheme for the computation of the Galerkin
matrices, given in Algorithm 2.6. We establish the exponential convergence of this quadrature
scheme by the theory of countably normed spaces in Section 2.5.

The chapter ends with some first numerical experiments to validate our computational scheme
in Section 2.6.
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2.1 Discretisation of the Space and Time Domains

Let us assume that I' ¢ R? is the boundary of a polygonal domain. If T' is not polygonal (a
circle, for instance) we approximate it by a polygon, and write I' again for the approximation,
for the sake of simplicity in the notation. We discretise I' by a mesh of non-overlapping straight
edges Ts ={I'1,...,I'n}, with " = Uﬁ\il I';. We write h; := |I'j| for the length of an edge I';. For a
uniform spatial mesh, i.e. if h; = h; for all 4,5 =1,..., N, we drop the index, and simply write A.

We further consider a finite subinterval [0,T") of the infinite time domain Rsg. We decompose
[0,7) by a time mesh Tp = {[0,t1), [t1,t2),...,[tamr-1,T)} of M elements. For convenience, we
set tg:=0 and tps :=T. Further, At;:=t; —t;_1, j=1,...,M, denotes the length of the j-th time
interval T := [tj_1,t;). As for the spatial discretisation, if At; = At; for all 4,5 =1,..., M, we
drop the index and write At.

We call the most general type of space-time meshes we consider pseudo-3D meshes. These
are allowed to feature arbitrary non-overlapping triangulations (by squares) of the space-time
cylinder T' x [0,7] € R3, i.e.

Tor={S | k>0) 1)

where, for each k > 0, S = 'y x [ti,,ti) c R?, with T, ¢ T and 0 < t}g < tz < T, is a square on
the surface of the space-time cylinder I" x [0,7"], and Ugso Sk =T x [0,7']. A mesh of this type is
sketched in Figure 6.1b.

If the temporal mesh is uniform, i.e. if tz - t,lg = At for every k>0, Tgr can be rewritten as

M .
Tsr =TI x[tj-1,t;) (2.2)
j=1

after renumbering the mesh elements, with 7'57 # 7'5','C for j # k in general. A mesh of this type is
sketched in Figure 6.1a.

The simplest form of space-time meshes we consider are of the type Tsr = Tg x Tr. In
particular, if 7s and 77 are both uniform meshes, 7gr is a uniform space-time mesh.

We further define piecewise constant functions

hTs): I =>Rso ,  (Ts)Ir, = [Tl = hi.

and
At(%) : [O,T] g R>0 s At(%)“:tj—l,tj) = |t]’ - tj,1| = Atj.

Piecewise constant functions h(7gr) and At(7s 1) are defined similarly.
The local mesh ratio K(Tg) of a mesh Tg is defined as the smallest number K that satisfies
(39, (2.9)]
1 g (2.3)
K 1]
for all T';,T'; € Tg with I'; nT'; # @. The definition of K¢(7gr) = K(7T7) is analogous.
Similarly to [133, Definition 4.3], we define a constant that describes the quasi-uniformity of
Ts by

q(Tg) == max{ ||£Z|| | T;,I'jeTs } > 1. (2.4)
j

Obviously ¢(7s) = 1 for uniform meshes, whereas a large number ¢(7g) indicates a strongly
non-uniform mesh. A constant ¢(77) is defined analogously. We further set

T3] [7}]
75| [T

o(Tsr) = max{ max{ } | I, Tj€Tsr } . (2.5)
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2.2 Approximation Spaces

We choose a basis {¢f,... ’307\/5} of the space V}f of piecewise polynomial functions of degree
p in space, and a basis {89,..., M7} of the space VAqt of piecewise polynomial functions of
degree ¢ in time. Note that M = My + 1 is the number of time mesh points we consider for the
approximation (including the initial time ¢y = 0).

If the simplest type of meshes introduced in Section 2.1, Tg 7 = TgxTr, is considered, the space
of piecewise polynomials in space and time is simply the tensor product of the approximation
spaces in space and time, V}” and V{,, and we write [53, p. 535]

. p.q ._ P q
VN =Va =V, ® Vi,

Approximation properties of these spaces are considered in Section 3.4. For meshes of type (2.2),
the approximation space is

Mr .
Vv = U V7 0G) e {57} (2.6)
j=1
and for the pseudo-3D meshes (2.1),

VN = span{ ¢ | 1 has piecewise support on Tg 7 and 1|g, is a poly-
nomial of degree <p in x and < ¢ in ¢ for any k>0 } (2.7)

where the basis functions v are associated with the mesh elements or the nodes of Tg r.

Note that we write 4™ = ™Y m = 1,..., My, for piecewise constant functions in time, and

g™ =™l m =1,..., Mp, for piecewise linear functions in time. As usual, for ¢ = 0,1, we use

basis functions with piecewise support and §"4(t,) = ., for each time mesh point ¢,. For

q > 2, one would use the space of piecewise linear basis functions (¢ = 1), enriched by so-called

bubble function ag' that have support on only one time slab, namely supp oy* = [tm-1,tm ), and
M-|V1

with o (t,) = 0 for all m,n. Thus, for ¢ >2, VY, = Vi @span {aé, e t‘}.

The hat functions ™ = ™', m = 1,..., My — 1, have support on two time slabs, namely
supp 8" = [tm-1,tm) U [tm,tm+1), and are given explicitly by
x=(t—tm1) b€ [tmor,tm)
/Bm(t) = ﬁmﬂ(tmﬂ _t) ) te [tm,tmﬂ) . (2'8)
0 , t¢ [tm-1,tm) U [tm,tm+1)
The brick functions 4™ = 8™°, m = 1,..., My, have support on only one time slab, namely

suppy"™ = [tm-1,tm ), and are given explicitly by
1 ) te [tm—h tm)
0,  t¢[tm1,tm)

We note that one can rewrite all the basis functions in terms of Heaviside (and hence of indicator)
functions,

Y #) = Ly ) () = { (2.9)

'Ym(t) = H(t_tmfl)_H(t_tm)
B = (= t) = (= ) b (0= ) = H (= b))
S v G S ORS Vi RS
0P = (H )~ B )0 =" 000 (422) (2:10)
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where p}, is a polynomial of degree q with p},(t;n-1) = pi(tm) = 0. We further note that we
understand the derivatives of 4 in the distributional sense as the the difference of two Dirac
impulses, i.e.

V() = Oty () = b1, (1)

2.3 Model Problem and Analytical Temporal Integration for Time
Domain Boundary Element Matrices in Two Space Dimen-
sions

Let us consider a model problem of which the six standard time domain boundary integral

equations (1.12)-(1.14) are realisations.
For (x,t) e ' x Ry, let

Pll(a.t) = [ [ H(t=s=lr=y)n(s.tile ~yDp(v.s) ds ds, (2.11)

be an arbitrary time domain boundary integral operator. Note that all the time domain boundary
integral operators defined in Definition 1.4 are of this type, at least after integrating by parts or
in their weak form; see also (A.60) and (A.88).

Let f(z,t) :T'xR5p — R be some given function, and V' some function space. We aim to solve
the model problem

Find p with P[p] e V such that
(RPIE) Plpl(z,t) = f(x,1) (2.12)

for all (z,t) e T x Ryg.

In order to find a weak formulation, we multiply (2.12) by a test function ¢ € V' and integrate
over I" and Ryp. The weak formulation of (RPIE) then reads

Find p with P[p] e V' such that

(RPIE)y f APIC0aC0) di= [ (FC0.aC0) d (2.13)

>0

for all ge V.
Here, (-,-) stands for the duality product

(g:h) = [ g(@)h(a) ds, (2.14)

that coincides with the L?(T") inner product for g, h € L*(T).
On the left hand side of (2.13), we have to deal with integrals of the type (see Section A.2
for some explicit examples)

Jpwlenatoy = [ [ Heseglss. eyl p.s)a(a.t) ds di ds, ds,

(2.15)
Next we replace p by an approximation py, given by
My Ng
pn(y.s) = D 2 bl BT (s)el (y) € VKT (2.16)
m=1i=1
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We further write pii(y) = pn (v, tm) = Zi\ﬁ "ot (y), 1 <m < Mp. This is the approximation to
the solution at time step t,,, i.e. p(-,tm) » P
Analogously, we replace ¢ in (2.13) by a discrete test function

gn(z,t) :6""12(75)@?2(3:) € V}ijA"iQ. (2.17)

The functions f™9 € VI, ™92 e V&2 P e VP @?2 € V" in (2.16) and (2.17) are basis functions
with piecewise support, as indicated in Section 2.2. Note that the subscript N in py and gy is
meant to indicate discrete functions. It does not refer to the dimension of the underlying discrete
spaces, which can be different for py and qy.

Writing ¢ = (q1,¢2), let us define the integral

()= [ ) A T H(t- s - r)r(s,tr) B0 (s)FM (L) ds dt (2.18)

where r = r(x,y) = |x — y| for x,y e I'. We discussed in Section 2.2 that, for ¢1,q2 > 0 (for the
special case g2 = —1, see Section 2.3.1 below) all temporal basis functions can be rewritten in
terms of indicator functions, We hence consider, without loss of generality, integrals of the type

_[[I‘xr /t:nl /t:nl H(t—s-r)k(s,t;r) ds dt o(y)p(x) dsy dsy (2.19)

with k(s, ;1) = K(s,£;7) B ()t tm) B2 ([t 1) Where we aim to compute the integral

tn tm
Ty [ H - s k(s i) ds (2:20)

analytically. The integral (2.18) can be rewritten as the sum of at most four integrals of the
type (2.20). In computing the temporal integrals (2.20) analytically, we follow Ostermann [127],
who considers the three dimensional case. For simpler reference, we thus use the same notation
as [127] where it is possible. The challenges that we face here are, however, of quite a different
nature compared to the three dimensional case. In our case, the two temporal integrals in (2.20)
are, for g1, gs > 0, ‘genuine’, as opposed to the three dimensional case where one temporal integral
appears only formally, due to the presence of the delta function in the fundamental solution; see
Lemma 1.2.

In what follows, we derive a general scheme to compute the terms (2.20) analytically. Explicit
calculations for particular types of basis functions (Section A.1) and kernel functions (Section
A.2) are given in Appendix A. For the evaluation of (2.20), we distinguish four different cases,
depending on r. A similar construction is used in [110, Section 4.4] for a particular choice of
basis functions and kernel. We write [ := n —m in what follows.

(1) r>141 =ty —tm-1
Here t —s—r <ty —tm-1— (tn —tm-1) =0, and thus H(t -s—7r) =Y™"(r) = 0.

(11) r<ti 1 =th-1 —tm
Here t—r >ty 1 -ty =tm,andsot—s—r=(t-r)—s>ty —ty, =0. Thus H(t-s-r) = 1.

(111) thol—tm=ti1 <7<t =tp-1—tmo1=tn —tm

Here t;_1 =t,.1-t;w<rand t;=t,—t,, >r, and so t,,_1 <7+t <t,. This allows us to split
[tn-1,tn] = [tn-1,7 + tm] U [7 + tm, tn]. The integration domain then becomes

[tm-1,tm] % [tn=1,tn] = ([Em-1,tm] X [tn-1,7 + tm]) U ([tm-1, tm ] X [T+ Em, tn])-
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(a) (s,t) € [tm-1,tm]*x[tn-1,7+tm]. Thent—r <r+t,—r=t, and t—r>t,_1—r>t,_1—-1t; =
tm-1, which allows us to split [ty-1,tm] = [tm-1,t = 7] U [t =7t ].

(aa) (s,t) € [tm-1,t —7] % [tn-1,7 +tm]. Thent-s-r>t—-(t-r)-r=0
(ab) (s,t) €[t —r,tm] * [tn-1,7+tm]. Thent—-s—-r<t-(t-r)-r=0
(b) (s,t) € [tm-1,tm] x [r+tm,tn]. Then t —s—r>r+ty, —r—5=ty -2ty -ty =0.
Thus H(t—s-r) =1 for (s,t) € ([tm-1,t 7] % [tn-1,7 +tm]) U ([tm-1,tm] x [ + tm, t,]) and
H(t-s-71)=0for (s,t) €[t —r,tm] % [tn-1,7+tm].
(iV) b =tm =1 <7 <tpy1 =tn — b1

Here t; = t,,-1 —tim-1 <7 and tj41 =t —tm-1 > 7, and so t,—1 <7+ t,-1 < t,. This allows us
to split [tp-1,tn] = [tn-1,7 + tm-1] U [7 + tim-1,tn]. The integration domain then becomes

[tm—lytm] X [tn—htn] = ([tm_l,tm] X [tn_l,T +tm_1]) U (l:tm—htm] X |:7° +tm_1,tn]).

(a) (s,t) € [tm-1,tm] % [tn-1,7 +tm-1].- Then t —s—r < (r+tm-1) —tm-1—r=0.

(b) (s,t) € [tm-1,tm] x [r+tm-1,tn]. Thent—r<t,—r<t,—t;=tymand t—r>r+t,_1-r=
tm-1, which allows us to split [ty-1,tm] = [tm-1,t = 7] U [t =7t ].
(ba) (s,t) € [tm-1,t —7r]x[r+tm-1,tn]. Thent—-s—r>t—-(t-r)—-r=0.
(bb) (s,t) e[t—r,tm] x[r+tm-1,tn]. Thent—-s—r<t—-(t-r)-r=0.

Thus H(t —s—-r) =1 for (s,t) € [tm-1,t — 7] x [1 + typ-1,tn] and H(t —s—1r) = 0 for
(5,t) € ([tm-1,tm] % [tne1,7 + tm1]) U ([t = r it ] X [7 + tm1,tn])-

El I X: r \ (lel @] El,1 @] El)

| |
0 t1—1 t; ti41
Figure 2.1: Decomposition of I x I" with respect to r into non-overlapping domains as in (2.21).

Writing [ := n —m, T™"(r) can now be rewritten as the sum of four integrals over the non-
overlapping domains discussed above, namely

I'xI'= lel @] Elfl U El @] (P x '\ (lel U Elfl @] El)) (221)

where
E ={(x,y) el xT | t;<|z—-y|<ti1} (2.22)

is called a discrete light ring and

Dy:={(z,y)e'xT | |[x-y|<t;} (2.23)
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is called a discrete light disc. The decomposition is illustrated in Figure 2.1. By the discussion
above, we can rewrite the integral (2.20) as

tn  [tm
T (r) = ]1Dl_1(7“)ft_1ft . k(s,t;r) ds dt

T+tm t—-r tn tm
+]1Ell(7“)(ftl /t . k(s,t;r) ds dt+fr+t ft B k(s,t;r) ds dt)

tn t—r
+1g,(r) f f k(s,t;r) ds dt
r+tm-1 Jtm-1
S (DFRT () 4 g, (P FR (1) + 1 (1) F (1), (2.24)

Obviously, supp Y™™ = D; 1 U E;_1 U E;. As Section A.1 shows, all kernel functions of interest

yield integrals that depend only on the difference [ = n —m, so that Fm’_ri = F]l:)l iy Fgl”: = Ffl@z )
and Fy"" = Fip, . Crucially, we are therefore allowed to write T = T instead of Y™™ in (2.20)

and (2.24), and Y% instead of T4™™ in (2.18), which implies a considerable simplification in
the structure of the corresponding linear system, outlined below (2.30).

The discussion above showed that we may restrict ourselves to the case n > m; for if m > n, we
have [ < -1, and thus ¢;,1 < 0. But then r > ¢;,1 for any pair (x,y), and hence D;_ 1 = E;_1 =E; =&
yielding T!(r) = 0.

In the case of a non-uniform temporal mesh, there is one more case to consider. If ¢,, — ¢, >
tn-1—lm-1,

[0, OO) = [0, tn-1— 75m:| U (tnfl —tmytn-1 — 75m71] U (tn—l —tm-1,ln — tm]
U (tn — tm, tn - tmfl] U (tn - tm,l, OO) (225)
The case t,, — ty, < tp-1 — tym-1 is covered by renaming the variables. In (2.25), the first, second,
fourth and fifth subintervals are covered by cases (ii), (iii), (iv) and (i) above, respectively. If a
uniform temporal mesh is used, the third subinterval (¢,-1 — t;-1,tn — t;n] is empty. Otherwise,
one can use a splitting similar to cases (iii) and (iv):
(V) tpe1 —tm1 ST <ty —t,

Here t,—1 <7 +tpm-1 <7+ 1ty < t,. This allows us to split [t,-1,tn] = [tn-1,7 + tm-1] U [r +
tin-1,7 +tm ] U [r + tm,tn]. The integration domain then becomes

[tm—lytm] X [tnflatn] = ([tmfl,tm] X [tn,l,T‘ + tm—l]) U ([tm—latm] X [tn,l,’l“ + tm])
U ([tm=1,tm] x [1+ tims tn])-

(a) (s,t) € [tm1stm] > [tn-1,7 +tm-1]. Then t —s—7 < (r+tpy-1) —tm-1 —7r=0.

(b) (s,t) € [tm-1,tm] x [r + ty-1,7 + tiy]. Then t —r € [ty-1,tm], which allows us to split
[tm-1:tm] = [tm-1,t =] U [t =7, b0 ].
(ba) (s,t) € [tm1,t —7] % [r+tm-1,7 +tm]. Thent —s—r>t—(t-7)-7r=0
(bb) (s,t) e [t—rytm] x[r+tmr1,7+tn]. Thent—-s—r<t—(t-r)-r=0

(c) (8,t) € [tm-tstm] x [r+tm,tn]. Thent —s—r>(r+ty) —t, —r=0.

Thus H(t—s—-r) =1 for (s,t) € ([tm-1,t —7] x[1+ tim-1,7 + i ]) U ([tm-1,tm] X [T + tim, tn])
and H(t-s-r) =0 for (s,t) € ([tm-1,tm] * [tn-1,7 +tm-1]) U ([t =7, L] % [7 + tpe1, 7 + tin ])-
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We now return to the approximation of (2.15). Replacing p and ¢ in (2.15) by their approxima-
tions py and g, given in (2.16) and (2.17), we obtain

e} Mp Ng
[ PG an ) dt= 3 2wl [ X ) (o) ds, ds,  (226)
m=11=1 x
forall j=1,...,Ng, n=1,..., M. We define matrices Y™" e RNs*Ns by
I ; Ns
U™ =u""m=Uy" = (ffrxl‘ Tq’m’”(r)apfl(y)ap§2 (z) dsg dsy)ijl. (2.27)

The subdomains D;_1, Ej_1, E; in (2.24) correspond to three submatrices UbH, UJIEH, L{lel. Since
the discrete light discs D; grow with [, the corresponding matrices Ubl_l become increasingly

populated with increasing time step [. The matrices Ufgl_l, Ufgl, on the other hand, are equal to
zero for t; > diam €.
Obviously, U* = 0 for [ < 0. Therefore, for all j=1,...,Ng, n=1,..., M,
&) Mt Ng
PN an (D) de= 3 YU (2.28)

m=11i=1

Similarly, we use discrete basis functions to approximate the right hand side of (2.13), and obtain

[TuCnaneo) de= [ [ e @) ds e dey (2:29)

for all j =1,...,Ng, n=1,...,Mp. The approximation of (2.29) is addressed in Section A.5.

Writing b= (b?)jg, the unknown coefficient vectors p',...,pM7 are then the solution of the
linear system
Ut 0 0 - 0 Pt b
u1,2 u2,2 0 0 ]32 52
U3 U33 Uus3s 0 ]33 _ 53 (230)
ul,MT Z/{Q’MT u3,MT uMT,MT ﬁMT BMT

which is of size M7 Ng x MpNg. If a uniform temporal mesh is chosen, i.e. if At; = At; for each
i,j=1,...,Mp, we have Y11 =4>? = ... =yMoMr 0 12 =23 = . =yMr=1L.Mr — 41 and
so on. In this case, the solution of the linear system (2.30) becomes considerably easier, since it
can be rewritten as a sequence of Mt linear systems of size Ng, namely

Mt n n-1 N
Z unfmﬁm — Z unfmp»m — qu»n + Z unfmﬁm =p" (231)
m=1 m=1 m=1

for every n =1,..., Mp. Additionally, instead of storing w matrix blocks, we only need

to store the My matrix blocks in the last line of the system matrix of (2.30), which reduces the
storage requirements considerably.
To find the unknown coefficient vectors p" for any time step 1 < n < My, one then uses the

semi-implicit scheme
n—-1
Up" =b" - S uUrmpm (2.32)

m=1
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This scheme is widely known as a marching-on-in-time scheme (MOT scheme). Its storage
requirements and computation times are considerably smaller, compared to the full linear system
(2.30), and uniform temporal meshes are therefore used throughout most of the literature on
time domain Boundary Element Methods. The MOT scheme is summarised comprehensively in
Algorithm 2.1 below.

Note that it is still possible to use some kind of MOT scheme with meshes of the type (2.2),

even though this is more costly than the classical one. This topic is addressed in more detail in
Section 6.1.1. For non-uniform temporal meshes, however, the full linear system (2.30) has to be
solved, and its large system matrix has to be stored.

Algorithm 2.1 Classical MOT scheme

Input: number of time steps My, time step size At, number of space basis functions Ng

Output: sequence of approximations pj for each time step t,, n=1,..., Mr, represented by p"
1 compute system matrix 4° and the first right hand side vector bt

2 compute the approximation at 1, p,ll, by solving the linear system U%p" = b!
3 store U, p'

4 forn=2,...,Mpdo

5 compute new matrix Y"1

6 compute new right hand side vector 5"

7 compute the approximation at t,, pj, by solving the linear system (2.32)
8 store U™, p"

9 end for

Remark 2.1

a)

b)

d)

The matriz U° is the system matrix of the MOT scheme, i.e. the matriz on the left hand side
of the linear system (2.32), for each time step.

In order to reduce the cost of solving the linear systems, one could therefore store the in-
verse matriz to U°, or use a decomposition method. The, by far, most expensive part of the
computations within a MOT scheme is, however, the computation of the matrices U', and a
reduction in the time to solve the linear systems has little effect on the computation time of
the entire MOT scheme.

Obviously, D; = D;_1 v E;_1. However, due to the [-dependence of the functions Fll)H, FlEH
and Fl‘El, it is in general impossible to obtain YT from the previously computed Y41 and an

additional term. In practice, every corresponding matriz therefore has to be fully computed.

Clearly, |x —y| < diam Q~ for all (z,y) e I' xI'. Hence, if t; > diam Q~, E;_y = E; = @ and
D;_1 =T'xI". In this case, we say that the discrete light rings have passed the scatterer and that
the boundary has become entirely illuminated. Due to the l-dependence of the kernel function,
the corresponding matrices still change, although the integration domain remains unchanged.

This is a fundamental difference to the three dimensional case, where no discrete light discs
exist. In this case, the boundary becomes entirely darkened for t; > diam €~, and no more
matrices need to be computed from that time step onwards. In fact, these algebraic differences
are the manifestations of the physical differences outlined in Huygens’ principle; see Remark
1.1.

Guardasoni et al. [3, 5, 77] use a different decomposition of the integrals (2.24), which results
in sums of integrals over several light discs; see, for instance, [77, (4.11)-(4.16)]. For reasons
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that become apparent in Section 2.4, their decomposition simplifies the computation of the
spatial integrals (2.27), but it is disadvantageous in other respects. It requires, independently
of 1, the computation of four integrals, which increases the overall quadrature error and the
computation time. In particular, and as outlined in c), for t; > diam Q, all but one of
the terms in (2.24) wvanish. Therefore, only one integral needs to be computed in this case,
whereas four integrals need to be computed when the decomposition [77, (4.11)] is applied. The
decomposition (2.24) further often allows to cancel some terms in the kernel functions. We
note, however, that [77, (4.11)] can be rearranged to obtain a decomposition into a single light
disc and two light rings, which then coincides with (A.47).

2.3.1 The Special Case of Derivatives of Piecewise Constant Test Functions

The case of g2 = -1 in (2.18) corresponds to derivatives of piecewise constant basis functions as
test functions. In this case, f™71 = 4"(t) = &;,, () — &, (t), and thus

T(ql,—l);m,n(r)
fo b fo T H(t -5 -r)r(s, ) B0 ()LL) ds dt
fooo (H(tp-1-s-1)k(8,tn-1;7) — H(tn — s —1)6(s,tn;r)) BN (s) ds

S (-1)7*! fo T H(toj — 5 - 1)k(s, ta_gir) B9 (s) ds. (2.33)

§=0,1

Here we aim to compute integrals of the type

To'(r) = ttm H(a-s-r)k(s,a;7) ds (2.34)

m—1

analytically, with k(s,a;7) = r(s,a;7)B"™ % (8)|1t,, ) a0d @ = t,_; in (2.33), instead of the
integrals of type (2.20). Obviously Y(2:=15i™" can be written as the sum of at most 4 integrals
of type (2.34).

Regarding Y7', we distinguish three cases in a —1:

i) a—r>ty,, hence a —s—r>t, —s>0 and thus H(a - s—1r) =1 always in this case.
) Y
(ii) ty > =7 2 tp-1, and thus H(a—s—r) =1 only for s <a -7 in this case.

(ili) @ =7 <tp-1, hence @ —s -7 <tp-1 — 5 <0 and thus H(a - s—r) =0 always in this case.

Consequently,
[tf:il k(s,a;r)ds if r<a—t,
Yo (r) =4 [0 k(s,a5m)ds if a—ty <r<a—ty . (2.35)
0 if r>a—t,1

For o =t,_;, we thus distinguish r < ¢;_; and #;_; <r <t;_j,;. Then

tm tp_i—T
T?Z_J_ (r)y = 1p,; (r) ./t . k(s,tn-j;7) ds+]lEH(r) ) 71] k(s,tn-j;r) ds
= 1p, (T)FEZ (r)+ 1g,_, (T)FE:(T) (2.36)

As for (2.24), it is shown in Section A.1 that F;™" = Fp, ,and Fp" = FL , in all the cases that
- - y .

we consider, and we therefore write Té- instead of Ttmn_j-
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2.4 Efficient Implementation of the Integration in Space

Our next task is to consider the computation of the entries of the Galerkin matrices U"™" that are
given by (2.27). Since the temporal integrals are assumed to have been computed analytically,
only the spatial integration remains to be done. For this purpose we present a quadrature scheme
that enables us to compute the entries of the Galerkin matrices U™ " efficiently and precisely, by
detecting zero entries a-priori and by a precise determination of the integration domain in space
before the actual quadrature routine is carried out. The latter task is of particular importance,
since Galerkin methods for time domain boundary integral equations are very sensitive to insta-
bilities that arise from imprecise computations of the matrix entries. In contrast to the three
dimensional setting of [127] (see Sections 3.2.3 and 3.2.4 therein in particular), we are able to
establish a full quadrature scheme, due to the considerably easier geometrical setting.

In what follows, we introduce all the operations necessary for this full quadrature scheme,
which is given in Algorithm 2.6 in Section 2.4.3. The rate of convergence of Algorithm 2.6 is the
subject of Section 2.5.

2.4.1 Some Geometrical Preliminaries

We begin this section with some geometrical studies within our discrete setup of two dimensional
Boundary Element Methods.

Suppose that the boundary edges I';,I'; € Tg are given by their midpoints 77i;,7i; and their
direction vectors Ji,cij, respectively, as

T {Z=m;+pd; | pel-1,1]}
I; = {@=mj+vd; | ve[-1,1]}. (2.37)
Their end points are denoted by #;, Z;4+1 and Z;, .1, respectively. We further write A; = 2d;

and Aj = QJJ. The notation for a boundary edge I'; is illustrated in Figure 2.2(a). We use the

notation
axb:= albg - agbl (2.38)

for the cross product of @,b € R2.

(a) boundary edge I'; (b) left half space of a line through @ with normal
vector 7

Figure 2.2: Boundary edge I'; and corresponding left half space.

Next we recall some trivial yet important methods from the field of computational geometry
which are needed for the implementation of the quadrature scheme.
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The Halfspace Given by a Line

Let a line [ through a point @ with normal vector 7 be given. It is well known that a point p € R?
is on [ if and only if (p—a) -7 = 0, which is the so-called Hesse normal form of a line. For each
point § € R?, we can find a point b on { which is perpendicular to p, such that = b+ v for v € R.
Obviously (ﬁ— 5) -7 = v|ii|?, and so § is on the same side of [ as the normal vector, i.e. v > 0, if

and only if (ﬁ— 5) .71 > 0. We call the set of all these points the left half space of a line,
{peR® | (p-a)-n>0} (2.39)
for some arbitrary @ on [. This set is sketched in Figure 2.2(b).
The Intersection Point of a Boundary Element I'; and an Arbitrary Line
Let I'; be given as in (2.37), and let another line [ be given by
1={g=p+vd | ve[-1,1]}. (2.40)
To find the intersection point of I'; and [, if there is one, we need to solve the linear system
pd; — vd = — ;. (2.41)

The linear system (2.41) is uniquely solvable, i.e. there is an intersection point, if and only if
d; xd+0 and p,v € [-1,1]. In this case, the solution is given by

M:Jﬂj((ﬁ—mi)xd) and v= 1ﬂ'((ﬁ—ﬁu)><(ji) (2.42)

in the local coordinates of I'; and [, respectively.

The Intersection Point(s) of a Line and a Semicircle

Let T'; be given as in (2.37), and let a semicircle C, in clockwise orientation, with radius r, start

point é+ ﬁ& and end point ¢ — ﬁ&, be given by
C:{g:gw(c(')f'VaJr%B) | 1/6[0,77]} (2.43)
a

with @-b = 0. The geometrical setup for C is illustrated in Figure 2.3(a).
Note that C' is equally represented by

C={yeR® | [e-g|=rand (j-¢)-520}.

This representation is more suitable to check whether a point is contained in C'. To find the

cosv = sinv
—a + ==
|al 16|

intersection points of I'; and C, we square the equation m; + ,uczl- =C+ r(

at [139, Section 7.3.2]

b) and arrive

pi2 = % (— (m; —¢) d; + \/((ml -¢) d’i)Q B ((mi - 5)2 _ rz)cif) ) (2.44)

7
The pseudocode to determine the intersection points of I'; and C| if there are any, is given in
Algorithm 2.2.
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(a) semicircle (b) ellipse (after [139], Fig. 5.16), with & =R x {c2}

Figure 2.3: A semicircle and an ellipse as in (2.43) and (2.46), respectively.

Algorithm 2.2 Intersection points of a boundary edge I'; and a semicircle C

Input: boundary edge I';, as in (2.37); semicircle C, as in (2.43)
Output: existence of intersection points of I'; and C'; intersection points, if any

1 if (O - 8)di) = (s - ) =?)d? <0 then
2 return false

3 else

4 compute p1,po by (2.44)

5 intersection <« false

6 for/=1,2 do

7 if (#(w)-¢)-b20and gy e[-1,1] then
8 intersection < true

9 return Z(p) = m; + wd;

10 end if

11 end for

12 return intersection

13  end if

The Intersection Point(s) of a Line and an Ellipse

Let I'; be given as in (2.37), with end points Z; and Z;11. We denote the end point of I'; with
larger zo-value, i.e. the one which is ‘above’ m;, as illustrated in Figure 2.4, by Z; g. It is given
by

)

=, 2
= Tivl dl- >0
“wE = . .
Z; s d?<0

The angle 6 of I'; and the x-axis, shown in Figure 2.4, is then given by

2|m12 _5'322E| B |m12 _5'322E|
|T| |d;]

sinf =

(2.45)

where m; = (mzlvmlz) and Z; p = (leEvmzzE)

30



(a) Z;, g is the right end point of T'; (b) Z;,p is the left end point of T';

Figure 2.4: Angle of a boundary edge I'; and the xj-axis, with £y, =R x {mf}

The general form of an ellipse E with centre & and axes @, b with lengths a, b such that |¢—adl = a,
|¢ - b| = b, and an angle 6 with the x-axis, is given by [139, Section 5.5.2]

E={ieR?® | (i-¢)"R"DR(i-¢)=1}. (2.46)
4 0
0 L

the rotation matriz that describes a counter-clockwise rotation of the coordinate system by 6,
0 sinf
namely R = ( coso st ) Then

The geometrical setup for F is illustrated in Figure 2.3(b). Here D = ( , and R denotes

—sinf cosf

T _ [cosf —sinf a% 0 cosf sinf
R~ DR = (sinﬂ cos 6 ) ( 0 b% (—51119 cosf
(a% cos? 6 + b%siHQH (a% - )sin&cos&) (a(&) 0(9))

(a%—b%)sirwcose a%sm 9+bi2(:os2 c(8) o(0))

Let Z € I';, so that Z = m; + ,uczi with p € [-1,1]. To find the intersection points of I'; and the
ellipse F, if there are any, we insert 7 into the equation defining F,
1 = (2-&TRTDR(z-¢)
g fal®) ),
(i — ¢+ pd;) (0(9) b(0) (i — €+ pud;)

a(0) ((mj = ")? +2(m; - e )djp+ i (d;)?)
+2¢(0) ((mz1 AYm? =)+ did2p® + ((mz1 —cYd? + (m? - cQ)d%) ,u)
+ b(0) ((mf A +2(m? - )P+ ,uz(d?)Q) ) (2.47)

To find the intersection points in local coordinates ji1,2 of I';, we solve the quadratic equation

{a(0)(d})? +b(0)(d})? + 2c(0)d; d7 } 1

=A(0
+2 {a(@)(mi1 - cl)dil(: b(@)(mf - cz)dz2 +c(0) ((ml1 - cl)dl2 + (mf - cz)d})} 1
=B(6)
+ {a(&)(m% — 2 4b(0)(m? - ) +2¢(0)(m) - ) (m? - *) - 1} =0 (2.48)
=C(0)
by the well known formula
jns = fw) (-B(9) + VB - 2A(6)C()). (2.49)
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The pseudocode to determine the intersection points of I'; and F, if there are any, is similar to
Algorithm 2.2. It is given in Algorithm 2.3.

Algorithm 2.3 Intersection points of a boundary edge I'; and an ellipse E

Input: boundary edge I';, as in (2.37); ellipse E, as in (2.46)
Output: existence of intersection points of I'; and F; intersection points, if any

1 if B(H)2 -4A(0)C(0) <0 then { A(6),B(0),C(0) as in (2.48) }
2 return false

3 else

4 compute p1, pg by (2.49)

5 intersection <« false

6 for/=1,2 do

7 if p;e[-1,1] then

8 intersection <« true

9 return Z(u;) = m; + wd;
10 end if

11 end for

12 return intersection

13  end if

2.4.2 Decomposition of Boundary Elements in Terms of the Discrete Light
Disc and Rings

Having the elementary geometrical operations presented in Section 2.4.1 at hand, we can now
proceed to the actual computation of the matrix entries. Let I';,I'; be some boundary edges. We
consider the integral

that corresponds to (2.19), with kernel Y (Z,3) as given by (2.20) respectively (2.24). T; is called
the outer integration domain or test element, and I'; is called the inner integration domain or
ansatz element. The functions ¢ and ¢ in (2.50) are assumed to have support on the whole of
I'; and I';, respectively, as it is the case for piecewise polynomial boundary element functions.

Obviously, we are only interested in the subset of I'; x I'; that actually contributes to the
integral, namely (supp Y(Z,7)) nI'; x I'; or, without loss of generality,

{ (f,g) el’; x F] | T(f,g) +0 } = (Fz X F] le—l) U (Fz X F] N El—l)- (251)

We decompose, similarly to [127, Section 4],

[ixT'ynDiq {(@g)elixTy | [2-3l<tiq}
= {Fel; | el :li-gl<tia yx{gel; | |i-9<ti1}

- U {#&}xDL,®) (2.52)

jfeDli—l(Fj)
where we have written
D (T;)={zel; | el :|i-9g|<t;q}cT; (2.53)
and '
D] ((#)={gjel; | [E-§l<tiq}cTy (2.54)
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for given Z € Dlifl(Fj). We emphasise that the second set depends on the given point % € I,
whereas the first set depends on the given edge I';. Analogously,

LixDinE = U {8} xEL (2) (2.55)
zeB! | (T))
with
Bl (T;):={zel; | Ijel ;1 <|z-g|<t;}cT; (2.56)
and
El (@)={gel; | tri<lz-gl<t; }cT; (2.57)

for given € E_,(I';). We present algorithms for the computation of the domains Dlj;l (%), Elj;l (7)
and D;_,(T;), E}_;(I';) in the next two subsections.

2.4.2.1 The Domains Dljfl(f) and Eljfl(f)

Let the boundary edges I';,I'; be given as in (2.37), and let Z = Z(x) € I'; be some given point,
represented by p € [-1,1]. To find the subset Dlj_l(f) c I'j, we observe that we can find the (at
most two) points ¥z 1, ¥z2 € I'j, represented by vy, € [-1,1], respectively, such that | — 7z 1| =
|Z — ¥z 2| = t;—1, as the roots of the quadratic equation

@~ g* = & — iy —vd;* = 7.,
which yields
v i+ (=2d; (&~ 1ig)) v + (& —1my)* =17 =0 (2.58)
-
=q :=b=b() i=c=c(u)

with solutions vy o = —% F \/%, so that 1 < v9. This allows us to rewrite the set D{fl(f)

explicitly in terms of the local coordinates p, v as D] | (n) € {v € [-1,1]}. There are five cases to
distinguish:

(i) v1,v0 € [-1,1]. In this case, Dljfl(,u) = [v1,12].
(i) v1>1 or vy < -1. In this case, D} () = .
(iii) v <-1, 9> 1. In this case, Dlj_l(u) =[-1,1].
(iv) 1 <=1, 1 e [-1,1]. In this case, Dlj_l(,u) =[-1,12].
(v) vy e[-1,1], vo > 1. In this case, Dlj_l(,u) =[v1,1].

We can therefore rewrite Dljil(:i) explicitly as

D{_l(f):{g(y):mj+ud'j | ve[max{ry,-1},min{rp,1}]n[-1,1] }. (2.59)

It is straightforward to consider the general situation from here onwards. We define the (annular)
domain of influence of a point & € I'; by

E(ri,ry2)={ZeR?® | m<[z-2<r | (2.60)

which is sketched in Figure 2.5(b). Obviously Dlj_l(:i) =TIy nE(0,t-1;Z) and Elj_l(:ﬁ) =I';n
E(t;—1,t;;2). We have dealt with the case r; = 0 above. In the case when r; # 0, Z might
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illuminate two subintervals of I';. Let the local coordinates of the, at most, four solutions of the

quadratic equations (2.58) with ¢;_1 and #; on the ray &r; be denoted by < <t <l
Here, the boundary edge ray &r; that contains I'; is defined as
Er,={mj+pd; | peR}={zeR® | #-(2-p)=0} (2.61)

for any arbitrary point p € I'j. The illuminated subintervals of &r; are, in local coordinates,
[V, i1, [, ], and EJ (%) can consequently be found similarly to (2.59).

Remark 2.2

a) For any 7 € R?, let &' = 2 - %ﬁ] be the projection of & onto Er;. Then
J
dist(#,T;) = |7 - 2| = 1@ = ;) -] (2.62)

17351
is the minimum distance of @ and I';. Obviously Elj_l(:ﬁ) =g if dist(2,I;) > t;.

b) If t; > dist(2,I';) > tj—1, there exist no points Ul and thus I illuminates only the
subinterval [V}, V5],

¢) By a) and b), there can only be more than two intersection points if dist(Z,I';) < ¢;_1, which
can be verified intuitively from Figure 2.5(b).
Hllustrations of exemplary situations for all three cases are shown in Figure 2.6.

(a) domain of influence E(0,7;T;) of a boundary edge I'; (b) domain of influence
E(r1,7r2;%) of a point T

Figure 2.5: Domains of influence of a boundary edge and of a point.

(a) diSt(f,Fj) >t (b) t; > diSt(f7FJ‘) >ti1 (C) t; > diSt(f7FJ‘) >ti1

Figure 2.6: Different scenarios for the domain of influence E(t;_1,t;;2) and boundary edge T';,
discussed in Remark 2.2.

All these considerations result in the pseudocode given in Algorithm 2.4, which computes the
domain E} | () ¢ T';. It can also be used to compute the domain D] | (Z) € I'; by setting t;_1 := 0
and t; := t;_1, as outlined above, and lines 16 to 23 can then be omitted.
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Algorithm 2.4 Computation of the domain Ef,l(f) c T'; for arbitrary 7 € R?

Input: boundary edge I';, as in (2.37); point Z € R?

Output: the set Elj;l(f), i.e. the subinterval(s) of I'; that is (are) illuminated by Z, if any

1 if dist(2,I';) >t; then { a priori check has failed; there is no illuminated subinterval, see
Remark 2.2 a) }

2 return B! (%) =2

3 else

4 intersection « false

5 if ¢, < dist(2,I';) < t; then { two intersections with outer boundary at most, no
intersection with inner boundary, see Remark 2.2 b) }

6 compute v}, vl by (2.58), with t;_; replaced by #; therein

7 for i=1,2 do

8 if vl e[-1,1] then

9 store Vf

10 intersection « true

11 end if

12 end for

13 if (not intersection) then { no intersection points found }

14 check if T'; is fully contained in E(t;_1,;;2) and return E! (%) =@

or return Elj_l(f) =T, accordingly

15 end if

16 else { dist(Z,I';) <t;_1, see Remark 2.2 ¢) }

17 compute 4, 171 vt Ul by (2.58)

18 fori=1,2 do

19 for j=0,1do

20 if /7 e[-1,1] then

21 store uffj

22 end if

23 end for

24 end for

25 if (not intersection) then { no intersection points found, I'; ¢ E(t;-1,%;2) }

26 return E{fl(f) =g

27 end if

28 end if ‘

29 the one or two illuminated subintervals of which Elj_l(f) is composed are now computed
by (2.59), using the stored values of yf_j, i=1,2,7=0,1

30 return Elj;l(f)

31 end if
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2.4.2.2 The Domains D} (I';) and E! ,(T;)

We are still lacking a representation of the sets D! |(I';) ¢ I'; and E!_(I';) €T';. We define the
domain of influence of an edge I'; by

E(ri,ro;Ty):={zZeR* | Jgelj:r <|z2-g/<r }= U E(ri,r2:9). (2.63)
gGFj

ObViOllSly Dli_l(l“j) = PZ n E(O, ti-1; Fj) and Eli_l(l“j) = Fz N E(tl,l, tr; Fj)

Let us consider the case r; = 0, which corresponds to a discrete light disc, first. In this case, we
simply write r instead of ro. The domain E(0,7;T;) is sketched in Figure 2.5(a). The algebraic
condition for any Z € R? to be contained in the set F(0,7; I';)is

Ze B(0,r;Ty) iff. (—(z—(mj+fﬁj)).ﬁjzoA—(z—jo).Jjzo (2.64)

A (2—(@—;@))-@zoA(Z—@)-cfjzo
17251
\YJ (l.f'j+1—2|37°/\(2—£‘j+1)-cz]‘ 20)

v (|7 -2 <ra-(2-3;)-d; 20).

The boundary of E(0,r;I';) is composed of two semicircles and two lines. Its explicit form is,
clockwise,

OE(0,7;T;) (2.65)
{Tthr;ﬁJr,ud} | ,ue[—l,l]}U{fj+1+48inpjj+;cosuﬁ | MG[O,W]}
7] |41 7l
- T 3 o ro. 7 r o
mj——n-pd; | pel[-1,1] pus Zj1 - =sinpdj——cospi | pel0,7] ;.
7] |1 7l

Let us now consider the algebraic representation of the discrete light ring E(r1,72;T'j) with 71 > 0.
Due to geometric considerations, which are justified mathematically below, we distinguish two
cases: If ry < |T'j|, we simply have E(ry,72;T;) = E(0,73;T;), and the domain is fully described
by equations (2.64) and (2.65) above.

For the second case, we assume 7 > %|F]~|. The outer boundary of the domain of influence is
then the same as before, but in this case, there is an ellipse-shaped hole H inside it, as shown in
Figure 2.7. The domain of influence E(r1,r2;I';) can then be written as

E(?“l,TQ;Fj) ZE(O,TQ;Fj) \Hj(?“l). (2.66)

We use the notation H;(r;) here, since the size and shape of the hole only depends on the edge
I'; and on 71, but not on 75. The four axis points of the ellipse that bound Hj;(r) are given by
the respective intersection points of the circles B, (Z;) and B, (Z;,1) with the boundary edge
ray &r;, and by the intersection points of the circles themselves.

Using [139, Section 7.3.2], the local parameters of the intersection points of &, and B, (%)
are, in local coordinates of &,
1

1
/L172:—1ﬂ:T =-1+2—
|dj| |Fj|
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Figure 2.7: Domain of influence of a boundary edge I';, for r > %]Fj].

and, consequently, the intersection points in global coordinates are

=B _

Ty =25+ |

| >

d; = i; +2-1d;
IFIJ

b

)

J I
Analogously, the local parameters of the intersection points of &, and B, (Z;41) are

M1,2=1ﬂ:7:—1=1:t2—.

Out of these four points, the two intersection points that are possibly on I'; are

t—lczj and Tje1— ﬁcf
d;

|d;|

If 7 > |T'j|, the edge I'; does not illuminate itself at all, since

—

|T 7l > 2 in this case. Alternatlvely,
J
this can also be concluded by geometric considerations. For §|F]] <ry <|T|, we have 1 < == | d i < 2,
and the intersection points given in (2.67) are then both on I';.

We now need to compute the intersection points of the two circles B,, (fj) and Brl(fﬁl). In

the notation of [139, Section 7.5.2], let @ := Z41 - Z; = 2d'j and U := “d“
then are

i‘LQ = i‘j + ,uﬁ + 1/17217

where by [139, (7.5), (7.6)],

Ad;|? - 4r3) 4ldj)> 72 - |d)?
and V172:_(’j| 1) ’j’ _h |]|

p= = =
4(2|d;[)* Afd;[?

DO |

Hence vy = iﬁﬂ\/r%_ |d;|2, and so the two intersection points of the circles B,,(7;) and

B, (Z;1) are
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Note that the two circles intersect if and only if 77 — |dj|? > 0, i.e. if and only if 7y > $|T;], which
justifies the distinction of cases we have chosen above. The axis end points of the ellipse-shaped
domain Hj;(ry) with midpoint m; thus are, in clockwise orientation,

r2—J~2 - T2_J,2 -
Vil e -l i ()

’I’_ﬁj-i- — n; s Tj+ —=aj s mj— ——o 7 Ny s jj+1 - T= a5
|7t \d;| 17351 |d;]
with midpoint ;. The lengths of the axes, in the notation of Figure 2.3(b), are
. LT T\ w1
a = mj—(xj-i-de) :‘(1—T)dj :|r1—|dj||:—|2r1—|1‘j|| (269)
|3l |3l 2

T'Q_CZ'2 /T,Z_J.Q — 1
VIR |- s - i = S o
T

b = [m;—|m;+ n
O N

This completes the description of the ellipse-shaped hole Hj;(r1) in the domain of influence
E(r1,79;T;) for the case r; > % In summary, H;(r1) is an ellipse of type (2.46) with cen-
tre m; and axis lengths a = a(r1) and b = b(ry), given by (2.69) and (2.70). The pseudocode for
the computation of El’;l(I‘j) is given in Algorithm 2.5.

Algorithm 2.5 Computation of the domain El’;l(I’j) cI'; for arbitrary boundary edge I';

Input: boundary edges I';, I';, as in (2.37)

Output: the set £/ (I'j), i.e. the subinterval(s) of I'; that is (are) illuminated by T';, if any

1 intersection « false

2 if T intersects the outer boundary (2.65) of E(t;_1,%;;1';) then { compute intersections
with outer boundary by (2.42) and Algorithm 2.2 }

3 store the intersection points

4 intersection « true

5 end if

6 if 7 >3l then

7 if T'; intersects the boundary of H;(¢;-;) then { compute intersections with boundary of

ellipse-shaped hole by Algorithm 2.3 }

8 store the intersection points
9 intersection < true

10 end if

11 end if

12 if (not intersection) then { no intersections with inner or outer boundary found }
13 perform check by taking arbitrary point on I'; and use (2.64)
14 if I'; is fully contained in E(t;-1,t;;I';) then

15 return E; (I';) =T} { fully contained }

16 else

17 return E; (I';)=o { not contained }

18 end if

19 else { at least one intersection with one of the boundaries was found }

20 construct the one or two subintervals of I'; that are illuminated by I';, using the stored
intersection points

21 return Eli_1

22  end if
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2.4.3 The Full Quadrature Scheme

We are now in a position to state the full spatial quadrature scheme for the computation of the
entries of the Galerkin matrices U™". We recall that, by (2.27),

u$7n _ /]I:XF Tq;m7n(7”)§0lp1(y)@?2($) ds, ds,
2 ff YL )y (9)# (x) dse ds,y
FkXFl J

T'xSsupp @t
I';csupp ¢}

for i, =1,...,Ng. The integrals inside the sum are all of type (2.50). The pseudocode for the
computation of the Galerkin matrices is given in Algorithm 2.6.

In the next section, we show that Algorithm 2.6 convergences exponentially for a class of
kernel functions that includes the kernel functions that are relevant to us. They are given and
characterised in Appendices A.2 and A.3, respectively. The statements about the inner and
outer quadrature schemes in lines 7 and 10 refer to grading schemes that are designed to handle
singularities that occur on the ansatz and test element for these kernel functions.

Algorithm 2.6 Computation of the Galerkin matrices U™" (after [10, Algorithm 2])

Input: time indices m,n
Output: corresponding Galerkin matrix U™, as given by (2.27)

1 U™ <0
2 if n-m>0 then
3 fori¢,5=1,...,Ng do
4 for k,1 with T, ¢ supp!",I'; € supp @?2 do
5 compute D¥ (') by Algorithm 2.5
6 if DF . (I))cTy#@ then
7 use the grading scheme outlined in Section 2.5.3.1 to construct

a quadrature mesh on DF_(T) {outer quadrature}
8 for each quadrature point 7k € Dﬁ_m_l(I’l) do
9 compute D! (#F) by Algorithm 2.4
10 use the grading scheme outlined in Section 2.5.3.2 to construct

a quadrature mesh on D! (2%)cTy {inner quadrature}

11 perform the inner quadrature and update LII}’"
12 end for
13 end if
14 end for
15 repeat the procedure outlined in lines 4-14 for all possible discrete light rings ngmfl
16 end for
17 end if

18 return U™"

2.5 Regularity of Time Domain Boundary Layer Potentials with
Discrete Support in Two Space Dimensions

In order to give convergence estimates for the quadrature method presented in Algorithm 2.6,
we analyse a typical time domain boundary layer potential with discrete support. To this end,
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we define an arbitrary integral potential with discrete integration domain, kernel function k and
density ¢ € L*(e),

Prelel@) = [ k(@=5) o) ds (271)

eﬂBR(flf)

for # € R?, where e is an arbitrary boundary edge. We observed in Section 2.4.2 that supp Prele] =
E(0,R;e). For the moment, we do not specify the kernel function any further, and present some
results that hold for arbitrary kernel functions of type k(Z — ).

Due to the presence of the Heaviside function in the fundamental solution of the two dimen-
sional wave equation, we observed (see equations (2.54) and (2.57) in particular) that the inner
integration domain of the matrix entries (2.50) is the intersection of the ansatz element and a
domain of the type

D;1(2) =B, (2) or Ei1(Z) =B, (2) \By,_,(2) (2.72)
for Z € I'. For the second case, we note that one can, since
enEi1(z) =(enBy(Z)) N (enBy, ,(Z)) (2.73)

rewrite any inner integral of the matrix entries (2.50) with integration domain en Ej_1(Z) as the
difference of two integral operators of type (2.71).

In the matrix entries (2.50), Prc[¢] is multiplied by a test function ¢ € L*°(I";) and integrated
over a test element I';, which means that terms of the type

/I‘i Pr[¢](@)9(Z) dsz

need to be computed. The convergence of quadrature methods for the approximation of these
integrals depends on the regularity of Pr .[¢] [141]. In what follows, we compute the derivatives of
Pr c[¢] and specify the locations of singularities in the derivatives for a class of kernel functions
in order to establish its regularity in countably normed spaces, and thus obtain a theoretical
convergence estimate for Algorithm 2.6.

The three dimensional counterpart of Pg.[¢],

Prrlel@) = [ kGE-1) () dsg
for # € R3, where T ¢ R3 is a triangle, has been thoroughly analysed in [127]. The integrals
Pr c[¢] studied here are similar to the edge integrals I.,[¢], where e; is one of the edges of T,
that appear in the gradient of Ppr[¢]. They are analysed in [127, Section 3.2.1].

Our analysis follows [127] but is considerably simpler, because it is restricted to the two
dimensional plane. In another aspect, however, it is more general. We study a wider class
of kernel functions, that includes the spatial kernel functions of the time domain Single Layer,
Double Layer and hypersingular operators for temporal basis functions of low polynomial order,
as given in Appendix A. The analysis in [127], on the other hand, is restricted to the kernel
function of the time domain Single Layer operator.

