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Time domain boundary integral equations
and convolution quadrature for scattering
by composite media

Alexander Rieder, Francisco-Javier Sayas, Jens Markus Melenk

October 28, 2020

We consider acoustic scattering in heterogeneous media with piecewise
constant wave number. The discretization is carried out using a Galerkin
boundary element method in space and Runge-Kutta convolution quadrature
in time. We prove well-posedness of the scheme and provide a priori estimates
for the convergence in space and time.

1 Introduction

A basic problem in wave propagation is that of scattering in heterogeneous media. A
prominent example is the classical inverse problem of seismic analysis, where one aims at
understanding the structure of a medium from the scattered fields of impinging waves.
Such an analysis requires efficient methods for the so-called forward problem, in which
the heterogeneous medium is assumed given and the scattering field of impinging waves
is computed. In this setting, an important problem class, which is considered in the
present work, is that of piecewise homogeneous media.

When considering piecewise constant material parameters, time domain boundary
integral equations (TDBIE) can be applied since fundamental solutions for the wave
equation are available. A particular strength of boundary integral techniques is that
they allow for a convenient treatment of unbounded domains, which appear frequently
in scattering problems.

In order to treat the scattering from heterogeneous media embedded in an unbounded
homogeneous medium, there are in fact several possibilities. One of the more common
approaches is to combine the boundary element method in the exterior with a finite
element method for a bounded domain. This approach was taken in [BLS15b] and [HS16].
For the Schrodinger equation, a similar approach was investigated in [MR17]. [AJRT11]
combines a discontinuous Galerkin method with a boundary element method. Another
approach that is suitable for the case of piecewise constant material properties is to
use boundary integral equations for each subdomain and suitably couple them. In the



context of time-harmonic scattering this approach has been pioneered by Costabel and
Stephan [CS85] in the case of a single scatterer and by von Petersdorff for multiple
scatterers [vP89]. These approaches have later been extended in [CH13, Clall, HJH12].
The case of time-dependent scattering has thus far seen less attention, although the case
of a single scatterer embedded in a homogeneous medium was treated in [QS16].

For the discretization of the time variable, a variety of approaches have been developed
in the past. The oldest one is based on a space-time formulation involving the retarded
potentials, [BHD86a, BHD86b, GMO™18]. Another common approach is based on Lu-
bich’s convolution quadrature [Lub88a, Lub88b] (CQ) and its Runge-Kutta variation
(RK-CQ), introduced in [LO93|. The present work takes this route and analyzes an
RK-CQ.

In the treatment of TDBIEs using CQ methods the case of scattering by a single im-
penetrable obstacle (using different boundary conditions to account for different material
behaviors) has garnered a lot of attention, and the available numerical methods can be
considered well developed, see [BS09, BLS15a, DS13] and the comprehensive treatment
in [Say16]. Recently, these methods have even been extended to a class of nonlinear
scattering problems, see [BR18, BL19).

In this paper, we present and analyze a fully discrete formulation of the multiple-
subdomain acoustic scattering problem based on a Galerkin boundary element method
and RK-CQ for the time discretization. Our analysis is based on a pure time-domain
point of view, combining ideas by [BLS15a] and [HQSVS17] with the theory of Runge-
Kutta approximations of abstract semigroups, as laid out in [AMPO03] and recently ex-
tended in [RSM20]. A main contribution of the present work is that our analysis covers
scattering problems by piecewise constant materials with a very general layout of sub-
domains. Most notably, in comparison to [QS16] we allow for more than one subdomain
and permit cross points where more than two subdomains touch. Our approach therefore
generalizes the results of [Qiul6, Chapters 3 and 4], which only allows certain nested ge-
ometries (see Section 5). Compared to other works, e.g., [QS16, Qiul6] we also consider
RK-CQ using the novel time-domain analysis developed in [RSM20], whereas previous
analyses concentrated on multistep methods, whose order, however, is limited to 2 if
A-stability is required. These higher order RK-methods suffer from some reduction of
order phenomenon in that the convergence order falls somewhere between the stage- and
classical order of the RK-method. By careful analysis of the regularity of certain lifting
problems, we are able to establish an improved convergence by k/2 compared to a more
straight-forward analysis, as long as the mild assumption is made that the incident wave
is in L?(0Q0).

We analyze several RK-CQ formulations for a scattering problem. For a slightly non-
standard formulation based on differentiating the Dirichlet data we show that a higher
order of convergence can be achieved than for the more standard one based on using
same order of differentiation of the Dirichlet and Neumann data.

Related to our approach is the recent [EFHS19], which studies, on the continuous
level, well-posedness of certain TDBIEs for acoustic scattering problems. [EFHS19] con-
siders the case of two subdomains (plus the exterior) endowed with suitable transmission
conditions and general boundary conditions. Their approach relies on frequency domain



estimates. In contrast, our analysis includes a fully discrete convergence analysis for
more complicated geometric situations of arbitrary number of subdomains. In order to
do so, we use the novel “time-domain only approach” developed along side this paper
and presented recently in [RSM20], showcasing that this approach is feasible for complex
model problems that go beyond rather simple ones.

The paper is structured as follows. In Section 2 we present the details of the model
problem under consideration. We reformulate the problem in the language of Cpy-
semigroups and prove well-posedness. (In order to streamline the presentation, all this
is done in a semidiscrete setting that takes into account the Galerkin discretization in
space). Section 3 presents a boundary integral formulation and establishes equivalence
in the fully continuous and semidiscrete settings. Section 4 deals with the discretization
of the time-variable using Runge-Kutta based convolution quadrature and gives the final
fully discrete scheme for the scattering problem. We give explicit error bounds for the
convergence in space and time. Section 5 relates our results to the existing literature
by showing equivalences in certain simpler geometric situations. In Section 6 we give
numerical examples in 2D.

We close with a remark on notation. Throughout this article we will encounter col-
lections of functions on different levels. Functions defined on a single subdomain will be
denoted by regular lowercase characters. For collections of such functions for multiple
subdomains, we will use bold characters. When discretizing in time using an m-stage
Runge-Kutta method, we will add the superscript k£ to all quantities. For each scalar
quantity, we obtain a stage vector of m functions. These will be denoted by uppercase
letters, the corresponding (scalar) approximations at the time-steps will then again be
the same lowercase letter. For example, starting from scalar functions u, on €2y, collect-
ing them gives u := (W>6L:0- The stage vector of their RK-approximation is then U¥
and the scalar approximation will be wF. The same rules will be applied to functions
defined on the boundary of subdomains, except that we will use the Greek alphabet.

2 Model problem and notation

We consider the scattering of waves from one or multiple objects, with possibly adjacent
parts and different material properties. We are given mutually disjoint bounded Lipschitz
domains Oy, C R4, ¢ =1,...,