2.5.1 Derivatives of Time Domain Boundary Layer Potentials with Discrete
Support

Let us consider a boundary edge parametrised by p as in (2.37), namely

e={m+pud | pe[-1,1]}. (2.74)
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We denote the two end points of e, corresponding to local coordinates = -1 and p = 1, respec-
tively, by @ and b. The normal vector to e is denoted by 7i, with |7i| = 1. The ray that contains e
was given by (2.61),

Ee={m+pd | peR}={z2eR* | a-(2-p)=0} (2.75)

for any arbitrary point p € &. We recall that we stated in Remark 2.2 that, for any Z € R?, we
can find the point 7’ € £ which is perpendicular to Z by

i =7-((2-p) i) (2.76)

Figure 2.8: Boundary edge e with circular domains Br(Z) and Bz (2").

Due to (2.76), |7 - Z'| = | (& - p) - 71|, and

—((p-2)-a)i|” =@ - P+ (- 7) -7)”

Ndi

- g* = |2 -

for each g € &, as (&' - y) -1 =0. Setting R'(Z) := \/R2 —((p—-2)-7)?, there holds |7 - j| < R if

and only if |Z' — 3| < R'(Z) or, in terms of indicator functions,
L (2)(5) = Up gy, ) (9) (2.77)

for j € £&. An illustration of the described setup is given in Figure 2.8. Writing A := 2d, the
indicator function of the set which is on the same side of the line perpendicular to e through d
as A is pointing to is H ((§—a) - A); see (2.39). Therefore

1.(5) =1, (@) H((5-a)-A) H (- (5-b)-A). (2.78)

Using (2.77) and (2.78), we rewrite (2.71) as

Prele)(@)= | H(R'(z)-[z'-g)) H ((5-a)-A)H (- (5-0)-A) k(- §) ¢(§) dsy. (2.79)

Ee
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Writing |3’ - §| = /(2" - §) - (3’ - §) and using
Vi(g-3")=9-(§-n)n and Vi (7' -7')=2(3 - (2-7)n).
for any 7 € R?, we obtain

1 1

Vald' il = (= - (@ - 5) - 1) 7)) = = (&'~ §)
] ]
for any 4 € £&. One can further compute
1
Vol ~ il = - —— (&' - §) = ~Val#’ -
y| | |£C’—y| ( ) | |
for g € &, and
R 1 Ly ey
VaR'(Z) = 6] ((p-2)-n)n. (2.80)
Using
vzl (R'(z) - | - gl) = 6 (R'(2) - 7' - 9]) V& (R'(Z) - 7' - 5]
and

H (R (2) - 2" - g]) = 0 (R'(2) - 12" - g[) vy (-|2" - 5) = & (R'(@) - |&" - 3) vz (17" - )
with (2.80), we obtain

H (R'(2) - |i' - 3|) = § (R'(z) - &' - 9])

R’tf) -2)-n))i-VyH (R'(Z) - |2 - g]) (2.81)
for § € &. Since Vzk(Z - y) = -Vyk(Z - ¥), we consequently have
Vi {H (R (%) - |f’ —3) k(@ -5)}
Vi {H (R'(2) - y|)}k<x §) - H (R'(%) - & - §]) vy {k(3 - )}
5 (R'(2) - |2 —y|) ( ) 1)) 7 { (R'(z) - 12" - 9])
Using the representation (2.79) of Pr.[¢] and (2.82), we obtain

Vi (Prele]) (2)

CZB [ 8 @) 16" =) (5-)- A) H (- (5-0)-8) bz - 0)e(a) dsg 7

- [ 9 {H(R @)~ =) k@ -} H (5-)-A) H (- (5-5)-

[>1
N—
S
~
<y
N—’

QL

»
<

(2.83)

which is a two dimensional analogue of [127, (3.7)]. Since R'(Z)-|7'-g| = 0 if and only if |Z-7| = R
for g € &, the first integral in (2.83) is

o SR @ -1& - iDH (G-)-A) H (= (5-8)-8) kG -0e@) dsg= Y k(E-5)e(@).

ye eﬁaBR(flﬁ)

Regarding the second term, we can use the product rule for differentiation and the fact that, for
any I with bounded support, fge VgF dsj =0, and obtain

[56 Vi {H(R'(2)-|#'-9) k(-9)} H((G-d)-A)H (- (g_E).A) o(§) ds;
= _[56 V@’{H((g—d)'A) ( (y b) )<p(y)} H(R'(Z) -7 - 4|) k(% -9) dsy
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where

Vi{H ((5-a)-A)H (- (5-b)-A) ¢(i)}
= (0(@-a) A)H(=(5-0)-8)-H((G-a) A)d(-(7-b)-4)) @A
+H((-a)-A)H(-(5-0)-A) Vo)

Since (3 —d) - A = 0 if and only if § = d@ (similarly for b), we have thus shown a two dimensional
version of [127, Lemma 3.2].

Lemma 2.3 (Gradient of Pgr[¢])
For a boundary integral operator Pr.[¢] of type (2.71) with R >0 and boundary edge e of type
(2.74) there holds, with arbitrary p € &,

Ve(Prele) @) = [ KE=0) Voeld) dsg
- (]l]BgR(B)(f) k(2 - 0)p(b) = L, (a) (2) k(T - d)cp(d)) (b-a)
+%_ 2 (_)k(i’—ﬂ)so(z'/') ii (2.84)

for any & € R? and density p € L (e).

We note that the first term in (2.84) is
M@= [ GE) V() dsg = Pre [5¢) (8) (2.85)
enBr (2

The singularities of h; are located at the same points as the singularities of Pr.[¢], and no
further considerations are needed for this term. The terms in the second line,

ha() =1 5y (%) k(Z =) () — Lp ey (%) k(Z - d)p(d) (2.86)

are non-zero if the evaluation point Z is contained within the circle of radius of R around the
respective end point of e. The last term

ha(@) = P S G ) (2.87)

R(Z) jeendBr(2)

is non-zero if Br(Z) intersects e. The sum contains two terms at most, since the edge e can
intersect Br(Z) in at most two points.

In order to compute the second derivatives of Pp.[¢], we consider the derivatives of hy and
hs. Using

Vsl iy () = R~ 3 =) Vol =, () bl(* b)
we obtain

Vha(@) = 1y, ()0 vjk<f—6)—nm(g)<x>’“|(? T)

k‘(:ﬂ a)

p(b) (&-0)

~Apga)(@)p(a) Vak(Z - a) + Lopya) (D) ———=>w(d) (Z-d). (2.88)
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Further, using (2.80), there holds

vf(%)}( 1 +((ﬁ—f)-ﬁ)2)ﬁ:_R_2ﬁ (2.89)

and therefore

Vahg(@) = ToDT S Gk —g) - = S k@E-)e@) 7 (2:90)
o R(Z)  jewrlin ! RI(E) jorina) '

where we used Vilg, ;) (%) =0. By Lemma 2.3, there holds

} )nj

0? = 0 oo |, . 0 . 0
oo (Pl (@) = 5P [@] @~ (@) - a) + (=

for 7,7 =1,2. Using Lemma 2.3, (2.88) and (2.90), we obtain Lemma 2.4.

Lemma 2.4 (Second Derivatives of Pgr[¢])
Under the assumptions of Lemma 2.3, there holds

32
51'2‘ ox 7

(Prele]) (2)

%
= k(Z-9) ——(§) ds;
fe mBR(:’?)( Y) ayiayj(y) J

) (0 0) 1z -8) £E6) + 0y ) S ) ()

Ay 0)(@) ((bi—an e =) 2@+ (- 0) (=) 0))

* {]laBR(B)(f Tx q L (3= B) (b) ~ Lo () (3) T |~ | L k(3 - a) w(a)} (bj —a;)
(p-2)-n L 0 ok - B
+W{yeer%l;}g(i«)ni k(ﬁﬂ—y) 5_(y) L 8 _y) go(y)}
2
- R'(2)3 Z ning k(Z -7j) »(4) (2.91)

jeendBR (Z)
fori,j=1,2.

Derivatives of Pp¢[¢] of higher order can be be found iteratively, as demonstrated in [127,
Theorem 3.4]. In particular, the subdomains involved are the same as the ones in (2.91).

2.5.2 Singularities of Time Domain Boundary Layer Potentials with Discrete
Support

Our next aim is to study the singularities of the derivatives of Pr.[¢]. We restrict ourselves
to a certain class of kernel functions that includes the spatial kernel functions that result from
the analytical temporal integration for temporal basis functions of low polynomial order, char-
acterised in Section A.3. Beforehand, however, we notice that the gradient of Pr.[¢] contains a
term that is singular independently of the kernel function:
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Let & = i + pud + Ri. We can choose § = 7 in (2.84), which gives (- #) -7 = FR. On the
other hand, R'(Z) = 0 for these points. This means that, independently of the kernel function,
the term (%7,2? in the gradient of Pg.[¢] is singular on the two edges parallel to e at distance
R. We characterise these singularities in a more general and more formal way in Lemma 2.18.

2.5.2.1 A Class of Admissible Kernel Functions

In order to give a more detailed analysis of the singularities of P .[¢], we now restrict ourselves
to a certain class of kernel functions.

Assumption 2.5 (On the Kernel Function)
The kernel k of Pre[p] is either of the form

k(2 -4) = w(R; |2 - g]) = s(R;7)

or of the form

or of the form
/{?(.f' - fj,ﬁj,ﬁg) = ﬁj; . ﬁg K(R; |.f' - gl) = ﬁj; : ﬁg K(R; 7“)

where we assume Vznz = 0, which is guaranteed to hold if T is a point on a straight boundary
edge. In short,

k(z -3, nz,15) = k(R; |2 - 9]) fu (T - ¥, 7z, 75) (2.92)

where either fi(Z —y,nz,75) =1 or fi(Z - y,nz,ny) = (T - ) -1y or fr(T -y, Mz, My) = 7z - 7y.
There holds k(R;R) € R, but the derivative of k can be weakly singular for | — 4| = R.

Additionally, k can be weakly singular for |Z—1y| = 0. Formally, there hold the Calderén-Zygmund

inequalities .

Lo . d N
fk(x_yan:img)wﬁ(R;T) <C11C7 0! prin{ri-n.0}

with k1 > =1 for anyn >0 and any &,y € T with |Z —y|=r <e, and

mn

d .
fi( = G iz Tig) ——(Rir)| < Con Gy ml | — R0}
,rn ? ’

with ky >0 for any n>0 and any &,y €I’ with R—-¢ < | -y|=r < R+e. The constants C; ; >0,
1,7 =1,2, are independent of n.

Remark 2.6 (On Assumption 2.5)

a) Even though the second type of kernel function specified in Assumption 2.5 is non-symmetric,
there still holds Vzk(Z -y, ny) = —Vyk(Z-19,ny), and therefore the formulas for the derivatives
given in Section 2.5.1 remain valid.

b) The third class of kernel functions, with fi(Z—y, 7z, g) = Mz Ny, is included in Assumption 2.5
to cover the case of the hypersingular integral operator after integrating by parts; see (A.87).
This class is meaningless if T is contained in a genuine two dimensional manifold, as when
dealing with the Newton potential; see also Remark 2.19.

Definition 2.7 (Admissible Kernel Function)
A kernel function k for which Assumption 2.5 holds is called an admissible kernel function.
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We now consider some examples of admissible kernel functions. These are typical kernel functions
that arise after an analytical temporal integration of the matrix entries; see Section A.3. In what
follows, we use the notation

(2.93)

ll n-n-2)-(n-4)---2-1 n even
S n-(n-2)-(n-4)---3-1 n odd

for any n > 1. There obviously holds (2n)!! = 2"n!.

Example 2.8 (Admissible Kernel Functions)
a) Let
k(2 =g, 1z, 1) = S(B; |2 = g]) = VR = [2 = g* = s (R; |2 - g]).
There holds k(R; R) =0 and %ﬂ(R;r) = —r(R?-71?)"12. Since
_2n+1

d 2_ .2 2 2ns+3
(7 dt") =(2TL+1)’I“(R2—T’2) =R

the leading (regarding the order of the singularity at r = R) terms in %K(R;T) are of the
form

(2n-3)1l " (R? =) "5
for n>2, and the kernel function is therefore admissible with ko = %
b) Let
k(3 - 5,7z, 7ig) = L(R; (3 - §1) = In (R +/R2 =[5 = ) = w(R; |7 - 3.
There holds k(R;R) =In R and

d -1
) -~ (0 V) -
,
Arguing as in a), the leading terms in jr—nn/f(R;r) are of the form
-1 o
(2n-3)I1 " (R +VR? - Tz) (R? - 7'2)‘%

for n>2, and the kernel function is therefore admissible with ko = %

c) Let
k(Z -4, 1z, 1g) = In|Z - §| = £(R; |2 - g]).
In this case there simply holds
"
wm(R; r)=(-D)" Y n-1)r"
forn>1, and the kernel function is therefore admissible with k1 = 0.

d) Let

k(j - g’ﬁiaﬁgj) =
Similarly to c) there simply holds
dn

—k(R;r) = (-1)"(n+1)1r"72
drm

forn >1, and, using (n+1)! <2™n!, the kernel function is therefore admissible with k1 = —1.
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Remark 2.9 (Relevant Admissible Kernel Functions)

The spatial kernel functions that result from the analytical temporal integration for temporal basis
functions of low polynomial order were characterised in Section A.3. The kernel functions of
the Single Layer and hypersingular operator are sums of the functions considered in Ezample
2.8 a)-c), and therefore admissible. The kernel functions of the Double Layer operator, given
by (A.68), (A.79) and (A.85), additionally involve products of functions considered in part a)-b)
(first factor) and part d) (second factor) of Example 2.8. These are also admissible.

It is well known that the Single Layer potential for the Laplace equation is continuous in R? and

that the Laplace Double Layer operator is continuous on I' for I' € CSW; see, for instance, [83,

Theorems 8.1.7 and 8.2.5] or [133, Theorem 3.3.5]. Here, for k e Nu{co}, C% denotes the set of
piecewise C*-curves, with T' € C’{;W if and only if [83, Definition 7.1.10], [133, Definition 2.2.10]

(i) T is a Lipschitz boundary, and
(ii) there exists a partition G of I' such that

(a) every T €@ is a C* curve
(b) the elements of G are open and disjoint

(C) UregT =T

If, for instance, I' is a polygon, there holds I' € C5. In the proof of [127, Proposition 3.21],
it is observed that the proofs of these statements rely on a decomposition of the ‘domain of
integration [of the integral operator| into a neighbourhood of Z and its complement’, which can
still be applied for the integration domain 7'n Br(Z) of Pr.[¢]. We therefore conclude that
Prc[¢] is continuous.

Lemma 2.10 (Continuity of Pg .[¢])
Let k be an admissible kernel function, ¢ € L*(e), and let T € ng. Then Prc[¢] defines a
continuous function on I'.

2.5.2.2 Classification of Typical Singularities

Due to Lemma 2.10, singularities appear only in the derivatives of Pr[¢]. We now characterise
these singularities for admissible kernel functions.
Let k£ be an admissible kernel function. Due to Assumption 2.5, for fr =1,

L (p-@)-m ] L (p-) -
m@ -2 Y ) - lendbn@) CoEnR) o)
:C yeendBr(Z) r
since g € en 0BR(Z) if and only if |Z — g| = R. As we pointed out previously, the factor (%7,"(2')% is

singular at the two edges parallel to e at distance R, independently of the kernel function.
Further, the function hy can be rewritten as

ha(®) = Ly, 3y (2) K(R5[ = ) (@ = By, )0 (B) = Ly (ay (&) £ |3 = ) (@ = o )0 @)
(2.95)
The gradient of hg, given by (2.88), is singular for # € dBg(d) and 7 € Bg(b). If, additionally, k
is singular at the origin r = 0, ho is singular for Z = ¢ and Z = 5, i.e. at the end points a, b of e.
We can therefore identify three locations at which the derivatives of Pr.[¢] can possibly be
singular:
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(i) on the two edges parallel to e at distance R
(ii) on the boundaries of the circles Br(@) and Br(b) around the end points of e
(iii) at the end points of e.

Similarly to [127, Definition 3.18], we classify these singularities in Definition 2.11.

Definition 2.11 (Types of Singularities of Pg c[¢])

We call the singularities that appear at location (i) planar light disc singularities, the singularities
that appear at location (ii) circular light disc singularities and the singularities that appear at
location (iii) end point or classical singularities.

We study the singularities given in Definition 2.11 for two typical kernel functions in Example
2.12.

Example 2.12 (Kernel Functions of the Single Layer Operator)
We consider the admissible kernel functions

S(R;l@ ) = VR =& - P and L(R;|& - gl) = (R+ VR~ |i - gP)

that were defined in (A.22); see Example 2.8 a)-b) as well. We observed in Section A.3 that the
spatial kernel functions for the Single Layer operator are sums of functions of this type.

Contour plots of Pr.[¢] with these kernel functions and constant density ¢ = 1 are shown
in Figure 2.9. The function values of Pr[¢] are computed by the adaptive quadrature routines
provided in QUADPACK [129] which are exact up to double precision for an appropriately chosen
error tolerance.

We note that S(R;|Z - 4|) = R'(Z) for ij € endBr(Z), and consequently, by (2.94), h3(Z) is
non-singular in this case, with |h3(Z)| = R. The gradient of Prc[y] is therefore also non-singular
for this kernel function. The second derivatives of Pr[¢] are, however, singular; the strongest
ones being the planar light disc singularities.

For the second kernel function, we have L(R;R) =InR for 4 € en dBr(Z), and consequently
planar light disc singularities appear in the gradient of Pre[p]. The contour lines in Figure
2.9b are, therefore, very dense at these points, but one can also observe the circular light disc
singularities which appear in the second derivatives of Pr[¢].

Boundary Integral Operator with Discrete Support on e=[-1,1] x {0} Boundary Integral Operator with Discrete Support on e=[-1,1] x {0}

Kernel Function S(R;r) with Radius R=0.5 and Density ¢=1 Kernel Function L(R;r) with Radius R=0.5 and Density ¢=1

T T T T T T T 1 T T T T T T T 1

0.8 0.8
0.6 0.6
0.4 0.4
0.2 0.2

-0.2
-04
-0.6

-0.8
1 1 1 1 1 1 1
15 05

1 1
(a) kernel function S(R;|Z - g|) (b) kernel function L(R;|Z - g|)

-0.2
-04
-0.6
-0.8

. -1
15

T T T T T T T T T
1 1 1 1 1 1 1 1 1
o
T T T T T T T T T
1 1 1 1 1 1 1 1 1
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o
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(4,1

0 05

N
N
-
o
KN
o
(4,1
o
N

Figure 2.9: Contour plots of Pr. [ =1] with e =[-1,1] x {0} and R = 0.5.
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2.5.2.3 Analysis of Time Domain Boundary Layer Potentials with Discrete Support
in Countably Normed Spaces

Exponential convergence of a class of composite quadrature methods of variable order was proven
in [141] for functions that belong to countably normed spaces. Ostermann showed in [127, Section
3.2.1] that edge integrals of type Pr .[¢] are elements of these spaces when the support of Pr .[¢]
is restricted to a plane. This setup coincides with the two dimensional case considered in this
work if the plane is parallel to the edge with distance zero. While some of the results of [127]
can be adopted immediately with minimal modifications, we also need to carefully incorporate
the wider class of kernel functions specified in Definition 2.7 into our analysis.

Definition 2.13 (Countably Normed Spaces Blﬁ(ﬂref) [141])

Let Qe = (0, 1)2 ¢ R? be the two dimensional reference element. For 1 € Ny and B € (0,1) we
define countably normed spaces by

BY(Qp) = H7Y(Q T g < cd(|a) - 1)
B8 T@f) T ue€ ( Tef) Ortt o2 B,a,l = (|Oé| )
L2 L2(Qrey)
for any & = (a1, a) with |&| >1 } (2.96)

forl>1 and

aal +a2u

a0 B0
1 2

Bg(Qref) = { u < Cd|&‘|6z|! for any @ = (o, as) € N2 }

LQ(Qref)

for 1 =0, where C = C(u) >0 and d = d(u) > 1 are independent of |&|, and g4, is the weight
function
Dy a(@) = |@|frorreet,

Remark 2.14 (On Countably Normed Spaces)
a) The definition of Blﬁ(Qref), l € Ny, for the one dimensional reference element Qep:= (0,1) € R
is similar [14]. The countably normed spaces on e are then given by

d"u
BL(Qer) =4 ue H Q. ‘— dg, <Cd" ' (n=1)! for any n>1 2.97
5(ref) { (Qres) il (n—=1)! for any (2.97)
forl>1 and
Bg(me) =1 u ‘@ P50 <Cd"n! for any n>0
dz™ TN 29y

for 1 =0, with weight function ®g, (x) = |x|5+"*l.

b) In polar coordinates around the point singularity (the origin), the space Blﬁ(Qref) is charac-
terised equivalently by the growth condition [13, Theorem 1.1], [141, Proposition A.1]
aa1+a2u

areiagen TPl g

X

1
r2

<cd(al - 1) (2.98)
ref)

with weight function
Bppi(r) = 177,
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c)

a)

[141, Remark 5.4] points out that singularities along lines demand the use of anisotropic weight
functions. If the integrand is singular along the edge x1 = 0, the corresponding anisotropic
weight function is ®g o, 1(T) = xfwl_l.

The spaces Blﬁ(QTef) and the weight functions ®g 4, are designed to ezamine functions charac-
terised by the order of growth of their derivatives that are singular at one single point, which
in this case is the origin. A generalisation to arbitrary domains ) and point singularities in
arbitrary locations is straightforward. If a function is singular at two points in an integration
domain ), the integration domain is split into two subdomains 1 and o such that each
Q; contains only one singular point. The function then belongs to the two spaces Bg(QZ)
These splits also need to be realised in the implementation of the composite quadrature method
investigated in [141]; see Section 2.5.3 as well.

It follows immediately from Assumption 2.5 and the chain rule that admissible kernel functions
belong to certain classes Bg as one dimensional integrands on boundary edges e and for given
evaluation point & € R?. After possibly subdiving e = Upms1 em i a way that quarantees that
each edge e, S e contains only one singularity, there holds, in the local variable p of e,
k(Z—-)=k(Z--)(u) e Bg(em) for some | > 0 that depends on k1 and ky. See the proof of
Theorem 2.22 for technical details.

Different types of singularities of Pr.[¢] were classified in Definition 2.11. These singularities
only occur in certain subregions of E(0, R;e), and we therefore introduce a decomposition of
E(0,R;e) in terms of Br(d) and Br(b) that is similar to [127, Lemma 3.6]:

Sl = BR(d) \ER(B) SQ = BR(B) \ER(d) Sg = BR(ZZ) HBR(B)
S4 = E(O,R, 6) AN (Sl U SQ @] 53) . (299)

The decomposition is illustrated in Figure 2.10. The domain S5 corresponds to the ellipse-shaped
hole (2.66) and vanishes for R < ‘—;'

8
,,,,,,,,,,,,,,,,,,,,,,,,,,,, Sy i S5 -
‘S‘H Sy % " ‘ Sy R
i S S i Lo b
B L R
5
”””””””” 00, Ree)
(a) decomposition of E(0, R;e) for R < % (b) decomposition of E(0, R;e) for R > %

Figure 2.10: Decomposition (2.99) of E(0, R;e) for different values of R. After [127, Figure 3.8].

The gradient of Pr.[¢], which was given in Lemma 2.3, can be written as

Vi (Prel¢]) (2) = (2.100)
Pre[Vapl(2) + k(2 - a,7i3,7)p(a) (b - a) + YieendBa(z) k(T = 7,7z,1)p(Y) (Ve R'(Z)) €5
Pre[Vap)(@) = k(E = b1z, 1)p(0) (b~ ) + Tjeentpp(a) k(@ — 3,712, 1)(y) (VaR'(£)) 2 €Sy
Pre[Vip](2) ieSs
Pre[Vipl(Z) + (ViR (2)) Lyecenonp(z) k(T 4, 73,1)¢(9) €Sy
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Regarding derivatives of higher order, we note that Pr .[Vz¢](Z) simply reiterates the same terms
with the density ¢ replaced by its corresponding derivative, and needs no further consideration.
Further,
> k(@ -g,7,05)e(F) = k(R;R) Y, fi(@ G, iz, 7ig)
yeendBr(Z) jeendBR (Z)

due to (2.92). The term x(R;R) exists by assumption, while fi(Z - g, 73,7y) is regular with
vanishing second derivative. We conclude that the regularity of Vi (Pre[¢]), and therewith of
Pr[¢], depends crucially on the regularity of R’ in Sy, Sy and S4, and on the regularity of the
kernel function k, which is weakly singular for |Z—-%| = R and can be weakly singular for |Z-g| = 0,
in Sy and So. If k is indeed weakly singular for |Z — g| = 0, we subdivide S; and S as

Sl = (Erl (d) N Sl)U(Sl AN Erl(d)) =: 5171U5172 and SQ = (Erl(g) n SQ)USQ \Erl (B) =: SQJUSQQ

(2.101)
where 71 < R. In what follows, we specify countably normed spaces with suitable weight functions
in local coordinates for each of the domains S; in order to establish the regularity of Pr.[¢] on
them.

Regularity on S; and S5

Let us consider the domain S and the end point singularities first. We introduce a local polar
coordinate system with centre @ so that

—_

fzii+rcos€ﬁ+rsin9@d 0<f<2m, 0<r<R (2.102)

for every z € Sy, with 0 <r <y for Z € Sy; and 7 <7 < R for Z € Sy 2. Obviously, |z -d| =,
and thus k(R;|Z - d|) = k(R;r) for any Z € S1. Due to Assumption 2.5, k(2 — a,7z,71) = k(R; |Z -
al) fr(Z-a,nz,n) with fp(z-d,nz,n) =1 or fr(Z-a,nzn) = (Z-a)-ng or fr(Z—-d,ngz n) = ng-n.
For fi = 1, the kernel function k is simply equal to the #-independent function . Secondly,
fe(Z—a,nz,n) = (& -a)-n=rcosf in polar coordinates. Finally, for fi(% - a,nz,7) = fiz - 7, we
assume that 7z is the normal vector of a given boundary edge and therefore independent of r
and 6. We conclude that, in all three cases,

00‘1 +ao

dron 0go

de

K
drot

(R:7)| €201 10%y aq! pmintsimen0)(2.103)

Mf-@ﬁ@ﬁﬂs2puf—mﬁ@ﬁ)

for (r,0) € S1,1 and therefore

pa1ta2 L 2 2 g 12 " min{2(x1-a1),0} 2
(2.104)
for any & € Nj. With @4 5,(r) = r7**17, the integral in (2.104) is finite if and only if 8 > 11 - 3.

In Example 2.8 ¢) and d), we considered two kernel functions with 1 = 0 and k1 = —1, respectively.

For these two kernel functions, we have k € 82(5171) for k1 = -1 and 8> %, and k € 8}3(51,1) for

k1 =0and 8> %, where

aal +a m

A ages Lol <Cd(ja] - 1)! V]| = |(a1,02)| 2 1

L2(S1,1)

BlB(Sl,l) = { u € Hlil(SLl) ‘ ‘
(2.105)
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for [ >1 and

H aa1+a2u

0 _ B}
Bs(S51,1) —{ parpv. ®3.4,0

< Cd¥a|! for any @ = (ay,02) € N2
L2(51,1)

for 1 =0, where C' = C(u) >0 and d = d(u) > 1 are independent of |d/.
Regarding the circular light disc singularities on S7 2 we have, similarly to (2.103),

aal +ao

mk(f — G, Tz, 1)

<Co (max{l,R-r}+ 6’2_12 max {R,1}) Cyy arl (R- pymin{re-a1,0}

aal +ao 2

Oro gho2 k(j - a’ ng, ’FL) q)ﬁ,d,l

for (r,0) € Sy 2, and therefore
2 20 o [F min{2(k2-ay),0} 2
<4rC3,C33 ant? [ T(Ropymn e O (0 5 (1)
T1

(2.106)
for any & € N3, with Cp = Co; (max {1, R~ r1}+0512max{R 1}). With ®g4,(r) = (R -
r)P*e1=l the integral in (2.106) is finite if and only if > 1- ko —5. In Example 2.8 a) and b), we
conmdered two kernel functions with k9 = =. For these kernel functlons there holds k € B B(Sl 2)
for 5> 0, where BZB(SLQ) is defined similarly to (2.105).

This finishes the analysis of the end point and circular light disc singularities on S7 and Ss.
We summarise our results in Lemma 2.15.

LQ(SLQ)

Lemma 2.15 (Regularity of k(& - é,7z,7) on Sy and of k(& - b, 7iz,7) on Ss)
Let k be an admissible kernel function. For the term k(% — a,niz,n) that appears in the gradient
of Prely] on Si, see (2.100), there holds

a) k(f—d,ﬁx,ﬁ) € Bl(Sl 2) for B> ——ng if0< ko < = 2, and k(Z—a,nz,n) € 82(51 9) for B> ——ng
if% < kg < 2, with weight function ®.4,(r) = (R-7)?*" for 1 =1 and | = 2, respectively

b) k(% —a,ng,n) e Bg(SM) for B> -k -3 if -1 <Ky < -3, and k(& - d,7iz,1) € Bﬁ(Sl 1) for
B> -k +% if —% < Ky < 5, with wezght function ®g g (r) = rBrea=t for 1 = -1 and 1 = 0,
respectively

where the spaces BlB(Sm) are given by (2.105). Analogous results hold for the term k(Z—b,7iz, 1)
that appears in the gradient of Prc[¢] on Ss.

We note that the planar light disc singularities in S7 and S, i.e. the singularities of R'(Z) =
\/R? - | - 7|, are point singularities in Z = G+ R € 3S) and Z = b+ Rii € S5, respectively. In the
polar coordinates of Sj, these are the points (r,6) = (R,0) and (r,0) = (R, 7). Since these point
singularities of R’ appear on lines parallel to d, the tangential derivatives, which correspond to
singularities with respect to 6 in polar coordinates, in these points are also singular, as we find
below. This affects the regularity of the function R, and therewith the regularity of Pr ([¢]. We
introduce two additional lunar subdomains 511’2 and S%Q to separate these singularities from the
rest of the domain, where only circular light disc singularities appear,

Sto=S12nB.(a+Rii)cS1p and Siyi=S12nB.(d- Ri)c Sio (2.107)

with € > 0. The subdomains S%’Q and 52272 of Sy o are defined in the same way.

52



There obviously holds Z’ = G + rsin % d for every Z € 51, and therefore

|d|
1 -
|7 - & = [rcos B 7+ (r — R) sinﬁﬁ d? =r?cos? 0 + (R -r)*sin? 6.
Consequently,
R'(Z)=\/R?-|7-#?=\/R2 - (R-7)2- (r2 - (R-7)%)cos26 = R'(r,0) (2.108)

for # € S;. Obviously R’ € L?(S;). The derivatives with respect to 7 and 6 are given by

66}:' = (R2 ~(R-7)*=(r* - (R~-7)?)cos® 9)_1/2 (R-7 - Rcos>9)
=—r+Rsin? 0
and )
a;; = (R* - (R-7)* - (r* - (R-7)?)cos” 0)71/2 (r> = (R-r)?) sinf cosf

R(2r-R)

respectively. To simplify the notation, we set
f(r,0):=R*~(R-7r)*-(r* = (R-7)*)cos’0 =r(2R-7) - R(2r - R) cos> 0

The second derivatives of R’ are

2 D!
%—f = —f(r,0) P (~r + Rsin®0)? - f(r,0)7* = £ (r,0) 7 ((-=r + Rsin®0)* + £(r,0))
,
= -R? (sin4 6 + cos> 0) f(r, 0)3/2
0°R’ ~3/2 .9 : : -1/2
prer il —f(r,0)'*(=r+ Rsin®0)R(2r — R) sinf cos @ + 2R sinf cos O f(r,0)
”
= —f(r,0)"3?Rsin6 cos# ((-r+ Rsin®0)(2r - R) - 2f(r,0))
= —R?sinf cosf ((2r - R)(sin? 6 +2cos®0) - 3r) f(r, 6)~3/?
2/
6&9}2 = —f(r,0)?(R(2r - R) sinf cosf)* + ((3082 6 — sin’ 0) R(2r - R) f(r, 6)~1/2

= —f(r,0)7%? {(R(?r ~ R) sinf cosf)? - ((:os2 6 — sin’ 0) R(2r - R) f(r, 9)}
~-R(2r - R) (r(2R - r)(sin? 0 — cos? ) + (2r — R) cos? 0) f(r, 0)~3/2.

Introducing the analytical function ((0) := Sige, we have sinf = (0)# and cos?f = 1 —sin?f =
1-60%¢(0)%. Hence

f(r,0) = R*=(R-r)*- ("= (R-r)?) (1 - 6¢(0)*) = R*~r*+67((6)*R(2r-R) 2 6°C(0)*R(2r- R)
(2.109)
on 511,2. Consequently

on
00

on Si,. However, the derivative

<[6%¢(0)2R(2r - R)["* Ri2r - R||sinfcos 8] = VRV/|2r - R]lcosf| < R (2.110)

2R
002
cos? f-term in the second term in the first line. Every even-numbered derivative with respect to

f is of a similar form, and we need to choose the weight functions with this in mind.

is not bounded in the same way, due to the presence of the
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To simplify the presentation, we introduce the new variable §(r) := R —r € [0,). Using
(2.109), there holds

2R-0

f(r,0) =6(2R - 6) +0°C(0)*R(R - 26) = R(R - 26) (m

5+ 02g(0)2) (2.111)

with R—2¢ < R—-26 < R and QR_E < R(Qﬁ__gé) < R—225' Choosing ¢ < % with N > 2 there holds

N-2 2N-11 _ _2 _ 2N 1 :
N R<R-20<Rand =7 < 555z < o3 - Introducing

1/2

h(6,0) = (6 +6%) (2.112)

we have, from (2.111),

2R-6

R'(r,0) = (f(r.0))"? = (R(R - 26))"* h (R<R 20)

S, 94(9)) (2.113)

on 511,2. The singularity of R" in (r,0) = (R,0) correspond to a singularity at (4,6) = (0,0). Since
the additional factors in (2.113) are bounded and since ( is analytic, it follows from the chain
and product rules that the function h and its derivatives describe the leading order singularities
in the derivatives of R’ in the normal and tangential directions sufficiently. We therefore study
the function A from here onwards.

Trivially,
50‘1h o 1 _2a1—1
P o o - (a0t 2114
for aq > 1, with (=1)!! := 1. The derivatives with respect to 6 are of a more involved form. We
set -
gm(r,0) = (5 +6%) > (2.115)

for m > 0, so that i = gy and § 85041 = (-1)** 25 (201 - 3)!! go,. We first compute a recursion
formula for the derivatives of g;.

Lemma 2.16 (Derivatives of g7)
The derivatives of g1 are given by

2n 4n— 2k+1
g (r,0) = Z (4n -2k - 1) a(n, k) (6+6%)" g2+ (2.116)
k=0
and
o2+l n _ 4An-2k+3
gt 91 (0) = 3 (4n =2k + D! b(n, ) (6+6%) 2 2Pl (2.117)
k=0

forn>0. The coefficients a(n, k) are given recursively by
a(n,k)=a(n-1,k)-(4(n-k)+1)a(n-1,k-1)+2((n-k)+1)(2(n-k)+1)a(n-1,k-2) (2.118)
with a(0,0) :=1 and a(n,k) =0 for k<0 and k >n. The coefficients b(n,k) are given by
b(n,k) =-a(n,k)+2(n-k+1)a(n,k-1) (2.119)

For convinience in the notation, we further set (=1)!!:=1. Clearly, (2.118) and (2.119) immedi-
ately imply a(n,0) =1 and b(n,0) = -1 for any n > 0.
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There hold the estimates

and

Proof

> (4n -2k - 1) a(n, k)| < 3" (4n - 1)!!
k=0

3 (4n -2k + D)1 |b(n, k)| < 3™ (4n + 1)L,
k=0

The formula (2.116) clearly holds for n = 0. The induction step is

32 a2n
202 (aH—Qngl(T’H))
0 n _ 4An-2k+3
—{ S (4n -2k + D! (1) a(n,k) (5+6%) 2 gkl
90 i
n-1 _ An—2k+1
+ 3 (dn -2k - 1) 2(n — k) a(n,k) (6 +6%) 2 92(“)1}
k=0

_ 4An-2k+5

S (4n -2k +3)a(n,k) (5+62) = 2R+
k=0

n-1 _ 4An—2k+3
+ 3 (dn-2k+ D! (2(n-k) +1) (1) a(n,k) (5+6%) 2 42k
k=0
n-1 _4n-2k+3
+ 3 (4n-2k+ )N 2(n k) (-1)a(n,k) (6+6%) = 42N
k=0
An—2k+1

(2.120)

(2.121)

+T§:2(4n_2k3_1)” Q(n—k)(2(n—k‘)—1)a(n’k) (6+92)_ 2 92(n—k—1)
k=0

which is (2.116), after shifting the index in the second and third sum by one, und by two in the
fourth sum, and rearranging the terms, with coefficients

a(n+1,k) =

a(n,0)
a(n,1) = (4n+ 1)a(n,0)

a(n, k)= (4(n-k)+5)a(n,k-1)+2(n-k+2)(2(n-k) +3)a(n,k -2)

—a(n,n) +2a(n,n-1)

TN
IN
I & = O

<n
1

+

These can be rewritten as (2.118), and (2.117) follows immediately from the proof of (2.116).
It remains to show (2.120). We set S(n) = ¥.7_, (4n -2k - 1)!"|a(n, k)|. Obviously S(0) = 1.
Using (2.118), we obtain

S(n) < %(4n—2k—1)!!|a(n—1,k)| + zn:(4n—2k—1)!!(4(n—k)+1)|a(n—1,/<:—1)|

with

n—1

k=0 k=1

+ i(4n—2k— DN2((n-k)+1)2(n-k)+1)|a(n-1,k-2)] = S;+S2+S53

k=2

Sy = Z(4(n—1)—2k—1)!! (4(n-1)-2k-1)(4(n-1)-2k-3) Ja(n-1,k)| < (4n-3)(4n-1) S(n-1)

k=0
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and

Sy = nz_:l(zm -2(k+1)-DNA(n-(k+1))+1)|a(n-1,k)|
k=0

= 1121(4(71 -1)-2k-D)N(4(n-1)-2k+1)(4(n-k)-3)|a(n - 1,k)|
k=0

IN

(4n-3)(4n-1)S(n-1)

and

S3 = ni?(4n—2(k:+2)—1)!!2((n—(k+2))+1)(2(n—(/<:+2))+1)|a(n—1,/<:)|
k=0
= 75(4(11—1)—2k—1)!!2(n—k—1)(2(n—k)—3)|a(n—1,k:)|
k=0
2(n-1)(2n-3)S(n-1)<(4n-1)(4n-3)S(n-1)

IN

for any n > 1. Hence
S(n) <3(4n-1)(4n-3)S(n-1)

for any n > 1. This estimate can be iterated to obtain (2.120).
To show (2.121), we observe that

S (d4n - 2 + 1)1l b(n, &)

k=0
< > (An-2k+D!Ma(n, k)| + > (4n -2k + 1)12(n -k + 1) la(n, k - 1)|
k=0 k=1

= i(lln =2k-1)!1(4n -2k + 1) |a(n, k)| + 7§(4n -2k -1)"2(n-k)l|a(n, k)|
k=0 k=0

< (An+1)S(n)+2nS(n) <3(4n+1)S(n).
(2.121) now follows immediately from (2.120). ]

In the same way, we obtain a general formula for the derivatives of g,,.

Corollary 2.17 (Derivatives of g,,)
The derivatives of g with m >0 are given by

02 1 n 5 _2Wk{§fn72k k)
g Im(r,0) = @D l;)(2m+4n—2k—3)!! a(n, k) (6+6%) 0 (2.122)
and
o2+l 1 2m+1+4n-2k

Ag2n+t gm(r,0) = @msnn ;;o (2m +4n -2k - D) b(n, k) (6+6%) 2 (k)1 (2 123)

forn >0. The coefficients a(n,k) and b(n,k) are the same as the ones in Lemma 2.16 and are
given by (2.118) and (2.119), respectively.
There hold the estimates

> (2m+4n -2k - 3)!a(n, k)| < 3"(2m + 4n - 3)!! (2.124)
k=0
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and

S (2m +4n - 2k - D) |b(n, k)| < 3™ (2m + 4n - )L, (2.125)
k=0

Using (2.114), we obtain

2

e 1 0
= (-1) 1“%(2@1—3)!!%9&1 (2.126)

aozl +ao h
0691 0h 2

092 . 00‘1+a2h .
where the term 27> ga, is now known from Corollary 2.17. We observe that S=77=% involves

terms of the type

201 —1+2a9 -2k 2a1 -1

(5+6°) " 2 6o (5+67) 2 (5+67) T gee

for 0 <k < [%J Let us assume that aq,as > 1, so that the exponents of the (5 + 92)—terms are
both negative. This is no loss of generality since, if c; =0 or ag = 0, the corresponding terms are
bounded. Using § + 6% > § and 6 + #? > #2, there holds

2001 —14+2a9 -2k

(6+6%) = guecgetage (2.127)

This suggest to choose weight functions of type 8 +871922*A~L for any @ e NZ. In the original
coordinates, these correspond to weight functions (R — r)aﬁﬁ L goath-l,
Formally, combining (2.126) and (2.127) with Corollary 2.17 with 2n = as or 2n+1 = ay and

m=qaq,

02N wBetpasiBt| _ (1) e 1,81 ,8-1
W(Sl A ‘3(5) 32(2011+2012—1)!!62 0
where (201 + 2as — 1)1 < 2191 |G|! < 419 (|| - 1)!, and hence
aa1+a2h

5a1+ﬁ7l6a2+67l < 12|07|+1 (|&| _ 1)| 5%+Bfl9ﬁ—l.

001 002

< 1219+1 (|G| - 1)! for any

Choosing [ =1 and 3 > 0, there holds H 6(25(?*1:6&92“]12 50‘1+B_190‘2+B_1‘

L2(S1,)
& € N2, and therefore h € Bé(Sllz) for any 8 > 0. We discussed above that the singularities
of leading order in the derivatives of R’ are sufficiently described by the singularities in the
corresponding singularities of h. We therefore conclude the regularity of R’ in Lemma 2.18.

Lemma 2.18 (Regularity of R’ on S¥, and Sk, for k=1,2)

For the function R’ that appears in the gradient of Prc[¢] on S;, see (2.100), there holds

R’ € 3}3(552) for B> 0 with weight function ®g41(r,0) = (R - r)fre-tghrezl for j = 1,2 and
k=1,2, where the spaces B};(SZITQ) are given by (2.105).

Remark 2.19 (On the Weight Functions on S; 2 and Sz 2)

The weight function (R —r)Bte1=1gf+e2=1 ysed in Lemma 2.18 reproduces the weight function
(R - r)*17t that was introduced for the circular light disc singularities in Lemma 2.15 a) as
one of its factors. Regarding the implementation of quadrature schemes on S;9, © = 1,2, this
means that the corresponding quadrature meshes overlap. In the context of this work, this is
of no particular interest, since we only need to implement one dimensional quadrature methods
on edges that are intersected with E(0,R;e), as in Theorem 2.22. For problems that involve
the Newton potential, however, we need to consider intersections of E(0,R;e) and triangles or
squares, and two dimensional quadrature meshes then become crucial.
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Regularity on Sy

On Sy, we only need to analyse the planar light disc singularities that are induced by R’. We
note that S4 can be written as

S4:{mi+uj+uﬁ | ~R<v<R,-1<p<l, (u+1)>+12>R?, (,u—1)2+u2>R2}
(2.128)
where the last two conditions express |z — @|> > R? and |# - 0> > R? for any 7 € S;. We define
countably normed spaces 82(54) with weight function ®g4; by

_ aa1+a2u &l R =
BL(S4) = | ue HL(S)) | HW . < Cd (6] = 1)! V[a] = |(ar, a9)| > 1
M v L2(54)
(2.129)
for [>1 and
0 8a1+0‘2u ‘54 . . 9
Bs(S4) = 8,6,0 <Cda|! for any @ = (a1, a2) € Nj
8pa18ua2 h.a, L2(S4)
for [ =0, where C'= C(u) >0 and d = d(u) > 1 are independent of |d.
Since 7’ = 7y + pud, there holds | — #'|* = v? for any # € Sy, and therefore
R'(z) =\/R2 - ((5-7) 1)’ = JR2— |5 -7 =VRE—12 = R'(v)) (2.130)

for any Z € S4. In order to separate the two locations of the singularities, we subdivide S4 as
S4={i'ES4 | VZO}U{.%ES4 | I/<0}=ZS471US47225471U(S4\S472). (2.131)
There clearly holds R’ € L?(Sy;) for i = 1,2. It was shown in [127, p. 34] that

d"R’ _2n-1
f =(R*-v*)" % pu(v) (2.132)
dvm

for n > 0, where p,, is a polynomial of degree n with |p,(v)| < C' max {1, RQ}ml (n—-1)! max|v|".

Alternatively, one can conclude a similar bound from Corollary 2.17. Clearly, aa‘i‘iﬁ;u = ( for

as # 0, and therefore, for any a € Ng,

d' R

dYty

ol R
01 yo*2

g6, Pga,

L2(S4,1) L2(S4,1)

2 1-1 a VrR o ov-(200-1) o 12
< Cmax{1,R2}" " (a1 - 1)IR 1([1/0 (R2-12) @67&71(u)dydu) (2.133)

where the integral on the right hand side is finite if the weight function ®34;(v) = (R - p)Pron-t

with I =1 and 8 > 0 is chosen. Hence R’ € 8}3(54,0 for i = 1,2. We summarise our results in
Lemma 2.20.

Lemma 2.20 (Regularity of R’ on S,)
For the function R’ that appears in the gradient of Pre[e] on S, see (2.100), there holds

R’ € 3}3(5471-) for B >0 with weight function ®g41(v) = (R2 - V2)5+a171 for i =1,2, where the
spaces 85(5471-) are given by (2.129).
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We finally obtain a full characterisation of Pr.[¢] on the subdomains considered above. We
recall that, beginning from (2.99), we divided E(0,R;e) via (2.101), (2.107) and (2.131) into
pairwise disjoint subsets

E(0,Rie)=J S with S:= U {Si1,5:2,575, 83,54} u{Ss} (2.134)
SeS i=1,2 ’ ’
with, for r; = %,
Si1 = Bg() “Br(b) Sto = Bgr(a)nB.(d+ Rn) St = Br(a)nB.(i- Rn)
S13 = (Br(@) \Br())~ (Ba(a)usiyus?)
2 b b

S3 = Bgr(a) nBr(b)
Sy1 =

(E(0,Rye)\ (S1uSyu83))n{zeE(0,Rye) | (Z-m) >0}
Sio = (E(0,R;e)\(S1uS,uSs))n{zeE(0,Re) | (2-m) <0}

where we have written S; = S; 1 U Sil,2 u S@'272 u S;3 for i = 1,2 again to define the last two sets.
The sets S 1, 5572, 52272 and Sy 3 are obtained by interchanging d and b in S11, 51172, S%,Q and

S13. The sets S; 2, defined in (2.101), are given by S; 2 = 5372 u Si2,2 uS;3 for i =1,2. The final
decomposition (2.134) is illustrated in Figure 2.11.

\5112 ) 3471 521 2/€
Sle Sha K s
T\ﬁ 34,1 » . f;\ I’L s ‘B B 1 K
Siit——=¢ 2 a52;31 ; 311{;7 e ;; a1
S Sip Sy 2
R ) B
Sto \(’)E(O R;e) S35 Si3 - Sa3
“ Sy

(a) decomposition of E(0, R;e) for R < % (b) decomposmon of E(O7 R;e) for R > %

Figure 2.11: Final decomposition (2.134) of E(0, R;e) for different values of R. The initial
decomposition is shown in Figure 2.10.

The regularity of P [¢] on the subdomains S € S specified in (2.134) is summarised in Theorem
2.21.

Theorem 2.21 (Regularity of Pr[¢] on E(0, R;e))

Let Pr[¢] be an integral operator of type (2.71) with ¢ € L*°(e) and admissible kernel function.
Then

a) Prele] € 3}3(552) fori,k =1,2, where

aa1+0{2 .
B%(Sﬁa):{ueHl‘l( ) | Ha maai B < Cd (1G] - 1) Va € N2 with |6] > 1

L2(S%y)

(2.135)
for 1 > 1 and C = C(u) 2 0, d = d(u) > 1 are independent of |G|, in the local polar co-
ordinate system (r,0) defined by (2.102). The weight function is given by ®ggs1(r,0) =
(R - r)Bren-lgBraz=l for any B> 0.
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b) Prel[e] € B5(Si3) for B> 5—ka if 0< ko <5 and Prc[e] € BY(Si3) for 8>3 —ky if 5 <ra<3
for i = 1,2, where the spaces Blﬁ(Si73), [ =2,3, are defined similarly to (2.135). The weight

function is given by ®p 51(r) = ®pa,1(r) = (R—7) P+l 1223,

c) Prele] € 3}3(51‘71) for B > —% K1 if -1 <Ky < —% and Pr.[¢] € BE(SM) for B > %— k1 if
—% <Ky < % for i = 1,2, where the spaces Blﬁ(SM), [ =1,2, are defined similarly to (2.135).
The weight function is given by ®g51(r) = Pg o, 1(r) = phron=l 1 -1 9.

d) Prele]e 3}3(54,1‘) fori=1,2, where

aal +ag u

op* ove?

BL(S1) = { weH NS4 | | D < 0d (] - 1)! Va € N3 with |a] > z}

‘LQ(SAL"L)
for 1 >1 and C = C(u) >0, d = d(u) > 1 are independent of |a|, in the local coordinate
system (p,v) defined by (2.128). The weight function is given by ®gs1(v) = ®Pga1(v) =
(R-1)""""" for any B > 0.

Proof
a) follows from Lemmas 2.15 and 2.18. b) and c) follow from Lemma 2.15. d) follows from
Lemma 2.20. u

Regularity on the Test Element

We have, up to now, studied the regularity of Pr.[¢] on two dimensional domains. For the
computation of the matrix entries, however, we intersect F(0, R;e) and therewith, by (2.134),
the domains S € S with boundary edges and compute integrals over the resulting subedges SnI';,
i.e. over one dimensional manifolds. We study the regularity of Pr.[¢] on each of the subedges
SnT; with S € S, similarly to Theorem 2.21. Examples of these decompositions of £(0, R;e)nT;
into subedges are illustrated in Figure 2.13. Due to the domain decomposition (2.134), every
subedge S NI contains at most one singular point for S ¢ {S;1,S83|i=1,2}. If S =5, or
S = 8; 3, the subedge SNI'; can be split in half to produce two edges that contain one singularity
each.

The local coordinate system with parameter v on S nI'; can be chosen such that the one
singular point on SN I'; coincides with v = 0. We define countably normed spaces Blﬁ(S nT;)
with weight function ®4,,;(v) = 7! by

Blﬁ(SﬂF]) :{UEHl_l(SﬁF]’) | ‘27: ‘1)5

<Cd" ' (n-1)! for nzl} (2.136)

777/71

L2(SAT;)

for SeS,1>1,8>0and C=C(u) >0, d=d(u) >1 independent of n, and prove the following
result that complements Theorem 2.21.

Theorem 2.22 (Regularity of Pgr.[¢] on E(0,R;e)nT;)
Let Pr[¢] be an integral operator of type (2.71) with ¢ € L*°(e) and admissible kernel function,
and let I'; be a boundary edge with local parameter v. Then

a) Prelp] € lS’é(Sff2 nT;) for any >0 forik=1,2.

b) Prely] € B%(S@g nI;) for B> % — Ko if 0< Ko < % and P[] € B%(Si,g nI;) for B> % — Ko if
1

3 - _
5 <ke <3 fori=1,2.
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¢) Prelp]e 3}3(5191 nT;) for 5> —% —Kk1 if 1<K < —% and Pr[¢] € 3?3(51‘71) for B> % -k if

1 1 -
-5 <k1 <3 fori=1,2.

d) Prely] € Bé(SﬁLi nT;) for any >0 fori=1,2.

Proof
We begin with S =5 1. We assume, without loss of generality, that d € I';, since Pp¢[¢] would

be non-singular on S7 1 NT'; otherwise. By choosing a direction vector Jj of appropriate length,
SLlﬂPj:{aﬂl—I/d} | 0SV§1}

and therefore |7 — d| = V|Jj| = r(v) for any @ € S 1 nI';. The geometrical setup is illustrated in
Figure 2.12a. By the chain rule, L x(R;r(v)) = |dj|$/<;(R;r) and, in general,

' dv
A (Rir (W) = 1R (2.137)
dym ’ I g ' ’

for any n > 0. Using Assumption 2.5, we obtain, similarly to (2.103),

IN

2C1,1 (CLQ|J]|)” n T(y)min{fﬂ—n,O}

g (&~ 8,7, )

da" ‘

204 1|d’j|n+min{/ﬂ—n,0}c{z2 n! Vmin{/ilfn,O} (2138)

for any € 571 NI, and therefore

1
N . 1 . 2
< 2cl7lldj|n+m1n{l£1 77L,0}C{l72 n! (A‘ len{Q(Iﬂ -n),0} (I)%,n,l(y) dV) ? (2139)

dn
k(@ —a,ﬁj,ﬁ)%n,l‘

LQ(Sl’lﬁFj)

for any n > 0, which is similar to (2.104). With @, ,(v) = v7*"! the integral in (2.139) is finite
if and only if B>1- Ky - % This proves c).

Now let S = S12. We assume, without loss of generality, that there exists a point Z; € I'; such
that |Z; —a| = R, i.e. Z; € 0Bgr(d), since Pr[¢] would be non-singular on S; 2 nI'; otherwise. By
choosing a direction vector Jj of appropriate length,

SLQHFJ‘:{EJ‘-FVJ]' | OSl/Sl}.

If (Z;-a)-d; = 0, then Sy 5nT; = {Z,}, and this case can therefore be neglected. Otherwise, there
exist a second point Z; € &r; such that |Z; — d| = R. By geometrical considerations, the midpoint
of the line from Z; to Z; is the point on &r; with the smallest distance to @, i.e. the projection
of @ onto &r;. By Remark 2.2, it is given by

' =da-((a-z;) 1),

On the other hand, @’ = #; + vad; for some vz > 0. Hence 7 —d = (& - a') + (@' —a) = (v — va)d; +
((@—2z;)-n;)n; for any & € S12nT;, and therefore

V@E=)-G=a) =V (=l + (@=3,)-7)” =V B2 + v(v = 20)|d,

for any Z € S 2 nI';. The geometrical setup is illustrated in Figure 2.12b.

ﬁ
~
R
N—
i
=
|
e
Il

61



=1
]

<.
o

St}
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Figure 2.12: Parameterisation of boundary edge I'; € S for S € {S1 1,512,541}

Since 0 <7 <r(v) < R for any v € [0,1], the derivatives of r(v) are bounded with
d"r

dv™

where C(r1, R) depends on 71 and R but not on n. It follows from the chain and product rule

dn’f(dlia:(”)) are given by d"z&f;r) . Using Assumption 25,

<C(r,R)" (2.140)

that the singularities of leading order in
we conclude that

d%k(f ~ G, 7z, ﬁ)‘ <2nC(r1,R)" % <2n.C(r1, R)" Co 1 Cyynlfr(v) - R™n{r2n0}
(2.141)
with |r(v) — R@ir{s2=m0} = (R — p(y))min{x2=70} - Therefore
|2k =, 1)@
dv™ T L2(8y onT)

7 nm ! min{2(k2-n),0} 52 2
< 2mCo.|d|C(r1, R) cmn!( [ @®-rwy) : <I>57n,l(u)dy) (2.142)

for any n >0, which is similar to (2.106). By 'Hopital’s rule and using r'(v) = (V%‘L))Wj',
. v r(v) R _
lim ——— = -lim = - — = =C(I';,R) < o 2.143
v-0 R—1r(v) v—-01'(V) v=0 (v - vg)|d;] la" — 2] (T, R) ( )
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Let g, (v) = v with B> 1~ ko - %, so that 2(8—1) = —=2ks — 1 +& with € > 0. The integrand
in (2.142) for ko < n then is

2(n-k
v ( 2 —1+e
e — 1%
R-r(v)

By (2.143), the integral in (2.142) is finite for this choice of weight function. This proves b).
Now let S = S41. We assume, without loss of generality, that there exists a point Z; € I';

such that |Z; — d| = R, located on the edge parallel to e at distance R, since Pr[¢] would be

non-singular on S4; NI'; otherwise. By choosing a direction vector Jj of appropriate length,

(R-r(n) a2 (1) = (

54710Fj={fj+lj(jj | OSl/Sl}.

Let f; = Z; — Ri be the projection of Z; onto e. The geometrical setup is illustrated in Figure
2.12c. For any other Z € Sy nT';, the projection Z’ of Z onto e is, by Remark 2.2,
' =1-((Z-)) i)

Therefore, using the notation 2 = & - 7,

(@-2")" = (((@-)-n)n)* = (Ri+vd;) n)i)* = (Ri+v(d;-n)i)® = R*+2v(d;-n)R+v>(d;-i)?

for any 2 € Sq 1 nT'j. Hence, similarly to (2.130),

R'(3) =/R2 - |5 - 72 =\/-v(d; - i)\/2R + v(d; - ) = R'(v)

for any 7 € Sy 1 N T, with 0 = R’'(0) < R'(v) < R. We note that d; -7 = 0 corresponds to the case
when I'; is parallel to e, with distance R. We further note that d; - 7 = |d;|cos @, where 6 is the

angle between Jj and 7. By geometric considerations, § < 6 < 7 and therefore —1 < cos@ < 0.

We conclude that 0 < /2R +v/(d; -71) < /2R, where the first inequality holds since R'(v)=0if

and only if ¥ = 0. By the product rule and using d;(s\,{g ) l)n (2n 3)”5 * for > 1, with
(-D:=1,

anf i( )( D" 9m = 3)1 (2(n - m) - 3)1 (_V(gj%))—m—;l (2R+V(Jj-ﬁ))_%

0

and therefore

anl n 2
<n! Z v
m=0

dv™

2m-1 _2(n-m)-1 n 1

- (d} i) 2 (2R+ v(d; D) 2 <O R)"nl Y v
m=0

d"R’
dv™

is

where C'(I';, R) depends on I'; and R but not on n. The singularity of leading order in ‘

2n 1
v . Hence

d"R'
dl/n ¢67n7l

1
n 1 =
<C(T'j,R)"n! > (fo Vﬁ(2m71)@26,n,l(”) du)2

L2(S4,100;) m=0

for any n > 0, which is similar to (2.133). With ®5,,,(v) = 77 the integrals in (2.144) are
finite for [ =1 and S > 0. This proves d).

Finally, a) follows from b) and d). For S = 511,2, the singularity is located at z; = d + Rn; the
point at which the circular and planar light disc singularities coincide. [ |
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2.5.3 Grading Strategies for the Computation of Time Domain Boundary
Layer Potentials with Discrete Support

We now consider the approximation of the matrix entries (2.50) with ansatz element I'; = e and
test element I';, i.e.

I, Prelel@i@) dss (2.144)

where the kernel function of Prc[p] is admissible. Similarly to (2.53), we denote the part of I';
that is illuminated by e by I'; = I'; n E(0, R;e), so that

[, Prelel@i@) dsa = [ Prelel(@(@) ds.

Due to the singularities in the kernel functions and in the derivatives of Pp.[¢], a grading
strategy for the quadrature meshes on e and T; is crucial. Some typical locations of singularities
on the test and ansatz element are illustrated in Figures 2.13 and 2.14, respectively.

We note that Guardasoni et al. [3, 77] observe singularities ‘along the oblique boundary of
the double integration domain’ [77, p. 91] experimentally for a certain kernel function, which
corresponds to the singularities in the derivatives of Pr.[¢] observed here. Their observations
and quadrature schemes are fully described in local coordinates of the test and ansatz element,
which somewhat blurs the geometrical and physical background, and they do not provide any
general theoretical arguments for the occurrence of these singularities. Consequently, no estimate
on the order of convergence for their quadrature scheme is given. Their quadrature schemes [77,
Section 4.4] take full account of possible end point singularities of the kernel function and of the
boundary integral operators involved. However, regarding the additional singularities at r = R,
they only apply an appropriate quadrature scheme (a regularisation procedure) on the ansatz
element. Since the accuracy of standard Gaussian quadrature is affected by the singularities of
Pr c[¢] on the test element method, we proceed more carefully.

In the grading strategies described in what follows, we often state that the quadrature mesh
on an edge ‘needs to be graded towards’ certain points on it. Assume that there are n such points
on an edge I';. After eliminating points that have possibly been multiply flagged, one is left with
n points on I'; towards which the quadrature mesh on I'; is supposed to be graded. The local
coordinates p;, 7 =0,...,n—1, of these points are assumed to be in ascending order. If pg= -1 or
tn-1 =1, one or two of the end points of I'; have been flagged. I'; is divided into N subintervals,
where N =2n if pg # -1 and pi,—1 # 1, N =2n-1if yp = -1 and pp—1 # 1 or po # -1 and g1 = 1,
and N =2n -2 if yp = -1 and py,-1 = 1. These are chosen such that each of the N subintervals
of I'; contains only one point, its left or its right end point, towards which the quadrature mesh
on it has to be graded. Let Ng be the number of quadrature points, and o € (0,1) the grading
parameter. Then the local coordinates v € [0, 1] of the quadrature points on each subinterval are
given by [141, (3.1)]

=0 , yy=0c"eF for k=1,... Ng-1 (2.145)

if the quadrature mesh needs to be graded towards its left end point, and by g =1 - vn,-1-%
for k=0,...,Ng -1 if the quadrature mesh needs to be graded towards its right end point. It
is well known [141, Section 6] that the optimal grading parameter is o = (v/2 - 1)2. A standard
Gaussian quadrature mesh is used if n = 0.

2.5.3.1 Grading Strategies for the Test Element (Outer Quadrature)

The kernel function of P[] is assumed to be admissible, and we can therefore restrict ourselves
to the singularities specified in Definition 2.11. In what follows, we say that a test element I'; is

64



‘,'\\ // _""\\
TR f 1 R
1 \ - € 7 !
; \ a b //
// \\ ’
\ OE(0, R; ) \ OE(0, R;e)
(a) Two circular and one planar light disc singular- (b) Two circular light disc singularities
ities
>—ﬂ/ s g ’ ) N
. r v // . e
! | : L : R \, ! . "R \,
] T , T 1 ] N 1
\\ i € g ; \\ ,
7/ L ;

\ OE(0, Rye)

(c) Four circular light disc singularities (d) One end point singularity, and one circular and
one planar light disc singularity

e . KQ;)‘,,

OE(0, R;e)

Figure 2.13: Examples of singularities on the outer integration domain T';. The end points of
I'; are denoted by o, and singularities on I'; are denoted by x. If end points coincide with
singularities, this is denoted by ®.

contained in the near field of the ansatz element e if it is sufficiently close to it. Otherwise, it is
said to be contained in the far field of e.

Similarly, a test element T; is said to be contained in the R-planar near field of e if its distance
to any of the two parallel edges to e at distance R is sufficiently small. It is said to be contained
in the R-circular near field of e if its distance to any of the two circles of radius R around the
end points of e is sufficiently small.

e The end point singularities of Pr.[¢] at r = 0 can be treated by a classical grading strategy
towards the end points of I';.

— If T; is contained in the far field of e, no such grading is needed.

— If I; is contained in the near field of e, T; is graded towards the point on it that is
closest to e. In particular, if I'; and e are neighbouring elements, i.e. if ['; ne € {d, b},

I; is graded towards the respective intersection point.

— For e = I, there holds I; = Ty, since e fully illuminates itself for any R > 0. The
quadrature mesh on I'; = I'; is therefore graded towards both end points.

e The planar and circular light disc singularities of Pr.[¢] at at » = R demand another
grading strategy.

— For e = T';, there holds f, = I, since e fully illuminates itself for any R > 0. Planar
light disc singularities do not occur in this case. Regarding the circular light disc
singularities, several cases can be distinguished. For R > |I;|, dBgr(a) nT; = 0B R(E) N
I'; = @, and consequently there are no circular light disc singularities on I';. For R = |I;—i|,

one circular light disc singularity appears at the midpoint of I';, and the quadrature

mesh on I'; is graded towards it. For all other 0 < R < |I';|, the quadrature mesh on T';
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Figure 2.14: Examples of singularities on the inner integration domain enBgr (%), for given & € T';.
The end points of I'; and of enBr(Z) are denoted by o, and singularities on enBr(Z) are denoted
by x. If end points coincide with singularities, this is denoted by ®.

is graded towards the two intersection points of I'; 0 dBg(a) and I'; 0 dBg(b). In the
limiting case R = |[';|, the two intersection points coincide with the two end points of
e.

— For e # I';, there can be up to four points on T; that intersect the locations of the
planar and circular light disc singularities. The quadrature mesh on I'; has to be
graded towards each of these points. They can, but not not necessarily do, coincide
with the end points of T';. If I'; does not intersect the locations of these singularities, it
can still be contained in the R-planar or R-circular near field of e, and the quadrature
mesh on I; is then graded towards the point on it whose distance to the location of
the respective singularity is closest to R.

The grading strategy obviously corresponds to the decomposition (2.134) of E(0, R;e) that was
used in Theorem 2.21.

2.5.3.2 Grading Strategies for the Ansatz Element (Inner Quadrature)

Regarding the quadrature mesh on e to compute the inner integral Pp[¢](Z) for given Z € T,
the grading strategy is less involved. Similarly to Section 2.5.3.1, we say that e is contained in
the near field of Z if e is sufficiently close to Z, and we say that e is contained in the R-near field
of 7 if e is sufficiently close to IBr(Z).

e If the kernel function k is singular at the origin r = 0, the quadrature mesh on e is graded
towards the evaluation point Z if Z € e, i.e. if I'; = e, or towards the point on e that Z is
closest to if e is contained in the near field of Z.

e Regarding the singularities of k at r = R, the quadrature mesh on e N Br(Z) has to be
graded towards the at most two points g € en dBgr(Z), if they exist, or to the point on e
that Br(Z) is closest to if e is contained in the R-near field of Z. If any intersection point
g € en 0BR(Z) exists, it coincides with one of the end points of the integration domain
enBgr(Z). For the special case e = I';, we can distinguish two sub cases. If R > |e|, there
holds enBR(%) = e and en 0BR(Z) = @, and consequently no grading is needed. For the

case e =I'; and % < R < |e|, there is only one intersection point.

66



2.5.4 Error Analysis for the Computation of Time Domain Boundary Layer
Potentials with Discrete Support

Similarly to [127, Theorem 4.11] and due to [141, (5.4)], the quadrature scheme described in
Algorithm 2.6 to approximate the entries of the Galerkin matrices converges exponentially.

Theorem 2.23 (Exponential Convergence of Algorithm 2.6)
Let Ui’rr;’n be the approzimation to U;r;’n, computed by Algorithm 2.6, using Ng quadrature points
and the composite grading schemes outlined in Section 2.5.53. Then there holds the error estimate

y b b _b N
L{%"—L{ﬁ" <Ce?vie (2.146)
where b € R.q is independent of Ng, and C depends only on the admissible kernel function k and
on the grading parameter o.

Proof

For simplicity, we consider the approximation of (2.144), from which (2.146) follows. We denote
the term (2.144) by I, and its approximation by I. As in the proof of [127, Theorem 4.11], one can
use the triangle inequality to split the quadrature error |I -1 | into the sum of the quadrature error
on the ansatz element for the approximation of P .[¢](Z) for given Z € I';, and the quadrature
error on the test element for the approximation of [i. Prc[¢](2)y(Z) ds;.

By assumption, k is an admissible kernel function. Let Z € I'; be given. After possibly
subdividing the inner integration element e N Br(Z) into subelements e N Br(Z) = Ums1 €m,
as outlined in Section 2.5.3.2 and Remark 2.14 b), there holds, in the local variable p of e,
k(Z—-)=k(Z--)(n)e Bg(em) for each m > 1 and [ > 0, with the latter depending on x; and ks.
[141, (5.4)] therefore implies exponential convergence of the first quadrature error term.

The second quadrature error also convergences exponentially due to [141, (5.4)], since, by
Theorem 2.22, Pr.[¢] € BlB(Smfi) with [ > 1 for each of the subdomains S ¢ E(0, R;e) specified
in (2.134). This decomposition corresponds to the possible locations of singularities towards
which the quadrature mesh needs to be graded, as discussed in Section 2.5.3.1. [ |

We close this section with an example that shows the effects of the grading strategy in the values
of the matrix entries for two typical kernel functions.

Example 2.24 (Exponential Convergence of the Quadrature Scheme)
We consider the same kernel functions as in FExample 2.12,

S(R;|Z-3|) = VRZ - |7 - P and L(R;|i - g]) = (R+VR2= ]2 - 7).

We approzimate matriz entries of the type (2.144) with piecewise constant ansatz and test func-
tion, i.e.

Geni= [ Prclel(@)(E) dss (2.147)

with p =1 =1 and e = [-1,1] x {0}, for given radius R and test element I';, using the grading
strategy presented in Section 2.5.3. We denote the end points of I'; by Z; 0 and Z; 1, where Z; 0 is
always chosen as the end point that is closer to the boundary of E(0, R;e).

We choose R = 0.5 and the test elements I'y with end points Zoo = (0,0.5) and Zo;1 = (0, R -
0.2) = (0,0.3), and I'y with end points %1 = (-1,0) + %(—17 1) and &1 1 = (-1,0) + R\’/;(—l, 1) =
(-1,0) + 07%(—1,1). We note that the end point Zoo of T'o is located at the planar light disc
singularity on the line e = [-1,1]x {R} € E(0, R;e), and the end point Z1 of I'y is located at the
circular light disc singularity on the semicircle dBr((-1,0)) n{Z | xz1 < -1} < E(0, R;e).
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The quadrature errors for increasing numbers of quadrature points are shown in Figure 2.15.
We observe that the convergence is indeed of exponential order for both test elements Ty (Figure
2.15a) and T'y (Figure 2.15b). The exact value of the integral is correct up to single precision and
is obtained from the same routine as the other approzimations a;e g, using a sufficient number
of quadrature points to ensure convergence of the approrimated value up to singular precision.

2.6 First Numerical Experiment

In order to validate our implementation, we consider the example of a circular wave that was
presented in Section 1.3.1, with £ = 1 in (1.22). This is the only interesting example with a
known exact solution we are aware of. Technical data on the code and on the equipment the
experiments were performed on are given in Section 6.2. We use the direct formulations (1.12)
and lowest-order approximations in space and time, and measure the approximation error in the
space-time L?-norm, which can be computed in a straightforward manner, for both the Dirichlet
and Neumann problems. We use a uniform hAt-version, halving the spatial and temporal mesh
width in each step. The experimental convergence rate is then computed as follows:

Given two approximations py,,pn,, corresponding to uniform spatial and temporal mesh
widths hy, Aty and ho, Ats, we write

ek = [p—pN, |2 f0,77.22(r)) -

for the corresponding error terms. We further assume that the experimental convergence rate
ap,A¢ can be estimated by using the asymptotic expansion

e=C (h+ At)*™2t + high order terms.

Neglecting the high order terms, we have e = C' (h + At)**** and hence

log 2—?
Qp At = —W. (2148)
ho+Ats
For the uniform hAt-version, this term becomes
log 2
Qp At =~ log2 (2.149)

We observe an experimental convergence rate of order O(h + At) for both the Dirichlet and
the Neumann problem, see Tables 2.1 and 2.2 and Figures 2.18 and 2.19. The error is computed
on the time interval [0,4], for which the solution is non-zero on the boundary. In Figures 2.16
and 2.17, we show the L?(T")-norm of the exact solution, computed by (1.19) and (1.20), and the
L*(T")-norms of the approximations on the time interval [0,4.5] for both types of boundary data.

As another means of validation, we have also implemented a simple realisation of the Conwvo-
lution Quadrature Boundary Element Method (CQ-BEM). Details on the implementation of this
method are given in Appendix B. We obtain the same order of convergence as for the Galerkin
Boundary Element Method for both the Dirichlet and the Neumann problem.

Since uniform time step sizes are used, the computations can be done via the MOT scheme
outlined in Algorithm 2.1. The number total DOF in Tables 2.1 and 2.2 corresponds to the size
of the full linear system (2.30).
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Figure 2.15: Quadrature errors for the computation of a; . g with kernel functions S and L, with
e=[-1,1]x {0} and R =0.5. The end points of test edge I'y are Zoo = (0,0.5) and Zo; = (0,0.3),
and the end points of test edge I'y are Z19 = (-1,0) + %(—17 1) and Z1; = (-1,0) + %(—17 1).
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degrees of freedom (DOF) L?([0,4], L*(T"))-error

total DOF | spatial DOF | no. of time steps || Galerkin BEM | aj a: | CQ-BEM | ap, a¢

320 64 5 2.6774159 - 4.5873064 -
1280 128 10 1.4052234 0.93 | 2.7124512 | 0.76
5120 256 20 0.7115031 0.98 | 1.4142800 | 0.94
20480 512 40 0.3571216 1.00 | 0.7140314 | 0.99
81920 1024 80 0.1800194 0.99 | 0.3579140 | 1.00
327680 2048 160 0.0904268 0.99 | 0.1793608 | 1.00

Table 2.1: L*([0,4], L*(T"))-error and experimental convergence rates oy a¢ for the Dirichlet
problem, using the Galerkin Boundary Element Method (Galerkin BEM) and the Convolution
Quadrature Boundary Method (CQ-BEM).

degrees of freedom (DOF) L?([0,4], L*(T"))-error

total DOF | spatial DOF | no. of time steps || Galerkin BEM | apa: | CQ-BEM | ap ¢

320 64 5 4.7301870 - 3.1620926 -
1280 128 10 2.5235496 0.91 | 1.5709787 | 1.01
5120 256 20 1.2815138 0.98 | 0.7430721 | 1.08
20480 512 40 0.6399670 1.00 | 0.3592204 | 1.05
81920 1024 80 0.3259086 0.97 | 0.1762172 | 1.03
327680 2048 160 0.1688831 0.95 | 0.0864535 | 1.03

Table 2.2: L2([0,4], L?(T))-error and experimental convergence rates aj a; for the Neumann
problem, using the Galerkin Boundary Element Method (Galerkin BEM) and the Convolution
Quadrature Boundary Method (CQ-BEM).
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Figure 2.16: Exact L?(I')-norm and L?(I')-norms of the approximations plotted versus time,
using the Galerkin Boundary Element Method (Galerkin BEM) and the Convolution Quadrature

Boundary Method (CQ-BEM), Dirichlet Problem.
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Figure 2.17: Exact L?(T')-norm and L?(I')-norms of the approximations plotted versus time,
using the Galerkin Boundary Element Method (Galerkin BEM) and the Convolution Quadrature
Boundary Method (CQ-BEM), Neumann Problem.
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Figure 2.18: L?([0,4], L*(T"))-error for the Dirichlet problem, using the Galerkin Boundary Ele-
ment Method (Galerkin BEM) and the Convolution Quadrature Boundary Method (CQ-BEM).
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Figure 2.19: L?([0,4], L*(T'))-error for the Neumann problem, using the Galerkin Boundary

Element Method (Galerkin BEM) and the Convolution Quadrature Boundary Method (CQ-
BEM).
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Chapter 3

Functional Analysis for Time Domain
Boundary Element Methods

In this chapter, we introduce function spaces for the analysis of time domain Boundary Element
Methods. The first results in this branch of applied analysis were published by Bamberger and
Ha-Duong [20, 21] in 1986. Their method, which can, in short, be summarised as applying
the Laplace transform to the transient problem, analysing the resulting time harmonic problem
explicitly in terms of the wavenumber and then transferring the results back to the time dependent
problem, has since then been adapted by other authors, and is well established in this field.

In Section 3.1, a brief review of the Fourier transform and the Laplace transform is given. Both
are important tools for analysing time domain boundary layer potentials and the corresponding
time domain boundary integral operators.

In Section 3.2, the Laplace transform is used to map the original transient problem (P) to
a time independent boundary value problem of the Helmholtz type in the Laplace domain. In
Section 3.2.1, a wavenumber-dependent norm that is equivalent to the usual H*(T")-norms is intro-
duced. This equivalent norm is closely related to the energy of the function under consideration.
In Section 3.2.1.1, some classic results are translated to the context of the wavenumber-dependent
energy norms. In particular, the dependence of these estimates on the wavenumber is investi-
gated. Section 3.2.2 deals with the boundary potentials and the corresponding boundary integral
operators for the Helmholtz problem. In Section 3.2.2.1, mapping properties in the natural norms
for the Helmholtz boundary integral operators are collected from the literature. These mapping
properties are generalised to a novel result that covers a wider range of spaces in Section 3.2.2.2
and that, again, explicitly states the dependence on the wavenumber.

In Section 3.3, we return to the space-time domain. Space-time function spaces are introduced
and reviewed in Section 3.3.1. The classical space-time Sobolev spaces, based on the classical
norms in H*(Q) and H*(T"), are considered in Section 3.3.1.1. The energy space-time Sobolev
spaces considered in Section 3.3.1.2 are the space-time counterpart of the energy-related equiv-
alent norm that was presented for the time harmonic case in Section 3.2.1. In Section 3.3.2,
the new results on mapping properties for the time harmonic case, obtained in Section 3.2.2.2,
are transferred to the space-time domain which, in turn, results in novel, generalised mapping
properties for the time domain boundary integral operators.

Approximation properties for different types of space-time function spaces are considered in
Section 3.4.
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3.1 The Fourier and Laplace Transforms

In this section, we recall the definitions of the Fourier transform and of the Laplace transform
(in the distributional sense). The spaces S(RY) and LT are already used in the definitions of
the respective transforms, although they are only introduced in Definition 3.2 below.

For u(t,-) € S(R) and n € R, the (one dimensional) Fourier transform with respect to the time
variables is given by

ﬂ@UJKmJ:A&WMm)ﬁ. (3.1)

Analogously, for u(-,z) € S(RY) and ¢ € RV, the (multi dimensional) Fourier transform with
respect to the space variables is given by

Felu(,2)](,€) = f]RN e’ g'mu(-,gv) dx. (3.2)

We sometimes write @ instead of Fy[u]. Partial Fourier transforms with respect to k spatial
variables @' := x) = (2;,,...,2;, ) with 1 <i; <ij,1 < N for 1 <j <k -1 are defined analogously
in an obvious way. In the distributional sense, F : S(RY) - S(RY) [145, p. 30], [151, p. 34].

Finally, for w = n+i0 € C and for u(t,-) € LT, the Fourier-Laplace transform with respect to
the time variables is given by

Lofu(t,)](w,") = A ¢tu(t, ) dt. (3.3)

We sometimes write @ instead of Ly[u].

Remark 3.1 (On the Laplace and Fourier Transforms)
a) [54, p. 16] The Laplace transform is often defined as, for s € C,

Lolu(t,))(s,) = [ e ult,) dt
This definition coincides with (3.3) for —s =iw or, respectively, for w = is.
b) We note that, for w=mn+io €C,
Li[u(t,)](w,") = Fele " u(t,)](n,").

c¢) For k e N, there holds

c [a—kuu ->] (0,7 = (cieo) Lafut, Y] ()
Hawth) | @ eludh ) e, )-

We use the following obvious notation for combined space-time transforms, for example for (7,&) €
R x RV,
Fuplu(t,2)|(1,€) = Fralu(t,z)|(1,€) = Fi[ Falu(t, z)](t€) 1(7,€)

or for (w,€&) e CxRY with w =17 +io,

FLaa[ut,2))(w,€) = Fol Lelu(t,z)](w,2) 1(w,€) = Forle " ult, 2)](1.€)

We now return to some formal definitions. Above we have used the spaces S(R™V) and LT without
defining them. This is done in Definition 3.2.
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Definition 3.2 (Tempered and Laplace Transformable Functions and Distributions)

a)

b)

a)

[145, Definition 2.11] Let ||¢|x; := supgepn (|z]* + 1) Ylaj<t |Dp(x)| for k,1 >0 and any multi-
index o. Then

SRY)={peC(RY) | [¢]rs< oo for allk,leNg }

1s called the space of tempered functions. It is also known as the space of rapidly decreas-
ing/decaying (towards infinity) functions. Note that the definition

S(RY) = { e C®RY) | sup ‘xaﬁﬁgo(x)‘ < oo for all multi-indices o, 3 }
xeRN
is equivalent [114, p. 72], [131, p. 184].

The dual space of S(RN) (the space of all distributions on S(RY)), denoted by S*(RY), is
called the space of tempered distributions or the space of slowly growing distributions.

NY ._ ovoo N . oo N ;
[114, p. 65] We set D(RY) 1= Co, (RY), with Cogy, (RY) as in [114, p. 61].

Let N = 1. By Di(R), we denote the space of causal distributions, i.e. the space of distributions
with support in [0,00), and by S;(R) the space of causal tempered distributions. Using
Remark 3.1 b), the use of the Laplace transform makes sense for f € DI (R) with e ' f € S} (R)
for some og € R.

In this case, i.e. if f € Di(R), L[f](w) is holomorphic for w = p+ioc with J(w) =0 > 0g. We
thus have the set LT of Laplace transformable distributions given by [151, p. 417]

LT = |J LT(00)

opeR

where, for any og € R,
LT(00)={ f e Di(R) | e™'feSi(R)}.

For any f e LT, we set o(f):=inf{ o9 | f € LT (09p) }.

Remark 3.3 (On Definition 3.2)
[114, p. 72] There holds D(RY) ¢ S(RY) and S*(RN) c D*(RYN).

Similar definitions for domains € RY can be found in any textbook on functional analysis. Here

we need to extend the definitions above to functions and distributions valued in Banach spaces,

as in [151, Section 39] and used in [20, 81].

Definition 3.4 (Generalisation of Definition 3.2 to Banach Spaces)
Let E be a Banach space.

a)

[151, (39.15)] Let | |k, = super(t? + 1)* Yiaj<t [Df ()| g for k1 >0 and any multi-index
a. Then

S(F) := { f(,t) e CF(R), valued in E | |f(-,t)|r; < oo for allk,l €Ny }

is called the space of tempered E-valued functions. Again, F : S(E) - S(F) is an isomor-
phism.
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b) The dual space of S(E) (the space of all distributions on S(E)), denoted by S*(F), is called
the space of tempered E-valued distributions or the space of E-valued distributions of slow
growth. An equivalent definition can be found in [151, p. 417]. Again, S*(FE) can be identified
with a subspace of D*(FE). For causal distributions, i.e. those with support on [0,00), the
respective spaces are again denoted by St (E) and Di(E).

c) [34, p. 25], [81, p. 16] The set LT(E) of Laplace transformable distributions with values in
FE is given by
LT(E) = |J LT(00,E)

opeR

where, for any og € R,
LT (00, E) = { f(-,t) € DL(E) | e ™ f(.t) e SI(E) }.
Again, for any f € LT(E), we set o(f):=inf{og | feLT(00,FE) }.

For reference, we state the well known Paley-Wiener Theorem and the Parseval-Plancherel iden-
tity. Lemma 3.5 allows to map results on existence and uniqueness obtained in the frequency
domain to the space-time domain [20, p. 415], and Lemma 3.6 can be used to deduce map-
ping properties of time dependent operators from the mapping properties of time independent
operators.

Lemma 3.5 (Paley-Wiener Theorem [81, Theorem 1.1], [151, Theorem 43.1])
Let the E-valued function f(-,w) = f(-,u +ic) be holomorphic in the half-plane

Cop={weC | J(w)=0>00}
for g e R. Then the following conditions are equivalent:
a) There exists a distribution f € LT(E) such that L[ f(t,-)](w,) = f(w,).
b) There exists some o1 > o9, some C >0 and k >0 such that
1 w)le <O +lwh
for all w with J(w) > o7.

Lemma 3.6 (Parseval-Plancherel Identity [81, Theorem 1(3)], [114, Theorem 3.12])
Let E be a Hilbert space, w =y +io and f,ge LT(E)nL} (R,E). Then

loc

1

ngm (f(@),4(w)), dw= %A(f(#+i0),§(ﬂ+i0))E dp = fRe‘Q‘” (f(t),9(t))p dt.

With o =0, we obtain

1 ; -
o= [ (F0.3G0),; du= [ (F@.9(8)) at
for the Fourier transform.
As in [20, p. 415], we further define an operator A® implicitly by
A [f]= L7 [(miw)* f(w)] (34)

for any s € R. For s = k with k € N, this is the k-th temporal derivative of f, whereas for s = -k
with k € N, this is the k-th temporal anti-derivative of f.
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3.2 Analysis in the Laplace Domain

As we mentioned in the introduction to this chapter, we use the classical approach for the analysis
of the time domain boundary layer potentials and the corresponding time domain boundary
integral operators that was introduced by Bamberger and Ha-Duong [20, 21]. This means that
we analyse the potentials and operators in the Laplace domain first, after mapping the original
problem (P) to the Laplace domain by means of the Laplace transform. The results we obtain
there are transferred back to the space-time domain in Section 3.3.

Reviews on this method have been published in the form of research papers, such as the ones
by Ha-Duong (2003) [81] or Laliena and Sayas (2009) [103], or in the form of lecture notes, such
as the ones by Bécache (1994) [34] or, most recently, Sayas (2011) [136].

Let us recall how the transient problem (P) is related to the time harmonic Helmholtz problem
first. Assume that u solves (P), and let @ := £;[u]. Then @ solves the exterior Helmholtz boundary
value problem

Find u : ) - R such that

Au+w?u = 0in Q (3.5a)
(HH) Blu] = gonT (3.5b)
lim |Vu-ng —iwu/> ds, = 0 (3.5¢)

R—o0 B]BR(O)

where §:= Li[g] : T — R, with g as in (P).

Equation (3.5a) is known as the homogeneous Helmholtz equation, while condition (3.5¢) is called
the Sommerfeld radiation condition. It corresponds [148, p. 26| to the causality conditions (1.1b)
and (1.1c) of the transient problem (P).

We note that there are at least two different versions of the Sommerfeld radiation condition
by which (3.5¢) could be replaced; see [92, (2.1.2) and (2.1.3)] or [122, 2.6.142]. For the definition
of the boundary layer potentials and integral operators, we state the fundamental solutions of
the Helmholtz equation in Lemma 3.7.

Lemma 3.7 (Fundamental Solutions of the Helmholtz Equation)
The fundamental solution of the Helmholtz equation (3.5a) is given by [51, (2.6), (3.60)], [122,
(2.9.4), (2.3.8)]

(1D): Guley) = Gulla-yl) = —gc (3.

(D)1 Gulay) = Gulle—y) = TH (e -y)) (3.7)
eiw|:rf |

(D) Gulwmy) = Gullo-y)) = ﬁ|y| (3.8)

with w € C, where Ho(l) denotes the Hankel function of order zero of the first kind.
The boundary potentials for the Helmholtz Problem (HH) are defined similarly to the time
domain boundary layer potentials given in Definition 1.3.

Definition 3.8 (Boundary Layer Potentials for the Helmholtz Problem)
Let € (R™" \T'). For appropriate densities p,p:T' > R, the Helmholtz Single Layer potential is
given by

Sulp)(@) = [ Gullo = 9l) p(y)ds, (3.9)
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and the Helmholtz Double Layer potential by

Dul)(@) = [y VaGullo =) ¢(y)dsy (3.10)

As in Definition 1.3, we do not specify the regularity of p and ¢ here. We conduct an explicit
analysis that takes the dependency on the wave number w into account in Section 3.2.2.2. We
further refer to [52] for mapping properties of arbitrary elliptic boundary integral operators.

The corresponding boundary integral operators V,,, K, K/, and W, are defined analogously
to Definition 1.4. Note that the Helmholtz boundary potentials and operators are the Laplace
transforms of their transient counterparts, e.g. S, [p] = L+ [S[p]].

In the rest of this chapter, we restrict ourselves to the three dimensional case, even though we
conduct our studies on a posteriori error estimates in Section 5 and our numerical experiments in
two space dimensions. This distinction can be justified by the fact that the fundamental solution
of the two dimensional Helmholtz equation is much more complicated than its three dimensional
counterpart, and therefore dealing with it would lead to many additional technical difficulties.
Other authors have followed these two different routes in theory and practice for the same reason
[49, Section 4]. The new generalised mapping properties studied in Section 3.2.2.2, however, also
hold in two space dimensions; see Remark 3.26 in particular.

Note that we omit the hat while working in the Laplace domain and write u instead of @ if
its correct meaning is clear and there is no danger of confusion.

3.2.1 An Equivalent Norm in Sobolev Spaces
For some domain €, the energy of u in Q is given by [20, (3.2)], [81, p. 10]

Folu](t) ::% | vut, o + iz, 0)? de. (3.11)

By the Parseval-Plancherel identity (Lemma 3.6),

/R e Eolu](t) dt = ﬁ fRﬂ-a fg Vi(z) + (wit(x))® da duw. (3.12)

This relation motivates [18, p. 264] the definition of the following energy-related norms.
Recall the definition of the usual H*(RY)-norm [114, p. 76], [122, (2.5.55)]

2 28|~ ¢)(2
gy = [, (1 + IER) IO de. (3.13)
Now, to guarantee w # 0, let J(w) > o¢ for some o € R.p. Then the norm [34, p. 28], [81, p. 10],
116, p. 1874]
2 2 1¢12)8 ] () [2
a2y = [, (ol +€2) () de (3.14)
is equivalent to the [ | z7s(gv)-norm. We often refer to these norms as the wavenumber-dependent
norms or |w|-dependent norms.
The norms |- || and | - |2 are defined analogously by using an atlas; see, for instance,

[81, p. 10] or [125, p. 16]. We write |- | 0 and H*(O) when we deal with statements and results
that hold for all O ¢ {RY,Q,T}.

Remark 3.9 (Equivalence Estimates for the Classical and |w|-Dependent Norms)
Note that the equivalence of the norms is |w|-dependent [34, (67)-(69)]. We have, for s >0,

(lw? +161%) > (of + |€[*)” > min {1,058} (1 +¢[*)”
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but only

1 ° 1
(o + 16 ¢ (Jof bl ) < e {1, o> (1 0P
0

0

and hence, in summary,
1
min {1,05°} (1 +1€)° < (jw]* +[€P)° < max{l,ﬁ}|w|28(1+|§|2)s. (3.15)
0
Correspondingly, for s <0,

min {1,05° }w|* (1 +6[%)" < (jw]* +|€]*)" < max{l,%}(lﬂ{ﬁ)s. (3.16)

0

(3.15) and (3.16) can be summarised as
Ci(o0) (|o*)" 7 (1+I6P)" < (ol +16P)" < Caloo) (W)@ (1+162)" (317)
for any s € R. Norm equivalences of the type [136, (2.13)]
C(o0)lul i (o) < luliwo < Cloo)lwllulm (o) (3.18)
for O € {RN,Q,F} can be concluded from (3.17).

Example 3.10 (Norm Equivalences)
a) For s=1 [117, (1.2a)]

Jul o g = ol fRN [a()[* d¢ + fRN Va(€) dé = |w*[ul72 @y + [ulf vy
Similarly, for s =2,

4
[ully o mv = lol Nl 72 vy + 2l ulfp oy + Tulfre vy

b) Since, for a,b>0, \/g(a +b) <Va?+b?<a+b, there holds

1 2 2 2 2 2
\g (Il 2 oy + 0B vy ) < Nl v <l vy + ulyue e
and therefore equivalence of these two norms; see also [117, (1.2b)].

Due to the |w|-dependence of the equivalence estimates illustrated in Remark 3.9, we cannot
deduce, for instance, the trace theorem for the |w|-dependent norms directly from the results for
the standard norms without any ‘losses’ regarding powers of |w|. We prove these results separately
in Section 3.2.1.1.
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3.2.1.1 The Trace Theorem for the |w|-Dependent Norms

The proofs of the following results are all similar to the ones of the original results given in [114].
For the particular case s = 1, a result similar to Lemma 3.11 below is given in [35, Lemma 3.1],
based on the proof of [56, Theorem 2] for the standard norms. These are also collected in Lemma
3.17 below. We give outlines of the proofs here for completeness and to demonstrate the (minor)
differences to the original proofs. The term ‘generalisation’ is appropriate in the sense that we
obtain the classical theorems (see, for instance, [133, Theorems 2.6.8, 2.6.9] or [145, Theorem
2.21]) again for |w|=1.

Lemma 3.11 (Generalisation of [114, Lemma 3.35] and [114, Theorem 3.37])
a) For s> %, the trace operator v : D(R™) - D(R™ 1Y), given by

Yul(@) = v[u](@’,2n) = u(a’,0)
has a unique extension to a bounded linear operator
i HS(Rn) = Hs—l/Q(Rn—l)

where the continuity constant with respect to the |w|-dependent norm | - |sw. 0 depends on s
but not on |w|, i.e. there exists a |w|-independent constant C = C(s) >0 such that

”7[”] ”571/2,0‘;,]1%"‘1 < C”u”s,w,R" (319)
for uwe H*(R™).

b) Let Q be a C*' domain and % <s<k+1. Then the trace operator v:D(Q) - D(T'), defined
by v[u] == u|r, has an extension to a linear bounded operator

v HY(Q) » HV(T)

where the continuity constant with respect to the |w|-dependent norms | - |sw o0, O € {,T'},
depends on s, oy and I' but not on |w| in the sense of part a).

Proof
Part b) is a consequence of part a), using a technique called ‘flattening of the boundary’ described
in the proof of [114, Theorem 3.37]. It is thus enough to show part a).

We write z = (2/,2,) and & = (¢,&,) for z,& € R". Since

ﬂ(g) = fm[u](g) = f:vn [fx’[u](gl,xn)] (glagn)

there holds, by the definition of the inverse Fourier transform,
Fol 0 (€ wn) = [ €270 a(E 6) dn = Furlul (€, a).
By the definition, y[u](z) = y[u](z") = u(z’,0) and thus
Fo 1€ = [ (¢ 6) dga= [ (il +16P) ™ (P +162) " (¢ 6 déo. (3:20)

By the Cauchy-Schwarz inequality for integrals, we obtain

Fo D)€ < M) [ (P +16%)" fa(e &))" déo. (3:21)
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where

MY = [l +162) 7 da = (kP +IER) 7 [ 41) ar (3.22)

via the substitution ¢(&,) = &, (|w|* + |§’|2)_1/2 that gives d¢,, = (|w[* + |§'|2)1/2 dt and |w|?+ [¢]? =
(1+¢%) (Jw* +[¢'?). By [114, p. 100], there holds, for s > 1/2,

Cy = fR(t2+1)’s dt < oo

where the constant Cj is obviously |w|-independent. Combining (3.21) and (3.22), we obtain
2 712\s—1/2 |2 2 OINS [~/ at 2 d
(lol* +1&"7)™ " | Far Y [l) (€] < Cs [ (ol + [€1°) [a(€", )] dn (3.23)

Taking the integral [p,-1 d¢’ in (3.23) proves the claimed result via the definitions of the respective
norms. [

Since a Lipschitz boundary is C%!, the result above can only be applied for % < 5 <1 in this case.

In fact it can be extended to the range 1 < s < %, as the following result shows. The proof is

again similar to the original ones of [52, Lemma 3.6] and [114, Theorem 3.38].

Lemma 3.12 (Generalisation of [114, Theorem 3.38])

Let Q be a Lipschitz domain and % <8< % Then the trace operator defined in Lemma 3.11 b) is

bounded independently of |w| as an operator mapping H*(Q) to H*"V2(T) in the same way as in
Lemma 3.11 b), i.e. with a continuity constant that depends only on s, oo and I.

The following result is an immediate consequence of Lemma 3.12 and the fact that the norms of
a linear operator and of its dual operator are equal; see, for instance, [114, Lemma 2.9] or [133,
Proposition 2.1.4].

Corollary 3.13
3

Let ) be a Lipschitz domain and % <s< 3. Then the adjoint operator v* to the trace operator -y

defined in Lemma 3.11 b) is bounded independently of w as an operator mapping (HS’1/2(I’))
H'275(T) to (H*(Q))* = H™*(Q) in the same way as in Lemma 3.12.

*

Proof (of Lemma 3.12)
First we define an anisotropic Sobolev space £, via the norm

Jully = 1602 1, T 20 60) Baqanesy + 16021, [ 2a) 1 60 1R s

By the definitions of the norms, there holds

[uly = [, 16?07 (ol +[6f2) () dée

where, as in the proof of Lemma 3.11, @ := F,[u]. Writing « = (2',z,,) and £ = (¢',§,,) for z,£ e R"
again, we define

uc(x) = ulz',{(2") +xy)

where ( is the Lipschitz-continuous function whose graph is I', see [114, p. 89f.]. Then, by the
definition,

H’y[u] Hs—l/Q,w,F = HuC(a 0) H371/2,w,R”‘1 . (324)
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Analogously to the proof of [114, Theorem 3.38], there hold the inequalities
lucllzs < Cllul g, (3.25)

and

HuHEj < Hu s,w,R" (3.26)

where C' = C(2) is |w|-independent. Further, by the definition and (3.20), and by the Cauchy-
Schwarz inequality for integrals,

- 2
Hu(”O)Hg—l/ZwJR"*l = /I%n_l (|W|2 4 |§I|2)S 1/2 /I%r&(é') dgn dé.,
/Rn—l (o +1EP) ™ (/R 1€ P07 (w2 +1¢2) dfn)

[P (ol + 16R) () dén de'

IN

Using the same substitution as in the proof of Lemma 3.11, we obtain

L6 (o + €)™ de
[0 (ol ) ) (o ) (ol + 7)Y
(ko +1€'P)”7 [ @)™ 209 a = (W +6P)

where the constant Cs < oo is obviously |w|-independent. Thus
Hu('70)‘|§—1/27w7R"’1 (3.27)
Lo e+l Y™ g (w + e ) [ Jeal?o (ll? + [gP) (I dén de”
= G [ 16POD (ol +1€P) [P d = Cullull.
Combining estimates (3.24), (3.27), (3.25) and (3.26), we obtain

Iv[wdlls-1/200 = luc( 0)s-1/20,mn-1 <V Cslluclmy < VCOCllulgg < VOCllu

which proves the claim. ]

IA

s,w,R™

The next result is about the inverse to v, the so-called extension operator. As before, the proofs
follow the respective ones given in [114] closely.

Lemma 3.14 (Generalisation of [114, Lemma 3.36] and [114, Theorem 3.37])
a) For each j € Lo, there exists an |w|-dependent bounded linear operator

77;) . Hsfj71/2(Rn71) N Hs(Rn)

where the continuity constant with respect to the |w|-dependent norm | - |, g~ depends on
s, but not on |w| in the sense of Lemma 3.11 a), i.e. there exists a |w|-independent constant
C =0C(s)>0 such that

175 Tee] s omem < CHuHs—j—l/z,w,R"J (3.28)

for uwe H7I7Y2 (R 1),
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b) Let Q be a C*' domain and 5 < s < k+1. Then there exists a |w|-dependent bounded linear
operator

Z&: H7V2(T) > H3(Q)

which is a right inverse to v, i.e. (yo Z8) [¢] = ¢ for ¢ e H*Y*(T). The continuity constant
with respect to the O e {Q,T'}, depends on s, oy and T, but not
on |w| in the sense of part a). Zg is sometimes called the extension operator to .

Proof
Part b) is a consequence of part a); taking Zg = 7§ and using the same technique as in the proof
of Lemma 3.11 b). It is thus enough to show part a).

Take 0; e D(R) such that 6;(y) = ?;—J, for |[y| < 1. The operator 77 is defined by, for z € R",

ey [ 0 (WP ) P e
ns [u](x) = fRn 1 RO de’ (3.29)
where, in this case, 4 = Fy/[u].
Then
.'Fa:n [ngj[U]] (x’7§n) — /l%n;‘}l:u](x”xn) e—i27r$n§n d.%'n
_ ) 2 112y1/2 —12w Tnén L&q) 12w &la’ ’
o o [ (P iR, ) s e, e e g
— ﬁ(gl) I / —127 znép ’
e oo () e a0
and thus

Fo 51l (€) = For [Fu [0S [0]] (2, €2)] (€', 60)

ﬁ L5 + P 20,) P27

Substituting y(z,) = (lw]? + [¢'2)"/* 2, we obtain, with dz,, = (w2 + |&'?) " d
L0 (e + I Py ) i2meee

(W + ) 1/2f9 (y) e 2rul(enlel e ™) g

ol + ) 7 187 (€0 (ol + 172) )

(
(
and hence

Fulrp ] €) = a(€) (Wl + ) O A 03] (6 (Wl + 7)),

Now

Il = [ (ol +162)" 172 [ L] OO e

~ I\ |2 2
- o T [ [0 s e o)) e
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Using the same substitution as in the proof of Lemma 3.11, we obtain

2
s,w,R™

~ N2
- [ T L (Y (1 2 (ol +IEP) P B 10,100 e

" (wf? + Y

PYNT 2 n2\s-J-1/2 2\s 2 4
Lo GEOF (wf + B 7 [y 17, 000 de d

[ [u]

where the integral [p(1+t)*|F,, [(9j](t)|2 dt =: Cs < oo is bounded independently of |w| for all
seR [114, p. 102] and thus finally

an[U]H?,w,Rn = CSHW;‘)[U]Hg_j_1/2,w,Rn71-

This completes the proof. [ |

3.2.1.2 A Brief Remark on Interpolation

We close our observations on the |w|-dependent norms with some brief remarks on interpolation.
We use the notation [X,Y ], with 6 € (0,1) for interpolation spaces here, where X,Y are Banach
spaces with X ¢ Y. Without providing any technical details, we first cite a result for future
reference.

Lemma 3.15 (Interpolation Estimate [114, Lemma B.1])
For any ue X CY, there holds

1/2-0 1/2+0
lulpxyy, < lul 3> luly.

We now return to our specific setup. It is well established that [H*°(O), H*'(O)], = H*(O) for
s=(1-0)so+0s1, 0€(0,1) and O € {RN,Q,F}; see, for instance, [114, Theorem B.7]. In what
follows, we need:

Theorem 3.16 (Interpolation for Sobolev Spaces H*(O) [114, Theorem B.2])
Let the linear operator A be bounded as A: H*°(O) - H"(O) and as A: H¥(O) - H"*(O) with
Al 0y < Myl 0y
for 7=0,1. Then
| A[u]l e oy < My~ MY ] s 0y (3.30)
for s=(1-0)sg+0s1, t=(1-0)tg+0t; and 0 € (0,1), i.e. A: H*(O) - H'(O) is also a bounded

map for these numbers s,t.

Theorem 3.16 is stated in [114, Theorem B.2] and [133, Theorem 2.1.62] in general, but it is
cited here for the special case of Sobolev spaces. In what follows, it is shown that Theorem 3.16
still holds without any additional |w|-dependent factors in (3.30) if the wave number dependent
norms are used. To do this, we follow the proofs in [114]. Let

K (t,us (H* (R"), H* (R"))) = in (I P20 gy + 21 sy )

ugeH 50 (R™),uqeH 1 (R™)

for t >0 and uw e H*(R™) + H* (R™). It is shown in [114, Theorem B.7] that

Kt u; (H*(R™), H*' (R™))) = fRn(l +[E)* (f (a(©)1))* [a (&) de
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with a(€) = (1+[¢P) )/ and f(t) = -, and

|5 Cyus (H*(R™), H*H (R™)))

1/2
m
0,2 = (QST(WQ)) [l e @ny = No2lull e (rr)

where | - |2 is a weighted Ly norm,

-0 2
I32= [ LOE 4

Note that [u]x, ,(mo®n),me1 @)y = No2|K (u; (H*(R™), H** (R"))) 0,2 is the norm of the
interpolation space [H*°(R™),H*'(R")], = Kpo ((H*°(R™),H* (R"))) that corresponds to 6
[114, p. 319].
Repeating the proof of [114, Theorem B.7| line by line, we find that, for
Koy (8 u; (H*(R™), H*' (R™))) = inf (luoll 3y o mn + 21 2, )

u=uptug
ugeH %0 (R™),uqeH 51 (R™)

there holds
Ky, (t,u; (H™ (R"), H* (R"))) = fRn(le + €)% (f (aw(©)8))* [a(&) [ dé
with a(€) = (|wf? +[¢[*) #1720/ and
| Ko (s (P (R™), H (R™))) [lg,2 = Noo ] -

We can thus use the interpolation result Theorem 3.16 in the usual way for the |w|-dependent
norms, without any additional factors of |w| appearing in the interpolation estimates.

3.2.2 Mapping Properties of the Boundary Potentials and Boundary Integral
Operators for the Helmholtz Problem

In this section, we deal with the mapping properties of the boundary layer potentials given in
Definition 3.8, and of the corresponding boundary integral operators for the Helmholtz problem.
The bounds are explicit with respect to the wave number w, which is going to prove to be
important in the next section, where we consider the mapping properties of the time domain
boundary layer potentials and the corresponding time domain boundary integral operators.

We first collect estimates with respect to the natural (or energy) norms that have been proven
in the literature. By natural norms, we mean the spaces H*(Q), HY/?(I') and H~'/?(T") equipped
with either the classical norms or with the |w|-dependent norms introduced in Section 3.2.1. We
then use Costabel’s technique [52] to generalise these results to a wider range of Sobolev spaces.
The mapping properties themselves are well known; the new contribution is the explicitness in
|w]-

3.2.2.1 A Review on Estimates with respect to the Natural Norms

We state the mapping properties in the classical Sobolev norms and in the equivalent |w|-
dependent norms. The differences we observe are merely a result of the differences in part b) and
c¢) of the following lemma. In the estimates, w is the argument of the Laplace transform. The
differences in the estimates with respect to this variable are crucial, as their powers correspond to
the orders of the time derivatives in the space-time estimates via the Parseval-Plancherel identity
(Lemma 3.6).
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Lemma 3.17 (Trace Theorem; Trace Extension Lemma)
Let Q be a Lipschitz domain. Then the following results hold.

a) Trace Theorem
(i) [34, Lemme 5.1] For uwe HY(Q), with C = C(T),
Ivlellzry < Clularo)-
(ii) [82, p. 50], [81, Lemma 1(1)] For v e H'(Q), with C = C(T,0y),
y[ullli/2,wr < Clluliwo-
b) Trace Extension Lemma

(i) [34, Lemme 5.2], [20, Lemme 1] For ¢ € HY*(T'), there exists an extension u = R[]

into Q, for which
1/2

luliwa < Clol=l@l gz
with C = C(T).

(ii) [81, Lemma 1(2)] For o € H?(T'), there exists an extension u = R[] into Q, for which
luliwa < Clelizewr
with C = C (T, 00).
¢) Bound for the normal derivative
(i) [20, (2.9)], [136, Proposition 2.5.2] Let u solve the homogeneous Helmholtz equation
(3.5a). Then, with C = C(T',0y),

ou
Ha_H < Clw[ul1 w,0-
n H—I/Q(F)

A similar result is given in [115, Lemma 4.6], but there the factor on the right hand side
is w| instead of |w|'/?.

(ii) [81, Lemma 2] Let u solve the homogeneous Helmholtz equation (3.5a). Then, with

C=C(T,o09),
H ou
on
Remark 3.18 (On Lemma 3.17)
a) [81, Remark 1(2)] These estimates are optimal with respect to |w|.

< CHqu,w,ﬂ-
“1/2,0,T

b) Note that estimates b) (i1) and c¢) (i) yield estimates b) (i) and ¢) (i) in Lemma 3.17, respec-
tively, via Remark 3.9.

The following two lemmas are consequences of Lemma 3.17.
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Lemma 3.19 (Mapping Properties, Classical Norms, Helmholtz Problem)
Let Q be a Lipschitz domain. Let p e HY2(T) and ¢ € H'?(T). Then [34, p. 37f.], [103, Table

1]

1Sulpllzy < Clwllplge (3.31)
WVolpllmeey < Clollplge e (3.32)
KL ey < Clol1pl ey (3.33)
IDule]l ) < C|W|3/2H<PHH1/2(F) (3.34)
|Kulell ey < Clollel gz (3.35)
IWolell gy < Clollel gz (3.36)

with C = C (T, 09).

The Single Layer operator V,, is further bounded independently of |w| when it is considered as
an operator mapping from L*(T) to L?(T) in three space dimensions: For p e L*(T') there holds
[20, (2.13)], [43, Theorem 3.5]

Valpll2 @y < Clpl 2 (3.37)
with C = C(T).

In two space dimensions, one can replace the bound C|pl 2y in (3.37) by C~’|w|’1/3HpHL2(F),
with C = C(T) again. Note that |w|™"3 < 00_1/3, and therefore (3.37) also holds in two space
dimensions, with C = C(T',0y).

Lemma 3.20 (Mapping Properties, |w|-Dependent Norms, Helmholtz Problem)
Let Q be a Lipschitz domain. Let pe H-'>(T) and o € HY>(T). Then [34, p. 371.], [81, (26)-(28)
and (31)-(33)]

[Sulplliwe < Clollpl-1/2.0,r (3.38)
Valpllipwr < Clwllpl-1/2.0r (3.39)
| K., [p] =120 < Clollpl-1/2,0,r (3.40)
| Du[elliwe < Clwllelizwr (3.41)
IKu[elli2wr < Clwlllelijzwr (3.42)
IWulell-izwr < Clwllellizwr (3.43)
with C' = C(F, O’Q).
We define bilinear forms a!,(-,-) and a’¥'(-,-) by
a); (p,q) = (~iwV[p],q) (3.44)
for p,q e H-Y*(I), and
a;f (., 9) = (Wale], -iwt)) (3.45)

for ¢, € Hl/Z(F). Then there hold the coercivity estimates stated in Lemma 3.21.

Lemma 3.21 (Coercivity Estimates, Helmholtz Problem Bilinear Forms)
a) Let pe H-V2(T). Then, with C' = C(T', o),

(i) [20, (2.10)], [136, Proposition 2.6.1]

%R (aX (p.9)) 2 Clel ™ [P2p-s2 -
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(i) [81, (40)]

S‘i(au‘f(p,p)) 2 CHpHgl/ZwI‘
b) Let p e HY/?(T'). Then, with C = C(T,00),

(i) [21, (2.12)]
%(a}ﬁ/(@7 (P)) 2 CH()OH?LIIQ(F)
(i) [34, p. 37] ; 2
R (aw (90, 90)) 2 CH@HI/Q,UJ,F'
The continuity estimates stated in Corollary 3.22 are an immediate consequence of Lemmas 3.19

and 3.20.
Corollary 3.22 (Continuity Estimates, Helmholtz Problem Bilinear Forms)

a) Let p,qe H'2(T). Then, with C = C(T',00),
(2) %4 2
lag (P, DI < Clo Pl g1z 0y lal z-172 (-

(i)

v
lag, (p,q)] < C|W|2||P||—1/2,w,r 1] -1/2,0,7-

b) Let p,op € HY*(T'). Then, with C = C(T,00),
(Z') w 3
la, (0, )| < Clwl [l gz oy |19 gz (ry-
(i)
lag) (0, 0)| < CloP @l 2w 19120,

We note that we gain one power of |w| in the coercivity estimates for @) (-,-), but none for
the continuity estimate when |w|-dependent Sobolev spaces are used instead of classical Sobolev
spaces. Regarding a!’(-,-), it is the other way round.

In both cases, the presence of powers of |w| in the continuity estimates and their absence in
the coercivity estimates means that we have coercivity and continuity on two different spaces in
the space-time framework. In the frequency domain though, |w| is just another constant, and one
can apply the Lax-Milgram Theorem as usual in this context.

The inverse operator to V,, is denoted by N in [20]. As mentioned in the proof of [20,
Preposition 3], there hold

and hence we simply write V! instead of N“ here, in particular to avoid confusion with the
Newton potential, which is defined in (3.50) below. Some properties of V! are collected in
Lemma 3.23.

Lemma 3.23 (Boundedness and Coercivity of V1)
Let g e HY(T). Then [20, (2.7), (2.8)], [136, Proposition 2.6.1]

Vo gl gz ey < Clollal ey (3.46)
Vo' llspwr < Clellglhper (3.47)
RV gl ~iwg) > Clylfsr (3.48)
R(V, 9], —iwg) > Clgl3jpur (3.49)
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with C' = C(F, O’Q).

Equations (3.47) and (3.49) are proven below. A bound similar to (3.46) on W' can be found
in [136, Proposition 3.4.1].

Proof (of equations (3.47) and (3.49) in Lemma 3.23)
(3.49) follows just as in the proof of [20, Proposition 2|, by using Lemma 3.17 a) (ii) instead of
(i).

To prove (3.47), we modify the proof of [20, Proposition 2|: Instead of [20, (2.9)], which is
Lemma 3.17 ¢) (i), we take (ii). The term |ul, o can be estimated by [81, below (36)]. Hence
we obtain

< Cluf1wa < Clwllg]1/2.0,r

onll-1/2,.w,r

and thus (3.47). ]

‘8u

With regard to the inhomogeneous Helmholtz equation the Newton potential (or volume potential)
is given by [92, (9.1.6)], [116, (2.7)]

Nolf1@) = [ Gulle=ul) F@) dy (3.50)

for 2 e RN, Correspondingly, the Newton potential for the wave equation is [34, (11)]
NI = [ [ Gl=sle=yl) f(y.5) dy at (3:51)
>0

for (z,t) € RY x Ryg. To simplify the notation, and in contrast to (P) and (HH), Q denotes
a bounded domain here. In the context of (P) and (HH), Q would be the scatterer, which is
denoted by €2~ there.

Melenk and Sauter [116, Lemma 3.5] show that

W4HNW|:f]”%2(Q) +W2|Nw[f]|§{1(9) + |Nw[f]|?{2(ﬂ) < C|W|2Hf||%2(9)
for f e L*(Q), with C = C(R,0¢) respectively C = C(T,0¢). As an immediate consequence we
obtain a bound on N,,.

Lemma 3.24 (Boundedness of N,,)
Let f e L*(Q). Then
N[ f]

20,0 < Clw||flr2 (3.52)
with C = C(T',09).

3.2.2.2 Generalised Mapping Properties

Up to now we have only presented results on the boundedness of the Helmholtz boundary layer
potentials and boundary integral operators with respect to their respective natural energy spaces
H(Q), Hl/Z(F) and H_l/Q(F). However, generalised mapping properties are of interest as well,
in particular in the context of a posteriori error estimation. The groundbreaking work on the
boundary integral operators for a class of elliptic problems that includes the Laplace, Helmholtz
and Lamé problem was done by Costabel in [52]. In [53], he subsequently extended his analysis to
the boundary integral operators for the heat equation. We further refer to [114] for a presentation
of the results of [52] in the context of a text book.
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It is well known that the Helmholtz boundary integral operators have the same mapping
properties as their Laplace counterparts. What is unknown though is how the respective estimates
depend on the wave number w when the spaces are not the respective natural energy spaces. Here
we mimic Costabel’s arguments in order to obtain bounds which are explicit in |w].

We begin with a generalisation of Lemma 3.24.

Lemma 3.25 (Generalised Boundedness of N,,)
Let seR and f e H*(QY). Then

[N [f]ls+2.0.0 < Clwl| flswe (3.53)
where the constant C' = C(T',0¢) is |w|-independent.

The boundedness of the Helmholtz Newton potential IV, as stated in Lemma 3.25 is well known;
see, for instance, [133, Theorem 3.1.2 and Remark 3.1.3], [145, Section 6.9]. In contrast to the
aforementioned references, the bound in Lemma 3.25 is explicit in terms of |w|.

In the proof of Lemma 3.25, we need estimates of terms of the form |s¥s,,(s)| for k = 0,1,2,
where for three space dimensions [116, (3.34) and p. 1873]

Lw(8) = /Rzo w&”r,u(r) dr (3.54)

with p being a cutoff function defined in the proof below, and s > 0. The estimates we need are
given in [116, Lemma 3.7 (i)-(iii)],

(1) ()| < C’0|w|_1 (1) |sw(s)] < Cy (i11) |52Lw(5)| < Cslw| (3.55)

with C; = C;(R) for ¢ = 0,1 and Cy = Cy(R,00), with R such that Q ¢ Bgr(0), and therefore
equivalently C; = C;(T") for i = 0,1 and Cy = C5(T',00). In particular, Cy, Cy, Cy are all |w|-
independent.

Note that the estimates (3.55) are proven for w € R in [116]. However, the estimates can be
adapted to w € C immediately.

Remark 3.26 (Bounds in Two Space Dimensions)

Of the estimates (3.55), (i) always holds in two space dimensions as well. To guarantee (i) and
(iii), on the other hand, one needs |w| > ﬁ%. However, since |w| > o9 > 0 with arbitrary but fized
09, one can always choose R large enough so that this condition holds, and the estimates proven
in what follows therefore also hold in two space dimensions.

The proof of Lemma 3.25 is now similar to the one of [116, Lemma 3.5], which itself is similar to
the respective proof for the Laplace Newton potential; see, for instance, [145, Theorem 6.1].

Proof (of Lemma 3.25)
We assume 2 ¢ Br(0) and use the short-hand notation v(x) := Ny[f](z) = (G, » f) (x). Let
e C*(Ryg) be a cutoff function as in [116, (3.27)] and define

vu() = fﬂ n(le = yDGo(lz -y f(y) dy = ((Gop) = f) (x) (3.56)

for = € 2. Due to the properties of y, there holds v, = v|q and thus

[vlswe = lvalswe (3.57)
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for all s e R. By (3.56), 3
0 (&) = Falvul () = Fu [Gup] (§) F(E)

where

FolGu] (€)= @m) ™2 [ e Gu(au(l2]) d= = (2m) 2 L(6)

for £ e R3. Arguing as in [145, p. 113], we restrict ourselves to the case & = (0,0, [¢]), i.e. I,(€) =
I,(|¢]). Introducing spherical coordinates, we obtain I,,(|¢|) = tw(|€]), with ¢, as defined in (3.54).
Hence

9u(6) = 2m)*Pr,(1E) F(©)- (3.58)
By (3.57), the definition of |- | o and (3.58), we obtain

Zon=luilun = [ (WP +1E?) (O de
@m) 2 [ (ol +162) (NP de
= @2 [ (ol + 16R) 7 (ol + IP) gD 1L de.

v

Now, by (3.55),

[(lwf? + [6%) e (€D

ol o (€D)? + 20l (€l (D) + (I (1€D) |
max {Cy, C1,Cs} (|w|4|w|_2 + 2|cu|2 + |w|2) = C|w|2

IN

with C; = Ci(T") for i = 0,1 and Cy = Cao(T',0¢), so that C = C(I',0¢) does not depend on |w|.
Hence

_ -2 % 2 _
[0]3 0.0 < (2m)C |w|2f9(|W|2+|§|2) FOI d¢ = 2m)PC [l | f 220
which ends the proof. [ |

Let ©Q be a bounded domain. The next lemma is about the solution operator to the interior
Helmholtz Dirichlet problem

Find u: Q — R such that

Polu] = Au+w?u = 0in Q (3.59a)
u = gonlI (3.59b)

(DP)

for given g: " > R.
It is stated explicitly here to relate our problem to the context of [52, 114, 133].

Lemma 3.27 (The Solution Operator to Problem (DP) [81, p. 14])
Let Q be a Lipschitz domain. Then there exists a continuous solution operator Y : HY?*(I') -

HY(Q) that maps the Dirichlet data g € H'/?(T') to the solution u of (DP) with
le[g]
with Cy = C1(T',00). The Steklov-Poincaré operator vy old : H'/2(T') - H~'2(T) is bounded with

| (v ott) [9]-1/20,0 < Colwllglizwr (3.61)

with Co = Co(T',00). In particular, both constants Cy and Cy are |w|-independent.

1w < Cilwllgl1/2,0,r (3.60)
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Remark 3.28 (On Lemma 3.27)
a) As an immediate consequence of the proof of Lemma 3.27, we obtain the bound [81, Lemma

2]

Iylull-1jpwe < Clu
on the solution w of (DP), where the constant C = C(T',0¢) is |w|-independent.

1,w,02

b) Similar bounds on the solution operator for the Neumann problem can be found in [34,
Théoréme 5.1].

c¢) In terms of powers of |w|, the estimate in Lemma 3.27 looks worse than that in Lemma 3.17
b). However, Lemma 3.17 b) is about the ‘lifting’ of an arbitrary function, whereas Lemma
3.27 gives an estimate for the solution of the Helmholtz problem (DP).

d) Via Remark 3.9, we also get the estimates

[Ulg]

LwQ S C’1|w|3/2 lgll 12y

and .
| (32 0U) (9]l 172y < ColwPllgl gz ry

with C; = Ci(T',00) fori=1,2. These are the original results given in [20, Propositions 1 and

The proof of Lemma 3.27 follows the ones of [20, Proposition 1] and [133, p. 73].

Proof (of Lemma 3.27)
Define a bilinear form a,(u,v) = [ -Vu- Vv +w?ut dx. Since w = p +iw, there holds iw = o +iu
and iw = —o +ipu. Hence

iwag (u,u) = /Q ~(o +ip) |Vu* + (=0 +ip)|wPlul® dz = ~o|u|] o +in /Q —|vul + |w||ul? dz

and thus
R (—iway,(u,u)) = oluli .0 (3.62)

As J(w) =0 > 0, there holds
oollulfwq < oluli o = 1R (-ioaw(u,u))| < |wllaw (u, u)]. (3.63)
Now set uj = Z&[g], with Z& as in Lemma 3.14 b), and ug := u —uj € H'(Q). We obtain

Aug+w?ug = —(Aug +w?ur) in Q (3.64a)
up = 0on T (3.64b)

Then, for every v e H}(Q), ay(uo,v) = —a,(u1,v). In particular, for v = ug € H} (), ay,(ug,up) =
—ay,(u1,up). Using (3.63), we obtain

aoluolli 0 < lwllaw (uo, ur)| < |wl Clluolw.olu 1w (3.65)

with C7 = C1(09p), and hence

luol1we < Crlwllut 100

with C; = C1 (o). Hence

1w, < Crlwl|u 1.0

twg +urliwe < (Crlwl +1) Ju

lull10.0 < uo
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with é’l = 6:'1(00). Using the continuity of u; = Z&[g] (Lemma 3.14 b) with s = 1), we thus obtain

[Ulgll1 w0 = |u

with Cy = Co(T',0¢). This proves (3.60).
We obtain a bound on the normal derivative as in [81, Lemma 2]: As, for every v € H(Q),
aw(u,v) = = [pyi[u]v dsp = = (71 [u],v), we obtain, by (3.65),

LwQ < OIC2|W|||9||1/2,w,Q (3.66)

[ {(n[ul,volv]) | = law(u, v)| < Cslluf1walv]iwe (3.67)

with C3 = C3(0g). For arbitrary ¢ € HY*(T), let w := Z&[] € H'(Q), so that yo[w] = ¥. The
desired bounds on |[y1[u]|l-1/2.0.0 = || (71 o U) [g]]-1/2,w,0 stated in (3.61) and in Remark 3.28 a)
then follow by the definition of the dual norm and (3.67) with v = w, combined with (3.66) and
the continuity of w = Zg[v], respectively. [

Note that, in the language of [52, (2.2)], [114, p. 113], the variables of the Helmholtz differential
operator P,, defined in (3.59a) are

m= 17 (Aw)]k = (A)]k; = _5jk7 (Aw)] = (A)] = 07 Aw = w27 j7k = 17273' (368)
As in [52, p. 617], let
Po[u] = POlu] = —Au+ A (3.69)

with A > 0 such that PY is positive on H'(Q), be an operator with the same principal part as P,.
Note that one could simply use A = 0 as well, since the semi-norm |-|f1(g) and the norm || ;1)
are equivalent on H}(Q) [114, p. 118ff.]. Consequently, P°[u] = —~Aw in [114]. The constant \ in
(3.69) then corresponds to the coercivity constant C' on [114, p. 118].

Costabel [52] studies the solution operator 4° for the interior Dirichlet problem

Find u: Q — R such that

Plu] = 0in Q (3.70a)
u = vonl (3.70b)

(DP)"

for given v:I' - R.

Since the differential operator P° does not depend on w, all the estimates on it are w-independent.
Note further that v; can be expressed in terms of (71 o L{O)*, Y0, (UO)* and P, namely [52, (4.16)],
[133, (2.127)]

71 =(m OUO)* °Y0 — (UO)* o P’

where e.g. (UO)* is the adjoint operator to (L{O)*, ie. (Uo[v],w) = <v, (UO)* [w]) This is a conse-
quence of the fact that the normal derivative depends only on the principal part of an differential
operator [133, Remark 2.7.9]. As all the operators in this representation are independent of |wl,
we conclude Lemma 3.29.

Lemma 3.29 (Bounds on ~1)

Let we H*(Q2) for % <s< % Then

Ivilulll gs-s2(ry < Chllul s (o) (3.71)
with C1 = C1(I',s) and

(o7 [u]Hsf?;/Zw,F < Colullsw,n (3.72)

with Cy = Co(T',00,8). In particular, the constants Cy and Cy are |w|-independent.
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Proof
The first statement (3.71) is [52, Lemma 4.3]. The second estimate (3.72) is a consequence of
(3.71) and Remark 3.9: Since s —3/2 <0 and s > 0, there holds

Clmlulls-ssz,r < IMlull sy < Cilulae ) < C1Clu

s,w,Q

with C' = C(0p) and C = C (o), which gives (3.72). ]
We are now able to prove the enhanced mapping properties of the Helmholtz boundary layer
potentials and operators.

Theorem 3.30 (Enhanced Mapping Properties, |w|-Dependent Norms, Helmholtz P.)
Let Q be a Lipschitz domain and —% <s< % Let pe H'?*5(T) and p € H/**5(T"). Then

IN

IS [p]lls+1,0,9
IValp]l s+1/2,w,1
||K:; [p] ||s—1/2,w,1“
| Doe]lls 1m0
HKw[‘P] Hs+1/2,w,[‘
Weale] H371/2,w,I‘

C|W|HPH5—1/2,¢U,F
C|W|HPH5—1/2,¢U,F
C|W|HPH5—1/2,¢U,F
Clwl] (pHerl/Q,w,F
Cluwl] (pHerl/Q,w,F
Cluwl] (pHerl/Q,w,F

| VAN VAR VAR VAN

IN

with C = C(T,0¢,s). In particular, the constants C' are |w|-independent.

Theorem 3.30 is a generalisation of Lemma 3.20. We observe that the powers of |w| in the
estimates do not change. In the space-time context, this means that the time regularity does not
change for different assumptions on the space regularity.

For a comment on the limiting cases s = —% and s = %, we refer to [114, p. 209)].

Proof (of Theorem 3.30)

By the definition, S,[p](z) = (N, 07§) [p](x) for z € RN \ T [52, (2.5)], [133, Definition 3.1.5].
Hence, by Lemma 3.25 and Corollary 3.13, and for % <5< %,
[SupYl2-5..0 = [N [%6[P]] l2-5.0.0 < Cn wllng[p]l-s.0.0 < Cny Cog lwllplij2-5.0,1-

Setting s:=1-5 and C := Cn,C,, so that C = C(I', 00, s), we thus obtain, for —% <s< %,

[Swlplliesweo < Clwllpl-1j2ese0,r-

where C is |w|-independent. This is (3.73).

As an immediate consequence, and since V,,[p](x) = (70 0 Sw) [p](x) for x € T" [52, (2.8)], [133,
(3.6)], we obtain (3.74) from Lemma 3.12. In the same way, since K/ [p](z) = (710S,) [p](x)
for x € I', we obtain (3.75) from Lemma 3.29.

There holds D[p](x) = (N, ov}) [¢](x) for € RN \ T by the definition [52, (2.6)], [133,
Definition 3.1.5]. (3.76) hence follows from Lemma 3.25 and Lemma 3.29.

Finally, (3.77) and (3.78) follow from (3.76), since K,[¢](z) = (70 0 Dy) [¢](x) and W, [¢](x) =
— (71 oDy)[p](x) for x eT. ]

The next result follows immediately from Theorem 3.30 and Remark 3.9. It generalises Lemma
3.19.
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Theorem 3.31 (Enhanced Mapping Properties, Classical Norms, Helmholtz P.)

Let Q be a Lipschitz domain and -1 <s<i. Letpe H?*5(T), p e H'?*5(I'). Then

|Sulp]l sy < Clwllpl g1z (3.79)
WVolpll gsare@y < Clwllpl gsrzm (3.80)
‘|K:)[p]‘|HS*1/2(F) < C|w|3/2is”PHHsfl/2(r) (3.81)
I[Py < Clol Il oz ry (3.82)
[Kulell gy < Ol Il oy (3.83)
IWolellgsrery < Clwllel ey (3.84)

with C = C(T',00,s). In particular, the constants C' are |w|-independent.

In Lemma 3.23, we cited two bounds on V!, one in the energy norm and one in the classical
norm, that are both explicit in |w|. Similarly to Theorems 3.30 and 3.31, we now aim to generalise
this bound. By the Inverse Mapping Theorem [8, Satz 5.8], V;! : HY/**(I') - H'/?*5(T) is a
bounded linear operator for —% <s< % Unfortunately, the Inverse Mapping Theorem does not
provide any information on the continuity constant since its proof is not constructive, and hence
we cannot conclude the |w|-dependence directly.

As in Lemma 3.27, let U be the solution operator to problem (DP). Using a Single Layer
representation for the solution U[g] = u = S, [¢] with —¢ = [y1[u]]}, there holds, by the jump
relations (Corollary 1.7),

[nlullp = (o Ulglly = v =~V [g]

and hence
Vot =[neUlp. (3.85)

It thus suffices to generalise the mapping properties of the Steklov-Poincaré operator v o U
introduced in Lemma 3.27.
First we cite a result that can be found in [114].

Theorem 3.32 ([114, Theorem 4.24))
Assume that 2 is a Lipschitz domain. Let P be a strongly elliptic linear second-order partial
differential operator as in [114, (4.1)] with self-adjoint principal part. Let u € HY(Q), ~vo[u] €
HY(T) and P[u] =0 in Q.
Then
[lullze @y < Cilvolull ey + Collul gr(q)-

In particular, P, is strongly elliptic and its principal part P2 = Au is self-adjoint [114, pp. 246
and 277]. But the result does not state in which way the constants C; and Cy in the estimate
depend on the coefficients of the differential operator P. A closer inspection of the proof of [114,
Theorem 4.24] leads to Lemma 3.33.

Lemma 3.33 (Theorem 3.32 for the Helmholtz Problem)
Assume that Q is a Lipschitz domain. Let u e H(Q) with yo[u] € HY(T) and Py[u] =0 in Q.
Then

Ivalull z2(ry < Cilvolu] 1w + Colwl||uf 1,00 (3.86)

with |w|-independent constants C; = C;(Q,0¢) fori=1,2.
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Proof
As already stated in (3.68), we have, in the language of [114, p. 113],

m= 15 (Aw)]k = (A)]k: = 5]]45, (Aw)] = (A)] = 0’ Aw = W2’ jak = 1,253

for the operator P, defined in (DP). The associated sesquilinear form & is [114, (4.2)]
D, (u,v) = ﬂz V- VT - wut dx

similar to the form a(u,v) in the proof of Lemma 3.27, and ®° (u,v) = [, Vu- V0 dz [114, p. 118].
We need to choose \ = w? in the estimate

Py, (u,u) + )‘HUH%%Q)m 2 CHU’H?—[&(Q)M

for u e H}(2)™ on [114, p. 150], with ¢ = 1. The dependence of the estimates on X is therefore
of particular interest to us. The first part of the proof (before ‘Now we drop the requirement
...”) depends only on the (Jw|-independent) principal part, and is thus independent of |w|. The
constants C; and Cs in the bound [114, p. 151(5)]

ull iy € Culf + Aul gor gy + Colrelgllan

are found to be independent of A respectively |w|, and so are all the constants that appear before.
Note that f denotes the right hand side of the differential operator in the original proof, i.e. f =0
here. As a consequence, we obtain

Ivilulllz2 o,y < ctlvolvllar oy + e2ll fllz2) + eslMull 2 (o)

where, again, the constants cj, co, c3 are all independent of A respectively |w|. Since |\ =
|lw?| = |w|* and HuH%wO = |w|2\|u\|%2(0) + |u|?{1(0), the claim (3.86) follows after some convergence

considerations that cause no further problems. [ |

We can now apply estimate (3.86) to the Steklov—Poincaré operator -y, oU associated with (DP)
and obtain the bound

| (vietd) [gllowr <C(lg

Lo+ |wl[U[g]]10.0)

where C' = max {C1,C5} is |w|-independent. By Lemma 3.27, we thus obtain
| (v ot) [gllow,r < C (lgliwr + lwPlglijzwn) < CloPlgliwr (3.87)

with C = C(I",00), which means that the Steklov-Poincaré operator vy o : HY(I') - L?(T") is
bounded with a higher order of |w|, namely |w|? instead of |w]|, than the Steklov-Poincaré operator
v oU : HY2(T) -» HY2(I).

The adjoint operator to P, is PS[v] = Av+w
(DP) is

2p, and the corresponding adjoint problem to

Find v: Q — R such that

7)*

(DP)" *[v] = Av + @

0in Q (3.88a)
h on T (3.88b)

[

for given h:I' - R.
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The solution operator for (DP)" is denoted by V. V and 7, oV are bounded just as U and ~; o,
ie.

[VIn]

1,92 < Crlw|[h]1 /2,01
and
I (1o V) [h]l-120.0 < Colwlh]12.0,r (3.89)

where both constants C; = C;(§2,0¢) for ¢ = 1,2 are |w|-independent. The proof is identical to the
one of Lemma 3.27. We further get an analogue to (3.87), namely

| (v 0 V) [Pllow,r < Clol? 2] wr (3.90)

where C' = C(Q,00) is |w|-independent. By [114, (4.39)], 1 oV is the adjoint operator to v, o U,
ie. ((m1olU)[g],h) ={g,(71°V)[h]). Hence, by the Cauchy-Schwarz inequality,

olU)|g],h g,(moV)lh
|1 otd) [g)loronr = sup AQ2DLLM) g (9. (e VITAD oy ey
het(y  Rl1wr hert(my  Rl1wr

0,0, (3.91)

where C' = C (T, 0¢) is |w|-independent. The results of Lemma 3.27, (3.87) and (3.91) are collected
in Corollary 3.34.

Corollary 3.34
Let s € {—1, —%,O} and g € HS*1(T"). Then

| (1 0U) [9)sr < Cleolloo** 2 g 11,00
where C' = C(I',00) is |w|-independent.

By interpolation (Theorem 3.16), we can generalise Corollary 3.34 to the following result.

Lemma 3.35 ([52, Lemmas 3.7 and 4.2] for the Helmholtz Problem)
a) Let —% <s< % and g € H**'/2(I'). Then

| (ot [g)lls-1/2.0.0 < Culwllw* gl s1/2.x
where Cy = C1(T',09) is |w|-independent.

b) Further, for —% <s< %,

[U[9] 51,05 < Colwllw* gl 4117201
where Cy = Co(T,0¢) is |w|-independent.

We note that Lemma 3.35 a) generalises the first estimate in Lemma 3.27, which states the same
result for the special case s = 0. Lemma 3.35 b) is a consequence of Theorem 3.30 and Lemma
3.36, since U = S, o Vw_1 In what follows, we do not need this bound on U, but we state it for
information nevertheless.

We note further that the estimate in Lemma 3.35 b) is ‘worse’ than its counterpart in Lemma
3.27, which is about the special case s = 0, in the sense that there is an additional factor of |w|
on the right hand side. This suggests that there might a better bound than b), of the same same
order as the one in Lemma 3.27. However, we have not been able to prove such a bound.

Using (3.85), Lemma 3.35 a) immediately implies the generalised bound on V! we were after.
This can be seen as an addendum to Theorems 3.30 and 3.31.

97



Lemma 3.36 (Enhanced Mapping Properties of V!, Helmholtz Problem)
Let Q be a Lipschitz domain and —% <s< % Let ¢ € H'>*5(T'). Then

IN

Clwllw el ss1/2.0.r (3.92)
CloPlo @l e (ry (3.93)

1V ] ls=1/2,0,0
) | frs1r2

IN

where the constants C' = C(I',00,s) are |w|-independent.

These bounds are again counter-intuitive: Why is the power of |w| always larger (except for s = 0)
than the one in the bound on V,? Why does the bound in |w| depend on s now, while it did
not before? Once again, we stress that there might be better and more intuitive bounds, but the
techniques we used here only allowed us to prove the ones stated here.

3.3 Analysis in the Space-Time Domain

In this section, we introduce the function spaces that we use for the analysis in the space-time
domain. We then transfer the results obtained in the Laplace domain in the previous section to
the space-time domain.

3.3.1 Space-Time Sobolev Spaces

In this section, we introduce the two types of function spaces that have been used in the lit-
erature for the analysis of time domain Boundary Element Methods; the classical space-time
Sobolev spaces (Section 3.3.1.1) and the space-time Sobolev spaces with an interweaved space-
time norm, or energy space-time Sobolev spaces (Section 3.3.1.2). The former ones are merely
the classical norms with an additional time weight factor, whereas the latter ones are based on
the wavenumber-dependent norms introduced in Section 3.2 for the time harmonic problem. We
define the respective spaces and relate them to the context of the anisotropic Sobolev spaces that
are used for the analysis of time domain Boundary Element Methods for parabolic problems in
[53, 125]. In Section 3.3.1.3, we briefly investigate the dual spaces for these function spaces.

3.3.1.1 Classical Space-Time Sobolev Spaces

We begin with the definition of the classical space-time Sobolev spaces. These are the spaces
that are used to derive a priori error estimates for the time domain Boundary Element Method
in [20, 21].

Definition 3.37 (Classical Space-Time Sobolev Spaces [20, p. 416], [34, p. 38])

Let 0>0, keR and E be a Banach space. The classical space-time Sobolev spaces are given by

Hy(R,E) = {ue LT(E) | |ulonp<oo} (3.94)
with norm [34, p. 40], [81, p. 17]
el = [ TPl )l do. (3.95)

Remark 3.38 (On Definition 3.37)
a) [20, p. 416] For k e N,
2

ak

2 —20t

=2 f —u(t,- dt
”u”akE m Re 6tku( )E

by the Parseval-Plancherel identity (Lemma 3.6).
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b) For keN,

ak
il = | St
atk 0,0,F
which implies [69, p. 3] that u € HE(R, E) if and only if e_atgz—;‘ € L’(R,E). For ke R\N,

this involves fractional order derivatives [20, p. 415], [81, p. 17] that can be expressed in terms
of the operator A* defined in (3.4), and there holds

| £ ok, = IARLf]

0,0,F
for any k e R.
¢) For k=0, we also write HO(R, E) = L2(R, E).

d) | okr is a norm and a semi-norm on HE(R, E): For any ue HE(R, E), there holds

2 2 2(k-1) | 2 20,12
sz 0 [ PO i)l do = o fulZ (3.96)
k
and therefore |ul|g k.5 > 0|tor-1,£. On the other hand, let H|u|||(2f7k’E = Zl[:(J) | g,l,E +|w g,k‘,E
where |k]:=max{meZ | m<k}. ForkcelZ, this simply gives |||u|||i,k,E =S o lul?, 5
Obviously ||ull, x g > [ulok,E but also, by (3.96) and for k € Z,
2 5y
ully ke < N lull5 k-
=0
. 1_(0_,2)k+1 .
With C(k,0) =\ k——=—, we obtain
lullore < lullorz < Cks o) [ulon e (3.97)

This means that the semi-norm and the norm are equivalent. The relation (3.97) holds anal-
ogously for k ¢ Z. This can be seen as an analogue to the Poincaré-Friedrichs inequality in
HY(Q); see, for instance, [2, Theorem 6.30 and Corollary 6.31] or [133, Theorem 2.5.7].

e) By [104, (9.24)], there holds
LH5 (50 X), H* (V)] = HO-01052 (0, X, V], )
for s1 >0, sa<s1 and 0 € (0,1). Consequently, we conclude that
(M (R, Ey), HE2 (R, Bp) ], = HO-O8 0 (R, [y, B ],) (3.98)
as well.

3.3.1.2 Energy Space-Time Sobolev Spaces

We now define an alternative space-time Sobolev norm and corresponding spaces which are
directly related to the wave’s energy (3.11). These norms were first introduced by Terrasse [147].
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Definition 3.39 (Energy Space-Time Sobolev Spaces [34, p. 41], [81, p. 18f.])
Let 0> 0, seRyg and k € R. The energy space-time Sobolev spaces are given by

H¥ = {we LICHYD) | Julorisgos <00 ) (3.99)
with norm [147, p. 35]
S A % L LT (3.100)
R+io

The definitions of | - |lo,0;k;s,s and Hj;s“;’s are analogous.
In this context, we now obtain, by (3.12),

1 1

) ~ 2 2

[ Bauly == [ i@, )0 do = —lulta.00 (3.101)
R 41 JR+io 4

which demonstrates the relation of these spaces to the wave’s energy Eq[u]. It is also obvious

that there holds

1 1 o?
-2 . - 12 2 2
.[Re UtEQl:u](t) dt = EHUHU,Q;O;I,I = EHUHU,Q;I;I,I 2 EHU 0,8;0;1,1
or simply
lullo,:1:11 2 ofulo01
and generally, for s € Rsq, k € Zs,
lulo.0; k1555 2 O, 0: k5,5 - (3.102)

Similarly to Remark 3.38 d), this shows that | - [5.0.%:s,s iS @ norm and a semi-norm on Hfé’s.

Remark 3.40 (On Definition 3.39)
a) Hg;g,o =HO(R,L?(0)) = L2(R, L*(0)). In this case, we also write L?LO = Hg;go_

b) ForkeN, |u]s0kss = H%u(t, .)Hao-os . by the Parseval-Plancherel identity (Lemma 3.6).

¢) The spaces Hjjé’s are in fact intermediate spaces between the classical spaces HE(R, H*(0O)).
More precisely, by (3.18), there holds

Ho (R, H'(Q)) € Hyy' € Ho (R, H' ().
More generally, by Remark 3.9,
HES (R, H(0)) € Hegy® € HE(R, H(O)). (3.103)
A further characterisation is given in (3.113) below.

The reason for using the space index s twice in the notation of the norm (3.100) is to show the
relation to the anisotropic Sobolev spaces that are used in the analysis of parabolic Boundary
Element Methods [53, 105, 125]. These spaces are, for r, s > 0, given by [53, p. 502], [105, Chapter
4, (2.1)], [125, p. 8]

HyY = AR, H'(RY)) n H*(R,L*(RY)) (3.104)

with equivalent norm

uldnyi= [ [ (IR + (1 1P)) Pl (€ 1) dé dr. (3.105)
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Again, similar norms for spaces H™*(Q2 xR) and H™*(I'xR) can be defined via restrictions [105,
Chapter 4, (2.11)], [125, p. 12]. We further note that there holds the interpolation result [105,
Chapter 4, Proposition 2.1]

R (3100

for r,s,p,0 >0 and 6 € (0,1).

The respective dual spaces are denoted by (Hgs)* = H(;T’_S for r,s >0 [125, p. 11], and one
can show that H,""" = L*(R,H"(RY)) n H™*(R, L*(RY)).

In the next definition, we generalise these anisotropic Sobolev spaces to spaces that allow
more rigorous assumptions on the temporal regularity.

Definition 3.41 (Generalised Anisotropic Sobolev Spaces)
Let s,k e R. Analogously to (3.104) and (3.105),

HEY® = HF (R, H*(RN)) n H***(R, L*(RY)) (3.107)
with equivalent norm
[l ;s = fR fRN ((A+1EP) @+ [P+ U+ [P ) [ Fa[ul (€, 7)1 dE dr. (3.108)
The respective spaces for § and I' are denoted by Hgs’s and Hﬁ;s’s.

Remark 3.42 (On Definition 3.41)
a) Obviously Hg ** = Hy® for all s and O € {RN,Q,F}.

b) By the definition, O:k: 5,55 and thus u € H(ko 3 if and only if 2% e HE.

otk

ok _
mu(.’t)HO;O;s,s B Hu‘

¢) We conclude from (3.106) that

I:H(I;, s,s,Hg; 0,0]0 _ H((917«9)k+€/i; (1-0)s+00,(1-0)s+00 (3109)

for k,s,k,0>0,6¢€(0,1) and O € {RN,Q,F}.

For a further characterisation of the spaces Hfé’s, the following result, established in [81, (51)]
for s =1/2, is needed.

Lemma 3.43
Let a € Ryg and s € Ryg. Further, let J(w) > og for some og € Rsq, as established in Section 3.2.1.
Then there exist |w|-independent constants Cy = C1(s) and Coy = Co(s,00) such that

Crla+|wP)’ <(+a)’+(1+wf) <Co(a+|w?)’. (3.110)

Proof
The first inequality in (3.110) holds for s = 0 with Cy = 1. For s € (0,1),

(a+wP)’ <a®+ (w) < (1+a)® + (1 +w]*)

and thus the first inequality in (3.110) with C; = 1, where the first inequality is [86, Theorem 28]
and the second is obvious. Finally, for s > 1,

217 (a+ |w?)” <a® + (lwP)” < (1 +a)* + (1 + W)’
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and thus the first inequality in (3.110) with Oy = 275, where the first inequality is Jensen’s
inequality.
Similarly, for s > 1,

2 * (2 °
(1+a)”+(1+ |w|2)8 <(l+a+1+ |w|2)8 < (a + (; + 1) |w|2) < (; + 1) (a+ |w|2)8
0 0
S
and thus the second inequality in (3.110) with Cy = (0—22 + 1) , where the the first inequality is
0

[86, Theorem 27|. For s = 0, the second inequality in (3.110) trivially holds with Cy = 2. Finally,
let s € (0,1). Then

1 ’ 1
(1+a)’< (;|(,u|2 + a) < max{ﬁ, 1} (a+ |(,u|2)S

0 0
and
1 ’ 1Y s
(1+ |w]? ) (a+1+|wf ) (a+(—2+1)|w|2) < (1+—2) (a+w?).
%0 %0
Hence
1 1
(1+a)® +(1+|w|) (max{ 2S,l}Jr(l —2))(a+|w|)
%0 %0
and thus the second inequality in (3.110) with Cy = max{ T } ( ) . [ ]

Using the inequality in Lemma 3.43 with a = |¢[%, one can show that, for s € Ry,
ue Hfj(g’s if and only if e “ue H(ko’ o2, (3.111)

For negative s, we obtain the same result by duality. We can therefore give a further characteri-
sation of the relation (3.103) of the classical Sobolev spaces HE (R, H*(©)) and the energy spaces
Hf;é’s stated in Remark 3.40 c): By (3.107) and (3.111),

u e Hf;é’s if and only if ety e HY(R, H*(0)) n H***(R, L}(0)) (3.112)

which is the case if and only if e (’ta}j e L*(R,H*(0)) and e ‘?;f}j e L*(R,L?*(0)), and
therefore, using Remark 3.38 b),

HES® = HE(R, HY(0)) nHI ™ (R, L*(0)). (3.113)
For s = 1,k = 0, (3.113) corresponds to [81, p. 17], and for s = 0 and arbitrary k, we obtain

HY " = HE(R, L2(0)) 18, p. 264].
Note that (3.113) implies that one can use

2 2 2
||U||a,o;k;s,s = Ul g, ms(0) T ||U||g,s+k,L2(o) (3.114)

k;s,s
as an equivalent norm on H’ 0.0

Further, by (3.109) and (3 111) we conclude that

k;s, so,0]  _ pr(1-0)k+0k; (1-0)s+00,(1-0)s+0c
[ngs,H;O ]9 =1, (3.115)

for k,s,k,0 >0, 6 €(0,1) and OE{RN,Q,F}.
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3.3.1.3 The Space-Time Dual Spaces

Having introduced the space-time Sobolev spaces used in the analysis of the time domain Bound-
ary Element Method and their relations to each other, we finally consider their dual spaces for
completeness.

As usual, we write (Hﬁ(R,E))* = £(HE(R,E),R) for E ¢ {H*(RY),H*(Q),H*(I')} and
(Hk;s’s)* =£ (Hk;s’s,R) for O € {]RN, Q,F}. The norms on (”H(lf,(R, E))* and (H:f(g’s)* are given

0,0 0,0
by
Ig] up LDt -z
L(HE(R,E),R) =
( o'( ) ) ng_(R7E) ||f O’,khE
and
o sup |(f7g)H’§(R,HS(RN))|
Ny rrk; s, =
L(H, 5" R) ferkiss Hf“mo;k;w

where ("')H’C(R,HS(RN)) stands for the respective inner product, see (3.121) below. We give a
further characterisation of these spaces in Lemma 3.44.

Lemma 3.44 (Space-Time Dual Spaces)
The dual spaces of HE(R, E) with E € {HS(RN),HS(Q),HS(F)} and Hj;(g’s with O € {RN,Q,F}
are given by
(HER,E)) = H (R E)  and  (HES®) = H 5™ (3.116)

for s € Rsg, k € Zsg, where = means ‘equal up to an isometric isomorphism’. We hence identify
(HE(R, B))" with H7* (R, E*) and (H5") with H,15™.

Consequently, there holds a generalised Cauchy-Schwarz inequality in both cases: Let f €
HE(R,E) and g e H,*(R,E*) or f e Hfé’s and g € H;Ig_s’_s, respectively. Then

1/, 9)ol < 1S lok,219lo-, 2 (3.117)

and

1, 9Dol < 1 llo.0::5.s
where (), stands for the duality product

9llo,0;-k;—s,—5- (3118)

(f.9)o= [ e (G000 (3119)

Proof
We consider the case H¥ (R, H*(RY)) here; the proofs for the other cases are all similar.

As mentioned in Section 3.1 we write a(¢,-) = Fy[u](€,-) for the Fourier transform of u with
respect to z and 4(-,w) = L[u](,w) for the Fourier-Laplace transform with respect to t. We
write u(&,w) = LFt [u](€,w) = Lo Folu](€,t) 1(&,w) for the respective combined space-time
transform. Recall that, for s >0 and by (3.13),

ey = [, (1+162) @) de.

Hence, due to the Parseval-Plancherel identity (Lemma 3.6),

luliss g, ey =

1 2 ERES 2
2 = (52) [ [ el (1R [ o)) dede. (3120)
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This space is equipped with the inner product

1)? s » .
sy =(52) [ Lol (4R GEwi€w) dede. (3120

so that (u, u)yk (g gs@yy) = HuHi’hHS(RN). We further define, for s,k >0,

1\? .
2 o -2k 2\75 22
2 ey = (52) [ [l (e lef) @) dedo (3a22)
as the norm on H;*(R, H~*(RY)). Let us define a mapping

HAR,HP(RY)) » (HER H(RY)))
iy f = L) = fp e Jou fa,t)o(w,t) do dt = (f,v)
for v e HE(R, H*(RY))

Then, for any v € HF (R, H*(RY)),

(.0l = 5= |(F.9)] - (%)Q Lo [ fewitew) deay
o () o o ()™ ) (14 1P) i )

%Am\/i AN(1+|§I2)’Sf2(§,w) dé \/% AN(“W)W(@M) dé duw

1 ky 3 .
_ %/lewl [P ey [0 gze vy oo

1 ; 1
il —2k|| |12 B ok 11~ (12
< \/27T AU 2RI vy \/27T AU 2 512 vy
- ok H* (RN) (3.123)
where the second and third identity are due to the Parseval-Plancherel identity (Lemma 3.6) and

the inequalities are due to the Cauchy-Schwarz inequality for integrals. As a consequence, we
obtain

L 1)

IN

o,~k,H=5(RN) |

<|f

| JLA@)
B gusmegryy = s O e <eo (3129)

verk (R, H(&Y)) |V

ok, H*(RN)

for any f e H,*(R, H~*(RY)), and hence j is well-defined.

Next we show that j is a surjective mapping. Let G € (H(Ij(R,HS(RN)))*. We need to find
g € H®*(R, H*(R™)) such that j[g] = G. By the Riesz representation theorem [114, Theorem
2.30], there exists a ug € HE(R, H*(R™)) to G such that

1G24, 115 @ Yy = Nuc o g, s ) (3.125)

and
(G 0) 30k o () )) e (e () = (UG V) (1 (R (3.126)
for all v e HE(R, H*(RM)).
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This yields, with (3.121),

(G0t (s ey s e (y) = (UGS V) e ()
1 2 2% 2\S 2 2 1 2 A A
= |=— 1 = |— 3.127
(=) [ [P (+1P) dote )itew) dedw = (=) (3.)  (3120)
for any v e H¥ (R, H*(RY)), where § := |w[?* (1+ |£|2)S . We set g(x,t) = E}';i[ﬁ](x,t). Then

1

2
(35) 53 = (9:0) = 3L910) = U190 e e av s (3.128)

where the first identity is due to the Parseval-Plancherel identity (Lemma 3.6) and the second
and third are the definition of j. Combining equations (3.127) and (3.128), we obtain

(G 0) (gt (s () )y st (v, e (v ) = (TLI10) (s o RV )y s (1o (V) (3.129)

or G(v) = j[g](v) for any v e HE(R, H*(RN)), hence G = j[g]. Finally, by the definition of g and
since ug € HE(R, H*(RY)),

2 _ 1 2 -2k 2\7S5 22
92 iy = (52) [ fo bl (L I62) " 3 (6w) d do

(%)2 fR fRN (14 [¢[2)" G2,(¢,w) dé dw

HuGHik,Hs(RN) <o (3.130)

and so g € H;*(R, H=*(RY)), which is what we needed to show.
The discussion above further shows that j is an isometry: By (3.125) and (3.130),

lg o,~k,H-s(RN) = HUGHo,k,HS(]RN) = HGH(HI;(R,HS(RN)))* = Hj[g]H(Hg(R,Hs(RN)))* (3.131)

and hence, for every g € H;F(R, H=*(RY)),

Hj[g]H(Hg(R,Hs(RN)))* = HgHo,—k,H*S(RN) (3.132)

which is the definition of an isometry. Since every isometry is injective (this is indeed obvious
from the definition of j as well), we have shown that j is an isometric isomorphism and hence we
can identify (HE(R, H*(RM)))" with H F(R, H=*(RY)).

The Cauchy-Schwarz inequality (3.117) is indeed (3.123). ]

3.3.2 Mapping Properties of the Time Domain Boundary Layer Potentials
and Integral Operators

We now transfer the results of Section 3.2.2 to the space-time domain, using the Parseval-
Plancherel identity (Lemma 3.6). All the constants C' > 0 that appear in the results depend
on og.

The first result is an immediate consequence of Lemma 3.19 (for s = 0) and its generalisation,
Theorem 3.31.
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Theorem 3.45 (Enhanced Space-Time Mapping Properties, Classical Spaces)

Let Q be a Lipschitz domain and -3 < s < 1. Letpe HL(R, H*"Y2(I)) for (3.133), (3.134) or

D€ Hi/Q_S(R,HS_l/Q(F)) for (3.135), and let ¢ € 7—[3/2+5(R,H8+1/2(1‘)) for (3.136), (3.137) or
o e H2(R, H*Y2(T")) for (3.138). Then

I[p) < Clplyy sy (3.133)
WVipllso,ms2@y < Clploygs12m) (3.134)
IK Moy € Clblosjoonse (3.135)
ID[¢] < Clelosjars,ms+ir (3.136)
IKT 00,5520y < Clelgs2es,mravirz(ry (3.137)
IWlelloo,m5120y < Cleloz,momrr) (3.138)

with C' = C(T",00,s). Fors=0, see [20, (3.4)] for (3.134), and [21, (2.13)], [34, (96)] for (3.138).
The next result follows immediately from Lemma 3.20 (for s = 0) and its generalisation, Theorem

3.30.

Theorem 3.46 (Enhanced Space-Tlme Mapping Properties, Energy Spaces)
Let Q be a Lipschitz domain and — < S < . Letpe H1 /2oL 2 and p € H1 $1/2es 1248 o,

[S[Pllo,0;0; 541,541 < (3.139)
V] < (3.140)
| K'[p] < (3.141)
ID[e] < Clblor;1;se1y2,se1/2 (3.142)

1K [¢] < Clbllor;1;se1/2,s41/2 (3.143)
IWe] < Clbllor;1;se1/2,s41/2 (3.144)

with C' = C(I',00,s). For s =0, see [81, Theorem 3(1)] for (3.140) and [81, Theorem 2(1)] for
(3.143).

The next result transfers the results of Lemma 3.23 (for s = 0) and its generalisation, Lemma
3.36, from the frequency domain to the space-time domain.

Lemma 3.47 (Boundedness and P051t1veness of V1)

Let 0 be a Lipschitz domain and -5 < s < % Let g € H2+2‘S|(R H'2+5(T)) for (3.145) or

g HEY U2 for (3.146), and letg e HO(R, HYA(T')) for (3.147) or g e HOM*'? for (3.148).
Then

Hv_ll:g]Ho,O,HS—l/Q([‘) < 0,2+2|s|,Hs+1/2(T) (3145)

HV_l[ Hlor;0;s-1/2,5-1/2 < (s41/2,541/2 (3.146)

[ gl 0.90,0) db > Clol g (3.147)
L (gl 0,960) dt > Clol g (3.148)

with C = C(T',09,s) for (3.145) and (3.146), and C = C(T',0¢) for (3.147) and (3.148). For
s =0, see [20, (3.3)], [54, Theorem 2.4 (i)] for (3.145), and [20, Proposition 4] for (3.147).

The space-time equivalent of Lemma 3.25 is Lemma 3.48.
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Lemma 3.48 (Boundedness of V)
Let f € Hi;é’s. Then

INTf Uw,0;0; 542,502 < Cll fllw;1:s. (3.149)

with C = C (T, 09).

Remark 3.49 (On Theorems 3.45 and 3.46 and Lemmas 3.47 and 3.48)

a)

b)

Note that we could also allow variable time reqularity in all the results obtained in this section
so far (Theorems 3.45 and 3.46 and Lemmas 3.47 and 3.48). Instead of (3.139), for example,
we could take

ISPl o0 ks 41,541 < Cp o k+1;5-1/2,5-1/2

k+1;-1/24s,-1/2+
forpeH, " [2+5,71[2+s

7

[V"p]

o0k 5-1/2,5-1/2 < ClPllo.0; kr142]s]; s+1/2,541/2

forpe H(I:}1+2\s|;1/2+s,1/2+s7 instead of (3.146).

Note that one looses reqularity in time for both the Single Layer operator V and its inverse
VL, see also [49, Remark 5]. In particular, we do not have bounded mappings V : X - Y
and V1Y - X. In fact, for s =0, only the mappings

VoV MR, HTVA(I)) > HO(R,HA(T))
VoVl 2R, HYA(I)) - HUR, H/2(T)) (3.150)
and

VloV: H§E1/2,71/2 o go-1/2-1/2 Vol :Hi;ll/2,1/2 N Hg; 1/2,1/2 (3.151)

o, T

are bounded. For variable s and k,

V_l oV - H§+3+2\s|(R7H—71/2+3(P)) N H(Ij(R, H1/2+s(r))

V o V—l . 7_[5+3+2‘S|(R7H1/2+8(P)) - H(OT(R, H1/2+S(F)) (3152)
and
ViV :H:}2+2\s|;—1/2+s,—1/2+s N H:,;I:I/2+s,—1/2+s
Vo V_1 . Hﬁ}2+2‘8|; 1/2+s,1/2+s N Hﬁ: 1/2+s,1/2+s (3153)

are bounded.

On this issue, Costabel [54, p. 10] remarks that the ‘loss of regularity in time is the price that
needs to be paid for the application of elliptic methods to the hyperbolic problem’. Similarly,
Monk et al. [49, Remark 5] state that ‘[t/he loss of time regularity both for [V] and its inverse
is seemingly contradictory. The reason is that the mapping properties of both operators are
established through bounds in the frequency domain’. Ha-Duong [81, Remark 3] adds that
these problems (i.e. the loss of regularity) ‘may be due to the chosen functional framework
where time and space variables are treated separately’. But ‘the search for a better framework
to analyse the equations and their discretisations [is] difficult’. He adds that the use of the
energy spaces might be a step in the right direction, since time and space are ‘“interweaved’ in
the space norm for these already.
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¢) Likewise, the mapping properties of the Newton potential N are not the ones one would expect.
The d’Alembert operator reduces the orders in both space and time by two. The operator N
recovers the two orders of reqularity in space, but even loses another one in time.

We now define space-time bilinear forms a? (-,-) and @' (-,-) that correspond to the time inde-
pendent bilinear forms (3.44) and (3.45) defined in the previous section,

)= [ VEIGDa0) di=5 [ o) do (3.154)

for p,q in appropriate spaces (see below), and

W)= [ WG di=o [ aV(Gdyde  (315)
>0
for ¢, in appropriate spaces (see below). The coercivity and continuity estimates follow obvi-
ously from their time independent counterparts (Lemma 3.21).

Corollary 3. 50 (Coercivity Estimates, Space-Time Bilinear Forms)
a) Let peH,' (]R HY2(I)) orpeHO 12 1/2, respectively. Then, with C' = C(I',09),

(i) [20, (3.5)]

|4 2
ag (p,p) 2 CHPHJ,,1/27H—1/2(F)'

(i) 81, (54) ) 2
2 (p7p) 2 CHPHO’,F;O;*1/27*1/2'

b) Let p e HO(R, HY/2(I)) or g€ Hg;;/z’l/Q, respectively. Then, with C = C(T',0y),

(i) [21, (2.13)], [34, (97)]
ay (,9) 2 Clel2 g e ry-

(i)

2
o,;0;1/2,1/2°

Corollary 3.51 (Continuity Estlmates, Space-Time Bilinear Forms)
a) Let p,qe HE (R, H- 1/Q(I‘)) or p,q € H 1/2 1/2, respectively. Then, with C' = C (T, 0y),

(1)

1%
lag (0: )] < Clplo, m-1v2(ry o g2 () -

(ii)
lay (p,q)| < Clplor;1;-1/2,-1/2 lalo,r;1-1/2,-1/2-
b) Let o € H2(R, H/2(")), o € HL(R, HY*(T)) or p,9 € H1 1/2 /2, respectively. Then, with
C=0C(T,o09),
(i y
lag (0,7 <

0,2, HY/2(T) ||¢||0'71,H1/2 )

(it)
lay! (¢,9)] < Clelor /2120000, 151/2,1/2-
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3.4 Approximation Properties

In this last section of the present chapter, we investigate approximation properties for the space-
time function spaces introduced in Section 3.3.1. Our analysis follows the works of Costabel and
Noon [53, 125] for the parabolic case.

The approximation spaces of piecewise polynomials in space and time, V]f and VAqt, were
defined in Section 2.2. The space-time approximation space in which we seek an approximation
to the solution of (P) was denoted by Vi. Let ue H*(I') and g; ,, be the (H*(T')-) projection
operator onto the space of piecewise polynomial functions with mesh width A and polynomial
degree my, ie. g, : H*(I') > V;™'. Note that, since V' ¢ H?(I') for o € [m1 - 1,m1], the
projection operator is stable with respect to the H*(I')-norm [145, Chapter 10]. The approxi-
mation property (3.156) holds for the L?(T") projection operator qg,ml :L2(T) - V" and other
lower order projection orders as well, but stability can only be proven for the H*(T')-projection
operator.

Given these assumptions, there holds the approximation property [133, Theorems 4.3.19 and
4.3.22], [145, Theorem 10.2, Corollary 10.3 and Lemma 10.§]

lw =, [u] | 0y < OBl prs () (3.156)

with my -1 <r <my and 7 < s < my + 1, where the constant C' = C(mq) depends only on the
polynomial degree m; in the two dimensional case under the assumption of a polygonal boundary
r.

For some interval I € Ry, let u € H*(I) and rgtﬂm : H*(I) » V{* be the projection operator
(the Taylor polynomial) onto the space of piecewise polynomial functions with mesh width At
and polynomial degree my. Then there holds the approximation property [53, (5.16)], [125, (7.1)]

ot = 7Ky [l ey < CAE uul gy (3.157)

with mg —1 <1 <mg and [ < k < mg + 1, where the constant C' = C'(m2) depends only on the
polynomial degree ms.
We call

myi,m2 ._ k s _ 8 k
10 K 1 = TAms © Qhmy = Qhmy © TAtme (3.158)

the projection operator of polynomial degree m; in space and msg in time. For s = k = 0, we
. . mi,mo - mi,m2
simply write II, 1™ instead of IT, 1, -
The spaces H{® with norm | - ||, are given by (3.104) and (3.105). Mind that, contrary
to our usual notation, r stands for the space regularity here, while s stands for time regularity.
This notation is used for easier reference to the literature. The approximation property for the

spaces H['” is given by [53, Proposition 5.3], [125, Lemmas 7.1-7.3].

Proposition 3.52 (Approximation Property for H;’S [53, Proposition 5.3])
Let ue HZ® withO<r<my+1 and 0<s<mg+1. Let p<r and q<s such that pg>0. Then

Ju- HT,ZTQ [u]lr;pg <C (ha + Atﬁ) 1wl

Tirs (3.159)

with C' = C(p,q,r,8,m1,mz) >0 anda:min{r—p,r—gq}, ﬂ:min{s—q,s—fp}.
Note that ao=r —p if and only if sp<rq, and B =s-q if and only if sp >rq.

Remark 3.53 (On Proposition 3.52)
Note that the interpolation result

[L*(R,H™(I')), H*(R, L*(T))], = H” (R, H-97(I)) (3.160)
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for 0 € [0,1] [105, Chapter 4, Proposition 2.1] is needed for the proof of Proposition 3.52. In-
specting the proof, we find that (3.160) can be extended to

[H*(R, HY(T)), H*** (R, L*(T))],, = H"%* (R, H9*(T)) (3.161)

if we replace H = L*(R,L*(T")) by H = H*(R,L*(T)) (notation of the original proof in [105]).
The rest of the proof remains unchanged.

By (3.156) and (3.157), respectively, we obtain semi-discrete approximation properties in the
space-time norms. We use the same notation as in [53, (5.20), (5.21)] here for easier reference.
For we H*(I,H(T")), taking r = k, s = p in (3.156),

lw = gy [l o (1,1 0y < C )R [l g 1,10 (1)) (3.162)
and for we H? (I, H*(T")), taking [ = A\, k = o in (3.157),

e = 7Rt (0] 122 (1 gy < C (M) ull gro 1,y (3.163)

where H*(I, H*(T")) is the obvious modification of the space H*(R, H*(T)).

The next result is similar to Proposition 3.52, but deals with the spaces H{f;s’s given by
(3.107) and (3.108). It may look ‘too favourable’ in terms of convergence orders when compared
to Proposition 3.52 at first glance, but one needs to keep in mind that the elements of HI]f;s’s
are of higher temporal regularity, which follows immediately from the definition (3.107). For
k=1=0, (3.164) corresponds to p=¢ and r = s in (3.159).

Proposition 3.54 (Approximation Property for H’lf;s’s)

LetueHI]f;s’s with0<s<mi+1and 0<k<mo+1. Let v <s and [ <k such that Ir >0. Then,
if l,r <0,

Ju~ T u]

h,At rigre <C (K + Atﬁ) lu

T k;s,s (3164)

s+k
For I, > 0, we need to replace H;ZXTQ in (3.164) by HT’X?&I to guarantee the continuity
estimate (3.168) in the proof. Further, f=s+k— (l+1) in this case.
The symmetric case is, as in Proposition 3.52, rk = sl.

with C' = C(l,r,k,s,m1,mz) >0 andazmin{s—r,s— s(l”)}, ﬁzmin{s+kz—(l+r),s+kz—%r}.

Proof
Recall the definition (3.107) of Hﬁ;s’s,

HP*® = H¥(R, H* (1)) n H** (R, L*(T)).
Using (3.162) with p =k, k=0, p = s, we find that
|l = qnmy [ulll 22 (r,22(ryy < €M) |ul ge(mmrs (ry)
and by (3.163) with u=X=0, 0 =s+Fk,
lu = raems [ullz2(r,2(ry) < Cm2) A |ul ok (1,12 (ry) -

Hence

Ju - T u]

h,At r50;0,0 < C(ma,ma) (h* + AF) [ullp k. 5.5

which proves the result for the case [ =1 =0.
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For I,r <0, we obtain, in place of [53, (5.24)],
=TT [ s < C (s ) (B + A DY (B AEF) o
r—s

Using Young’s inequality with p = == and p’ = **, we obtain

h_rAtS+k < C(’I“,S) (hs—r I Ats—r-%—k(l—%))

stk
l+r?

l+r

p we obtain

and with p=1- and p' =1-

WA < O(1r, K, 5) (hl_k + At“"“‘(l“’)) .

Hence, with C' = C'(mq,mo,l,7,k, ),

o =10 K ™[]

l+r T
Lilrr <C (hs_r +hPTTsE 4 At8+k_(l+r) + Ats_r+k(1_§)) Hu Ik s,s

which proves the claim for [,r < 0.
Now let I, > 0. There holds

Ju = TR [l e (1,22 (0y) < 1= @ [ e (1,22 0y + Ol = 7 atmo [w]ll e (1,02 (1)) -

By (3.161), u ¢ H***0(R, H(1=95(T")) for any 0 € [0,1]. Let 6 = é:—z Using (3.162) with =1+,
p=s—sb and k =0, we estimate the second term by

IN

|lu = gn,m, [u] HHW(LL?(F)) Ch&ﬁHUHHHT(I,H(H)S(F)) <Ch*~ HUHH%”“(I,H(P@)S(F))

Ch ™5 [ul s s (3.165)

IA

where the second inequality holds as [ +r <k + sifr—’l; (note that 0 < k (1 - éi_:;) to see this). The

last inequality follows from Lemma 3.15 and holds for arbitrary 6 € [0,1]. For the first term, we
obtain, by (3.162) with p=0, A=0+r and 0 = s+ k,

Hu —T'At,ma [U] ”H“’T(I,LQ ) < CAts+k7(l+r) HU’HHS‘”"(I,LQ(F)) . (3166)
On the other hand,
lu- HZ?X;?(%J[U] ”Hl(]R,HT(I‘)) < u- TlAt,mg [u] HHl(R,HT(F)) + HrlAt,mg [u ~ Gh,my [u]] HHI(R,Hr(P))

by the triangle inequality. Let § = 1~ Z, which implies (1 -6)s = . Using (3.163) with A =,
pw=rand 0 =k+0s=Fk+s—r, weestimate the first term by

It = Piag g [ 1 () < CAtSHgirilHUHH9S”€(I,H(1‘9)S(F)) <CA D upy s (3.167)

where the last inequality is again due to Lemma 3.15. Only for the second term we actually
need to take the higher order projection operator in time which is continuous with respect to the
H'(R) norm. By (3.162) with =1, k=7 and p=s,

IN

Clu- qzﬂl [u] HHI(R,HT(F)) <Ch™" HUHHl(R,HS(F))
Chs_rHuHHk(R,HS(F))' (3.168)

Putting estimates (3.165), (3.166), (3.167) and (3.168) together implies

HrlAt,mg [u = Gh,my [u]] HHZ(R,HT(F))

IN

Ju — HZ?XZLSJ [u]lr;irr = Ju- Hhm,zzbal[u] | grer 2 (ryy + 1w = HZ”,ZZLSJ[U] | w1 (1))
< C(hsfr I hs—sé:—; i Atsvtkf(lﬂ")) Hu Tikis.s
which proves the result that was claimed for [,r > 0. [ |
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The following result, that translates (3.157) to the setup of the o-dependent norms, was shown
in [20, Sections 5.1 and 5.2]. Let u e HX(R,R). Then there holds the approximation property

o1k < C(ma) At Julo p (3.169)

[ =7atm, 1]

with mo—1<l<moand [ <k <mg+1.

Remark 3.55 (On Equation 3.169)

=0 in (3.169) is [20, (5.6)], 1 =% is [20, (5.7)], = -3 is [20, (5.8)]. Note that only [20, (5.6)]
is actually proven in [20]. But it is easy to show the bound for 1 € Z by proceeding similarly, and
the non-integer case follows immediately by interpolation.

Combining the approximation properties (3.156) and (3.169), we obtain, for r =1 =0,

|w = 7At,ms [@hyms [u]] lo0,22(ry

lw = qn,m, [u] 0,0,L2(I") T lgn,my [w] = 7Atm, [Qh,m [U]] Ha,o,L2(r)

C(ma)h’|ull g0, (ry + C(m2) At*| g pmy [u] ok, L2(T)

C(my,ma) (h* + A" [l p prs(r) (3.170)

IN

IA

IN

where the last inequality is due to the fact that the projection operator gy ,,, is stable with
respect to L?(T"). This estimate is entirely similar to [53, (5.22)], [125, (7.7)].
Analogously to Proposition 3.52, we obtain Proposition 3.56 from (3.170).

Proposition 3.56 (Approximation Property for HE(R, H*(T')))
Let ue HE(R,H*(T)) with 0<s<my+1 and 0<k<mo+1. Let r < s and | <k such that Ir > 0.
Then, if [,7 <0,

=T ()| o ry < C (R + AT [l e, ey (3.171)

with C = C(my,mg) >0. Forl,r >0, we need to replace HZ?XZLQ in (3.171) by H;ZXZL(Q)J or H;szbf’o

to guarantee the continuity estimate (3.172) in the proof in this case.

Proof
Let [,7 <0 first. Then

1w = qhmy (] o0, 17 0y + QR (0] = Ghomy [T Atma [w]] 00,57 (1)
C(m)h* " |l g1, 751y + C(m2) A gy [0] e, rrrry - (3172)
C(m)h* ™" |ul o, msry + C'(m2) A qp i, [u] lo e, 22
C(m)h* " |l g g s 1y + C(ma) A u
C(ma,ma) (B + A7) [ull g g rrs ()

Ju =107 R 2 [l o1 ()

IAN N

IN

ok, L*(T')

IA

where the third inequality is due to [92, Theorem 4.2.2], and the fourth inequality holds due to
the L?(I")-stability of the projection operator g, m, -

Now let I,r > 0. If IL"\\"* is replaced by IT,"}7" o We obtain, instead of (3.172), the estimate

CLh " |l (ry + C2 A @ o [l 11 () < CLBS " [l g, s (ry + C2 Al g e ()

The rest remains unchanged. [ |
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It remains to consider the approximation properties for the energy space-time Sobolev spaces
Hgflf’s. From (3.111), we know that |u|ork;s.s ~ [le7"u|r, k5,5, where the equivalence constants
depend only on s and oy (Lemma 3.43). Thus, for k=0,

—ot —ot

2 2 2 - 2
Hu o,;0;8,5 ™~ He u”F;s,s = ”6 u”LQ(]R,HS(F)) + He Utu”Hs(R’LQ(F))- (3173)

Recalling |u||g 5, s (1) = He_at%lli—g||L2(R20,Hs(p)) and (3.169), this means that the weight factor e~

in the H;’S—norm in (3.173) does not affect the approximation properties of H;’S (Proposition
3.52). Similarly, Hj}?’s inherits the approximation properties of H{f;s’s (Proposition 3.54). For
reference, we summarise this in Proposition 3.57.

Proposition 3.57 (Approximation Property for H;“If’s)

Let u e Hj;lf’s. Then there holds, with s,k,r,l,a, 8 as in Proposition 3.54,
u— HZ?X?LQ [u]]or;trr <C (ho‘ + Atﬁ) |ullo,r: &: s,s (3.174)
with C' = C(l,r,k,s,m1,mz) > 0. Again, for I,r >0, we need to replace II}'\}"* in (3.174) by

mi,m2
I, R0y

3.4.1 Inverse Estimates

It is well known that, for globally uniform meshes, s € [0,1] and gy, € V;!, there holds [55, Theorem
4.1], [133, Theorem 4.4.3 and Remark 4.4.4]

lan s 0y < CP™%|lan] 2 (v (3.175)
with C'= C'(K(Ts)), and, for s € [-1,0] and g, € V), p > 0, there holds [55, Theorem 4.6], [133,
Theorem 4.4.3 and Remark 4.4.4]

lanllz2ry < CR%|lan 11y (3.176)

with C' = C(p,K(Ts)). The estimates (3.175) and (3.176) are known as inverse inequalities.
Bamberger and Ha-Duong show that the weight function e ! in the classical norms does not
affect these inequalities, and that in fact, for Sas € Vgt, q >0, and s <0, there holds, analogously
to (3.176) [20, Lemme 2 and the accompanying Corollaire]

e Bt 1o sy < CAL [ Bacl g (3.177)

with C' = C (0,q, K(Tr)). Indeed, estimates (3.176) and (3.177) can be combined so that there
holds

th’AtHO',O,L2(F) < CAtkhS thvAtHU,k;7Hs(F) (3178)
for pp.at € V,f ® VAqt and C' = C (o,p,q, K(Ts), K(Tr)), since

2 - 2 - 2
thvﬁtHo,o,p(r) = »[Rzoe 2ot th,At('vt)Hp(p) dt = /Rzofr(e T pnar(x,t))” da dt

—ot t ’
H He Ph,at(, )HLQ(Rzo) L2(T)

< OA2k H HAk (e‘(’tph,At(l“, t)) HL2(R20) L2(T)
2
INC. H HAk (e "' pn.at(z,t)) HLQ(F)‘ L2(Rso)
2
< ChQSAtQk H HAk (e_atph,At(% t))‘ Hs(T) L2(Rx0)

2

= OW*A* |pnacl, ey

(3.179)
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Regarding the spaces HIC’S, there hold inverse inequalities of the type
thvAtHF;o,o < Cmax {h", At*} th7AtHF;r,s
for r,s <0 [125, Lemma 7.4], with C' = C (p,q, K(Ts), K(7r)). Similarly,
thvﬁtHr;o;o,o < CAt* max {h*, At*} th,AtHr;k;s,s
with C' = C (p,q,K(Ts),K(Tr)), and

HPh,AtH < CAtF max {h®, At*} th,AtH

0,;0;0,0 — o, k; s,s

for k,s <0, with C' = C (0,p,q, K(Ts), K(Tr)).
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Chapter 4

A Priori Error Estimates and some
Energy Considerations

In this chapter, we analyse the variational formulation of our problem. In particular, this study
involves a priori error estimates and error measures.

In Section 4.1, the weak form of problem (P) and its discrete counterpart are re-introduced in a
form that is suitable for studies with the function spaces introduced in Chapter 3. The properties
of the underlying bilinear form are investigated, in particular with regard to the solution’s energy.

A best approximation property and stability estimates for the continuous and the discrete
solution are stated in Section 4.2. Most of these results are well known. On the other hand, a
best approximation property for the Galerkin time domain Boundary Element Method has not
been stated this explicitly to our knowledge, and not at all for the space-time energy spaces. The
approximation properties of Section 3.4 are then used to conclude theoretical convergence rates,
and their practical relevance is discussed.

In Section 4.3, an alternative error measure for approximations to (P) is studied. It is similar
to a result by Holm et al. [91] for the time harmonic Helmholtz problem. The estimates we obtain
provide an error measure for problems with unknown exact solution that has some theoretical
justification, unlike other measures currently used in the literature. Further, the error measure’s
implementation does not yield any implementational overhead, as we report in Section 4.3.2. In
Section 4.3.3, we provide some numerical experiments, using this alternative error measure.

4.1 The Variational Indirect Single Layer Problem and the Wave’s
Energy

Let us consider the transient problem (P) with Dirichlet boundary datum f. We represent
the solution u of (P) by an indirect Single Layer ansatz, i.e. u = S[p] with unknown density
pE Hg(R,H_l/Z(F)) respectively p € H§;£1/2’71/2, or another appropriate function space. As in

(3.154), we write
ay(p.0)= [, VI a(0) de (4.1)
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for p e HZ(R, HY2(T)), g e L2(R, HY/2(T')) respectively p e Hop 272 g e L9272 The
variational form of the problem is to find p e H2(R, H-/2(T)) such that
)= [ (F0,a0) di (42)
>0

for all ¢ € L2(R, H"Y%(T)), with f e HL(R, H/*(I")). We further seek to find an approximation
pn € Viy € H2(R, H Y2(T)) to p such that

aX(pNanV) = R 672015 <f(,t),QN(,t)> dt (43)
>0
for all gy € Wy ¢ L2(R, H -1/ 2(I')). For practical purposes, in particular for direct integral
equations, it can be useful to replace the right hand side function f in (4.3) by a approximation
fn € Vi see [145, p. 270] and Appendix A.5. One then seeks to find the solution py € V of the
perturbed problem

al (Pn,qn) = me e 20t (fN(.’t),qN(.,t)) dt (4.4)

for all gy € Wiy

We obtain the variational form (2.13), for which we study the computation of the matrix
entries in Chapter 2, with o = 0, which violates the assumption o > 0 established in Section 3.2.1.
This ambiguity is addressed in Section 4.3.

By (4.2) and (4.3), we obtain the Galerkin orthogonality

ay (p-pn,qn) =0 (4.5)
for all gy € Wy and, in particular,

ay (p.pn) = ay (pn,pN)- (4.6)

In practice, Viy = Wy is always chosen.
Let us collect some further properties of the bilinear form aX(-, -). Integrating by parts, we

find
o) = [ VIICT - [ (VBIen. £ e an)) @
0- /&0(—20)62‘“ (VIPIC0)sa( 1)) + e (Vp]( ), d (1)) di

~af(a.p)+20 [ e (VIPI(.D).a( ) at (47)

>0

where, in the last step, we have used that the Single Layer operator is symmetric with respect
to the space variables x, y, i.e.

(VIpIG 1), a(0) = (VIgl( ), p( 1)) - (4.8)

In particular, (4.7) means that the bilinear form aY (-,-) is non-symmetric. An immediate conse-
quence of (4.7) is

a(pp) =0 [ e V0. p(,1) dt. (49)

>0

Let us recall the definition of the energy (3.11),

Folu](t) :% [ 19ue, 0 + i, 0)? dr
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where, using the notation of (P), 2 = R"\Q~ with Q™ ¢ R" being a bounded domain. As u solves
the homogeneous wave equation (1.1a), we obtain, using Green’s formula,

O:fﬂ(il—Au)ad:cz_/mmLVu Vi dx - /—udsx (4.10)

Since

1
Ealu)(t) = 5 fﬂ 2z, t) - Vile,t) + 20z, t)ii(z, ) dz
and with the representation u = S[p] in Q x Ry, we obtain the identity [54, p. 12], [81, (53)]
Eolu](t) = (VIp](- 1), p(;,1)) (4.11)
from (4.10). Further, using integration by parts,
1 t—»oo
—20t _ —20t —20t
A@e Ealu](t) dt = 5= [ Ealul()], )" + 5 f Eolu](t) dt
and therefore [81, p. 20], using (4.10),
1% _ —20t
Y (p,p) =20 fR 27 Eolu](t) dt. (4.12)
>0

We note that, by (3.101), fg_ e 27 Eq[u](t) dt is an equivalent norm in the space Hg;ﬂl’l, with

v g 2
a, (p,p) = 9 ||U||a,1“;0;1,1 (4.13)
™
for u = S[p]. We denote this energy norm by |||, i.e.

Il := a5 (p,p). (4.14)

We stress that, differently to, for instance, the energy norm induced by the Single Layer operator
for the Laplace equation, which is known to be equivalent to the H~Y/ 2(I')-norm, it is unclear
whether the energy norm ||-|| is equivalent to any norm on I' x Ryg. In fact, we only know that,

by Corollaries 3.50 a) (ii) and 3.51 a) (ii),

Cy

2
i,r;o;f1/2,71/2 < aX(EP) =[pll* < Co Hp\|(2,7p;1;,1/27,1/2 (4.15)
and, by Corollaries 3.50 a) (i) and 3.51 a) (i),
2
Colpl? ey € 0L 02) = lIBI? € CallolZ vy (416)

with C; = C;(I",00) fori=1,...,4.

Remark 4.1
a) If we use the representation u = D[] in Q@ x Ryo, we obtain [6, (2.14)]

Eg[u](t) = (Wle](,1),4(,1)) - (4.17)

in place of (4.11).
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b) It does not matter whether we take the time derivative in the ansatz function or in the test
function in the variational formulation (4.2) from the perspective of the mathematical analysis.
However, by (4.7), there holds

ay (p,q)

A{ZO B_QOt(V[P](',t),q(-,t» dt
_-ézo 67201& (V[p](-,t),q'(-,t» dt+20‘A 6*2015 (V[p](-,t),q(.,t» 0

>0

. fR 2 (VIp](-1), G (- 1)) dt. (4.18)

On the other hand, if p solves the variational problem (4.2),

[ e We.de0)
= [, DGO} e [T =) (o)) di

>0

where the extra term vanishes since the solution p of the weak problem (4.2) also solves the
operator equation. We therefore conclude that, while the bilinear forms are not equal to each
other, solving one variational problem provides us with a solution for the other, and vice versa.

In practical computations, as outlined in Chapter 2, the parameter o is set to zero, and in this
case there is no extra term as in (4.18), i.e.

T T
[ VIIG0.a60) de == [T VIpIe.dcn) a (4.19)

since we assume p and q to vanish at T'.

4.2 Best Approximation Property, Stability and A Priori Error
Estimates

In this section, we study the best approximation property of the Galerkin method (4.3) and its
stability. First we consider a general statement given by Costabel [54] without proof and discuss
it.

Theorem 4.2 (Costabel [54, p. 10f.])

Let X be some Hilbert space with norm |- |1 and let a(-,-) be a bilinear form on X x X. Further
let Xo 2 X with norm || - |lo such that X is continuously embedded into Xo. Assume that the
bilinear form a(-,-) is bounded on X, i.e. there exists a number M >0 such that

la(u, v)] < Mluly|v];
for all u,v € X, and that a(-,-) is elliptic on Xg, i.e. there exists a number o> 0 such that
2
afuly < la(u,w)]

for allue X. Finally, let XNy € X be a finite dimensional approximation space.
Then, for the variational problem Find u € X such that, for some f e X',

a(u,v) = (f,v)
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for all ve X and for its discrete counterpart Find u € Xy such that
a(un,vn) = (f,vn)
for all vy € X, there holds the stability estimate ‘with a loss’
lun o < Cllul. (4.20)
and the best approximation estimate ‘with a loss’

|u—unlo<C inf |u-wy|;:. (4.21)
’LUNGXN

We suspect that Theorem 4.2 is not meant as an actual result, but rather as some sort of work
schedule for results which one would like to show. Without additional information (a bound on

%, which does not exist), however, it seems to be impossible to prove the result above in its

generality. On the other hand, Costabel seems to use this result when he states [54, Theorem
2.4], where he obtains the best approximation estimate

Ip = pNllor 0172172 <C inf |p—qnlor;1-1/2,-1/2- (4.22)
qNeWnN

for the solution of (4.2) respectively (4.3). By gut feeling, one should think that one would lose at

least two orders of regularity in time, due to the mapping properties of the Single Layer operator

and since we need to use a time derivative in either the ansatz or the test function for positive

definiteness. Such a result can actually be proven:

Lemma 4.3 (Best Approximation Property for the Single Layer Problem)
Let p e H§;£1/2,71/2 respectively p € 7-[2/2(R,H_1/2(F)). Then the best approximation estimates

- 0—1/2.-1/9 £ C inf - 9. 1/9 4.23
Ip PN||0—7F,0, 1/2,-1/2 qungN |lp —aqn o,1;2;-1/2,-1/2 ( )

and
Ip —PN||U,71/2,H71/2(F) < C(INI?V%N Ip - QN||U,5/2,H*1/2(I‘) (4.24)

hold for the indirect Single Layer problem (4.2) and its approzimation (4.3). The positive con-
stants C'= C(T',0) are independent of the approximation spaces Wy .
There further hold the best approzimation estimates

Hp—ﬁNHU,F;O;fl/Zflﬂ <C inf [p-aqn o;2-1/2,-1/2 If —fNHa,P;1;1/2,1/2 (4.25)
qNeWN
and
Ilp—pn o-1/2,H-1/2(T) < Cqu?V{/N Ip - QN||U,5/2,H—1/2(F) + |f- fN||a,3/2,H1/2(F) (4.26)

for the indirect Single Layer problem (4.2) and the perturbed approzimation (4.4), with the same
constant C = C(I', o).
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Proof
By Corollary 3.50 a) (ii), by the Galerkin orthogonality (4.5), by (4.7) and by the triangle
inequality, there holds

2
Cilp- pNHU,F;O;*1/27*1/2

< a(p-pn.p-pn) = ay (p—pn,p-pN)| = |ay (0 - PN, p - an)]

= —al/(p—qzv,p—pzv)+2Uf]R e (VIp-pn](.t).p - an(-t)) dt‘
>0

< [ -avp-pol+ 20| [ VIp-pnlep-av(0) d (427
>0

for every gy € Wy, with Cy = C1(I',00). For the second term in (4.27), we use the symmetry
of V' with respect to the space variables (4.8) and obtain, using Lemma 3.44 and the mapping
property (3.140),

[ e =m0 =an(0) | = | [ (Vip-an]0).0-pu(0)

IVIp-aqn]
Calp- QN”(,—I; 1;-1/2,-1/2 |p - PN||0—7F;0;—1/2,—1/2 (4.28)

IA

o,;0;1/2,1/2 Ip - PN||0—7F;0;—1/2,—1/2

IA

and, similarly, for the first term in (4.27),

_ém e 2 (V[p=gn]1(t),p —pn (1)) dt‘

o,I;0;1/2,1/2 lp-pn

‘GX(P—QN,]?—PNM =
< |V[p-qn]
Cslp - q-NHU,F; 1;-1/2,-1/2 Ip —PNHU,F;O; -1/2,-1/2 (4.29)

with C; = Ci(I",09) for i = 2,3. Combining estimates (4.27), (4.28) and (4.29) we obtain, with
Cy=Cy(T,0) :==max {20Cs, C5},

AN

o,I;0;-1/2,-1/2

IN

Cilp- pNHz—I;O;—l/Z,—l/Q

IN

Cy Hp - pNHU,F;O;f1/27f1/2 (HP - QNHU,F; 1;-1/2,-1/2 T Hp -qN oI 1;71/2,71/2)

IN

Cy Hp - pNHU,F;O;*1/27*1/2 HP — 4N

which gives (4.23).
(4.24) is shown absolutely similarly, the only difference being that we start from

o,I;2;-1/2,-1/2

\%4
Cy Hp - pNH(277_1/27H—1/2(F) Ly (p —PN,D _pN)

in this case, which holds due to Corollary 3.50 a) (i).
To show (4.25), we observe that, by (4.3) and (4.4),

ay (o =) = [ (= fv) Gaw () dt (4:30)

for any gy € Wy = Vi, and thus, by Corollary 3.50 a) (ii), by choosing gy = py — pn in (4.30)
and by the Cauchy-Schwarz inequality,

o, I;0;-1/2,-1/2 Hf - fN”a,F;O; 1/2,1/2-

Cillpn =N l2 r. 0. 1j0 12 < |ag (pv = B, PN = PN)| < [P - P

Therefore,

Cilpn = PN llor 0172172 S If = INlloyri15172,1/2- (4.31)
(4.25) then follows from the triangle inequality in combination with (4.23) and (4.31), and (4.26)
is shown in the same way.
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Remark 4.4 (Best Approx. Property for the Single Layer P. in the Energy Norm)
Due to the Galerkin orthogonality (4.5), there holds

H|p —PN|||2 = GX(P - PN,P—PN) = CLZ(P—]?N,P— qn)

similarly to (4.27). Using (4.15) in the form |p = pn|or;0,-172,-172 < Cllp —pw|l, with C =
C(T,00), we obtain, by (4.28) and (4.29),

llp-pw|l < C inf Ip - QN||07F;2;—1/2,—1/2 (4.32)
gNeWnN

with C = C(T,0). This inequality also implies (4.23) and (4.24) via (4.15) and (4.16), respec-
tively.

Similar variants of (4.24) and of the statements of Corollary 4.5 and Remark 4.6 that involve
the energy norm follow analogously. Regarding Lemma 4.7, we refer to Remark 4.8 below.

Regarding stability, the loss is indeed of the same order.

Corollary 4.5 (Stability of the Discrete Solution for the Single Layer Problem)
Under the assumptions of Lemma 4.3 and with C = C(I',0¢) > 0, the stability estimates

PN lor;0:-1/2,-172 € ClPlor;2:-1/2,-1/2 (4.33)
and
Ilpn o-1/2,H-12(T) < C||p||075/2,H*1/2([’) (4.34)
hold.
For the perturbed problem, the stability estimates
H]aN o,I;0;-1/2,-1/2 <C (HpHU,F;2;*1/2,*1/2 + Hf - fN oI 1;1/2,1/2) (435)
and
1PN o172, 1172 (1 < C(HP o522y +ILf = fn 0,3/27H1/2(r)) (4.36)
hold.
Proof

The proof is similar to the one of Lemma 4.3: Using the identity (4.6),

IN

IVIP]
C2HZ5HU,P;1;1/2,1/2 |

1% 1%
CalN‘|¢27,F;O;—1/2;1/2 <ay (pn,PN) = lay (p,pN)] o,T;0;1/2,1/2 125 o,;0;-1/2,-1/2

IN

o,I;0;-1/2,-1/2

with C; = C;(T',00) for i = 1,2, which gives (4.33), and again the proof of (4.34) is analogous.
To show (4.35) and (4.36), one has to use the identity (4.30). ]

Remark 4.6 (Stability of the Continuous and Discrete solutions)
Obviously, combining the variational formulations (4.2) and (4.3) with Corollary 3.50 a), we
obtain, for suitable functions f, bounds on the continuous solutions [81, (41) and Theorem 3(2)]

HpHU,F;O;*1/27*1/2 < CHf o,;1;1/2,1/2 HpHo;—l/Q,H*l/Q(F) < CHfH0'73/2,H1/2(F) (437)
and on the discrete solutions
lpn 0,1 0;-1/2,-1/2 < CHf”J,F;l;l/Q,l/Q HPN||U,71/2,H—1/2(F) < CHf||a,3/2,H1/2(r) (4.38)
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as well, with C' = C(T,09).

The estimates in (4.38) look more favourable than estimates (4.33) and (4.34) in terms of
assumed temporal reqularity, but one should note that, here, we estimate the norm of py by the
norm. of the right hand side f, whereas Corollary 4.5 relates the norms of p and px to each other.

We have included Corollary 4.5 here in particular to relate to Costabel’s statement (Theorem
4.2). Note that (4.37) is also an immediate consequence of Lemma 3.27 and Remark 3.28 d).

Bamberger and Ha-Duong [20] prove an a priori error estimate as well. In the proof of [20,
Théoreme 5], they obtain another kind of best approximation property, which is in fact (4.40)
below. We repeat the proof here in brief.

Lemma 4.7 (Best Approx. Property for the Single Layer P. as in [20, Théoréme 5])
Let pe H;;IOJO respectively p € Hg/z(R, L?(T)). Then the best approximation estimates

|| - || < Cmaxi1 1 ! inf H || (4 39)
o 01/2-1/2 < a ,—, —— i _ o T 1: )
P—=PNlor;0-1/2,-1/2 \/E AL W P —4N|o,T;1;0,0

gNE€

and

1 .
o=l sy Conc{ 12t o= avliainc (1.40)

with C = C(T',0,p,q, K(Ts), K(Tr)) hold for the indirect Single Layer problem (4.2) and its
approzimation (4.3).
There further hold the best approximation estimates

_ 1 1 .
Hp_pNHU,F;O;71/2;1/2 SCmaX{Lﬁ7E} inf HP_QNHOI;l;0,0 + Hf—fN o;1;1/2,1/2 (4.41)

qNEW N

and

1 .
lp=pnlo-1/2,1-12 ) < CmaX{L ﬁ} onf Ip=anlospizwy + 1= Ivlospmem) (442)
for the indirect Single Layer problem (4.2) and the perturbed approzimation (4.4), with the same
constant C.

Note that only the classical spaces are considered in [20].

Proof
By Corollary 3.50 a) (ii) and by the Galerkin orthogonality (4.5),

a¥ (PN = qn, PN — N

IN

2
o,I;0;-1/2,-1/2

Cilpn —an
v 1%

ay (PN = D;PN —qN) + ag (P~ qN, PN — qN)

= ay (p—qn,pN —qN) (4.43)

for any qn € Wy, with Cy = C1(T',0¢). Using Lemma 3.44 for the first inequality, and py — gy €
Wy, the fact that V' does not lose regularity as an operator mapping from Li,r to Li,r (see
(3.37)) and the inverse inequality (3.182) for the second inequality, we obtain

IA

IVIp-dnllor;o00 PN —an

Cma{l 1 } ]
Xy —=, —F/— -
? NN

|a¥ (p—-an,pN - QN)‘ o,I;0;0,0

IN

o1;0;00 [PN =N |o,r;0,-1/2,-1/2 (4.44)
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with Cy = Co (T, 0,p,q, K(Ts), K(Tr)), and hence

SCmaX{%,\/%} T:1:0, (4.45)
with C =C (I',0,p,q, K(Ts), K(T7)) = #. Thus, by the triangle inequality and (4.45),
< }
< inf {P AN llo,r;0:-1/2,-1/2 +CmaX{ L } ||p—QN||a,F;1;0,0}
anew. Vi VAt
< Cmax{ \/_ \/_} HP qN | o1 1;0,0 (4.46)

which is (4.39).
To prove (4.40), we need to proceed in a slightly different manner. Due to Corollary 3.50 a)
(i), there holds

Ci|pn - qNHi,,l/ZH_I/Q(F) <a)(p-qn.pN —aN) (4.47)

for any gy € Wy in place of (4.43), with C; = C1(I',00). Further, using (3.37) as for the proof of
(4.39) and the inverse inequality (3.178), we obtain

‘af,/ (p—-aqn,pN — QN)| < [VI[p-an] Ha, 1/2,L2(T") lpn - QNH(;,—1/2,L2(F)
1.
< Gy N @ lon = anly -1j0 12
with Cy = Co (T, 0,p,q, K(Ts), K(T7)). The result now follows similarly to the one above.
(4.41) and (4.42) are shown in the same way as (4.25) and (4.26) in Lemma 4.3. ]

Remark 4.8 (Best Approx. Property for the Single Layer P. in the Energy Norm)
By (4.43) and (4.44) and since |pn = qnlor;0,-1/2,-172 < C1llpy —anll by (4.15), with Cy =
C1(T',00), there holds

o = axl < Camox{ T < Io= vl
\/_
with Cy = Co (U,0,p,q, K(Ts), K(Tr)) for any qn € Wy . (4.15) further gives

Ip=anll < Cslp = anlor;1:-1/2,-1/2

with C3 = C3(I",00), and hence ||p - qn|| < C3|p—agn|lo,r;1:0,0. Proceeding as in (4.46), we obtain,
by the triangle inequality, an analogue to (4.39),

(4.48)

1 1
,——,—— inf
Vh \/At}QNGWN
A similar variant of (4.40) follows analogously. As in Remark 4.4, the energy error estimates
imply (4.39) and (4.40) via (4.15) and (4.16), respectively.

llp-pwll < Cmax{1
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Comparing the two estimates in Lemmas 4.3 and 4.7, we note that both are of the same quality:
The norms on the right hand sides of the estimates in Lemma 4.7 are higher by one temporal
order but one spatial order lower than the ones in Lemma 4.3. One may argue that the estimates
in Lemma 4.7 are more balanced, as we lose one order in both space and time or one order in
space and % orders in time, respectively. On the other hand, the estimates in Lemma 4.3 show
that the spatial regularity in the best approximation estimate is the same as the one for the
time harmonic problem, as one would expect. From a more theoretical point of view we further
remark that the proof of Lemma 4.7 employs inverse estimates. As a consequence, the constants
in the best approximation estimates depend on the approximation space W and the underlying
mesh.

However, only the estimates in Lemma 4.7 can be combined with the approximation properties
given in Section 3.4 in order to obtain convergence rates, since the approximation properties can
only be applied when the spatial and temporal order are either both positive or both negative.
Then, by (4.40) and Proposition 3.56 with [ =3 and r = 0, we obtain

lp - pN comry S O (h1/2 L2 Atl/Q)

1
o,~1/2,H-1/2(T) < C’max{l, ﬁ} (h + Atl/g) HP

at most for m1 =0, mo =1, and

1
Ip =Ny 1 /2,112 (ry < C max {1, —} (12 + A8 Iplos oy s O (B2 +h712A0%02)

Vh

at most for my = 1, mo = 2, and so on. This means that, by using a hAt-version with fixed ratio
Ait’ we can expect no convergence for m; = 0, mo = 1 and convergence of order 1 for m; = 1,
mg = 2 in theory.

For the energy spaces, on the other hand, by (4.39) and Proposition 3.57 with [ = 1 and r = 0,

we obtain

||P—PN||0—7F;0;—1/2,—1/2 < CmaX{l’\/_ﬁ’\/—A_t}(h +At> ||p||a,r;1;1,1

< 0 (max{h_l/Q, At_l/Q} (h1/2 + At))

at most for my =0, mo =0, and

A

o, ';1;1,1

lp=pnlor;o-1/2-12 < Cmax{l,%7\/%}(h3/2 +At3) Ip
O (max {n72, Ar 2} (W2 1 A))

AN

at most for mq = 1, mg =1, and so on. Here, for a hAt-version with fixed ratio %, we can expect
no convergence for my =0, msy = 0 and convergence of order 1 for m; =1, mg =1 in theory.
For my =0, mg = 1, which has also been used for the classical spaces, the estimate is

P = PN o 0172172 < C’max{l, %, \/%} (h2/3 + Atz) Ipllo,r;2; 1,1
s 0 (max{hil/z, Atil/z} (h2/3 + AtQ))

at most.
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Convergence rate estimates for the perturbed problem (4.4) can be derived in the same way.
The order of convergence of the additional term of type |f — fn| in these estimates depends on
the type of approximation used to obtain fy.

Lemmas 4.3 and 4.7 both estimate the error in norms that cannot be computed exactly, even
when the exact solution is known. The error in the space-time L?-norm,

= e (0 =) |2 (@a,L2(r)

however, is easily computable. Theoretical error estimates can be derived by using the inverse
inequalities provided in Section 3.4.1, similarly to [145, Lemma 12.2].

Corollary 4.9 (to Lemma 4.7)
Under the assumptions of Lemma 4.7, there hold the error estimates

< p-1IN ]||F000+max{ }np e )
h,At o \/— \/— h,At

+max{\/_ \/_} {1,% \/—_} mf \ (4.49)
and
Clo-pnlnoszay < I~ TEX )lo0 o) + = I~ TR (D) g 1011
Y ; U, \/E\/A_t h,At 0,—-1/2,H-1/2(T)
1 1 1 .
+WE max{l, ﬁ}q]vlgfm (M) (4.50)

with C' = C(T,0,p,q,K(Ts),K(Tr)).

Proof
By the triangle inequality, the inverse inequality (3.178) and the triangle inequality again,

| < e =100 ] o + [T a2 ] -
< p-T0KTA p] (ry + Ch™ P A P2 [p] = pvl . 1o 12 ()
< lp-1R ) (ry + ChT A2 p ~ T [,y o172

+ ChY2 A2

o,~1/2,H-1/2(T)
where C' = C (o,p,q, K(Ts), K (Tr)) is the constant from (3.178). (4.50) then follows from Lemma
4.7.

The proof of (4.49) is similar, but here one uses the inverse inequality (3.182) instead of
(3.178). ]

Remark 4.10 (Corollary 4.9 for the Perturbed Problem)
Since, by (3.182) and (4.31),

IN

max{h71/2, At71/2}
max {h_l/Q, At_l/Q}

Clpn = PN|o,r;0,0,0

IN

and, by (3.179) and similarly,

() < h_l/zAt_l/ZHpN - DN

o-1/2,H-1/2(T) < WA f - INlos/2,m12(ry
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we obtain estimates on the error terms
Ilp = PN lor;0;0,0 and Ip = BN lo0,22¢r)
immediately from the estimates in Corollary 4.9 and the triangle inequality.

(4.49) and (4.50) both estimate the error in the same norm. However, the convergence estimates
one can derive from (4.49) are slightly more favourable than the ones that can be derived from
(4.50):

(4.50) and Proposition 3.56 yield

Ip-plooawy S (h+ A2 [ploanry + B72AEY2 (B2 + APR) |pl g i 1y
+h A mas {1, 72 (bt ALY plo g,y
< O(At‘1/2+h‘1)

at most for m1 =0, mo =1, and

(B2 + M) [Pllospzqry + B72AEY2 (B2 4 ATP) |p] o5, 12r
+h 2 A2 max {1, h_l/Q} (h2 + At3/2) Ip
O (hAt™2+ n7 At

N

HP —PNH(;,O,L2(F)

0737H2 (F)

N

at most for my; = 1, mg = 2, and so on. In both cases, convergence of a hAt-version cannot be

guaranteed in theory.
(4.49) and Proposition 3.57, on the other hand, yield

Ip-pnlori000 S (h+A) plora + maX{hfl/{Afl/z} (h5/4 + At5/2) Ipllor; 1510
e (V2 AV e 1,7, A (1 1 A1) [l
s O(max{n ', A} (n12 4 AL))
at most for my = 0, my = 0, and
Ip-pnloriooo s (R°+AtY) [plorz: + max{h_l/Q, At‘m} (h9/4 + Atg/z) Ipllor:2:2.2
e (V2 AV e 1,572 A (192 + A gl

S 0O (max{h_l, At_l} (h3/2 + At?’))

at most for my = 1, mg = 1, and so on. In the first case, a hAt-version does not guarantee any
convergence, while the theoretical rate of convergence in the second case is of order 1/2.
For my =0, mg =1, which has also been used for the classical spaces, the estimate is

o000 S (BR+AL)|plor2ai + max{h*l/{Afl/?} (h7/6 +At7/2) Ip
s 6 (L, 55 56) o
<0 (max{hfl,Afl} (h2/3 N At2))

o,';2;1,1

Hp—pN

~

at most.

This slight improvement in the theoretical order of convergence is probably what Ha-Duong
[81, p. 32] means when stating that some of the approximation properties and interpolation
theorems in [20] ‘can certainly be improved in the framework of the functional spaces used in
this paper [i.e. the Energy spaces]’.
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4.3 An Energy Error Estimate

A general problem regarding the validation of numerical schemes to approximate the solutions of
scattering problems is that there are not many reference solution available. The only non-trivial
exact solution to problem (P) we are aware of are the circular waves discussed in Section 1.3.1. In
three space dimensions, for the indirect Single Layer problem V[p] = g on a sphere, (non-physical)
reference solutions have recently been derived by Sauter and Veit [135].

The same problem occurs for the exterior Helmholtz problem. For this problem, it has been
shown by Holm et al. [91] that the relation

1% (Vo [p)2)) = R((Valpn ], o DI S [p=p 12y $ IR (Valp], ) = R (Vi lpw ], pa )] (4.51)

holds, where the constants hidden in < are mesh-independent. The term

VIR{Valp],p) =R (Volpn] pn) (4.52)

is thus an equivalent measure for the approximation error, where the number R ((V,,[p],p)) that
involves the unknown exact solution 1, can be approximated by Aitken’s extrapolation method.
This error measure has been used for numerical validation in [113], for instance. (4.51) implies
that the convergence rates that one obtains by computing the error in this way are the same as
the ones expected for the error in the | - | z-1/2(p)-norm [91, (5.6)].

In the existing literature on time domain Boundary Element Methods, estimates of the type

o, o JL2(T) ~ HpN||¢27,O,L2(I‘) (4.53)

o, O LQ(F)

are sometimes used; for example in [28, p. 18] or [69, p. 18]. Alas, there is in fact no Galerkin
orthogonality that would justify the use of (4.53) to approximate the error in the space-time
L?-norm. On the other hand, the experiments in the cited literature give very reasonable results.

4.3.1 Estimating the Energy Error

In this section, we explore whether a result similar to (4.51) can be derived for the time dependent
case, where the energy norm is given by (4.14). By (4.12) (first identity), (4.5) (second identity),
(4.7) (fourth identity), (4.6) (fifth identity) and (4.9) and (4.14) (seventh identity) there holds,
similarly to [91, p. 116],

o 1 1
/ e 2 Eqlu—un](t) dt = —a) (p— pNn,p —DN) = =—ay (P = PN+ D)
Rso 20 20

2
=llp-pnll

ay (p,p) - ay (pn+p))
a¥ (p,p) +ay (p,pn) - 20 /R

ay (p,p) +ay (pn,pN) - 20 /R

V). (1) )
e~ 20t (VIp](,t), pn (-, 1)) dt)
>52“Uﬁmame@n>ﬁ»

S (Pl = Iox ) = [ e (VIp-pxlC0.px () d. (454

>0

>0

ay (p,p) —ay (P, pN) +2 (GX(PN,PN) -0 /R

AAAAA

MIH‘S’IH‘S’IH%’IH%’IH
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Using the Cauchy-Schwarz inequality and (3.37), the additional term in (4.54) is

IA

IVIp-pn]

CHP—]DN

| [ e VI -pa]C0on (1) d 00,220 [PV [ 0,22(r)

,0,L2(T") (4.55)

IN

0,0,L2(T") HPN

with C'= C(I"). As a consequence of estimates (4.54) and (4.55), we obtain

2 2 2
lp=pnlI™ < [lpll” = llpw P + 20 Cllp = pavloyo,22 0y 25 0,22

and
2 2 2
el = lipw 17| < llp = pall* + 20 Clp = o lo0,20) [N 0,0, 221y

The inverse estimate (3.179) and the stability estimate (4.37) in Remark 4.6 imply that the term
I llo,r;0,-1/2,-1/2 i3 bounded with

1/2 py=1/2

o,~1/2,H-1/2(T) < Clczh71/2At71/2 Hf

HpNHO',O,L2(F) S Clh7 HpN 0.73/27];[1/2(1")

with Cl = Cl (J’p’q’K(%)?K(%)) and C2 = CQ(F,O-O)' We set é = CIC2Hf||a,3/2,H1/2([‘), S0
that C' = C (0,p,q, K(Ts), K(T7),T', f). Then, similarly to [91, (5.3) and (5.4)],

llp = o1 < [llplI* = oI + CCR2AE Y2 p = pv] g0 22y (4.56)

and
lpll? = lpn ] < llp - palI? + CCR A2 |p - py

O',O,LQ(F)‘ (457)

A bound on the term |p - pn|40,22(r) is given by Corollary 4.9, which indicates that it vanishes
for approximation spaces consisting of higher-order polynomials.

However, for lower-order approximations, there is no theoretical guarantee that the non-
energy norm terms in (4.56) and (4.57) converge to zero for growing N. Even if they converge to
zero, their rate of decrease would be expected to be smaller than the one of the other respective
bounding terms in (4.56) and (4.57). However, unlike for (4.53), there is at least some justification
to use the terms ‘H|p|||2 - H|PN|||2‘ to estimate the approximation error in the many cases where
the exact solution is unknown.

4.3.1.1 What about the Presence of o7

The problem with the type of analysis we conduct here has been pointed out often, for example
in [136, p. 46]: While in theory one assumes o > oq for some o > 0 for the temporal weight factor
e~2°t present in the norms and bilinear forms (Section 3.2.1), one usually sets o = 0 in practical
computations, as we did in Chapter 2. In fact, Aimi et al. investigate the bilinear form

0= [ (VIIC)aC9)) ds (459

in [5]. By (4.11) and since the energy is by the definition always positive, there holds for ¢ > 0
[81, (58)]
t
Bo[ul(t) = [ (VIFIC,9).p(-5)) ds > 0 (4:59)

and thus
ay(p,p) = Eo[u](T). (4.60)
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One could carry out an analysis similar to the one in the previous section and obtain a result
similar to (4.54) and (4.66) below, but this would then only give estimates for the energy at the
end of the temporal computation interval, i.e. Eq[u](T"). This quantity is not a space-time norm,
but it is ‘the’ energy norm induced by the bilinear form al(,-).

On the other hand we know that fOT Eq[u](t) dt is an equivalent norm in the space Hg L1
By (4.59), there holds [81, p. 22]

fo Fo[u (t)dt—[ [ W10, 9) dsdt—[ (T = ) (V5] 5).p(5)) ds  (4.61)

where the second equality is due to the fact that, for F(t) := fot f(s) ds with f(0) = 0, there holds
F'(t) = f(t), and thus

([ sy as) = 5 (80 - [ sy ds) = F@) +tF (1) - (07 (1) - 0) = F (2.

Consequently, [ F(t) dt = fot(t - 5)f(s) ds, and hence (4.61).
We denote the induced bilinear form by

)= [ (=) VI )a(,5) ds (4.62)

for which, by (4.61), the relation

ar(p,p) = fo ! Eq[u](t) dt (4.63)

holds, which corresponds to (4.12).

Remark 4.11 (Comment on the Different Bilinear Forms)
Let us try to relate the bilinear forms a¥.(-,-) and ay,(-,-), given by (4.58) and (4.62), respectively,
to each other. We note that, for §(z,s) :== (T - s)q(z,s),

ay (p,q) = ap(p, ).

The bilinear form a¥(-, -) is therefore less suitable for implementation: Its kernel does not depend
on the difference t — s any longer, due to the additional factor of T — s, and the corresponding
linear systems can therefore not be reduced to a MOT scheme, as discussed in Section 2.5. The
same is true for the bilinear form ag(-,-) when, in accordance with the theoretical reasoning, a
temporal weight factor e 2t with o > 0 is used. Atle [10, p. 59] has done computations for this
case. He reports that the programme then ran ‘much slower than in the case [0 =0]’, and that
‘the method is only useful for [o =0]".

Despite its practical ineptness, let us investigate the bilinear form aT( -) further. In place of

(4.7),

ay (p,q)

(=) VIt - [ (VIGs) 2 (7= )aC,9))) ds
- [ VG0 )+ (T =) (VIR 9)) ds

0

@)+ [ (VIICs).a9)) ds (4.64)
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and thus in place of (4.9),

2ar(p,p) = f (,8),p(5)) d (4.65)

The Galerkin orthogonality equations (4.5) and (4.6) remain valid for the corresponding varia-
tional problems when we replace the bilinear form aY (-,-) by a}.(+,-). We can therefore proceed
in the same way as for (4.54) and obtain

T
fo Eolu—uy](t) dt

W .0) - (o on) = [ (VIp=p1C8), o 0)) ds

/OTEQ[U](S) ds—fOTEQ[uN](s) ds—fOT(V[p—pN](-,S),pN(-,s)) ds  (4.66)

where the additional term would need further investigation.
Finally, let us consider what happens when the bilinear form a}é(-, -) is used. For any ¢ > 0,
let

gty = [ VIIC5)a0.9) ds (1.67)

with ag(p, q;T) = ag(p,q) as in (4.58) and ag(p,p; t) = Eq[u](t). If we want to solve ag(p,q; t) =
/Ot ( f (-,s),q(-,s)) ds for any test function ¢ and ¢ > 0, and the corresponding discrete problem

ap(pN,qn;t) = fot(f(-,s),qN(-,s)) ds for any discrete test function gy, we obviously obtain
results similar to (4.5) and (4.6). Integration by parts yields, as in (4.7),

ap(p,a;t) = —ap(q,p;t) + (V[p](-t),q(-,t)) .

Using all these relations, there holds

ay(p,p;t) + ap(pn,pnit) = (V] (1), pn (1))
Eolu](t) - Eo[un](t) = (V[p-p~n](,t),pn (1)) (4.68)

which, in turn, yields (4.54) and (4.66).

EQ[U - uN](t)

4.3.2 Practical Computation of the Scattered Wave’s Energy

In Section 4.3.1, we considered the error in the energy norm induced by the bilinear form ag(-, ),
which is related to the scattered wave’s energy via (4.12) and (4.60). We investigate how the
energy norm can be computed in practice.

Assume that the approximation is given by (2.16), i.e. py(x,t) = MT PO lpl BT ()i ().
Using (2.28) (for the second identity) and U’ = 0 for [ < 0 (for the fifth identlty) we obtain

Mt Ng

zzp]/ VIinI(o), 8" (0)ps) dt

n=1j=1

fOTW[PN](wt),pN(-,t)) dt

nlj m=11i=1 m,n=11,5=1
Mr n .
= Z ™) U= Y Y ) U (4.69)
m,n=1 n=1m=1
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Using (4.59), there consequently holds

Mr n

Eolun](T) =Y > (™) u""p" (4.70)

n=1m=1

for un = S[pn]. We shall refer to this quantity as the final energy of the approximation uy.

What if we want to compute the energy at other times t? We restrict ourselves to those times
which correspond to mesh points of the time mesh, i.e. t = ¢, = kAt. If we assume that the basis
functions are numbered in ascending order, we can truncate the sum in (4.69) at some number
smaller than Mp. To compute the energy at time ¢ =y, all the entries for n > M:lﬁ are zero, where
Mjli < My denotes the index of the last basis function ™ with support in [0,tx]. Obviously we
obtain the quantities

B = Bolul(t) = [ (VIiwI(.0),pn (-0) di (4.71)

in this way, replacing Mz by MX in (4.69). We can thus approximate the energy Eq[u](t) for
every time ¢ € [0,7] by the piecewise constant function

M
En(t)= Y1, )@ EF. (4.72)
k=1

where M is the number of temporal mesh points, i.e. T'= M At, as in Section 2.1. We can then
approximate the norm that is induced by the bilinear form aXZO’T(-, 1) via (4.12) by

T T M i T M i
/0 Eolun](t) dt » /0 Ey(t)di=Y E fo Xty () dt = AL S BF. (4.73)
k=1 k=1

We shall refer to this quantity as the integrated energy of the approximation uy.

The choice of ¢ = 0 is, however, particularly problematical here, since one could not obtain the
identity (4.12) from (4.10) and (4.11) in that case, and (4.12) would in fact yield a¥_,(pn,pn) = 0.
At least for the latter problem, there is some theoretical remedy, since, if v has only support on
the finite interval [0,7], there holds, by (4.12),

a},/(p,p) =20 fOT e 27t Fq, [u](t) dt =: a},/,T(p,p). (4.74)

Hence, using (4.13) for the equality and the fact that e 2°? is decreasing from 1 to e 2°7 on [0,77],
ie. e72T <72t <1 for t € [0,T], for the inequalities, we obtain

—20T T d \4 _i 2 g d
20627 [ Balul(t) dt < alr(p.p) = 5= lul2a000 <20 [ Balul®)dt  (@75)
and thus
%0 T 27 T
e ™ [ Balul(t) dt < [ul2 00010 = - abr(pp) <4r [ Balul@®)dt.  (4.76)

We note that

e—QUt

T
(VIpIC, 1), p(- 1)) dt=27ff0 (VIpIC. 1), p( 1)) dt

2 T
lim —a}T/,T(p,p) =27 lim /
o—0 o o—0J0 g

where the latter term is the bilinear form used in the implementation.
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We further note that the computation of the energy terms (4.70) and (4.73) creates no imple-
mentational overhead. We only need the matrices that are computed and stored while running
the MOT scheme anyway to compute them.

We remark that both (4.70) and (4.73) are realisations of the energy norm ||-[| : By (4.14)
and (4.1),

low I = alo(opw) = [ (VINIG0,px (o 0) do (.77

which is the left hand side of (4.69) when o =0, but also

w2 = a¥-o(onow) = [ VNI, px 1) (@78

by (4.12), which is the left hand side of (4.73) when o = 0.

While these arguments, based on choosing ¢ = 0 in a setup that assumes o > 0, obviously
stand on shaky ground, the quantity computed in (4.69) is, on the other hand, indeed ‘the’
energy norm associated with the bilinear form that is used in our implementation (i.e. (4.1) with
o =0), which is certainly related to the scattered wave’s energy via (4.59). Similarly, (4.73) is an
approximation to the integrated scattered wave’s energy.

Since other measures to quantify the accuracy of approximations do not present themselves,
we have used (4.70) and (4.73) as error measures in some of our experiments. Some first examples
are given in Section 4.3.3.

4.3.3 Two Numerical Experiments
4.3.3.1 Circular Wave

Let us consider the Dirichlet problem with circular incident wave and known exact solution that
was introduced in Section 1.3.1 and already studied in Section 2.6. As in Section 2.6, we use
the direct formulation (1.12) and lowest-order elements in space and time to approximate the
solution.

We compute the final energy Eqluy](T) via (4.70) and the integrated energy via (4.73) for
each approximation. Results are shown in Table 4.1 and Figure 4.1a. Using these experimental
quantities and Aitken’s extrapolation method, we assume that the the exact values of the final
and integrated energy are

T
Eq[u](T) = 19.43150  and fo Eqlu](t) dt = 39.46782.

The energy errors shown in Table 4.1 and Figure 4.1b are then, as indicated in (4.54), computed
by

1/2
(1Ba[u](T) - Eolun](T))Y?  and (UOTEQ[U]@)dt—fOTEQ[uN](t)dt) (4.79)

respectively. The corresponding experimental rates of convergence aj, a¢ are computed by (2.149).
We observe that the experimental convergence rate for the final energy error is similar to the one
for the approximation error in the space-time L?>-norm. The integrated energy error curve, on
the other hand, indicates a convergence rate of smaller order.
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Dirichlet Problem with Circular Incident Wave

Final energy E[uy](T) and integrated energy_[: E[upl(t) dt

E[UN](T) ——
Io E[UN](t) [0 | S

........ L LLLE LT P PPy T ey

-------
------

energy

1000 10000 100000
total degrees of freedom

(a) Final energy Eq[un](T") and integrated energy fOT Eqlun](t) dt

Dirichlet Problem with Circular Incident Wave

L2( [04], L2(F) ) -error and energy errors

L%[04] ,LXT)) - error =———
final energy error ===t===
integrated energy error e

0.1

LZ( [04], Lz(r) ) -error and energy errors

1000 10000 100000
total degrees of freedom

(b) L*([0,4], L*(T"))-error and final and integrated energy errors

Figure 4.1: Energy and energy error graphs for the problem considered in Section 4.3.3.1
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degrees of freedom final energy (4.70) integrated energy (4.73)
TDOF | SDOF | TS || Eq[u](T) | energy error | ap at [OT Eqlu](t) dt | energy error | ap Ay
320 64 ) 15.80865 1.9033791 - 38.61528 0.9233304 -
1280 128 10 18.43334 0.9990806 0.93 41.22481 1.3255154 -0.52
5120 256 20 19.17326 0.5081752 0.98 40.93636 1.2118337 0.13
20480 512 40 19.36469 0.2584802 0.98 40.36877 0.9491844 0.35
81920 | 1024 | 80 19.41546 0.1266570 1.03 39.98356 0.7181511 0.40
327680 | 2048 | 160 19.43608 0.0676609 0.91 39.77134 0.5509274 0.38

extrapolated value: 19.43150 39.46782

Table 4.1: Final energy with corresponding energy errors and experimental convergence rates,
and integrated energy with corresponding energy errors and experimental convergence rates for
the problem considered in Section 4.3.3.1. TDOF and SDOF denote the total and spatial degrees
of freedom, respectively, while TS stands for the number of time steps.

4.3.3.2 Plane Incident Wave

We now consider an incident wave for which the exact scattered wave is not known. We choose
the plane wave from Example 1.8 a) as the incident wave, and consider two different scatterers,
a square scatterer = [-1,1]? and a circular scatterer Q = B 3(0). Our choice of the parameter
mp in Example 1.8 a) guarantees that the wave’s initial front, at ¢t = 0, is the line z + x9 =
-2, which intersects both scatterers in one single point, (z1,22) = (-1,-1). Our choice of the
parameter k implies that the incident wave hits both scatterers there first, and subsequently
progresses in direction (1,1). We split each scatterer’s boundary as I' = 02 = I'jj; U T shadowed With
I'iw=In { x € R? | 1+22<0 } and I'shadowed = I' N T'g. The incident plane wave is ‘active’ on
[y for 0 < ¢ <2v/2, with ¢t = 2/2 ~ 2.83 being the time when the wave’s tail is the line z1 + x2 = 0.

We use an indirect approach and represent the solution by a Single Layer potential ansatz
u = S[p] with unknown density p. The approximation is done by lowest-order elements in
space and time, as in Section 4.3.3.1. We reiterate that the exact density cannot be computed
analytically here, and that we, therefore, cannot carry out an error analysis by simply comparing
the approximate solution to the exact solution in some norm, as it was possible for the circular
wave considered in Sections 2.6 and 4.3.3.1. This implies that we have to rely on alternative error
measures.

As in Section 4.3.3.1, we compute the final energy Eq[uy](T") via (4.70) and the integrated
energy via (4.73) for each approximation. We extrapolate the experimental quantities and deduce,
by extrapolation, that the the exact values of the final and integrated energy are

T
Eq[u](T) = 157.1270  and f Eo[u](t) dt = 269.1102
0
for the square scatterer Q = [-1,1]%, and
T
Eo[u](T) = 162.2099  and fo Eq[u](t) dt = 305.4083
for the circular scatterer 2 =B 5(0). The energy errors are then again computed by (4.79).
Tables 4.2 and 4.3 and Figure 4.3 show that, for both scatterers, the convergence rates are

similar for each of the two error measures. This is somewhat surprising since, due to the corners in
the square scatterer, the solution for the circular scatterer could be expected to be more regular.
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Dirichlet Problem with Plane I ncident Wave

Final energy E[uy](T) and integrated energy || E[uyl(t) ot
Square Scatterer Q = [—1,1]2

E[ugl(T) =——
annfunn
, Elup](t) dt
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total degrees of freedom

(a) Final energy Eq[un](T) and integrated energy fOT Eqlun](t) dt, for square
scatterer Q = [-1,1]°

Dirichlet Problem with Plane Incident Wave

.
Final energy E[uy](T) and integrated energy | E[uy](t) dt
Circular Scatterer Q =B, (0)

E[UN](T) ——
Jj E[upJ(t) dt =%
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energy

100
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(b) Final energy Eo[un](T) and integrated energy fOT Eqlun](t) dt, for circular
scatterer Q =B _5(0)

Figure 4.2: Energy graphs for the problem considered in Section 4.3.3.2
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Dirichlet Problem with Plane Incident Wave
Final energy errors

Square Scatterer Q = [-1,1]2 and Circular Scatterer Q = B/, (0)
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(a) final energy errors
Dirichlet Problem with Plane Incident Wave
Integrated energy errors
Square Scatterer Q = [-1,1]2 and Circular Scatterer Q =B, (0)
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(b) integrated energy errors

Figure 4.3: Energy error graphs for the problem considered in Section 4.3.3.2
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degrees of freedom final energy (4.70) integrated energy (4.73)
TDOF | SDOF | TS || Eq[u](T) | energy error | ap as [OT Eqlu](t) dt | energy error | ap Ay
512 64 8 136.0640 4.5894422 - 249.6822 4.4077205 -
2048 128 16 145.9587 3.3418977 0.46 260.3386 2.9616887 0.57
8192 256 32 150.5723 2.5602109 0.38 264.3026 2.1926240 0.43
32768 512 64 153.7597 1.8350150 0.48 266.8249 1.5117209 0.54
131072 | 1024 | 128 155.4061 1.3118232 0.48 267.9719 1.0669114 0.50
524288 | 2048 | 256 156.2476 0.9377526 0.48 268.5471 0.7503999 0.51

extrapolated value: 157.1270 269.1102

Table 4.2: Final energy with corresponding energy errors and experimental convergence rates,
and integrated energy with corresponding energy errors and experimental convergence rates for
the problem considered in Section 4.3.3.2 with square scatterer Q = [-1,1]?. TDOF and SDOF
denote the total and spatial degrees of freedom, respectively, while TS stands for the number of
time steps.

degrees of freedom final energy (4.70) integrated energy (4.73)
TDOF | SDOF | TS || Eq[u](T) | energy error | ap as [OT Eq[u](t) dt | energy error | ap ay
256 32 8 112.8036 7.0289629 - 232.8427 8.5185421 -
1024 64 16 141.2519 4.5779930 0.62 280.2000 5.0207828 0.76
4096 128 32 152.4527 3.1236549 0.55 2905.2848 3.1817385 0.66
16384 256 64 157.1895 2.2406294 0.48 300.4336 2.2303946 0.51
65536 512 | 128 || 159.6418 1.6025355 0.48 302.9362 1.5722786 0.50
262144 | 1024 | 256 160.8956 1.1464380 0.48 304.1786 1.1089004 0.50

extrapolated value: 162.2099 305.4083

Table 4.3: Final energy with corresponding energy errors and experimental convergence rates,
and integrated energy with corresponding energy errors and experimental convergence rates for
the problem considered in Section 4.3.3.2 with circular scatterer 2 =B \/5(0) TDOF and SDOF
denote the total and spatial degrees of freedom, respectively, while TS stands for the number of
time steps.
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Chapter 5

A Posteriori Error Estimates

In this chapter, we study three a posteriori error estimates for the indirect Single Layer problem
V[p] = f that was considered in Chapter 4. We investigate if, and how, these error estimates can
be localised for subsequent use as error indicators in adaptive algorithms, and their reliability
and efficiency.

In Section 4.2, we gave a priori error estimates in the | - [, 0 r2(r)- and | - [, 10 g-172(ry-
norms (and in the corresponding energy space norms). These could be interpolated to obtain
error estimates for intermediate norms, but we did not provide any error estimates for weaker
norms. These can, in the case of Boundary Element Methods for time independent problems, be
obtained by using the Aubin-Nitsche duality technique; see, for instance, [133, Theorem 4.2.7] or
[145, Theorem 12.3]. Generalised mapping properties of the type discussed in Section 3.3.2 are
employed in the proofs. However, it does not appear to be possible to use the same technique in
our setup, due to the presence of the temporal derivative in the weak formulation, and we were
not able to derive any a priori estimates on the error in weaker norms. The proofs of a posteriori
error estimates use different techniques, which allow us to prove estimates in weaker norms.

The first a posteriori error estimate that is studied in this chapter is residual-based (Section 5.1).
We follow methods by Carstensen et al. to obtain two estimates which can both be localised. One
of these is of limited practical use with adaptive algorithms (Section 5.1.1), whereas the second
one is well suited to steer adaptive algorithms (Section 5.1.2).

The second a posteriori error estimate is of Faermann type (Section 5.2). We employ results
by Faermann to localise the spatial H~'/ 2(I')-norm, and use these to obtain a localised error
estimate that can be used to steer adaptive algorithms.

The third a posteriori error estimate, presented in Section 5.3, is called a N-N/2-type error
bound, after the h-h/2 error estimates introduced by Praetorius et al. for elliptic problems. As
for the previous two types of error estimates, these can be localised and consequently be used as
local error indicators.

In Section 5.4, we investigate whether the estimates derived in Sections 5.1-5.3 for two space
dimensions can be adapted to the three dimensional setup, and point out similarities and differ-
ences.

In Section 5.5, we present some numerical experiments in which we use the error bounds
derived in Sections 5.1-5.3 to estimate the approximation error.
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5.1 Residual-Based A Posteriori Error Estimate

The first a posteriori error estimates that we consider are of residual type. The residual R :=
V[pn]-f, in a certain norm, is clearly an intuitive error measure. In what follows, we justify its
use theoretically.

5.1.1 First Residual-Based A Posteriori Error Estimate

We prove a result similar to [38, Theorem 3] respectively [41, Theorem 2]. We cannot apply the

referenced results directly since, in our setup, V : X - Y does not imply V™' : Y - X, as we

observed in Remark 3.49 b). The work presented here follows the original ideas closely, adapting

them to our setup. We work with the classical spaces H¥ (R, H*(I')) and provide comments at

the end of this section on how corresponding results can be derived for the energy spaces Hfff e
By Lemma 3.15 and (3.98), there hold the interpolation inequalities

1/2- 1/2 1/2- 1/2
gl g0, 51172ery < Nl ooy a1 o ey a0 lago, s oy < 101 37 ooy 191 3

(5.1)
for any g € £2(R, H(T")) and q € w3 (R,L*(T')), respectively, and s € (-3, 3). We further recall
the definition of the duality product,

(pad,= [, ™ (pt).a(t) ) de (52)

for p e HE(R,H*(T")) and q € H;F(R,H5(T)), as in (3.119). Let f ¢ H2*(R, HY(T')). This
means that f is more regular in space compared to if it was assumed to live in the usual energy
space Hg/Q(R,H1/2+S(I’)). Since we are dealing with the integral equation V[p] = f, assuming
p e HYH(R, L2(T)) implies f € HY(R, HY(T)), by Theorem 3.45 and Remark 3.49. It is thus
reasonable to assume p € 7-[(5,/ Q(R, L?(T)) at least, to guarantee the desired regularity of f.

Let us now consider the weak forms that were discussed in Chapter 4, given by (4.2) and

(4.3): In the continuous and discrete variational formulations, we are looking for functions p €
Hg/Q(RLQ(P)) and py € Vv € Hg/Q(R, L?(T)), respectively, such that

ay (p,q) = (V[Pl.a)y = (.4),
for any q € L2(R, L2(T")) (recall that p e H2/*(R, L2(T")) implies V[p] e He*(R, HY(T))), and
ay (pv.an) = (VIpnl an), = (fran),
for any gy € Wy € L2(L*(T")). Let
R:=V[p-pn]=[f-V[pn]

be the corresponding residual. By assumption, f € Hg/z(R,Hl (T)) and py € Hi/Q(R,LQ(F))
for any s € (—%, %), so that, by Theorem 3.45, V[pn] € Hg/Q(R,Hl(F)), and consequently R €
Hg/z(R,Hl (I')). Obviously, recalling (4.5), there holds

(B-ax ), = (R.av) oy w2 eiea @z =0 (5:3)

for any gy € Wy, i.e. R is orthogonal to the approximation space Wy.
The following result is a corollary to the Hahn-Banach Theorem [8, Folgerung 4.17(1), p. 183],
[131, Theorem 3.3].
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Theorem 5.1 ([41, Lemma 1])
Let Y be a normed space, and 0 # yo € Y. Then there exists some yj € Y™ such that

* 2 * 12
<yanO>Y><Y* = ||Z/0||Y = ||Z/o HY*'

Recall that, due to our assumptions, R € Hg/Z(R,Hl (T')). Taking Y = Hi/Z(R,LQ(I’)) with
Y* = H;l/Q(R, L*(I)) (see Lemma 3.44) and yo = R € 12 (R,HY(T")) ¢ Y in Theorem 5.1, there
exists some g = p € Y* such that

IR

o

2 5012 :
0,3/2,L2(T) ~ HRHO—,1/2,L2(F) = «R’p»y},/?(R,B(F))Xy*W(R7L2(r))

(7.9 = Doy oy ooy (5:4)

for any qn € Wiy, where the first equality is due to Remark 3.38 b), the second equality holds since
the duality £2(R, L2(T'))x L2 (R, L%(T)) is also the duality H/*(R, L%(T'))xH,*(R, L2(I")), and
the third equality is due to the Galerkin orthogonality (5.3). By the Cauchy-Schwarz inequality,

- . .
IRI51/2,22(r) 1an/ (B, p- QN»H}/?(R,B(F))XMUQ (R,L2(T))

qNEWN o
< | R inf lo—
< [ Rloy2,02(m) (qu?WN lp QN||0,71/2,L2(F))
and thus _
IRlo.3/2,02(r) = | Rloj2,z2cry € inf o =anlo-1/2,02(r)- (5.5)
aNeEW N

Since we assumed R e H>/? (R, H'(T)), we obtain, using (5.1),

. 1/2-s 1/2+s
”R“oy.?)/Q,Hl/QJrS () < (CINI?I;/N Hp - qNHJ,,l/ZLQ(F)) ”R”U,3/2,H1 Ty (56)
Due to the mapping properties (Lemma 3.47 and Remark 3.49), there holds
Ip _pN||a,71/2—2|s\,H‘1/2+5(F) = HV_l[R] ||o,—1/272|s\,H‘1/2+5 @) < C||R||a,3/2,H1/2+s(F) (5.7)

for s € (—%, %), with C' = C(T', 0¢,s). We thus have the following result.

Lemma 5.2 (Space-Time Version of [41, Theorem 1])
Let p be as in (5.4), and R € Hi/Q(R,Hl (I')). As discussed above, assuming

pe M (R, LA(T)), pn e Vv SHYP(R,LA(T)) and feHY*(R,H'(T))

guarantees R € H(?;/Z(R, HY(T)).
Then there holds the a posteriori error estimate

1/2+ . 1/2—
[P =N o -1 /2-21s], 1117245 (1) < CHRHU{?)/;,Hl(F) (qugﬁ,N lp - QNHJ{—1/S2,L2(F))

for se (—%, %), with C' = C(T,00,s) > 0.

Proof
Combine (5.6) and (5.7). ]
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Let p =y = A[R] = R, so that 1plo-1/2,22(r) = HRHUJ/ZLQ(F). This choice of p satisfies (5.4).
We now make an even stronger assumption than that of Lemma 5.2 on the residual, and assume
that R e Hi/Q(R,Hl(F)). This can be guaranteed if we let p € HZ/Q(R,L2(F)), py € VN €
(R, L2(I)) and f € H3/*(R, H'(T')). Using Proposition 3.56 with I = -, 7 =0 and k = 1,
s =1 on the term in Lemma 5.2, we obtain the a posteriori error estimate

1/2+s 1/2-s
Hp _pNH07—1/2—2|s\,H‘1/2+5 () s CHRHO{:J,;-ZHI(F) H(h(%,T) + At(%,T)) RHO’{5/27H1(F) (58)

with C' = C(T', 00, s, m1,mg), which is similar to the inequality that is [41, Theorem 2].

We are interested in estimating the terms | R, j g1 (ry with k = 3,2 further. To do so, we
review another result from [41]. Let f € HY(T') := {¢EH9(I’) | (1,7) =0} c HY(T). We
further define an operator

LIA@) = [ FCyls,) ) dsy+er, (5.9

with x = z(s, ), where we assume that the parameter set of the parameterisation of I" is [0, ST].
The constant ¢y, is fixed by demanding (1, 5[ f]) = 0. There holds:

Lemma 5.3 ([41, Lemma 3])
For 0 € [0,1], the operator I : H™Y(T') — HY(T) is an isometry, i.e. s L W ooy = 1 £ o2y
for fe HS™H(T).

Further, I and a_as are inverse to each other, i.e. % (Is[f]) = f for f e Hg’l(l“) and I [%g] =g
for g e HY(T).

As an immediate consequence, there holds, for f € Hg(I‘), H%f“H9—l(r) = |I, [a_if] HHH(F) _
|1l 761y, and in particular

for f e HY(T). Re w3 (R, H(T)) implies R(-,t) e H*(T") for (almost) every t. We cannot guar-
antee R(-,t) € H}(T") though, since py is defined via the space-time inner product. Analogously
to the spaces H{(T') above, let us define spaces

0
P

ey = M0 (5.10)

oMy (R, HO(D)) = { g e Ho(R,H'(I)) | {a,1),=0}.

By (5.3), Re oL2(R, H?(T)). We define the operator

L[f1(x) = _ézo e 20t fosx fCy(sy),t) dsy dt +cj..

Note that I,[f](z) = /Rzo e 20t I f(-,t)](x) dt if we set cf, = 5=. We can hence extend Lemma
5.3 from the case of the spaces H{(T) to the case of the spaces ¢HE (R, H?(T)), and we therefore

obtain, analogously to (5.10),

for f e oHE (R, HY(T)). As a consequence, we obtain Corollary 5.4.

0

= -1f

0.k, L2(T)

ok, H(T) (5.11)
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Corollary 5.4 (Space-Time Version of [41, Theorem 2])
Under stronger assumptions than in Lemma 5.2, namely

peH (R, L*(T)), py eV SHIP(R,LA(T)) and feH*(R,H(T))

to guarantee R € Hg/ 2 (R, HY(T")), there holds the a posteriori error estimate
0 1/2+s 1/2-s
R (5.12)

|(Ts) + At(Tsr)) Z R

1D = PN g1 /2-016), mr-17205 () < € ‘

0,3/2,L2(T") 0,5/2,L2(T")

for se (—%, %), with C = C(T, 09,8, m1,mz) > 0.

Remark 5.5 (On Lemma 5.3 and Corollary 5.4)

a) Note that we have not made use of temporal interpolation in the proof of Lemma 5.3. This is
due to the mapping properties of the inverse Single Layer operator. Instead of (5.7), we could
have worked with

[P = PN o125, 517245 (1) € CUR 5,372+, 172+ (1)

for s € (—%, %), with C = C(T',00,8). The right hand side term could then only be estimated
by | Rllg2,02(0) [ Rl o2, 51 (1), which destroys the usual gain in order due to the interpolation
estimate. One could then work with Y = HL(R, L*(T")) and R € HZ(R, L*(T)), which would
lead to even more severe assumptions on the temporal order of the residual. Consequently,
(5.8) would then change to

1P = P -1 j2-jsp -v2vs ry < CURIY 3 5 oy 1 (W(Tsr) + AU(Ts ) RI2 vy (5:13)

with C = C(T,0¢,s,m1,m2). See also d) below.

b) (a posteriori error estimate for uniform space-time meshes) For a uniform space-time mesh
there holds h(TsT) = h and At(Tsr) = At for everyi=1,...,N and j=1,...,M. For s=0
we obtain, by Corollary 5.4,

(5.14)

0
||p —pN||07_1/2’H71/2(F) < C\/ h+ At ‘ %R

0,5/2,L2(T)

We thus have an estimate for the unknown error that only involves computable quantities.
Note that the | - “0,71/2711—1/2([1)—67“7“07’ cannot be computed exactly, even when the exact solution

is known. The estimate (5.14) is the a posteriori analogue of the a priori error estimate
(4.24).

c¢) For the energy-based norms, the estimates have to be changed accordingly. We sketch the
magjor differences: Applying Lemma 3.47 and Remark 3.49, we can replace (5.7) by

|lp = pNlor; —2ls|; —1/2+s,-1/2+s < C|R| ;1. 1/2+s,1/2+s

with C = C (T, 00,s), where, by (3.114)

2 2
o;0;-1/2,-1/2 ~ I- ‘|(,70,H—1/2(r) + | llo-1/2,22 (1)

in the case s = 0. The term p = yj in Lemma 5.2 can be chosen as p = R ¢ Y™, with
Y =YY"= Hg;lg’o = Lip. If the energy-based morms are used, it further suffices to assume
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a)

f)

fe H1 U and D€ H ’ % to ensure R € H T L1 . Regarding the estimate in (5.8), one can use
Proposztzon 3.57 wzth k: =l=r=0ands= 1 to obtain

1/2+s 1/2-s
1jpestjzes SCIRIVES | I(W(Tsr) + A(Ts ) RIVES L, (5.15)

with C' = C(T,00,8,m1,m2). For s =0, one then obtains the a posteriori analogue

P = pNllor;0,-1/2-1/2 S CVh+ At|R| 511511 (5.16)

)4y by

to the a priori error estimate (4.23). As for the a priori error estimates, the regularity
assumptions become slightly milder when the energy-based norms are used.

The assumptions made on temporal reqularity appear to be rather severe here. It is, however,
well known (see Remark 3.49 b) and the references cited therein) that the mapping properties
of the time domain boundary integral operators that can be verified theoretically seem to be
unrealistic. Lemmas 4.3 and 4.7, for instance, do not guarantee convergence for lowest order
methods in time, which work well and are widely used in practice, as discussed in Section 4.2.
See also Remark 5.9 c).

(implementational detail) For an arbitrary potential P, we use the same method to compute
terms of the type H%P[u]HLg(Fi) as in [42, p. 2177], i.e.

0 P[u](@ + ed;) - P[u](Z - ed;)
55 Plul(@) » T

(5.17)

with € = 1072, and d; as in (2.37).

(usage in adaptive algorithms) Using the notation of [41, Section 6], we define
= HA?’/ZER and  b; ;= HAS/QER .
0s llo,L2(1y),02(T;) ’ 0s lo,12(1y),L2(T;)

Then, for s =0, the terms in the right hand side term of the estimate given in Corollary 5.4
can be written as

HA3/2 R ]ZV:%/IIQ i
o,0,L2(T)  i=1j=1
and . N
[Ty« dTsa) | L= 5 S a Y
and thus

i=175=1

N v 1/4 1/4
Ip = PNl o1j2,m172(r) < C(;Z ) (Z > (hi+ At;)?b; ) . (5.18)

The estimate (5.18) provides an upper bound that can be used to control local error contribu-
tions. However, this estimate is not very useful for adaptive computations, as every space-time
cell T'y x [tj_1,t;] contributes two error terms, and it is not clear which one should be used
to steer the corresponding algorithm, as discussed in [42]. We thus establish another, more
practical estimate in the next section.
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g) Carstensen shows in [38] that residual error estimators for the Galerkin Boundary Element
Method for the Laplace problem with Dirichlet data are efficient under the assumption of quasi-
uniform meshes [38, Theorem 2]. The proof uses a representation of the problem’s unknown
solution by a series, which is not available for our problem. We therefore do not address the
issue of efficiency, i.e. whether an inequality inverse to (5.14) holds, for the residual error
estimator discussed here.

5.1.2 Second Residual-Based A Posteriori Error Estimate

We first cite a result from [42]. A similar result for three space dimensions is [40, Theorem 3.2].

Proposition 5.6 ([42, Proposition 1])
If ge HY(T) satisfies
(9,9n)=0 (5.19)

for all ¢y, € 52 then there holds, for 6§ €[0,1],

A0 (1 + n2)0/? (5.20)
L2(T;)

0
=9

N
lglzery < V2K Y =

i=1

with K = K(Tg) as defined in (2.3).

We would like to apply Proposition 5.6 with g = R, as it is done in [42]. The approximation py
that appears in our residual is defined in a weak space-time sense. The residual therefore does
not satisfy (5.19), and it is not immediately possible to apply Proposition 5.6. Further on, this
estimate does not feature any temporal localisation, only a spatial one. We further remark that,
technically, the space-time domain I" x [0,7"] that we consider is a cylinder-without-cap-like or
tube-like object; see Figure 6.1. The three dimensional result [40, Theorem 3.2] mentioned above
covers the cases of an open surface and the boundary of a closed domain, so the object that we
consider does not belong to this class.

Let us introduce some further notation. We set Tj := [t;_q,t;] for any j = 1,..., M, and we
further define local norms in time by

|lu o, HF(Ty),Hs(T) *= H]lTj(t) UHa,k,Hs(r) = HeiotuHH’“(Tj,Hs(I‘))' (5.21)

We know from (5.3) that the orthogonality relation <<R, qN»O =0 for every gy € Wy holds. This
leads us to the next result.

Lemma 5.7 (Space-Time Version of [42, Proposition 1))
Let the function g e HL(R, HY(T")) satisfy

{g,an ), =0 (5.22)
for every qn € Wi . Then the estimate

0

639

N M
0/2 _
19000y < 2 (K1) 3 57 (1+ h282)"2 (i) 9‘
i=1j=1

Ule(Tj)vLQ(Fi)

holds, with K1 = K(Tg) and Ko = K(Tr) as defined in (2.3), and for 6 € [0,1].
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Proof
We consider a) first. We follow the proof of [42, Proposition 1]. Let us first note that the
estimates [42, (23), (24)] in the proof of [42, Proposition 1] are purely algebraic. However, we
need to adapt them slightly for our case and cannot apply them directly. For this reason, we
present the proof in its entirety here.

In this proof, we use the following notation: We define a space-time L'-norm and a space-time
L*-norm by

2
(o). = e ul oy iy and HuHi,Lw([QT]),LW(F) :( sup SUP\GUtU\)

te[0,T] wel’

with obvious localisations, analogously to (5.21)
Let gy (z,t) = 1r,(x) 1g, (t) in (5.22). Then

—20t
t)ds dt =0
S Jo e ot s

for every space-time cell T'; x Tj, and thus there exists a pair (y;j,7 ;) € I'; x Tj such that
6_207"7J'g(yi7j,7'i,j) =0, and hence g(y;,j,7,) =0, for every I'; xTj. For 0<i<N-1land 0<j <M,
we define continuous piecewise functions

e tg(x,t) (z,t)e {yel;ulyy | ybetweeny; and y;41 }
Gij(x,t) = x{seTjuTju =[tj-1,tj+1] | sbetween 7; and 75,1 }

0 else

with I'y =g and ¢y :=7_1 := 0, tar41 := Tar41 := tyr = 1. We note that g; ; € HL -(R, H(T)) again.
Writing supp g; j := =T, x T with T = [7j-1,7;], we observe that

T
~ 2 ~ 2 -2 2 2
19i.51722 0,77, 10 (0y) = fo 1955 C ) go ry t = f:@-e NGOy @ = 1915 1207, 10 )
(5.23)
Hence, by the triangle inequality,
N-1 M N-1 M
c0.HO(T) = || D D i < > 2 NGiil 2oy e ry)- (5.24)
0320 Az2qorymo(ry) =0 =0

By interpolation (inequality; see [114, Lemma B.1] respectively (5.1)) and by (5.23) (equality),
there holds

Hgi,j HLQ([O,T],HQ(I‘)) s Hgi,j HiQ([QTLHl(F)) Hgi,j H},EG([OjLL?(F)) H9H0L2(T ), H(T; )HgHO.LQ(T ),L2(T;)"
(5.25)
We use the decomposition I'; = I'; ;-1 UL ; with I'; ;1 :==I'; n [;_1 and Li;=Tn I;, illustrated in
Figure 5.1. Note that this also gives the decomposition f =1 ;UL ;. Similarly, Tj = T} j_1UTj ;
with Tj ;1 := [tj_1,7;] and Tj; = 75,1 ] and Tj = T“ UTj ;.
Asy; el for k=i-1,i and 7; € T, for [ = j -1, j, there exists a root of g in every sub-cell

[, x T;. Using the fundamental theorem of calculus (and writing ¢’ = 6‘73 9),

g(z,1) =/t/x%(g'(y,s)) ds, ds+C

for (x,t) €I'; ), x T;; and some C € R.
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I's

Figure 5.1: Decomposition of I'; and I respectively, as used in the proof of Lemma 5.7.

Due to the existence of a root, C' = 0, and thus

2
0.7Loo (Tj,l)va (Fl,k)

lg

2
(sup sup |e‘7tg(x,t)|) :(sup sup

tGijl {L’GF,L"k tETj’l ZBEFZ"]C

t T
sup sup [ [
tGTj’l $€Fi,k

Combining

/t /x % ((efatg(x,t))’) dsy ds )
i)

LY(Ty, LY (Ts,1))

IN

%((e‘gtg(x,t)),)’ ds, ds) <

o, L= (T;,1),L> (T )

|

lullo,r2(r, )22, ) < ikl Tl

and Jensen’s inequality
lulzr oz, or i)y S VITsl Tl ooy 2 )

with the previous estimate gives

lg o, L2(T;,),L2(Ti x) S |Fz‘,k||Tj,l|||9||0,L°°(Tj,l)vL°°(Fi’k)
0 /
< Tkl H— e
| ’L,k‘” ],ll at (( g)) Ll(Tj’l,Ll(Fi,k))
0 ’
< T LT — e—ot
skl 5l | =7 (")) L2(T;,L2(T 1)

o, H(T; )T, - Using the interpolation estimate (5.25) and

Le. HgHO}LQ(Tj’l),LQ(Fi’k) < |~Fi,k||Tj,l|Hg,
the definition of the H'(I';)-norm,

- 0/2 _
”gi,j ”LQ([O,T],H@(I‘)) < (HgHi,LQ(Tj),LQ(fi) + Hg,”i,LQ(Tj),LQ(f‘i)) HgH;gQ(Tj),LQ(fi)-
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The first term can now be estimated as

”9”;112(7?].)7[12(1?1.) + Hg’Hi’L2(Tj)7L2(f‘i)
(lg
+lg
+( g
+g’ o, L2(T; ;),L2(Tis14) T Hgl||a,L2(Tﬁl,j),L?(rm,i))2

( ITeallTy50l9"
+ Ll T 41

+( 1y
+g’

o, L2(Ty ), L2(Ts) + 1902 (750 ), 02(10)
2
0,L2(Tjs1,5),L2(Dit1,4) )

o,L? (T]'Jfl’j )7L2 (Fi,i)

o, L2(T; 1), L2 (Tisni) + |9

A
o, L2(T;.5),L2(Ti ) T lg

IA

o, H (T} ;),L2(Ti ) + Ts,ill T 41,51 \9’||a,H1(Tj+1’j),L2(Fi,¢)

2
o, HY (Tj41,5),L2(Dit1,4) )

19 o111 (1), 22 (D) *+ IDinil Ty 5l g7

A
o,L2(Tj,;),L%(Dis) T+ lg 0,L2(Tj+1,5),L2(Ti,4)

/ 2
0 12(T ). L2 (i) 19 lo 2210 )220 1))

and the second term as

1906, 12(7,), L2(70)
= ||9||a,L2(Tj’j),L2(FZ~,¢) + ||9||a,L2(Tm,j),L?(ri,i)
+llg o, L2(T; ;),L2(Tis14) T lg
Ciill Tl o1 1y ) 2 0asy + il Tyl
1,4l

0,L2(Tj11,5),L2(Tis1,0)

IA

o HY (Tjs1,5),L2(Ti,0)

‘g’||U,H1(Tj7j),L2(Fi+1’¢) + |Fi+17i||Tj+17j|”g, O',Hl(Tj+1,j)7L2(Fi+l,i)'

Hence
13351l 2o, 77, 10 (1)

< ( ( TadllTysllg’

o, HY(Tj ;),L2(T; ;) T |Fi7i||Tj+1,j| ‘g’Ha7H1(Tj+1,j),L2(Fi7i)

2
+ i il Tyl o rrcry ) n2 (0 o) + Tivrill o1 119 o (500,220 1))

+ ( Hg,||U,H1(Tj7j),L2(Fi’¢) + ||g, O',Hl(TjJrl,j)yLQ(Fi,i)

0/2
! ! 2
+1g Hgle(Tj,J’)vL2(Fi+1,i) + g HUle(TjH,j)7L2(Fi+1,i)) )

( Csill Tl o rr (), L2000y + Daill 1,4l 9 ot (200 ) 22 00)

1-0
+asrill Tyl o, (1) 22 (o) + il Tl 9’||a,H1(Tm,j),L?(FMJ)) . (5.26)

2
Analogously to the estimate (a + b)% + (aa + 8b)? < (a\/l +a2+by/1+ 52) used in [42], there
holds, for positive a,b,c,d, a, 5,7, the estimate

2
(a+b+c+d)?+(aya+adb+ Bye+Bod)? < 2 (a\/l + a2 + bV + 0202 + /1 + 242 + dy/1 + ﬁ262)
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since, for a;,b; > 0 and due to (a +b)? <2(a® +b?) (Young’s inequality),

(2 (5] s(ge) <) genfio(3)) o

which gives the claimed inequality with a1 = a,as = b,a3 = ¢,a4 = d and by = aya, by = adb, b3 =

Bye, by = Bdd.
With |Fi+1,i| < |Fi+1| =hi1, |Fm’| < h; and |Tj+1,j| < Aj+1, |Tj,j| < Aj, we obtain

Y 1G5
\/§ gl,]
( V3I+REAMG oy ) 2 A/ L+ BEAT 9 om0 (1005022000
+ \V/ L+ hlz-*-lA?Hg,Ho'le(Tj,j)yL2(Fi+1,i) +y/1+ hz2+1 j+1

( hilj 19 o1 (1, ), 2 (00) + PN

L2([0,7],Ho(r)) < ||§z‘,j||L2([o,T],H9(F))

[4
J+1, ]) L? (FHI z))

(Tj41,5),L2(T40)

1-6
jH,j)vLQ(FHl,i)) : (5.28)

+his1 D19 om0 (15,),02(0in ) + hin1 A

In [42], it is exploited that the function
f@) =K (1=X+ M%) = (1-X+At)°
with K > 1 is positive for t € [1, K] and X € [0,1], to show that
(a+b)*(aa + Bb)* < K'7%(aa® +b5*)

for positive a,b,«, 3, s €[0,1] and % <K.
Similarly, if we define

F,0) = KT Ky (1= A=+ M+ ) = (1= A=+ M+ pud)’ (5.29)

with K1, Ky > 1 for t € [1,K1], t € [1,K3] and A, pu € [0,1], we have f(1,1) = K[ K1 -1>0.
Further,

Z—‘: = s (KRS 7 = (1= A= e M af) ) 2 As (K37 = (1= A=+ X+ puf) ) 20,

Similarly, % > 0, and therefore f >0 on the plane [1, K] x [1, K3]. Assuming, without loss of
€

generality (possibly renaming pairs of variables, otherwise), t = % [1,K1], t = g € [1,K3], we
obtain
KK (A=A =)y  + 20 +uB%) 2 (1= A=)y + A+ pb)’. (5.30)
For A= —%—, p=—%— with 1 - A - = —— we obtain
(a+b+c)(aa+ Bb+~e)® < KI°Ki%(aa® + bB* + cv®). (5.31)
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Obviously, this result can be extended to the case of eight variables instead of six in a similar

way. We set
hi A
a=+/1+ h?A?Hgl||o,H1(Tj’j),L2(Fi’¢) = M

RNy

hil\iiq
b:= m”g, o, HY (T} j+1),L2 (T 4) B = %
Ryt
1 + h12+1A? Hg,HO'7H1(Tj’j),L2(Fi’i+l) "Y = %
L+ hi+1A]‘
hic1\;
2 2 o i+155+1
L+ hi”AjJrl”g, o HY(Tj,5+1),L2 (L i41) 0= 2 A2
L+hi AT
and note that
hiv1 A A A .
Tk, if —H - 0 <K,  and ﬁgKl if o g
5 his1Aji1 Ajn o his1iDjer his
This also implies § = h:ﬁjﬂ < K1 K>.

Applying the estimate (5.31) with s =1 -6 (and eight variables instead of six) to (5.28), we
obtain

- - 0/2 _
(K1K2) " 1G5 1+ 12827 ()= |

IA

( o, H'(T},5),L*(Ti ) (5.32)
0/2 _
(1 RZA3) " (hidi ) 2N o (10,22 ()
0/2 _
+(1+ 17, A7) / (his1 )" 19 N om0 (1), L2 (D)

0/2
1+ h?HA?H)

L2([0,T],H(T'))

+

1-6
+ (Pis1Dji1) N9 oyt (700,22 (Cann)

and, consequently by (5.24),
-6
(K1K2) " [9lo0,10 (1)

=i 2 A 210/2 1-0 /
< > (1+hiAT)™ (hid)) lg
=0 j=0

)

o H(Ty ), L2(0es) 19 ot (1 50,2 (000)

19 o1y, 22 (0 i) * 19 a,H1<TJ-,J-_1),L2(ri,i_1>)-

This implies

N M
/2 _
1900y < 2K E)" 32 3 (14 h2A2) (i)' 19/ 2y 220 (5.33)

=1 j=

~
—_

as claimed. ]

Having Proposition 5.7 and the results of the previous section at hand, we now obtain, in addition

to Corollary 5.4, another a posteriori estimate on the error term |p —pN\|07_1/2_2|8‘7H,1/2+S (ry for

s€ (—%, %), which features only local quantities on the right hand side.
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Corollary 5.8 (Space-Time Version of [42, Theorem 1])
Let the assumptions of Corollary 5.4 hold. Then there holds the a posteriori error estimate

Hp - PN HU,71/272|5\,H‘1/2+5 )

s+1/2 S 2 A2\ L/4A+S/2 0\ N1/2-5 1 A5/2 of
< 2 Oy (K Kp)™ Y 3 (1+hi A7) (hidj) "IN R
i=1j=1

07L2 (TJ ) 7L2 (Fz )

for se (—%, %), where Cyy-1 = Cy-1 (I, 00, 5) is the norm of the inverse Single Layer operator V=1

as in Lemma 3.47, and K1, Ko are as in Proposition 5.7.

Proof
By (5.7),

Hp_pNHJ,—1/2—2|5\,H*1/2+S(F) = [V7[R]
Cy-1|R

o,-1/2-2|s|,H-1/2+s(T)

IN

3/2
oy, aiies () = Cva [N Rl g ppagses ry.

By assumption, R € Hg/z(R,Hl (I')), and therefore A>?R ¢ HL(R,H'(T')). This allows us to
apply Proposition 5.7 with 6 = % + s to bound the term HA?’/QRHJ,QHU%S(F), which yields the
claim. =

Remark 5.9 (On Lemma 5.7 and Corollary 5.8)

a) It is not clear whether a modification of Lemma 5.7 that makes use of energy-based norms
instead of the classical norms, such as the one discussed in Remark 5.5 b) for the first a
posteriori error estimate, can be proven.

b) (usage in adaptive algorithms) As in Remark 5.5 €), we consider the case s = 0 and write
a; ;= HA5/2R’H07L2(Tj)7L2(Fi). By Corollary 5.8 and using (1 + h?A?)lM <C(I,T),

N M
1D = PNl -1jp 112y € 2 Cya C(D,T) (K1K2)'? 30 5 0P A as .
i=1j=1

1/2 \1/2
J

One would thus use the terms h, a;j to steer an adaptive algorithm.

c) We have only made use of spatial interpolation here, namely for the estimates (5.1) and (5.25),
and therefore broken-order temporal norms appear in the right hand sides of the estimates. One
could, alternatively, use a ‘double interpolation’ in space and time to get rid of the broken-order
terms. However, since the temporal order within the mapping properties is obscure anyway,
we have used R in place of any A°R terms in a; ; in our practical computations, i.e. the terms

aij = | R |o,02(1)),22(10) (5.34)

which gave reasonable results. We further note that the error indicators a; ; are always heuris-
tically reasonable.

5.2 Faermann-Type A Posteriori Error Estimate

We now consider the type of a posteriori error estimates introduced by Faermann. The main
idea behind these estimates is, in short, to find bounds involving local measures for the broken-
order norms that naturally appear when dealing with Boundary Element Methods and which
are, crucially, non-additive. We begin with a result by Faermann.
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Lemma 5.10 ([67, Lemma 2.5])
Let I € R be an arbitrary interval. Then, for any pe (0,1) and ve H*(I),

2
(5.35)

1 1
I3y < P by + | f[ (@) do

Faermann uses this result in the proof of [67, Lemma 2.7] and estimates the term |}, s, v(T) duv|2
in (5.35) for any v € H*(T') that is orthogonal to V}, where S; = supp¢?, by

‘[Siv(m)daﬂ :‘[Siv(m)(l_wf) de

In [67, Lemma 2.6], it is shown that

<vllpzesyll =l rzes:)-
11 - Pl 2(s;y < CH2185 M2

with constants C' = C(p, K(Tg)) € [0,1) (given in explicit form for p = 0,1,2) and K(7g) as in
1

(2.3). Consequently,
d
5 fSlv(x) x

and hence, by Lemma 5.10 and with the same constant C' = C(p, K(7Tg)),

2
< CHUH%%&)

1

[072 s,y < mwz'lz“lvﬁﬂ(si)- (5.36)

Alternatively, one can use the Cauchy-Schwarz inequality and obtains
d G (12
[ o(2) da| <1820l pags, (5.37)
where, due to the Galerkin orthogonality,
[olas) = [, @) do= [ (@) (v(@) - o) da

for any g&f €V}, and any « € R. Therefore, due to the Cauchy-Schwarz inequality and (3.156),

[ollzesy < inf o —wifpags,) < CLSil[vlgns;) (5.38)

w; € spanq g; }

where the constant C' = C'(p) depends only on p in the two dimensional case. Similarly to (5.36),
there consequently holds

1
o132,y < (5 + €2 1S5 olms, (5.39)

for any v € H*(S;) that is orthogonal to V}f, where the factor (% + Cz) is now no longer known
explicitly. However, this alternative approach will prove to be helpful when dealing with the time
dependent case.

Note that, for v e L?((0,T), H*(I)), the estimate (5.35) in Lemma 5.10 can be adapted to

2
dt
(5.40)

T 1 1 ,T
_/0 ‘|U('7t)‘|%2(1) dt = HUH%Q((O7T)7L2(I)) < 5|I|2ﬂHUH%Q((O7T)7HH(I)) + m _/0 ’_/Iv(xﬂf) dx
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where the last term can, similarly to (5.37), be estimated by

rz_/OT‘_/Iv(x,t) d£C2 dt < |—}|-/0T(fl|v(x,t)|dx)2 dt

LT 12 2 12\ 2
k(i (fro@or o) ™) dt =1l 0y

By taking I = (0,7) in Lemma 5.10 and integrating over an arbitrary interval I € R there holds,
by (5.40),

IN

1 K
[olZ2 00,220y < ST N0 0m 0.1y, 200y + 101220, 220 (5.41)
for any v e H*((0,T),L?(I)) with € (0,1). Combining (5.40) and (5.41), we obtain

1 K
[l Z2q0.m),m2ry) < 5 (HP + ITF) 0122 00y 0 (s 00y, 22 00y + 02200y 020y (5:42)

for any v e L2((0,T), H*(I)) n H*((0,T), L*(I)).
If we assume orthogonality in the form fOT [iv(z, t)wn (z,t) de dt = 0 for any wy € Vi, we
obtain a bound similar to (5.38),

5 . 2
lolZ2(zy 25y € f v —wiglia(ry 2gs)
w;, j€ span{gofﬁg}

where S; x T = supp (g&f ﬁjq) Applying the approximation properties (Proposition 3.52), we
obtain
2 2 2
[ol2 ;. 0200y < CoUSHE T ey ansipyoms ;2000

with C1 = C1(p, q, i1, k) depending only on p,q and u, k, and therefore

1 K
”vH%Q(ijLQ(Si)) S (Z + 201) (ISil +|T5) Hv||%2(Tj,H”(Si))ﬁH“(Tj,LQ(Si))' (5.43)

By [39, Lemma 4.2], [67, Lemma 2.3] there holds, for any v € L?((0,T), H*(T")) and after inte-
grating over (0,7'), the estimate

N N
-2
[01Z2 0.7y, mery) < Z; lol%2 0.1y 20 (Dyorn )y + Co ;di "ol 0.y.2200)) (5.44)

where Cy = Co(v,) depends only on the parameterisation v of I' and on p, and [39, (4.2)]
di = d1st(I‘l,F A (Fi—l @] FZ @] FHI)) = min{|I’i,1|, |Fi+1|}, with FN+1 = Fl and FO = FN.

Similarly, for any H*((0,7T), L*(T")),
2 & & 2
—zkK
[0l 0.y, 22 00y < ]Z% oVt oty .20 * O3 2 & 10y 12 (5.45)

J=

where C5 = C3(k) depends only on s, and

dj = dist(T}, (0,T) N (Tj1 VT 0 Tjia)) = min{[ T, [Tjal}
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with Ty := Tys4+1 := @. Combining the last two estimates, and using the fact that the L?-norm is
always additive, we obtain

M=
Mz

[l T2 0.y, 10 oy o1y 2200y < (Il 2y e ror oy + Wolen o 2ey)

J

?.
—_
Il

[e=]

M=
M=

7

Il
—_
.

1l
—_

for any v e L2((0,T), H*(I")) n H*((0,T), L*(T")), where
C4 = 04('77/1'7 "i) = maX{CQ(fYaML 03(’%)} .

Using (5.43) and setting Cy(p, g, i, k) = (i +20C4 (p,q,,u,,k;)), we obtain

-2 -2 2 5 (-2 -2 2 2 2
(d;™ +d5™) vl z2ery raqryyy < Co(d; ™ +d527) (IS + TP ) 1012y s,y (2y.22050))
(5.47)
foranyie{1,...,N},je{l,...,M}. Clearly, d;2“|5¢|2“ < K(Ts1)* and d;2“|Tj|2“ < K(Tsr)*.
However, to bound the terms d;2“|Si|2“ and d;2” 75> as well, we assume x = p from here
on. These terms can be bounded with the help of the global mesh constant ¢(7s7), namely
d;*|SiP < q(Tsr)® and d; |T;* < ¢(Tsr)*. With

C= C(’Yhuapa q, K(%,T)7K(7TS7T)7Q(7TS,T)) >0

we then have

2
lo1 20,7y, 10 ()i 0,79, 22 (1)) (5.48)
. N M , ,
s 4 ZE} (“U‘|L2(Tj,Hu(Fqui+1)) + HUHHu(TjuTM,L%Fi)))
=1j=
2 2 2 2 XY 2
+ C4Cr (K (Tsm)™ +2¢(Tsr)™ + K (Tsr)™) 30 3 100721y 12y
i=1j=1
MY 2 2
< ¢ Z; ZE](HUHL2(TJ-7H“(FZ-UI‘,'+1)) + HUHH“(TJ-UTJ-+1,L2(F,')))
i=1j=

for any v € L2((0,T), H*(T")) n H*((0,T),L*(T")) that is orthogonal to Vy, similarly to [67,
Theorem 2.2|, and therefore:

Lemma 5.11 (Space-Time Version of [67, Theorem 2.2])

Let v € L*((0,T), H*(T)) n H*((0,T), L*(T")) satisfy fOT Jrv(z, t)ywn(z,t) dsy dt = 0 for any
wn € Vi, and p e (0,1). Then there exists a constant C = C(v, u,p,q, K(Ts1), K(Ts.r),¢(Ts.T))
such that

N M
lo122 0.2y 210 (0 (0.1, L2 0y < C z; z% (\\U||%2(Tj,Hu(riUpM)) + Hv”%{H(TjuTjH,LQ(Fi))) :
i=1j=

We note that the bound in Lemma 5.11 involves the global constant ¢(7sr) and is therefore
more restrictive than the bounds proven by Faermann for the spatial case that involve only local
quantities.
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Obviously, Lemma 5.11 can be used with the spaces Hf' " if v is assumed to have finite
support, and consequently, due to (3.111), also with the spaces H;“If"“.
By Lemma 3.47 there holds, for any p € (0,1),

|[V[R]

“1u-1 < Cy-1 ”RHO,F; 1+2|pu=1/2[; popp = Cy1 ”R||0,F;2\u—1/2|;u,u

[VR]

with Cy-1 = Cy-1 (T, 00, ). In terms of s € ( 3 2) this is

15-1/2,5-1/2 = ” V_l [R]

By (5.3), R is orthogonal to Vi, and Lemma 5.11 can therefore be applied with v = ASTY2R to
bound the term on the right hand side, and therewith the error term on the left hand side. This
proves reliability in the form

;s5-1/2,5-1/2 =

N M
PRy PRy EICHIDICT (5.49)
i=17=0

with b; ; = ‘|e_OtAS+1/2RHL2(Tj,HS“/Q(F,'UI‘,'H)) + He_UtAS+1/2RHHS+1/2(TjUTj+17L2(Fi))' Note that the
error term in (5.49) also bounds the error in the | - [, . s_ofs|; s=1/2,s-1/2-n0rm, which seems to be
the more natural norm.

Regarding efficiency, we can proceed as in [67, Theorem 3.1] to see that the first term in the
estimate in Lemma 5.11 can be bounded by

N
2 ZO [l Z2 ¢z prmcriorinny) = Zl 10122 (01,0 rs0m 1)) < 2000220, 100 ()
1=179= 1=

and the second, similarly, by

z; Z% HUHHM(T UTj41,L2(I)) S 2HUHHLL((O T),12(T))"
i=1j

Hence we have an inverse estimate to the one of Lemma 5.11,
2 2 2
2 ZO (lohZe 2y, prorinyy + 1ol oz, 2y € 2000 E2 (o), a2y
1=1j=
for any v € L2((0,T), H*(T"))nH*((0,T), L*(T")). Using the mapping properties (Theorem 3.46),
we obtain
=V [p-pn]

with C' = C(I',00,s). Taking v = R, we can therefore conclude efficiency, but not for the error
indicators b; ; defined above.

Note that a bound for the classical space-time norms cannot be derived in a similar way.
Applying [67, Lemma 2.3] twice, one can only show

HUH%I"@((O T, Hr (DY)

N M
2K
Z Z HU\|H~(T UTje1, HH(T;UTi41)) T +Cx Z Z dy HUHL2( HE(T0T41))

<
i= 1] 0 i=175=0
2 L& oo
+Cy z; Z(:)d MHUHH%(T UTje1,L2(1)) T CuCu ). Z(:) d; HHUHLQ(T L2(T4))
i=1j i=1j=
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where the term d; 2 2“\\U\|L2(T 12(r,)) cannot be bounded. One can, however, use 0]z (0,7, E0 (7Y <

IA ] 22 0,7y, 50 (D)) EE ((0,7),22(1)) to derive bounds, for instance

1P = o -a-apu-tyoppmniry = IV TRo-a-2um1/2spprot () < L HE(T)
< Cv| Rl 20,1, me(0))nER (0.1, L2 (1)) -
In terms of s € (—%, %), this is
Ip = PN ll6,5-3/2-21s), =121y < Cv-1| Rl 20,7y, 115172 () rr-172 (0,1, £2(T)) - (5.50)

The term on the right hand side of (5.50) is bounded by Lemma 5.11.
We note that, in contrast to the estimates in Corollaries 5.4 and 5.8, the estimated error norm
is weaker by one temporal order for s = 0. In practice, we use

z; z;) HRHLQ(T H1/2(F UF'H»I)) (551)
=17

as an error estimator, where the H'/2(T; UT;,1)-norm [39, (3.3)], [67, (1.6)]

[v() —v(y)l*
HUHH1/2<F ulis1) — f Iiuli A ullipr |$ y|2 s dsx (552)

is approximated by graded quadrature.

5.3 N-N/2-Type A Posteriori Error Estimate

A posteriori error estimators of h-h/2-type for Boundary Element Methods have enjoyed con-
siderable research interest recently. These error estimates are based on the computation of the
difference of two approximations, one on the current grid and one on the corresponding globally
refined grid, in a certain norm. Praetorius et al. [60, 72] have studied such error estimators for the
Single Layer integral equation of the Laplace problem, which is also known as Symm'’s integral
equation, and for the hypersingular integral equation [61].

Compared to other types of error estimators, h-h/2-type error estimators for Symm’s integral
equation have some striking advantages: They are easily (yet expensively) calculated, and their
implementation leads to almost no computational overhead. They are always efficient and, using a
(standard and reasonable) saturation assumption, reliable. As the residual error estimators, they
are further an intuitive error bound. In what follows, we investigate how these error estimators
can be adapted to our time dependent setup.

We begin with some general observations. The aforementioned works by Praetorius et al. have
all been done in a setup in which the bilinear form corresponding to the problem is symmetric.
Since the bilinear form a) (-,-) of the problem that we study is not symmetric, we drop this
assumption and consider an arbitrary, non-symmetrical bilinear form b(-,-) that induces the
energy norm || p|||§ :=b(p,p). As before, we write p and py for the problem’s exact solution and its
approximation, both given by weak formulations involving b(:,-). Further, let Xy be the current
approximation space, and let Xxn 2 Xy be the approximation space of the same polynomial order
with underlying spatial and temporal meshes that have both been refined uniformly, in which
an approximation py € Xy is computed. Assuming a Galerkin orthogonality of type (5.3), there
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holds, since py € Xn € Xy,

lp-pnlly = b -pN,p-DpN)
= b(p-pPN,p-DN) +b(DN —PN,p ~DN) +b(p = PN, DN — PN) +b(DN — PN, DN ~ PN)
-0
= lp-onlig + o = pvll; + b(Bx - prp - B )- (5.53)

If the bilinear form b(-,-) is symmetric, the non-norm term in (5.53) vanishes, and one can
conclude ||pn —pnll, < lp — pwll, without any further assumptions. This immediately implies
efficiency of the error estimator

n:= 15 = ol - (5.54)

In the non-symmetrical case, however, we cannot even determine the sign of b(py — pn,p — DN)-
In fact, we can only show that b(pny — pn,p — PN) < H|p—pN|||§. Praetorius et al. impose the
saturation assumption

llp =Dl < % lllp = vl (5.55)
with k€ (0,1) to prove reliability. A saturation assumption of the type (5.55) has been proven
to hold for some Finite Element problem in [123], but it is not clear whether these also hold for

other cases.
Since

n=lon=pnlly < llp-pnlly +llp-onlly < A+ 5) llp-pnll,
the error estimator 7 is always efficient if (5.55) is assumed. Further, by the triangle inequality
and (5.55),
llp=pnlly < llp=pwlly + 7 <k llp =Nl +1

and 7 is thus reliable in the form 7 > (1 - k&) ||p — pn|l, with the same k-dependent constant as
in the symmetric case for error estimators of this type. Combining both estimates, we get

n
< — < —.
<lp=pully < 7

1+k

This means that efficiency still holds, but only under the saturation assumption (5.55), and with
a less favourable constant. We further note that, differently to the symmetric case, reliability is
not equivalent to the saturation assumption here.

The error estimator 7 cannot immediately be used as an error indicator in adaptive algorithms
in general. In the case of Symm’s integral equation, the energy norm is equivalent to the H -1/2 (T)-
norm, which cannot be localised. Praetorius et al. [60, 72] therefore introduce an equivalent error
estimator that involves only the localisable L?(T')-norm. In our case, it is not even clear if the
energy norm induced by the bilinear form a (-,-) is equivalent to some space-time norm, or to
which, as discussed in Section 4.1. We, therefore, cannot proceed in an entirely similar way here,
and our results are less satisfactory, due to the hideous mapping properties of the time domain
Single Layer operator discussed in Section 3.3.2. However, we can still find computable and
localisable upper and lower bounds on 7. From here onwards, we replace the abstract bilinear
form b(-,-) and the induced energy norm ||-||, by our bilinear form aY (-,-) and its underlying
energy norm ||-[|, given by (4.14). Since the underlying mesh size does not solely depend on the
spatial mesh size h in the space-time setup, we use the term hA¢-(hAt) /2-type or N-N [2-type
error estimators for the error estimators 7.

Let us consider reliability first. By the inverse inequality (3.179), there holds

h1/2 ||QN||U,—1/2,L2(F) < CIHQN 0,-1/2,H-1/2(T)
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for any g € Vi, with C; = Cy (0,p,q, K(Tg), K(7r)). Further, by (4.16),

lall,-12,z-172(ry < C2ldll
for any q € 7{;1/2(R,H_1/2(F)), with Cy = C(I",00). Hence

h1/2 HQN

o-1/2,02(1) < C1C2 llan |l

for any gy € Vy N 21, (R, H'/2(T")), and in particular

W2 px = bnllo 1220y < CrCo llpy =Dl =1 (5.56)

which proves reliability of 7.
The proof of efficiency is more involved. To begin, we set V := 7{;1/2(R,H_1/2(F)), and we
define the Galerkin projection Gy : V — Vi implicitly by, for pe V,
ag (Gn[p],vn) = ag (p,on)

for every vy € V. By the definition, a},/(GN[pN],vN) = aX(GN[ﬁN],UN) for any vy € Vy, and
thus
ay (Gnlpn] - Gnpn],vn) = ay (px = Gn[pn],vn) = 0 (5.57)
for every vy € V.
By (5.57), and since Gy[pn] — Gn[pN] € Vi, there holds |py - Gy[pn]|| = 0. With the
triangle inequality, we obtain

oy = dnll = IGn[PN] =Bl (5.58)
as a consequence.
Further, by the definition, a¥ (G x[pn],vn) = a¥ (pn,vn) for any v, € Viy, and therefore, with
Gnlpn]-pn eV,
IGN[pn]-pn] =0. (5.59)
(5.58) and (5.59) give
llpn = ol = IGN[AN] =Dl = [[(p3v = PN) = G [Py = D]l - (5.60)

In terms of the Galerkin projection, (4.40) in conjunction with Remark 4.8 implies

llp - Gnlplll < Cymax {1,712} inf [p-gx
qNEVN

,3/2,L2(T")
for p € Hg’-/?(R,LQ(I‘)), with C3 = C3(T',0,p,q, K(Ts), K(Tr)). With p = py — pny and gy =
I, At[pN — DN], We obtain

n=|lpn - x| < Csmax {L h_m} lpn = pn =N [pN = PN ]ll63/2,02(1)
and thus, by Proposition 3.56, efficiency of n in the form
n < Cymax {1,024 Cy (h+ At) |py - x

.52, (T)) (5.61)
with Cy = Cy(p,q). In particular, if a hAt-version is used, there holds
1 < CsCih 2 pn = B2, (1) -

We note that both the reliability estimate (5.56) and the efficiency estimate (5.61) feature a
localisable spatial norm. However, these spatial norms are different, and so is the temporal
norm. In practice, we use the term

L2

lpn = DN lo0,2(r) (5.62)

to estimate the error.
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5.4 Notes on the Three Dimensional Case

In this thesis, we work in a two dimensional setup. However, with regard to further research,
it is also worth commenting on the case of three space dimensions briefly. A posteriori error
estimates could certainly be useful in three space dimensions as well, but space-time adaptive
methods would effectively require the handling of four dimensional space-time mesh elements,
which appears to be unrealistic.

5.4.1 Residual-Based Error Estimates

We first note that we did not use any assumptions on the spatial dimension in the proofs of the
results of Section 5.1.1, and they therefore also hold for n = 3. The same is not true for the
results of Section 5.1.2. Carstensen, Maischak and Stephan [40] show that a three dimensional
equivalent of Proposition 5.6 holds by using a partition of unity of I' [40, Theorem 3.2], since it
is not possible to use the same techniques as in [42] for n = 3. We have, however, failed to adapt
this result to the space-time setup.

5.4.2 Faermann-Type Error Estimates

Let us introduce some notation first. Similarly to the two dimensional case (Section 2.1) and as
in [68, Section 2], we assume that I' ¢ R? is polygonal with faces P;, such that I' = U; P;. Each
face P; can be identified with a polygon D c R2.

We discretise any such polygon D ¢ R? by a triangular mesh Tg(D) = Ap = {I'y,...,. 'y},
such that (a) D =UYN, I';, and (b) for i # j, each pair of triangles I';,T'; € Ap intersects in either
a common vertex or a common edge, or I'; nI'; = @. By diam(I';) and width(I';) we denote the
diameter (the length of the longest edge) and the width (the radius of the largest incircle) of T;.
We further write Na, for the set of nodal points of Ap, and

wl,::U{FiEAD | I/EFZ'}
for the neighbourhood of a nodal point v € Na, and
wFi::U{FjEAD | Fiml“j;t@}

for the neighbourhood of a triangle I'; € Ap. An illustration of these domains can be found in
[68, Figure 2.1].

As in [68], an admissible mesh A on I' is then given by A =U; Ap, if we assume that for each
nodal point v € NA% with v € 0P; n 0P; there also holds v € NApj-

The three dimensional equivalent of Lemma 5.10 is Lemma 5.12.

Lemma 5.12 ([68, Lemma 3.4])
Let D ¢ R? be an arbitrary polygonal domain. Then, for any e (0,1) and v e H*(D),
1 diam (D)*** 2

2 2 1
[vlZ2(py < §W|U|HN(D) * area(D) ’va(x) dx (5.63)

In what follows, we proceed as for two space dimensions and consider a function v € H#(I") that
is orthogonal to V7, and let S; € R? be the set of support of an arbitrary function A V}f’ . (5.37)

is then replaced by
’[5 v(x) dz| < area(Si)l/2 vl z2¢s;) (5.64)
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and (5.38) still holds, but the constant C' now depends on the shape reqularity constant [133,
Definition 4.1.12]

diam(T';)
Ap) = —_— = T;eA >1 5.65
~(4p) maX{ width(T,) | € D} (5.65)
as well, i.e.
[vlzesy s inf o —wifres,) <€ area(S;)" [v|gu(s,) (5.66)

w;€spanyy;

with C'= C(p,k(Ap)). We note that K(Ap) =1 in two space dimensions.
In place of (5.39), we obtain

1 diam (S;)* 9
HUH%Q(Sl) < max{§, C2} (T(SZ) + area(Si) H |U|§{“(S¢) (567)

for any v € H*(S;) that is orthogonal to V}/.
Further, (5.40) is replaced by, for v € L*((0,T), H*(D)),

1 diam (D)*" 1 T 2
2 2
HUHL2((0,T),L2(D)) < EW‘|UL2((O7T)7H#(D))+MA ’/Dv(ac,t) dx| dt (5.68)
where
1 T 2 ,

oy b | et da] <l oy
Similarly, (5.41) changes to

2 2%, (12 2

101Z2 (0., c2(py) < 1T 1005 (0,79, 22(0y) + 10 22((01), 22D (5.69)

for any v e H*((0,7),L*(D)) with € (0,1). The combination of (5.68) and (5.69) then gives
1 { diam(D)**
2 2% 2 2
[olZ20/m),220)) < 3 (T(D) T ) o lze o,y 110 (Dy)nm= (079,22 () * 102 ((0,7) 22D
(5.70)
for any v e L2((0,T), H*(D)) n H*((0,T), L*>(D)), which is analogous to (5.42).
The approximation properties (Proposition 3.52) give

. K\ 2
HUH%Q(Tj,LQ(Si)) <y (dlam(Si)” + |TJ| ) ”UH%2(Tj,Hu(si))mHn(Tj,L2(Si))

with C1 = C1(p,q, u, k, k(Ap)), and therefore, by the same arguments as in the two dimensional
case,

”vH%Q((O,T),L?(Si)) < (5.71)
1 diam(S¢)2+2“ . ) 9 .
{Z ( area(S;) (TP )+ 2 (diam(S)™ + IT5) [ 072029, mecsynm=(0:1).22(5))

for any v e L2((0,T), H*(S;)) n H*((0,T), L*(S;)) that is orthogonal to Vy.

Instead of using [67, Lemma 2.3], as we did for (5.44), we now integrate over (0,7") in the
inequality in [68, Lemma 3.2] and obtain, for any D ¢ R? and any v € L*((0,T), H*(D)), the
estimate

10122 0,79, 120 (D)) < A; [WlZ2 0y, 0y + C2 22 i 1022 q0my 22 (5.72)
VE,

Ap FiGAD
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with Cy = Co(p), and [68, (2.4)] d; := dist(I';, D N wr, ).
Similarly to inequality (5.45), there holds

M M
2 2 2Ry, (12
Il 5 0.y, p2(ry) < ZE) [0l (1m0, 220y + O Zldj lvlZ2¢z;, 2y (5.73)
J= J=

for any H*((0,T),L*(T')) in three space dimensions, with C3 = C3(x). Combining these two
estimates as in the two dimensional case, see (5.46), we obtain

M

”/UH%Q((O,T),H“(F))QH”((O,T),LQ(F)) < Z Z (HUH%Q(Tj,HH(wV)) + HU”%JH(TjUTjH,LQ(wu)))
VENAD 7=0
& -2 2 2
+ 04 Z Z (dZ s d; R) HUHL2(TJ-,L2(FZ-)) (574)
FZ'EAD j=1

for any v e L2((0,T), H*(T'))nH*((0,T), L*>(I")) with Cy = C4(1, k) := max {Cy,C3}. Estimating
the terms [[v] L2 (7, L2(r;)) by (5.71), it is crucial to bound the second term in the three dimensional
analogue of (5.47),

(&7 +d72) |0l 2z, r2ry)

1 ( diam (T';)?2*

-2 -2k 2K . 2 2K

[01Z2 0,2, 10Ty (0.1, 2202y (B5-T5)

further. The assumed shape regularity (5.65) implies [68, (3.23)]

diam (T';)? <O and diam(T;) .

area(l;) ~ d; Cs (5.76)

with C5 = C5(k(Ap)) for every I'; € Ap, where one uses, for the first inequality, the geomet-

. 2
rical estimate \/27% < 1, and [133, p. 530] d; > C(k(Ap))diam(T';) for the second. As
in two space dimensions, we have to restrict ourselves to the case x = pu to bound the terms
d]TQ“diam(Si)Q“ and d;2“ |T;j|** as well, and again they can only be bounded by the global con-

stant ¢(7g,7). We then obtain

(d.’?“ + dT2“) L ( diam(T,)* + TP ) + 20 (diam (T;)* + [T5*) (5.77)
E J 4 area(T;) ! ’ ! '

_ — 1 i
(d4 2y dﬂ“) (Z max {1,C4} + 2(3’1) (diam (I;)* +|75*)

IN

)

A

< (i max {1,C5} + 2C’1) (C’i” +2¢(Tsr) + K(TT)QM) = Cs(p,q, 1, 5(Ap),q(Tsr), K(Tr))

and consequently, from (5.72) and (5.77) and (5.77), an analogue of the estimate in Lemma 5.11,
ie.

M

2 2 2
lo022(0,7), 0 (oY) (0,7, 22(0y) < C /\; ;](H””L%Tjﬂu(wu)+””HH‘L(TJ-UTJ-H,B(%))) (5.78)
veNa, j=

with C' = C(p,q, 1, k(Ap),q(Ts1), K(T1)).

160



5.4.3 N-N/2 Error Estimates

The results of Section 5.3 do not involve any assumptions on the spatial dimension, and thus still
hold for n = 3. However, the dependence of the constants on the parameters involved changes
slightly. For instance, as we mentioned in Section 5.4.2, the constant C in the approximation
estimate (3.156) now depends on the shape regularity constant s, defined by (5.65), as well,
which subsequently affects the constants that appear in the estimates discussed in Section 5.3.
We do not elaborate on this any further.

5.5 Numerical Experiment

In this section we present some numerical experiments in which realisations of the a posteriori
error estimates introduced in Sections 5.1, 5.2 and 5.3 are used to quantify the approximation
error. Technical data on the code and on the equipment the experiments were performed on are
given in Section 6.2.

We consider the same problem as in Section 2.6, of which we know the exact solution. How-
ever, since we cannot compute any other error norms, we compare the a posteriori error estimates
only to the space-time L?-error. In what follows, we denote by

U}ﬁm = |R 00,2y (5.79)

the a posteriori error estimator of residual type (see Remarks 5.5 b) and 5.9 c)) used in the
experiments, by

N M
F 2
Nh,At = z; Z(:) HRHLQ(T],,Hl/Q(FiUFHI)) (580)
i=1j=

the a posteriori error estimator of Faermann type (5.51) used in the experiments, and by

Mt = 165 = pull (5.81)

the N-N/2 error estimator (see (5.54) and (5.62)) used in the experiments.

Results are presented in Table 5.1 and Figure 5.2. We observe an experimental convergence
rate of % for all three error estimators, compared to the experimental convergence rate of 1
we observed for the space-time L?-error. This appears reasonable, since the spatial error norm
estimated in all case is the H™Y?(I')-norm. On the other hand, of course, there remains a
wide gap between theoretical error estimates and experimental results, which is, again, due to
the apparently unrealistic mapping properties of the time domain boundary integral operators
involved. This issue has been discussed in Section 3.3.2.

We further note that, while the error curves for the residual and N-N/2-type error estimators
in Figure 5.2 are almost parallel, the Faermann error estimators nearly coincide with their residual
counterparts in the beginning, but decrease at a slower rate for larger degrees of freedom. The
reason for this is probably an insufficiently accurate evaluation of the broken-order error norm
(5.52).
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degrees of freedom residual (5.79) Faermann (5.80) N-N/2 (5.81)

TDOF | SDOF | TS nfa lanac | nEA, lanac | n¥a, | anae
80 16 5 0.7301119 - 0.6766216 - 4.5072746 -
320 32 10 || 0.3314411 | 1.14 | 0.3637185 | 0.90 | 1.7008228 | 1.41

1280 64 20 || 0.0988636 | 1.75 | 0.1060899 | 1.78 | 0.6137240 | 1.47

5120 128 40 || 0.0342029 | 1.53 | 0.0398010 | 1.41 | 0.2330997 | 1.40

20480 256 80 || 0.0121167 | 1.50 | 0.0197873 | 1.00 | 0.0821900 | 1.50

) - . (R,F,N} .

Table 5.1: A posteriori error estimators 7, 1, as defined in (5.79), (5.80), (5.81), and corre-

sponding experimental convergence rates oy, a¢ for the problem considered in Section 5.5. TDOF
and SDOF denote the total and spatial degrees of freedom, respectively, while TS stands for the

number of time steps.

LZ( [04], Lz(r) )-error / error estimators

Figure 5.2: L?([0,4], L*(T"))-error and a posteriori error estimators for the problem considered

in Section 5.5.

Dirichlet Problem
L2( [04], LZ(I‘) ) - error and a posteriori error estimators

L%([04] ,LA()) - error ——
10 residual-based error estimator nﬁ’& wemdteen ||
. Faermann typeerror estimator ﬂﬁ,m L2
N-N/2 error estimator r]”y ap
1
."h'h,.. "””’ﬂ,
n&u;u[l“'
.""l“'
.',“
0.1 ’
0.01
100 1000 10000

total degrees of freedom
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Chapter 6

Adaptive Strategies and Numerical
Experiments

In this chapter, we present two adaptive schemes that can be used with the time domain Boundary
Element Method, and numerical experiments in which these schemes are applied.

The two adaptive schemes are introduced in Section 6.1.

The first one, presented in Section 6.1.1, focuses on spatial modifications of the underlying
mesh while leaving the uniform temporal mesh unchanged, and can therefore be used with an
adaption of the MOT scheme (Algorithm 2.1).

The second adaptive scheme, presented in Section 6.1.2, is based on a changed perspective
on the computational domain, in which we do not seek to decouple the global linear system any
longer. Computation times and storage requirements consequently increase, but we gain the
chance to work with more flexible meshes.

Numerical experiments in which these two adaptive strategies are employed are considered
and discussed in Section 6.2.

6.1 Adaptive Strategies

In the literature review in Section 1.1.2, the use of adaptive schemes for the wave equation has
been thoroughly motivated. Further, we observed in Section 4.2 that the time domain Boundary
Element Method is unconditionally stable and should, therefore, be well suited to be used with
adaptive schemes. The a posteriori error estimates established in Chapter 5 give a theoretical
foundation for error indicators that can be used with adaptive methods.

We have mentioned in the introduction that there are, generally, two different possible strate-
gies that can be used in adaptive schemes for time dependent problems, see Figure 1.4 in partic-
ular. In what follows, we describe their implementation in detail. Advantages and disadvantages
of both were also discussed in Section 1.1.2. We have implemented and conducted numerical
experiments using both strategies.

6.1.1 Adaptivity with a Time-Marching Scheme

In this section, we use meshes of type (2.2) that are uniform in time but of arbitrary form in
space. Their design is assumed to be steered by local error indicators. The strategy we present
here is sketched in Figure 1.4a. Since the temporal mesh sizes are assumed to be uniform, this
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(a) Adaptivity with a time-marching scheme (b) Adaptivity with a all-at-once scheme (pseudo-3D
mesh)

Figure 6.1: Two possible realisations of adaptive meshes for time dependent problems. After
[150, Figure 2.1al.

strategy is suitable to be used with a MOT scheme. However, the MOT scheme used here
is more costly than the standard one for uniform spatial meshes. This is because previously
computed matrices cannot be re-used here, since they would not comply with the current time
step’s mesh. Therefore, the complete history of matrices has to be recomputed which is, however
still computationally cheaper than dealing with the full linear system (2.30).

Temporal adaptivity can be realised, but only by restarting the scheme with a smaller or
larger global temporal mesh size. In what follows, we therefore focus on spatial adaptivity.
A typical space-time mesh that results from this strategy is sketched in Figure 6.1a. As the
illustration shows, mesh elements can be refined and coarsened (or de-refined) throughout the
computations within this strategy. While the implementation of refinement procedures is rather
straightforward, the implementation of coarsening procedures is more involved and less frequently
used. The reason for the latter is probably that coarsening strategies are only suitable for time
dependent problems, where different meshes can be used for different time steps. For elliptic
problems, on the other hand, coarsening is not really applicable.

We give a brief review of our implementation, in which we restrict ourselves to the case of
line elements, as used for the two dimensional Boundary Element Method. We use the same data
structure that is described in Sections 1.1.2 and 1.2 of the monograph by Schmidt and Siebert
[138]. Its most important features are:

e The initial mesh is represented by a list of so-called macro elements that cannot be coars-
ened any further.

e Every macro element is the root of a binary tree, see Figure 6.2. When an element is
refined, it is split into two new elements, each of them half the size of the original element,
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as shown in Figure 6.3. We call the original element the father of its sons, the two new
elements. In these terms, every element has either two sons or no son.

e Any node of one of the binary trees is called a leaf if it has no son. In particular every
macro element that has not been refined so far is a leaf. All the leafs form the current
mesh; see Figure 6.2(b) for an illustration.

e An element can only be coarsened together with its brother element. This means that any
element that is marked for coarsening is only coarsened if its brother element has also been
marked for coarsening. If this is indeed the case, the two brother elements are removed
from the current mesh and replaced by their common father element, as shown in Figure
6.3. We thus understand mesh coarsening as the inverse operation to mesh refinement.

The refinement and coarsening procedure is outlined in Algorithm 6.1.

Algorithm 6.1 General refinement and coarsening procedure

Input: mesh {I'y,...,T'y} with corresponding error indicators 7y,...,ny, refinement and coars-
ening criterion

Output: refinement and coarsening flags for the mesh elements

1 for all element I'; ,7=1,...,N do

2 if n; fulfils the refinement criterion then

3 mark I'; for refinement

4 else if 7; fulfils the coarsening criterion then

5 set I'j := brother(I';)

6 if n; fulfils the coarsening criterion then

7 mark I'; and I'; for coarsening

8 end if

9 end if

10 end for
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(a) Mesh that has been refined locally.

FYSERRS

) Mesh representation by binary trees. The elements of
the current mesh are highlighted.

Figure 6.2: Binary tree data structure for 2D BEM meshes.
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Figure 6.4: Coarsening of elements 9 and 10.
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Some refinement and coarsening criteria (as used in lines 2 and 4, 6 of Algorithm 6.1, respectively)
are presented in [138, Sections 1.5]. We collect them in Definition 6.1.

Definition 6.1 (Popular Refinement and Coarsening Criteria)
Let 0 < ©cor < Opep< 1, and assume that a mesh {I'1,...,I'n} of N elements with corresponding,
previously computed, error indicators ny,...,MN 1S given.

e maximum strategy [138, pp. 44/47]: n; fulfils the refinement criterion if n; > © cpmaxy Ny
and n; fulfils the coarsening criterion if 1; < © qor maxy, Mg , where 1 = Zfil Nie-

e equidistribution strategy [138, pp.44/48, with p = 1]: n; fulfils the refinement criterion if
i > Orepie and n; fulfils the coarsening criterion if 1; < © cory -

e fixed-rate strategy [26, p. 48/: n; fulfils the refinement criterion if n; is one of the 100-0 s %
largest error indicators and n; fulfils the coarsening criterion if n; is one of the 100-© .. %
smallest error indicators.

e ‘Dorfler marking’ or ‘guaranteed error reduction strategy’ [101], [138, p. 45]: n; fulfils the
refinement criterion if I € KCpef, where Kyep € {I'1,...,I'n} is a set of elements such that
®§efz{-i1 771‘2 < Xriek,y 7722. The set Kref can be computed using [158, Algorithm 1.20)].

Coarsening for this strategy is described in [26, p. 48, fixed-error reduction/: n; fulfils the
refinement criterion if T'; € Keor, where Keor € {T'1,...,I'n} is a set of elements such that
02, Zf\il n? > 2T oo n?. The refinement and coarsening parameters are chosen such that
1- eref > Gcor-

e ‘explicit error control strategy’: n; fulfils the refinement criterion if n; > © o and n; fulfils
the coarsening criterion if n; < Ocor. In this case, the refinement and coarsening parameters
are error bounds and not ratios.

Remark 6.2 (On the Choice of the Coarsening Parameter [138, Section 1.5.3])

One needs to take care when choosing the coarsening parameter © ... It should be chosen in a
way that ensures that the newly de-refined elements are not immediately marked for refinement
again in the next iteration step. Bangerth and Rannacher [26, p. 18] suggest to take © cop = %Gf’ef'
The same strategy is also chosen in other research articles that deal with adaptive methods for
hyperbolic problems, such as [22, p. 36], [36, p. 224], [128, p. 37], [150, p. 1972].

In the literature on parabolic problems it is often suggested to proceed in the following way:
The coarsening is done first, then the solution and the error indicators are re-computed on the new
mesh. Let I’Z-l, I’Z2 be two elements that were marked for coarsening and which were subsequently
replaced by their common father element I'S. Let 77@-1, 77@-2, n; be the corresponding error indicators.
The decision on whether to keep the new mesh or to neglect is then based on whether 771'1 +n5 and
n? +n¢ fulfil the coarsening criterion (lines 4,6 of Algorithm 6.1). See [124, p. 19 and flow chart
6.4.4] or [1588, Section 1.5.3 and Algorithm 1.25].

Several possible adaptive procedures for time dependent problems are given in [138, p. 49]. We
collect them in Definition 6.3.

Definition 6.3 (Adaptive Strategies for Time Dependent Problems)

Let M™ = M(t"™) be the mesh for time step t™, where ‘the mesh’ here means the final mesh
afterkk:m modifications M™%, ..., M™F*n of the initial mesh M™9 for time step t™, i.e. M™ =
M

(i) explicit strategy: M™0 = MM~Vkm-1- L~ 1 for all m. The problem is only solved once
per time step, on the mesh M™0.
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(7i) semi-implicit strategy: similar to (i); but the problem is solved twice per time step, i.e. ky, =
2.

(i) implicit strategy A: M™O = MmM=Lkm-1 L is variable (the mesh is modified until the
desired accuracy is achieved in every time step).

(iv) implicit strategy B: M™Y = M* where M* denotes some, usually uniform, coarse mesh;
km, is variable as in (iii). No explicit coarsening is done. Instead, this is rather a global
coarsening at the start of each time step.

Numerous other strategies can be found in the literature as well.

The full adaptive scheme that can be used with the MOT scheme is sketched as a pseudo code
in Algorithm 6.2.

Algorithm 6.2 Adaptive Procedure for TD-BEM with the MOT scheme

Input: initial spatial mesh {I'y,..., 'y}, global temporal mesh size At and number of time steps
M, refinement and coarsening criterion, adaptive strategy
Output: sequence of meshes M™* withm =1,...,M, k=1,...,k,, and corresponding solutions

1 for all time step t,, = jJAt , m=1,...,M do
2 for all modification steps k=0,...,k;, —1 do

3 recompute matrices U°, ..., U™ ! {with basis functions corresponding to meshes Mk
versus M™Fn for matrices U™ for n=1,...,m -1 and to meshes M™* versus M™F for
matrix U}

compute solution §™* on mesh M™* via the MOT scheme (Algorithm 2.1)

compute error indicators

set refinement and coarsening marks via Algorithm 6.1, using the chosen refinement and
coarsening criterion

7 modify the current mesh M™F according to the chosen adaptive strategy and obtain
mesh MM+
8 end for

9 end for

Remark 6.4 (on Algorithm 6.2)

a) The refinement and coarsening criterion and the adaptive strategy in the input list of Algorithm
6.2 can be chosen out of the ones given in Definitions 6.1 and 6.3. If strategy (iii) or (iv) in
Definition 6.3 is chosen, the for loop in line 2 of Algorithm 6.2 would be replaced by a while
loop.

b) Note that the recomputation of the matrices in line 3 saves projecting previous solutions to the
current mesh.

¢) Temporal adaptivity can be realised by adding a temporal error indicator that forces the al-
gorithm to restart with 2At or %, if the temporal error indicator is too small or too large,
respectively. The solutions obtained from the previous computations with At can then be pro-
jected to the new temporal mesh. Alternatively, the algorithm can be fully restarted from

m=1.
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6.1.2 Adaptivity with a All-At-Once Scheme

In this section, we allow more general meshes of type (2.1), in which we do not treat the temporal
domain separately from the spatial domain. Instead, we remind ourselves of the fact that our
computational domain is basically a space-time cylinder. We discretise this computational domain
by what we call a pseudo-3D mesh that allows variable step sizes in both directions, i.e. in space
and in time. A typical space-time mesh of this kind is sketched in Figure 6.1b. Note that, as
opposed to Figure 6.1a, this method enables us to treat every space-time mesh cell I'; x T, just
in the way that one would treat a rectangular surface element in a three dimensional Boundary
Element Method. In particular, refinements in different directions (along the space or the time
axis) are, in principle, possible. In our implementation, however, we simply split each space-time
mesh cell into four equally-sized subcells. This strategy was sketched in Figure 1.4b.

In particular, we need to handle non-uniform temporal meshes here, which were explicitly
included in our studies on the computation of the matrix entries in Chapter 2. Non-uniform
temporal meshes seem to be better suited for usage with the time domain Galerkin Boundary
Element Method, but they have also recently been introduced for the Convolution Quadrature
Boundary Element Method [106, 107].

The price one has to pay for this increase in flexibility are larger computation times. The
MOT scheme (Algorithm 2.1) cannot be used in this case any more. Instead, the full linear
system (2.30) has to be stored and solved, which increases the storage requirements and the
computation time for the setup and the solution of the linear system considerably.

Even though the procedure used here should be clear, since it so strongly resembles the well
known procedure for adaptive methods for time independent problems, we provide the pseudo
code for this adaptive scheme in Algorithm 6.3.

Algorithm 6.3 Adaptive Procedure for TD-BEM with Pseudo-3D Meshes

Input: initial space-time mesh (Tg x 77)° := {T'y,...,I'n} x {11, ..., Tas}, refinement criterion,
adaptive strategy, maximum number of refinement levels K
Output: sequence of meshes (7g x TT)k, k=1,...,K and corresponding solutions

1 for all refinement steps £k =0,..., K -1 do

compute matrices U™ of the linear system (2.30), and solve it

compute error indicators

set refinement marks, using the chosen refinement criterion

modify the current space-time mesh (7g x '7'T)k according to the chosen adaptive strategy
and obtain next space-time mesh (7g x ’7'T)]€Jrl

6 end for

Tt o W N
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6.2 Numerical Experiments

In what follows, we present the results of several numerical experiments that were conducted to
test our implementation and the theoretical estimates. A detailed description of the quadrature
scheme used and some first validational examples were given in Chapter 2. The algorithms
provided there and in this chapter were implemented as an extension to the software package
maiprogs [111], which is written in Fortran 95. All numerical experiments were run on the School
of Information Systems, Computing and Mathematics’ servers that feature 24 kernels with 2.5
GHz and 64 GB RAM. The code is designed to make as much use as possible of the large number of
available kernels. In particular, the computations of the matrix entries and local error indicators,
which involve numerical quadrature and can therefore be very costly, are run in parallel.

6.2.1 Periodic Plane Incident Wave

In this section we compare the results of numerical experiments with periodic plane incident
waves for the transient and time harmonic case. In the transient case, we take a setup similar to
the one used in Section 4.3.3.2, which, in turn, is the one of Example 1.8 a), i.e.

uinc(x,t) =-Acos(k-z+po-wt) H(k -z -wt+mp) (6.1)

with k = 7 (1,1), w = V27, ¢y = %77. Differently to the referred setup, this periodic incident
wave has no tail, and it therefore persists indefinitely where it has arrived at the scatterer. We
expect that, once the incident wave has fully arrived at the obstacle, a steady state is reached,
in which the scattered wave becomes time harmonic. We consider the case of a square scatterer
Q = [~1,1]? and represent the unknown scattered wave by a Single Layer ansatz. Due to the
direction of the plane wave, the boundary of the scatterer can be divided into a lit region I'j :=
([-1,1] x {-1})u({-1} x [-1,1]) and a shadowed region I'spadgowed := I'\ I'jiy. Problems of similar
type have been considered for crack domains Q =T'=[0,1] x {0} in [5, p. 1229f.] and [33].

In order to verify our computational results for the transient case we compare them to the
results obtained in an experiment with the time harmonic counterpart of the transient scattering
problem: We consider the Dirichlet Helmholtz problem with the real part of the time harmonic
part of the transient incident wave as the boundary datum, i.e.

u™(x) = —Acos (k- +¢g) (6.2)

and use, as in the transient case, a Single Layer approach to represent the solution. We emphasise
that (6.2) is not a solution of the time harmonic problem. It is a solution of the homogeneous
Helmholtz equation and obviously fits the boundary condition, but it does not, as every time
harmonic plane wave [122, Section 2.6.4], satisfy the Sommerfeld radiation condition posed at
infinity. By using a representation of the solution in terms of boundary layer potentials, however,
the Sommerfeld radiation condition is automatically guaranteed.

Plots of the scattered wave in the time harmonic case and in the transient case (at different
times) are shown in Figures 6.7 and 6.10, respectively. Figure 6.10 suggests that, indeed, a steady
state is reached, in which a time harmonic wave is excited periodically. The nature of this wave
seems to be similar to the one shown in Figure 6.7. A strict verification of this observation,
however, does not seem to be possible.

Due to the corners of the domain, we expect singularities in the solution in both the harmonic
and the transient case, even though the respective incident waves are smooth [58]. Indeed, regions
with relatively steep gradients can be observed in the respective plots of both cases (Figures 6.7
and 6.10). The use of adaptive methods is, therefore, appealing. However, since the exact
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solution is unknown, we cannot state any expectations on possible improvements regarding the
convergence rates.

The adaptive experiments were run with the following setup: For the time independent
problem and for Algorithm 6.3, we used the fixed-rate strategy with © = 0.9. For Algorithm 6.2,
we also used the fixed-rate strategy with O, = 0.9 and Oy, = 0.6. Residual error indicators were
used in each case.

6.2.1.1 Time Harmonic Signal

We follow [91] for the computation of the energy error and the error indicators for the time
harmonic signal. Let p; denote the approximation of the solution to the indirect Helmholtz
Single Layer equation. Then the energy error is computed by (4.52), and we use the residual
error indicator

n; = T2

2 VI~ ) (63

L2(Iy)
A plot of the approximation via the representation formula in the truncated exterior domain
[-5,5]% \ [~1,1]? around the scatterer [~1,1]? is given in Figure 6.7. The matrices in all time
harmonic experiments are computed analytically using the maiprogs implementation of [112].
However, the series expansion of the Helmholtz kernel function used for the analytical computa-
tion is only valid for small arguments |z — y|, and we therefore use the reference implementation
[9, 119], and see also Appendix B, to compute the values of the representation formula in the
exterior domain.

A plot of the energy error (4.52) for the uniform and adaptive versions is shown in Figure 6.5a,
while the corresponding error estimators (6.3) are shown in Figure 6.5b. The experimental con-
vergence rates are of order % for the uniform version, and the reliability constant is approximately
i. The convergence rates clearly increase for the adaptive version. For the error estimators, it is
larger than %, the expected convergence rate for regular solutions which the adaptive algorithm is
expected to restore. The energy error curve shows some unexpected plateaus and looks generally
unconvincing. This is probably due to the fact that we used the results of the uniform version
to extrapolate the exact solution’s energy norm, which may not be precise enough.

Some of the meshes obtained using the adaptive algorithm based on the residual error indi-
cators (6.3) are presented in Figure 6.6. We observe that the mesh is refined symmetrically and
strongly around the corners (-1,-1), (=1,1) and (1,-1). The shadowed part of the boundary

Ishadowed remains relatively coarse throughout the refinement process.

6.2.1.2 Transient Signal

In order to compare the results for the time harmonic and time dependent problems, we have
plotted the approximation via the representation formula in the exterior domain [-5,5]*\[~1,1]?
in Figure 6.10 at different times. We observe that, as expected, the solution becomes harmonic
for larger times, and that there appear to be singularities of similar type as for the harmonic
case.

Regarding the adaptivity, we have used both adaptive schemes introduced in Section 6.1 for
the transient problem. Some of the meshes obtained by using the adaptive time-marching scheme
(Algorithm 6.2) are shown in Figure 6.9, while some of the pseudo-3D meshes obtained by the
adaptive all-at-once scheme (Algorithm 6.3) are shown in Figure 6.11.

We observe a similar refinement pattern in the pseudo-3D meshes to the meshes for the time
harmonic problem shown in Figure 6.6. Again, the regions around the corners are strongly and
symmetrically refined where the incident signal has arrived, while the shadowed region remains
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comparably coarse. The meshes shown in Figure 6.9 are different. They are, comprehensively,
heavily refined around the corner (-1,-1), where the incident wave first hits the scatterer, for
smaller times. However, the mesh continues to be adapted very finely there also for larger times,
and it is not as much refined along the two lit edges as one would expect. This could be due to a
bad choice of O, and Oy, but similar meshes were also obtained for different choices of these
parameters.

The energy error (see Section 4.3) and the error estimator curves shown in Figure 6.5 are also
of different characters for the two adaptive schemes. The adaptive time-marching scheme suffers
from the fact that the initial error is propagated via the first solution vector that appears on
the right hand sides of the linear systems solved throughout the MOT scheme. The convergence
rates can therefore not be expected to be of a higher order than the ones for the uniform scheme.
Figure 6.5 confirms that indeed the convergence order does not increase. A step in the pseudo-3D
scheme, on the other hand, is effectively equivalent to a restart of the MOT scheme with a more
suitable mesh, and the corresponding error curves therefore decrease more quickly at first. It was
this phenomenon that initially triggered the introduction of the pseudo-3D meshes. However,
after an initial pre-asymptotic period, in which the error curve based on the adaptive pseudo-3D
scheme decreases at a higher rate than the one for the uniform version, the rate of convergence
appears to be the same. This indicates that the solution of the transient problem is of higher
regularity, which would explain why the rate of convergence does not improve asymptotically.
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Figure 6.5: Error plots for the time harmonic problem considered in Section 6.2.1.1.
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Figure 6.6: Some meshes obtained by using the adaptive version for the time harmonic problem
considered in Section 6.2.1.1. The corner (-1,-1) is on the top.
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Figure 6.7: Plot of the solution of the time harmonic problem considered in Section 6.2.1.1,
using the representation formula in the truncated exterior domain [-5,5]% \ [-1,1]%. The corner
(-1,-1) is on the top.
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Dirichlet Problem with Plane Incident Wave
Final energy errors, uniform and adaptive version, pseudo-3D
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Figure 6.8: Error plots for the transient problem considered in Section 6.2.1.2.
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Figure 6.9: Some meshes obtained by using the adaptive version of the time-marching scheme
(Algorithm 6.2) for the problem considered in Section 6.2.1.2. The corner (-1,-1) is on the top.

175



(a) t=1.0 (c) t=3.0

(d) t=4.0 (e) t=5.0 () t = 6.0

(8) t=9.0 (h) t=12.0 (i) t=15.0

Figure 6.10: Plot of the solution of the transient problem considered in Section 6.2.1.2, using the
representation formula in the truncated exterior domain [-5,5]? \[~1,1]? at different times. The
corner (—1,-1) is on the top.
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Figure 6.11: Some meshes obtained by using the adaptive version for the transient case (Algorithm
6.3) for the problem considered in Section 6.2.1.2. The corner (-1,-1) is on the bottom.
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6.2.2 Box Pulse

In the experiment presented in this section, we use a box pulse of the type presented in Section

1.3.2 with length A = 0.05, moving with a velocity of % space units per time unit, as the

incident signal of the scattering problem with scatterer [~1,1]?. We only consider the transient
problem here. The box pulse is non-smooth, which appears to have an effect on the regularity
of the solution of the problem: Unlike to the previous experiment, the convergence order for the
adaptive version is genuinely higher than the one of the uniform version, even for large degrees
of freedom, as we observe in Figure 6.12. The meshes that result from the adaptive algorithm,
shown in Figure 6.13, are heavily refined along the part of the surface of the space-time cylinder
where the box pulse moves along the scatterer.

Dirichlet Problem with Box Pulse Type Incident Wave
Residual error estimators, uniform and adaptive version, pseudo-3D

Square Scatterer Q =[-1,1]°

error estimator (uniform version) =—s=—
error estimator (adaptiveversion) =-=t=-=

..x.. \
10 ;

S
k]
£
? ., NN
5 .
o '&',‘..* \
E .""x.
S ey,
33 .'x.
P .
xt
.,
*®
100 1000 10000

total degrees of freedom

Figure 6.12: Residual error estimators for the transient problem considered in Section 6.2.2.
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Figure 6.13: Some meshes obtained by using the adaptive version for the transient case (Algorithm
6.3) for the problem considered in Section 6.2.2. The corner (-1,-1) is on the bottom.
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6.2.3 Box Pulse and Plane Wave from Different Directions

In our last experiment we consider, again, the square scatterer [~1,1]2. The scatterer is hit by a
plane wave of the type considered in Section 6.2.1.2 right from the start of the computation. A
box pulse travelling at a velocity of 1.25-1/2 space units per time unit arrives at the corner (1,-1)
at ¢ = 1, and leaves the lit part of the scatterer at ¢ = 1.805. As in Section 6.2.2, the solution of
the problem seems to be non-regular, since the adaptive version improves the converge rate, as
Figure 6.14 shows. The meshes shown in Figure 6.15 show that elements are refined heavily in
the region where the box pulse moves along the scatterer, while the plane incident wave is also,
though less heavily, tracked by the adaptive scheme.

Dirichlet Problem with Box Pulse Type and Plane Incident Wave
Residual error estimators, uniform and adaptive version, pseudo-3D
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Figure 6.14: Residual error estimators for the transient problem considered in Section 6.2.3.
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Figure 6.15: Some meshes obtained by using the adaptive version for the transient case (Algorithm
6.3) for the problem considered in Section 6.2.3. The corner (-1,-1) is on the bottom.
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Chapter 7

Conclusions and Further Research

In this final chapter, we review the main results presented in this work and make suggestions for
further research.

7.1 Conclusions

This thesis mainly makes two contributions to the field of time domain Boundary Element Meth-
ods. On the theoretical side, it provides generalised mapping results for the operators involved
and introduces a posteriori error estimates to this field. On the implementational side, it provides
a full integration scheme that can be used with non-uniform meshes and introduces a flexible
self-adaptive algorithm that allows refinements in both the spatial and temporal direction.

In Chapter 2, we developed and analysed in detail a full spatial quadrature scheme for the
Galerkin time domain Boundary Element Method in two space dimensions in which the temporal
integrals are computed analytically. Traditionally, uniform temporal meshes have been preferred
for time domain Boundary Element Methods, which lead to special structure of the linear system
matrix which can be exploited to obtain a computationally cheap marching-on-in-time (MOT)
scheme. We did not restrict ourselves to these uniform meshes but explicitly allowed arbitrary
temporal meshes.

In Chapter 3, we derived generalised mapping properties for time domain boundary layer
potentials and operators. Most of the analysis was done in the frequency domain, where we
analysed the mapping properties of the Helmholtz boundary layer potentials and operators and
obtained generalised mapping properties which are explicit in the wavenumber. These were
subsequently transferred to the space-time domain. We compared these novel results to the well
known ones for the energy spaces and pointed out some deficiencies. The mapping properties
were used in Chapters 4 and 5 to derive a priori and a posteriori error estimates for the Single
Layer problem, respectively. Regarding the a priori estimates, some of them are well known and
some of them fill gaps in the existing literature. We further discussed the use of the energy norm
as an alternative error measure, with particular regard to problems whose exact solution is not
known. The three types of a posteriori error estimates which we presented were studied with
special regard to their localisation, which allows their use in self-adaptive algorithms. Both the a
priori and a posteriori error estimates suffer from the poor mapping properties of the time domain
boundary layer operators which manifest themselves in strong assumptions on the regularity of
the given data and of the solution, and in low theoretical orders of convergence. However, our
first numerical experiments in Chapters 2, 4 and 5 showed that convergence rates similar to the
ones for time independent problems can be expected in practice, and that the convergence orders
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that can be proven theoretically are too pessimistic.

In Chapter 6, we presented two self-adaptive algorithms, of which the first can be used with the
computationally cheaper MOT scheme while the latter allows more flexible space-time meshes,
which we call pseudo-3D meshes, at the cost of increased computation times. Our numerical
experiments strongly indicate that the use of self-adaptive methods based on pseudo-3D meshes
is advantageous in this setup. The experiments further show that these methods are effective
and lead to improved convergence rates for problems with non-smooth input data.

7.2 Suggestions for Further Research

The wide field of wave modelling, of which the problem and methods considered in this thesis
are only a minor branch, is certain to continue to receive a vast amount of future research inter-
est in engineering, mathematics and physics, due to its practical importance and the academic
challenges within it. Particularly with regard to applications, it might be worth considering to
adapt approaches used in these related fields to time domain Boundary Element Methods. Some
of these approaches are collected in what follows.

One interesting future research direction could be the study of other types of approximation
spaces. So-called numerical-asymptotic boundary integral methods for time harmonic scattering
problems which ‘combine conventional piecewise polynomial approximations with high-frequency
asymptotics to build basis functions suitable for representing the oscillatory solutions’ are cur-
rently very actively studied. An account on recent progresses in this field is given by Chandler-
Wilde et al. [44]. Several types of non-polynomial approximation spaces have also been used for
voluminous methods for wave propagation problems, see, for instance, [121] and the references
cited therein.

Time domain Boundary Element Methods, on the other hand, are still almost exclusively
used with piecewise polynomial basis functions, the only exception known to the author being
the recent works by Sauter and Veit [134, 152] that are discussed in the introduction. It is further
worth remarking that even their approach features a tensor product decomposition of the ansatz
and test functions into a spatial and a temporal part. This is clearly advantageous in terms
of computational cost, but it might not be sufficient to represent the scattered wave precisely
enough. In the present age of fast multi-core computers, it could therefore be worthwhile to
implement and analyse schemes with basis functions that do not separate the space and time
variables.

Different types of approximation space basis functions could also be used to treat singularities
and thus present an alternative to adaptive schemes. Such approaches are used in the engineering
community for time harmonic scattering problems, for example with the so-called Wave Based
Method in [58]. However, this method is volumetric in nature, and it has not been mathematically
analysed so far, nor has it been used with Boundary Element Methods.

hp-adaptive methods have been studied and successfully implemented for numerous time in-
dependent problems [91, 146], and it therefore appears to be attractive to transfer this approach
to time domain Boundary Element Methods. However, higher-order temporal polynomial ap-
proximations are reported to be even more prone to instabilities than low-order approximations,
and they have therefore rarely been used in practice [34, p. 53].

Different types of error estimators, in addition to the ones studied in Chapter 5 which could,
to some extent, be adapted to the time dependent setup, have been applied and analysed for
elliptic problems. Steinbach error estimators [140, 144], [39, Section 2.6.4], that represent the
approximation error by a truncated Neumann series, and Babuska-Rheinboldt error estimators
[39, Section 6], [66] could be of interest for further research. On the theoretical side, we mention
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that convergence of error estimators and adaptive algorithms for Finite Element Methods can
be proven under the assumption that Dorfler marking (see Definition 6.1) is used. Similar con-
vergence results have recently been proven for h— h/2-error estimators [12] and for residual error
estimators [11, 70, 71] for Boundary Element Methods for Symm’s integral equation. It would
certainly be of interest to prove analogous results for time dependent problems.

The mathematical analysis of the time domain Boundary Element Method is, on the whole,
still in an inadequate state. Consequences are the counter-intuitive mapping properties of the
potentials and operators involved, and the resulting overly pessimistic error estimates elaborated
in Chapters 3 to 5. We cited in Remark 3.49 b) Ha-Duong’s speculation, that these shortcomings
are probably due to the chosen functional framework, which might not be entirely suitable for the
analysis of the time domain Boundary Element Method. The quest for a more suitable framework
has been an open problem for more than two decades. No attempts to tackle it were made in this
work. Instead, we worked within the existing framework. It remains a huge intellectual challenge
to design function spaces in which more plausible mapping properties could be proven.

Transient transmission problems, which can be used to model different media around a scat-
terer, have been treated by coupling time domain Boundary Element Methods with Discontinu-
ous Galerkin Finite Element Methods in [1], and by different coupling schemes in earlier doctoral
theses in the French school. Adaptive methods could be useful in this context as well.
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Appendix A

Notes on the Analytical Computation
of the Temporal Integrals

This appendix is concerned with the analytical computation of integrals of the type (2.18),

T ()= [T [T H s = (s i) 87 ()3 (2) ds db
o Jo
which appear as the temporal part of the general form of the matrix entries (2.15).
We consider different types of basis functions with arbitrary kernel in Section A.1, and with
the kernels of the Single Layer, Double Layer and Hypersingular operators in Section A.2.
A.1 Computation of some General Temporal Integrals
In this section we use the notation
k(s t;r) = / k(s,t;r) ds (A1)
K(s,t;r) = / k(s,t;r) dt = [ [ k(s,t;r) ds dt (A.2)

K(t;r) = / 1i£1} k(s,t;r) dt (A.3)

for integrals of the type (2.24), and

Kq(s;r) = /k(s,a;r) ds (A.4)

for integrals of the type (2.36).

In what follows, we consider ansatz and test functions of different polynomial degrees in
the integrals (2.18) and (2.33) with arbitrary kernel k, and the analytical computation of their
temporal part. Each case features some considerations that hold for arbitrary temporal meshes,
followed by simplifications that are only valid for uniform temporal meshes. We give indications
on the non-uniform case in Remark A.1 in Section A.1.4.
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A.1.1 Piecewise Linear Ansatz and Piecewise Constant Test Functions
We consider integrals of the type (2.18) with ¢; =1, g2 =0,

Tro(r) = THO ()

_/0 _/0 H(t-s-r)k(s,t;r)B"(s)y"(t) ds dt

1 . tn tm+i
AL Z (-1)" [ H(t-s-7)r(s,t;7)(s = tims2i—1) ds dt
tm

i=0,1 ln-1 +im1

1 i AnMAL, N

~ o D) (A.5)
i=0,1

with ™ and 4™ as in (2.10) and

. tn tm+i

TR (Y 1 f / H(t —s—r)k(s,t;r) ds dt (A.6)
’ tn-1 Jtm+i-1

for i € {0, 1}, which is an integral of the type (2.20) with kernel k(s,t;7) = r(s,t;7) (8 = ts2i-1)-

Using notation (A.3), the kernels k, K and K are of the form

k(s,t;r) = ki(t—s;7)+ (a—5)ko(t—s;7)
K(s,t;r) = Ko(t-s;r)+(a—-s)K1(t—s;7)
K(t;r) = Ko(t;r)+ (t-a)>K(r) (A.7)

for e € R, where

ko(t-s;7) = —fﬁ(s,t;r) ds El(t—s;r):—f/m(s,t;r) ds ds

Ko(t-s;7) = fkl(t—s;r) dt:—ff/n(s,t;r) ds ds dt
Ki(t-s;r) = fko(t—s;r) dt:—ffﬂa(s,t;r) ds dt
Ro(tr) = t0rho(rin) +Fa(rsr))  Ka(r) = =5Fo(rsn)

We thus write k(t-s,a—s;r), K(t-s,a—s;r) and K(t,t - a;r) instead of k(s,t;7), K(s,t;r)
and K (¢;7). There holds the relation

Rt = air) = K(ta ts — air) = (1 — t2) (E;l(r;r) f(rea- %(tl +t2))ko(r;r)) . (ASB)
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By (2.24) we can now express TiL,C in terms of K and K,

e = dp, ., (7")( K (ti—is = tmeisr) = K(timio1, 00 = b 1)
- K(t—is1, 0 = tmei-1;37) + K(t—i, 00 = tipio1; 7“))

+1g, ., (r)( R’(r Flmaiy T+ b — ;1) — R’(tn_l, tn-1— ;)
+ Kt o = tmeio137) + K(L—i, o =ty )
- K(T,O‘_tm%;T)_K(tl—i+1aa_tm+i—1§r))

+]1El_i(7")( R’(tn, tn —a;r) — f((r Fbmsio1, T + tmsio1 — Q5T)
= K(timiv1, @ = tmai-137) + K(1, 00 = tingio1; 7“))
Inserting « = ty,49i-1, 1 € {0, 1},
TPE" ) =T o) = Lo () Kt tiosr) = Kt tiosr)
- K(t-i1,tis7) +K(tl*i7ti;r))
+1g,_, (7“)( f((r +lmei, T +toi1;T) — f((tn,l, ti—9i;T)
+ K(ti_i tiy;r) + Kt ti—1;7)
- K(rti-1;7r) _K(tl—i+1,ti§r))
+]1El_,-(7°)( K (tn, tisir1;r) = K (7 + tisic1, 7 +tg37)
- K(t—js1,ti;m) +K(r,ti;r))
= 1p, ,,(NFPo(ir) + 1, (") F % (Lisr) + g, (P FEs (L)
In summary, using (A.5),

(At)TL,C(Vf) A
> (DML ()

i=0,1
E,
1o, (1) (FLo(,0:0) = FRe(L1im) + 1g,(r) (FRo(L,057) = Fro(l, 1;r))

g, () (FL20im) = FEG (L 15m) + 1 () (FPo(1,0im))
= A, (NFLo(r) + L (1) F 2 (L) + L () Fp 5 () + L, (N FFG (7). (A9)

A.1.2 Piecewise Constant Ansatz and Test Functions

We consider integrals of the type (2.18) with ¢1,¢2 =0,
Yeo(r):= T(O’O);m’"(r) = /0 [0 H(t-s-7)r(s,t;r)y"(s)y"(t) ds dt

tn  [lm
/ f H(t-s-71)k(s,t;r) ds dt (A.10)
tn-1 tm-1
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with 4™ and 4" as in (2.10). Y¢ ¢ is immediately given by (2.20), and with K (s,t;7) = K(t-s;7),
K(t;r) =tk(r;r) and k(s,t;7) = k(s,t;7) we obtain, by (2.24)
Yeo(r)=Teco(r) = I, (r) QK (t;r) - K(tioa;r) = K (t;7)
+1g, (1) (f((r t i) = K (tno1;m) + 2K (t3;1) = K(r57) = K (41 7“))
+1g,(r) (f((tn; r) = K(r+tm-1:1) = K(tja;7) + K(’I“;’I“)) .
= 1p,,(r) QK (t;;r) - K(ti—1:7) = K(t14157))
i, (r) ((r = tia)k(rir) + 2K (t57) = K (r37) = K (b1 7))

+1g,(r) ((tl” —r)k(r;r) = K(tio;7) + K(r; 7“)) .
E
= Ap,_, (NVFEc(lir) + 1, (N Fo () + 1, (r) FEo (7). (A.11)
A.1.3 Piecewise Linear Ansatz and Derivatives of Piecewise Constant Test
Functions

We consider integrals of the type (2.33) with ¢; =1,

Ty e(r) = YETmn ()

/ fo H(t-s-r)r(s,t;r)B"(s)y"(t) ds dt
0

/OoofoooH(t—s—T)n(s,t;r) (i%lé(_ni(s—tm+2i_1)11Tm+i(s))&n(t) e s

Ait Z (_1)i ftm+i (H(tnfl —5— T’)K(S,tn—l;r) - H(tn —S5— T)K(S,tn;’l")) (S - tm+2i—1) ds

i=0,1 tmti-1
1 i+j+1 bmi
N Z (-1) ft K(S,tn—ji7) (s = tme2ie1)H (th—j — s = 1) ds. (A.12)
i,7=0,1 mi-1

Let
Tog (r) = f " H(a-s=1)n(s,057)(s - B) ds (A.13)

tmti-1
which is an integral of the type (2.34) with kernel k(s, o, 8;7) = k(s,a;7)(s — ) and a = t,,_;,
B = tm+2i-1- By (2.35),

m+i(,r) _ ftf::il k(s,a,B;7m)ds if r<a—tme
o T k(s,a,B;m)ds A o=t <T < —tpyil

tm+i-1

Inserting « = t,,_;, we thus distinguish » < #;_;_; and #;_;_; <r <t;_;_;41. Hence, with 8 =1,,,2;_1,

! tm+i
Tﬁf‘;,tw“rgi,l (T) = ]lDl—j—i (T) p k(satn—j7tm+2i—1;r) ds
m+i—1
tp—j—r
+1p, (1) E(s,tn—j, tms2i-1;7) ds. (A.14)
m+i—1
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The structure of the kernels we consider allows us to write K,—_s(8 — s;7) instead of K,(s;r) in
(A4) Then, with o = tn,j, ﬁ = tm+2i71,

A L
T?zi—;,tmmia (T) = TL’ZCJV(T)
= 1p,_,, (1) K (tn-j = tmsistme2i-1 — tmaii )
— K (tn-j — tm+i-1, tms2i-1 — tm+i-157))
+]1El—j—i (T’)( K(tn,j - (tnfj - ’I“),thrQZ',l - (tnfj - T’); T‘)
= K(tn-j = tmsi-1: tms2i-1 — tmai-157))
= dp,_,_,(r) (K (t1—jistic1;r) = K (f1-j-iv1. ;7))
+1g, (r) (K(V"7 r—tioije1sr) = K(tjoi1, ts; 7“))
= ]lDl_j_i(r)FLéc'v(laiuj;?ﬂ) +XEl_j_i(r)Ff:O(lai7j;r)' (A15)
In summary, using (A.12),
ALY, C(T)
_ _1\it+i+lAnld,g
SV I
4,7=0,1
= Lo, (1) (<FPa,0,0m) = FPa (11, 15m) + Lo (1,0,15m) + F s (1,1,057) )
g, (1) (-FLe(1,0,00) = FPa(1,15m) + FPa(1,0,15m) + FPe(1,1,057) )
g (1) (-FLe(1,0,0m) + FP o (1,0,15m) + FP o (1,1,057) )
+1g,(r) (—Fio(l, 0,0;r))
E E
1p,, (T)FL[?C(Z; r)+1g,, (T)FL,‘E{’(Z; r)+1g,_, (T)FL,E‘(Z; r)+1g, (T)FLE,E‘(Z; r).  (A.16)

A.1.4 Piecewise Constant Ansatz and Derivatives of Piecewise Constant Test
Functions

We consider integrals of the type (2.33) with ¢; =0,

Top(r) = YODmRE) - fo ” fo T H(t - s —r)w(s, tr)y™ (s)3(E) ds dt
= Lyt [ =5 —1)k(S,ty—j;7) ds
= T [ Hlt = 5= (s tin) d
= A_zojl(_l)jﬂfrz_j(r) (A.17)

with T as in (2.36). We define K(a - s;r) := [ k(s,a;7) ds. Clearly,

Ty (r) = T5(r) Lp,, (1) (K (tnj = to;7) = K (tn-j = tm-157))
g, (1) (K (tnj = (tn-j = 7);7) = K(tn-j = tm-1;7))
1p,; (r) (K(tl_j; r) = K(ti—j+1; 7“)) +1g,_ (r) (K(r; r) = K(ti—j+1; r))

Up,, (NS (L ds) + Lg, (1 ES (L jir). (A.18)
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In summary;,

Toelr) = j:%:l(—l)j”Té(T):Tll(?“)—Té(T)

L, () (F2 (1 157) = FE(1,0im))
g, (1) (FL @ 1m) = FRA1L0im)) + Mg () (-FE:(1,05m))
E
]llel(r)Fgé(l; r)+1g,_, (’I“)FC,%(Z; )+ ]lEl(r)Fg’CC(l; ). (A.19)

Remark A.1 (Non-Uniform Temporal Meshes)
Note that the simplification (A.19) can only be done if the underlying temporal mesh is uniform.
If the temporal mesh is non-uniform, one has to keep (A.18) in its l-independent form, i.e.

TV (1) = Lot ) (1) (K (tnoj = tms 1) = K(tn-j — tm-157))
+]l[tn_j—tm7tn_j_1—tm,1](7") (K(tn-j = (tn—j = 7);7) = K(tn-j = tm-157))

and treat the terms Yi  and Y in (A.17) separately. Instead of integrating over one discrete
light disc and two discrete light rings as in (A.19), one then has to integrate over two discrete
light discs and two discrete light rings instead.

Similar considerations need to be made for the other types of basis functions. In Section
A.1.1, for instance, (A.5) is replaced by

Tro(r)= ), (‘Uié

Tmﬂ',n ('I")
i=0,1 Atmyio1 Lo

where T?Jg"(r) has to be kept in its l-independent form. Recomputing T?Jg"(r) for non-uniform

temporal meshes, there are contributions from two discrete light discs and six discrete light Tings.
For a uniform temporal mesh, as shown in (A.9), one has to integrate over one discrete light disc
and three discrete light rings only instead.

A.1.5 Derivatives of Piecewise Constant Ansatz and Piecewise Constant Test
Functions

Finally we consider integrals of the type
Tp, o (r) = TERm () = /0 fo H(t-s—r)r(s, t;7)3™ ()7 (t) ds dt. (A.20)

By theoretical considerations (see Remark 4.1), we have

YT =-7T

foxe. o (A.21)

which is given by (A.19).
A.2 Explicit Analytical Temporal Integration of the Kernels of
some Time Domain Boundary Integral Operators

In this section, we consider particular examples of temporal integrals of the types studied in
Section A.1, with the kernels of the four time domain boundary integral operators given in
Definition 1.4.
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A.2.1 Notations

Let us define functions

S(a):=S(a;r) :=vVa®-r? and L(a) := L(a;r) :=1In (a +Va? - r2) . (A.22)
The derivatives with respect to a are
/ _ a _a P B 1 B 1
S'(a) = T3 5(a) and L'(a) = T 5a) (A.23)
The integrals given in Table A.1 will prove to be useful in what follows.
! - Lt A.24
Siogt = b (a.24)
f L(t-s)dt = (t-s)L(t-s)-S(t—s5) (A.25)
/ L(t-s)ds = - f Lt - s)dt = —(t - s)L(t — s) + S(t - ) (A.26)
[ st = % ((t—$)S(t—s)~r2L(t - 5)) (A.27)
[ 86-s)s = - [ St-s)it= % (Lt - 5)— (t - $)S(t - 5)) (A.28)
[ -9)1-s)ir = %((t—s)zL(t—s)—%(t—s)S(t—s)—%rQL(t—s)) (A.29)
[ -syni sy = %((t—s)gL(t—s)—%(t—s)QS(t—s)—§r25(t—s)) (A.30)
[-9)s6-s)2ar = %S(t—s)” (n>3) (A.31)
(a—s)- 1
f S(a—s)(a—s+r)d - (8- )( S )+L(a—s)—;5(a—s) (A.32)
(a=s)-r ~ 1
77“5(04 =9 ds = Lla-s)- 77“5(04 =9 (A.33)
/(ﬁ— )TS(Oé ) = (ﬁ—a—g)L(a—s)Jr2%4(8+a+2(r—5))5(a—5) (A.34)

= (- 9)(La-5)- 5@ )

+a-s)(-L(a-s)+ 2%45(0[ -5))+ (—gL(a -s)+S(a-s))

Table A.1: Table of integrals for the analytical computation of temporal integrals of matrix
entries for temporal basis functions of low polynomial order, with S, L as in (A.22) and «, 3 € R.

Functions of type (A.22) appear as parts of the kernel functions (2.18) of the spatial boundary
integrals. For this reason, we also need to analyse their behaviour as kernel functions in r. We

compute

Ti—Yiq 1
(a;7) a + Va2 -r2

0 Ti— Y 0
) = 2 Ila:r) =—
o S(a;r) Sar) and o (a;7)
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for r = \/(z1 - y1)2 + (22 — y2)2. Since lim,_, S(a;r) = 0, the spatial derivatives of S and L are
both singular for » - a. We observe in the following that r = a typically corresponds to the
boundary of a light disc or of a light ring. This means that we need to take particular care of
the singularities in the derivatives when we integrate over these domains. After studying some
exemplary cases, we summarise in Section A.3 some properties of all the spatial kernel functions
that we consider in Sections A.2.2, A.2.3 and A.2.4. An abstract class of spatial kernel functions
that includes all the kernel functions considered in this section is analysed in Section 2.5.

A.2.2 The Time Domain Single Layer Operator

A.2.2.1 The Time Domain Single Layer Operator with Piecewise Constant Ansatz
and Test Functions

The time domain Single Layer operator is given by (1.8),
Vel (z,t) = [F /R G(t-s,|z-y|) ¢(y,s) ds ds, (A.36)
>0

for (z,t) eT' x Ryg. We compute the bilinear form as indicated by (2.26), and with py, gn as in
(2.16),

by (pn,qn) _/00( [on](5t),an (1)) dt

My Ng tim
gD J/ . }g((i— (a1 0 ds di )y (o) s i,
My Ng
- om 20 2P [ XEE" @) eiw)es(a) ds. ds, (A.37)
where
an
TL () = /tnlfmlH(t )5( oy e (A.38)

is a realisation of (A.10). We can compute TV men TZ;C analytically, using the results of
Section A.1.2. Here, x(s,t;r) = and thus, by (A.24) and (A.25),

S(t—s;r)’
kE(t-s;r) = —L(t-s;r) (A.39)
K(t-s;r) = S(t-s;r)—(t—s)L(t-s;r) (A.40)
K(r;r) = S(ryr)-rL(r;r)=-rlnr (A.41)
k(r;r) = —Inr. (A.42)

TV clc s then immediately given by (A.11), with

FRo(lir) = =S(tiasr) + 25 (tsr) = St r) + tia Lty r) = 26 L85 1)+t Lt 7)
E
Foo(Gr) = 28(tsr) = St r) + b Inr = 24 L(4s ) + b L(tas )
Fgf(j(lﬁa) = =S(tpiir) =t Inr + t L(tgsr). (A.43)
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A.2.2.2 The Time Domain Single Layer Operator with Piecewise Constant Ansatz
and Derivatives of Piecewise Constant Test Functions

For this choice of basis functions, we replace [~ [ Iég ‘Z:)) Y™ (s)y™(t)ds dt in (A.37) by
H(t-
f f Ht=s-r) ’") V()" (E)ds dt =TT (r) (A.44)
S(t
which is a realisation of (A.18) with k(¢ —s;r) = m Therefore Tg;gm = Tg;é is given by
(A.19) with ’ ’
K(a-s;r) = -L(a-s;r) (A.45)
K(r;r) = —lnr (A.46)
which gives
Fgé(l; r) = —L(ti-1;7) +2L(t;;7) — L(ti41;7)
Fg%(l; r) = —lnr+2L(t;r) — L(ta;r)

Fgfé(l;r) Inr— L(tp;7). (A.47)

A.2.2.3 The Time Domain Single Layer Operator with piecewise linear ansatz and
constant test functions

For this choice of basis functions, we replace [ [ gg er)) Y™ (s)y™(t)ds dt in (A.37) by
H(t m n ;m,n
[ S((t L gm(syyn(t)ds db = V2. (A.48)

(A.48) is an integral of the type (A.5) with kernel k(s,t;7) = m We thus need to compute

the antiderivatives of the kernel k(s,t;r) = ﬁ for o = t;p49i—1. Then

k(t-s,a-s;r) = —(t-s)L(t-s;7)+S(t—s;r)+(a—s)L(t—-s;7)
=k1(t-s;r) =ko(t-s;7)
= (a-t)L(t-s;r)+S(t—s;r) (A.49)
1(3 r? 9
K(t-s,a-s;r) = i(i(t—s)S(t—s;r)—5L(t—s;r)—(t—s) L(t—s;r))
+(a=s)((t—s)L(t—s;17) - S(t-s;1)) (A.50)
K(rya-s;r) = —%7"2 Inr+ (a-s)rinr (A.51)
K(t,t-a;r) = R’(t—a;r):/(a—t)lnr dt:—%(t—a)anr (A.52)

Thus
K+ timei, 7 + timei — ;1) = K (tn_1,tp-1 — ;1)
1 1
= 3 ((r+ tps - @) = (tp-1 - a)z) Inr= -3 ((r+ toiv1)? - tlz_Qi) Inr

1
= —5(751471 =) (tigis1 +7) Iy (A.53)
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and
f((tn, by —a;r) — f((r Flmsio1,T + bmsio1 — Q5 T)

= —% ((tn = a)? = (r +tmeic1 —)?) Inr = —% (9501 — (r+13)*) In7r

= —%(tmﬂ —7r)(t1-3i41 +7)Inr. (A.54)
TE;&”’" = ngé is then given by (A.9), with
FPo(lir) = K(ti2,0i7) = K(tio1,-At;r) = K (t-1,0;7) = K (41, Ats )
+K (t, -At;r) + K(t,0;7) + K (t;, At;r) — K(t141,0;57)

% {(tl—2 —r)(ti2 +7) - gTQ}lnT - K(ti-1,-At;r) = K(t1-1,057) = K(t1-1, At;r)

+K (t;,-At;r) + K(t,0;7) + K(t;, At;r) — K(t3,1,0;7)

Fpe(lr)

1 3
Fio(lyr) = 3 {—(tH — )t + 1) + §7°2 - V"At}h”"
+K (t;,-At;r) + K(t,0;7) + K(t;, At;r) — K(t1,1,0;7)
1 3
FECC(Z;T) = 9 {_(tl+1 —7)(tyg1 +7) - ZTQ}IHT - K(t141,0;7). (A.55)

The function K that appears in all form terms is given by (A.50).

A.2.3 The Time Domain Double Layer Operator

A.2.3.1 The Time Domain Double Layer Operator with Piecewise Constant Ansatz
and Test Functions

The time domain Double Layer operator is given by (1.10),

K [o] (1) = /F fR my VaG(t = sl yl) g(u.s) ds ds, (A.56)

for (z,t) e I' x Ryg. The adjoint time domain double layer operator is given by (1.9),

K'[p) ()= [ [ ne- oG sle ) ply.5) ds ds, (A57)

for (x,t) e I' x Ryp.

Remark A.2 (On the Adjoint Time Domain Double Layer Operator)

Note that [;° (K [¢] (-t),p(.t))dt = [37 (@(-,t), K [p] (-,t))dt in general [34, p. 16], due to
the structure of the fundamental solution. In particular, G(t - s,|x — y|) # G(s - t,|x - y|)

in general. The operator K* that is dual to K in the sense that [5° (K [¢](,t),p(-,t))dt =
Jo~ (), K [p] (1)) dt is

K ) @)= [ [ na- VoG = tlo =yl) ply,s) ds ds, (A.58)
for (x,t) €T x Ryp.
Nevertheless, for functions with independent space and time variables, and therewith in particular

for piecewise polynomial functions of type (2.16), there holds, by simply renaming the variables,
the following trivial result.
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Lemma A.3 (The Adjoint Time Domain Double Layer Matrix)
There holds

fo (K'[v" 0] (6),9" (D)) dt = fo (K [7"0;]1 ()7 (D)) dt. (A.59)
This implies K" = (KZ)T.
Integrating by parts, the double layer operator (A.56) can be rewritten as [4, (2.9)], [34, (17)]

o] (x,t) = /ny (- y)f G(t-s,r) (gp(y,s)+ Py, s )) ds dsy (A.60)

for (x,t) e I' x Ryg. Inserting the definition of G,

_ Loy @y e oy, s) #(y, 5)
K[(p](x’t)_%/rffo H(t_s_r)((t—Ser)S(t—s;r)+S(t—s;r)) ds dsy.

One finds that K has a singularity of order % for s - t —r. Approximating the terms in the
bilinear form that corresponds to the Double Layer operator as in (A.37), we obtain

b (pvsan) = [ (KIpa)(o0.an (o) dt

1 MT NS Ny (-Y) (z-v) 1
i mlzl //FT r {./t / H(t- S(t—s r)(t-s+r) ds di
+ 20:1( 1)]+1 /t H(t tim— j T)m dt} gpi(y)gpj(x) dsy dSy
N‘ NS N, - (2 — )
_ 1 ) 12 1 -//F ) y (r y) (’I‘K mn(; )+’I‘g’cmv"(r)) 0i(y)p;(z) dsy dsy  (A.61)
with
SO RN A (S NS r)l(t_sw) ds dt (A.62)
ch,(’;cmm(r) = jzo:1( 1)7+1 ft H(t—tp-; —r)m dt (A.63)

Let us consider Tg(;n" = Tgé first. The function is a realisation of (A.10) with kernel x(s,t;r) =

m, and therefore

k(t-s;r) = % (A.64)
K(t-sir) - %(rL(t—s;r)—S(t—s;r)) (A.65)
K(rir) = %(TL(T'T)—S(T'T)):IHV" (A.66)
R(t;r) = fsgt MS(t_ST) dt = - fH R _S)) dt =0 (A.67)
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by de I’'Hopital’s rule. T C is then given by (A.11), with

1
Fgc(l;r) = - {S(ti—1;7) =2S(ts;r) + S(tis1;r)} — L(ti—157) + 2L(t;7) — L(ty1;7)

E
FC,”C(Z;T)

Fhe(lir)

L 08(tr) + St )} = Inr + 2Lt ) = L(t:r)
-

1
=S (tye1;r) +1Inr = L(teqg;r). (A.68)
,

Secondly we consider Té(;én’", which is a realisation of (A.20) with kernel x(s,t;r) = m
By (A.21), we have

)

K;m,n K;l __ K;l
L (A.69)

with Y% ’C as in (A.44).

7

A.2.3.2 The Time Domain Double Layer Operator with Piecewise Linear Ansatz
and Piecewise Constant Test Functions

For this choice of basis functions, we replace Tgcmn and Tg(;”" in (A.61) by

)

TR (r) = f f G fls(fr‘):t‘_’"s)+r) BT (s)y™(t) ds dt (A.70)
which is a realisation of (A.5) with kernel x(s,t;7) = 7S(t—s;r;(t—s+r)’ and
rhm f f {Ig((tt ﬁm(s)fy (t) ds dt
f [ {Ig((i ) ($)y7() ds dt
f [ {Ig(('; T) Y () (8) ds dt (A.71)

which is the sum of two integrals of the type (A.10) with kernel k(s,t;r) = m Hence

Tf;cm’" = Tfé = Tg; Tgé U with TCC as in (A.38). We therefore do not need to consider

this term any further.
For Tf(;nn Tf(,l“’ with k(s,t;7) = k(s,5;7)(s - @) and & = tpa0i-1,

k(t-s,a-sr) = (a—s)( gn;(t(t ssr)))) + L(t-s;1) — %S(t—s;r) (A.72)
K(t-s,a-s;r) =  ((t—-s)L(t-s;7)-S(t-s;7r)) - i((t—s)S(t—s r) - r2L(t - s; r))

+(a—s)(;S(t—s;r)—L(t—s;r)) (A.73)

K(r,a-s;r) = grlnrJr(oz—s)(—lnr). (A.74)

(A.75)
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For K (t,t - a;r), we first note that, by de I'Hépital’s rule,
lim (s—a)(r-(t-s)) lim r—(t—s)+(s—a)

s—t-r rS(t-s;r) s—>t—r o= Sr)( 1)
e lim S(t-s;r)2s—t+1-a) 0
s—t—r r(t-s)
and therefore ) )
K(t,t—a;r):K(t;r):flnr dt =tlnr. (A.76)
Thus . .
K(r+tmei,r +t_iz1;7) = K(tn1,t1-257) = (r—t;_;_1) Inr (A.77)
and . .
K(tn,ti—0is1;7) = K(r + tymaeic1, 7+ ti;r) = (-7 + t1_j41) Inr (A.78)

ch{ is then given by (A.9), with

FPo(lir) = K(ti2,0i7) = K(tio1,-Atr) = K (t-1,0;7) = K (ti1, Aty r)

+K (t;, -At;r) + K(t,0;7) + K(t;, At;r) — K(t1,1,0;7)

1
Epp(l r) = (?“+tl72)1n7"—K(t1717—At;7”)—K(tH?O;T)—K(tH,At;T)

+K (t;,—-At;r) + K(t,0;7) + K(t;, At;r) — K(t141,0;7)
Fg’é(l;r) = =3rinr+ K(t;,-At;r) + K(t;,0;7) + K (t;, At;r) — K(t41,0;7)

1
FE%(Z;T) = (57“+tl+1)lnr—K(tl+1,O;r). (A.79)

A.2.3.3 The Time Domain Double Layer Operator with Piecewise Linear Ansatz
and Derivatives of Piecewise Constant Test Functions

For this choice of basis functions, we replace Tgcmn and Tg(;”” in (A.61) by
. 0o oo H(t-s-r) .
Ty = [ f ™ (s)4™(t) ds dt A.80
L,C (r) o Jo S(t-s;r)(t-s+r) B ()7 () ds ( )

which is a realisation of (A.12) with kernel x(s,t;r) = m, and

i f [" Ié((tt ﬂm(s)'y”(t) ds dt
_ f f b;((i ’”) V()3 (8) ds dt
f [" Ié((tt T) Y ()3(E) ds d)

1

- ([T wpmae dt—[owm TUAD) ) (A

which is the sum of two integrals of the type (A.18) with kernel x(t —s;r) = m, ie.

LC LC CC CC ’ '
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The functions TV 1= i €{0,1}, were computed in (A.44).

For Tféﬂn TK ! , with kernel
(8-3)

k(s,a, B;1) = k(s,a;57)(s = B) = “S(a-sir)(a-s+r)

and 8 = t;,42i-1 we obtain, replacing ¢ and « in (A.72) by a and f, respectively,

K(a-s,8-s;r) (5—3)(—70\;%) + L(a-s;1) - %S(a—s;r) (A.83)
K(r,p-s;r) K(r;r) =Inr (A.84)

Tfé is then given by (A.16), with

D ;.
FL7CV(lﬂ T)

~K(ti-2,0;7) + K(ti-1, =At;r) + K(t1-1,057) + K(t1-1, At;r)
—K(t;,-At;r) — K(t1,0;7) = K(t;, At;r) + K(t141,0;7)

—Inr+ K(t;_1,-At;r) + K(t;-1,0;7) + K(t;-1, At;7)
—K(t;,-At;r) — K(t;,0;7) = K(t;, At;r) + K(t141,0;7)

Epp .
FL,C‘ (I;m)

FLEZ(Z;T) 2Inr — K(t;,-At;r) — K(t;,0;7) = K(t;, At;r) + K(t151,0;7)

FLECC.(Z;T) —Inr+ K(t,057). (A.85)

A.2.4 The Time Domain Hypersingular Boundary Integral Operator

A.2.4.1 The Time Domain Hypersingular Boundary Integral Operator with Piece-
wise Linear Ansatz and Piecewise Constant Test Functions

The time domain hypersingular boundary integral operator is given by (1.11),
~Wlel(z,t) = hén Mg+ Vg ([F /R ny -V G(t - s,z - y|) ©(y,s) ds dsy) (A.86)
z'ela >0
for (x,t) e ' x Ryp. Using integration by parts, Bécache [32, p. 90], [33, (7)-(9)], [34, (34)] shows
o KLU [CORTEON
i/f foofoo Hit=s-1) dply.s) , dv(@t) 4 op or
21 JJTxT S(t-s;r) ds, ds,
! s
To d t) dt dI'zdl'y
T ./[Fxl“ f f S(t— ¢(y,s) ds ¢($ )
* dp(y,s) | di(z,t) f°° . .
v dt - 14 ‘g (z,t))dt.  (A.87
‘[0 ( [ dSy ’ dsm 0 ( [QO(y,S)] 7ny n ¢(x )) ( )

The hypersingular kernel of (A.86) is thus regularised to a weakly singular one in the weak form
(A.87). Approximating the terms in the bilinear form that corresponds to the hypersingular
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boundary integral operator as in (A.37) and (A.61), we obtain

bw (PN, qN)
Ny H(t=5-1) m dpi(y) dej(x)
SR {f[”f b sy P00 ds di D s d,

/[“xr Ty 1 [ [ {Ig((tt ﬁm(s)'}’n(t) ds dt vi(y)p;(z) dsg dsy}

1 Ny Ns d i dy;
— Z sz ﬂ W mn P (y) (,Oj(l') dsx dsy
I'xI" ds, ds,

T m=14=1
_ /fr oy TE ) 0i(0)es(a) dss dsy}. (A.88)
where W . H(t )
TWimn () = / f < (t B ()Y () ds dt (A.89)
and
T f f }g ((tt BM(s)w(t) ds dt. (A.90)

(A.89) does not need any further consideration, since TZ;C.m’" = TK& = TK ! Tgé, which was
computed in (A.48).

(A.90) is the difference of two integrals of the type (A.17) with kernel k(s,t;r) = m,

TW S (r) (A.91)
_ f f {Ig((’; ﬁm(s)w(t) ds di

- H{t=5-1) mym H(t=5-1) ey on
_ f f S(t_ ()" (t) ds dt—/ f S T) L)) ds di
= TVZ()+TV11“)

The functions Tg;gi, i€{0,1}, were computed in (A.44).

A.3 Typical Singularities in the Spatial Kernel Functions on Dis-
crete Domains

The spatial kernel functions for the Single Layer operator, depending on the type of temporal
basis functions used, are given by (A.43), (A.47) and (A.55). In each case, we observe the
following types of singularities:

S1. On the discrete light discs D;_y = { (z,y) e I'xT" | |z —y| <t;—1 }, singularities in the deriva-
tives of S and L appear at the outer boundary, i.e. at r = |z —y| = ;_1.

S2. On the discrete light rings E;_1 ={ (z,y) e 'x T | ¢_1 < |z —y| <t } and, similarly, on E;_
and Fj, two types of singularities appear:
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(i) singularities of type Inr, which need to be taken into account if the inner boundary of
the discrete light ring is equal to zero, i.e. if Ej_1 = Dy (or Ej_9 = Dj_1 or E; = Di,q,
respectively), and

(ii) singularities in the derivatives of S and L that appear at the outer boundary, i.e. at
r =t (or r=1t;_1 or r =t;,1, respectively).

In particular, there are no singularities in the kernel functions at r = 0 on the discrete light
discs and, apart from the special case 2.(i), no singularities in the kernel functions at the inner
boundary of the discrete light rings. This analysis also covers the hypersingular boundary integral
operator after integrating by parts; see (A.87).

The spatial kernel functions for the Double Layer operator, depending on the type of temporal
basis functions used, are given by (A.68), (A.79) and (A.85). In each case, we observe the following
types of singularities:

D1. On the discrete light discs D;_1, singularities of type (x_ff# appear at the outer boundary,

ie. at r = |z —y| = t;-1. Additionally, singularities in the derivatives of S and L appear at
the outer boundary, i.e. at r = |z —y| = t;_1.

D2. On the discrete light rings E;_1 = { (z,y) e 'x T | ;-1 <|r—y| <t } and, similarly, on E;_o
and Ej, two types of singularities appear:

(i) singularities of type @#, which need to be taken into account if the inner boundary
of the discrete light ring is equal to zero, i.e. if Ej_y = D; (or Ej_o = D;_y or E; = Djq,
respectively), and

(ii) singularities in the derivatives of S and L that appear at the outer boundary, i.e. at
r =1t (or r=1;_1 or r =11, respectively).

A.4 Evaluation of Time Domain Boundary Integral Operators
with Discrete Density

Post-processing tasks such as the computation of local error indicators, or the computation of

the solution in the exterior domain around the scatterer via a representation formula, require

the evaluation of time domain boundary integral operators with piecewise polynomial densities.

We briefly sketch the analytical evaluation of the temporal integrals in this section. The spatial

integration is again done by numerical quadrature.

Let py be given by (2.16), and let P be the model time domain boundary integral operator
defined by (2.11). Then

Mt Ng

Plpn](z,t) = 30 Yoo P[B™" ()¢} ()] (1) (A.92)

m=11=1

where
PLEm () ] (t) = [ [T H(E = = r)n(s, ) 70 ()6 (v) ds ds

and r = |z —y| as in (2.18). Similarly to (2.34), we restrict ourselves to integrals of type

fl‘ ./t::; H(t -S— T)k(s,t;?”) ds (Pfl (y) dsy — fp Tm(r,t)tpfl (y) dsy (A.93)
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where k(s,t;7) = k(s ;7)™ (s)|f Using « = t in (2.35), we obtain, analogously to

(2.36),

tm—-1 7tm) °

tm t—r
TP =008 = Uoaea () [ R tir) ds Ly e () [ KGstir) ds. (A94)

The underlying domain decomposition is sketched in Figure A.1.

A ‘
Ao
/& /‘
oo 8
L
<
W
1 L
tm ~7 (\x/\
N X
L
<
/
X
tmflféyl
>

Figure A.1: Domain decomposition for potential evaluations.

Example A.4
a) For piecewise constant basis functions in time, i.e. q1 =0, and the corresponding Single Layer
o) = R | 1 _1 1 . .
operator kernel k(s,t;r) = k(s,t;7) = 5= N Gy Rl Gy (using the notation of (A.22))
there holds, by (A.24) and similarly to Section A.2.2.2,

/ k(s,t;r) ds=—L(t-s;r)

and hence

Y (r,t)

= ]I[O,t—tm)(r) (L(t=tm-157) = L(t = ty;7)) + ]l[t—twt—tm,l)(?") L(t = ty-157) = L(r;7r) |
——
=lnr

b) For the same setup and the temporal part of the adjoint Double Layer operator kernel as given
by (A.60), k(s,t;r) = k(s,t;r) = m, there holds, by (A.64),

r—(t-s)

fk(s,t;r) ds = m

and hence

m B r—(t—tm) r—(t—tm-1) r—(t=tm-1)
T (r,t) = 110,4-4,,) (1) (rS(t ) T’S(t—tml;r)) + Lttty (7) (—m)

Remark A.5 (On Equation (A.92))
In particular, there holds

Ngs

Plpnlr, (1) = ;M”P (8™ ()¢} (9)] (. 2).

207



This is of course trivial, but also important as, in practice, we store one approximation for each
time interval. Hence, if we want to compute P[pn](x,t) for some t € [tyr-1,trr], we compute

27]‘7{:1 P[pN|[thl,tM]](x7 t)

A.5 Computation of the Right Hand Sides

In this section, we briefly explain how we compute right hand side terms of the type (2.29), i.e

f0m<1[f](-7t),qN(-,t)> dt:/ooofr(f(x,t),q]v(m,t)) dsy dt (A.95)

with test function gy € V,f QA"I{Q. One can obviously approximate (A.95) directly by quadrature.
Alternatively, and this is the option that we consider here, one can approximate f by a discrete
function fy € V}f’ IA’ZI and compute the resulting simple integrals analytically. Note that this also
allows us to approximate right hand side terms of the type [;° (P[f](-,t),qn (-, t)) dt, with P as
n (2.11), as matrix-vector multiplications, using the the routines that compute the matrices that

correspond to the bilinear forms computed in Section A.2.

A.5.1 Approximation by Piecewise Constant Functions in Time

We approximate f by piecewise constant functions in time, i.e. ¢g; = 0, and hence
N Ns
I t)= 30 X fei@)y™ (1) (A.96)

m=11i=1

with f/™ = f(xi,tm). The term (A.95) can then be evaluated analytically, depending on the
degree of the temporal test function.

a) g2 = —1: Choosing gn(x,t) = ¢;(2)3"(t), there holds

oo Ns o Nt
Jy (UNIGO.axn(0) di= [ Soi@ei) dss [ 2" WF O d (A9

where
o Nt
S Z e [ Zw”(t)(%(ﬂ b, () £ dt
- zwm(tn D=2 () S dt—zl(amv”-l—amv")f;" dt=f17 - 1 (A98)
Hence
00 Ns
UG vy de= 35 [@es@) doe (17 -0 (A99)

b) g2 =0: Choosing gn(x,t) = ¢;(x)y"(t), there holds

o0 Ns oo Nt
Sy NI avC0) di= [ Seiei@) dse [ 30 AM@ OF de - (A100)

0

where

oo Nt Ny
A > O (O di = f S S g = Af. (A.101)

-1 m=1
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Hence

00 N
fo (TN ), an (1)) dt:At;/Fgoi(x)goj(m) ds, f1 (A.102)

Note that the terms [ p;(2)¢;(z) ds, in (A.99) and (A.102) correspond to entries of the spatial
mass matrix, which can easily be calculated.
A.5.2 Approximation by Piecewise Linear Functions in Time
We approximate f by piecewise linear functions in time, i.e. ¢; = 1, and hence
Ni¢ Ns
In(et) =30 3 flei(@) B (¢) (A.103)

m=11i=1

with f" = f(z;,tm). We multiply fx by a test function ¢y and integrate over I' and (0, 00) to
approximate (A.95).

a) g2 = —1: Choosing ¢(z,t) = ¢;(x)¥"(t), there holds

) Ns oo Nt
Sy UG anC0) di= [ Soi@hes) dse [T 5 0NN @A d - (A104

0

where

oo Nt
[T X s @i dr

m=1
oo
fo

g
Nt (
( 7511 1~ b lémn 1 tn-1—tm+1 5m+1,n—1)

L, (1) - T () G () - 6, (D)7 dt

m=1

At

At At !

tn—l tn 2 -1 )_(tn_tn—l n_ )
(gt -0)- (g -
= (A.105)

B (tn —tm-1 s _ Uy, = tma1 5m+1,n) )fm

Hence
o0 NS
LTG0 0) de=3, [ or@ei(e) ds, (517 - 7). (A100)
i=1
b) g2 =0: Choosing gn(z,t) = ¢;(x)y"(t), there holds

o Ng oo Nt
fo (ILfN]CG ), an (41)) dt=friz;<pi(m)tpj(m) dss fo n;ﬁm(t)yn(t)fﬁ dt  (A.107)

209



where

oo Nt
o XA

/oo Nt

m=1

= tn Z ((t tm 1)5mn (t tm+1)5m+1n)fm dt

t—tm_ t_tm m
> (it (0 - L, () Tr (07

At tn-1 o]
el G Y S R Vi
B o ql=tn B o l=tn
= E(fzn[(t t2n—1) :Ittn_l B irL1|:(t t2n+1)_:|ttn_l) = 7t(fz + ) (A.108)
Hence
Ns
LT an (o) de= T3 [ dse (7R (a109)

As in Section A.5.1, the terms [ ;(x)¢;j(z) ds; in (A.106) and (A.109) correspond to entries
of the spatial mass matrix, which can easily be calculated.

Remark A.6 (Time Derivatives in the Right Hand Side Function)
Assuming that we take the time derivative in the right hand side function and not in the test
function, we obtain, by theoretical considerations outlined in Remark 4.1,

LTG0 an () de == [T, 0) de

for any type of temporal basis function.
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Appendix B

Notes on the Implementation of the

Convolution Quadrature Boundary
Element Method

This appendix provides a brief introduction to the Convolution Quadrature Boundary Element
Method that we use in Section 2.6 for the validation of the implementation of the Galerkin
scheme. The general introduction to the method in Section B.1 is followed by details on the
relevant kernel functions, i.e. the ones of the time domain Single Layer, Double Layer and
hypersingular operators, in Section B.2.

B.1 The Convolution Quadrature Boundary Element Method

The temporal kernel of the time domain Single Layer operator (1.8), and the ones of the other
time domain boundary integral operators given in Definition 1.4, can be written as a convolution,

t
(b Gl =) % 9()) () = [ kv (= s.la = yDp(s.y) ds. (B.1)
The idea of the Convolution Quadrature Method [109] is to approximate convolutions of the type
t
(F+9) ()= [ 1(t=9)g(s) ds (B.2)
at t =t, by a discrete convolution f *a¢ g,
(f*9) (tn) = (f *ar 9) (tn) = Y wiljg; (B.3)
j=0
where g; = g(-,t;), with unknown weights wﬁ_tj = wﬁ_tj [f]. These weights are implicitly given by
the power series [29, (3.3)]
R ’Y(g) _ — At n
I ar )= 2on'lfE (B4)
n=0

for |¢] < 1, where 7 is a given rational function, the quotient of the generating polynomials [29].
By applying the inverse z-transform, one finds [29, (3.5)]

P&
WM = == /Cf( +) de (B.5)

2w g+l

211



with C'=B,(0), r < 1. Applying the inverse discrete Fourier transform, one obtains [29]

- el .
(T)”%Z (’Y( fL))lLJ (B.6)

=0

27

where {7, = e L.
Let Na: be the number of points in a uniform temporal grid, i.e. Na;At = T. The usual
choice for L and r in (B.6) is [69, p.13]

L=Npa; or L=2Na; and r =g Nat

where ¢ is the desired accuracy. We further choose
21 ;1 3 1
W) =3 -(1-6" = (E-1(€-3) =5 -2+ ¢
bar i} 2 2 2

which also seems to be the standard choice in the literature.

B.2 The Time Domain Single Layer, Double Layer and Hyper-
singular Operator Kernel Functions

For the kernel of the time domain Single Layer operator (1.8), one obtains [29]
. 1 i .
by (r.d) = Ly (,d)] (.d) = - Ko(dr) = 7H" (idr) (B.7)

where Ko(z) = %iHél)(ix) is the modified Bessel function of the second kind of order zero (also

known as the MacDonald function of order zero), and Hél) is the Hankel function of the first
kind of order zero. We use the reference implementation [9, 119] of the Hankel functions for our
numerical experiments.

For the time domain Double Layer operator (1.10), one needs the derivatives of the respective
functions. There holds K = —K; and, similarly, ( (1)) —Hl(l). Since the temporal Laplace
transform used here is space-invariant, there holds

L[Vaky (-, d)] = VoL [ky (-, d)] (7.d) = Voky (7,d)

where d = [z —y|. With 5> |m y| = xl_ZT, i =1,2, one then obtains

v, Ko(dr) = - (gKl(dT)) (@-y) and V.H(idr) = - (%Hl(l)(idf)) (z-y).
Therefore

]%K(T7d) = _i (E

H(OGidn) ny- (=) - 5

ng(l)(idT)) ny - (2 - y) (B.8)

is the kernel of the Double Layer operator.
For the time domain hypersingular boundary integral operator (1.11), one needs to differen-
tiate again. There holds

4
xdw( xHWY) = (Hl(l) va(HY) ) - =V
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and thus (Hl(l)), = Hél) - %Hl(l). Further

P 0 Ti—Yi
a—%(ny-(x—y)):—(“y)i and a—yi|m—y|:—|x_y|-
Therefore
a%(%ﬂf”(mﬁ) = —rd (D) (i - y)d " H{ (idr)
(H(l)( dT) H(l)(ZdT))( 1)(5[7@ yz)d
d
= 7d” ( IHfl)(ldT)—ZTHél)(ldT)er1H1(1)(Zd7))(xi_yi)
— a2 B dr) - irHP (i) ) (21 - )
and thus
il% (rd) = {i( (1)(sz))(n (z- ))+( (1)(d7')) - (ny - (v - ))}
oy oy \d ’ ’ y y

{ ra® (2d7 HO (idr) - ir H (idr)) (my - (2 = ) (25 - 1)
- (5E Gan)) (), )
which gives, finally,
Vy (]%K(T d))

- 1{((d3H“>(d) H(l)(sz))(ny (z - y)))(:c y) - ( H()(sz))ny} (B.9)

Alternatively one can, as for the Galerkin time domain Boundary Element Method, integrate
by parts in the bilinear form that corresponds to the hypersingular boundary integral operator, to
obtain a weakly singular instead of a hypersingular kernel. By (A.87) there holds, in convolution
notation,

WA 060) = [ v 2 @) ) 0wt) namy + (b0 52) (0) o) dsuds,.
(B.10)
We write kw1 := ky * ¢ and kw2 := ky. Using integration by parts one has k1 = i%v * @ and
therefore kyy1 (7, d) = 72ky (7,d). This representation has also been used by Chappell in the three
dimensional case; see [45, (51)].
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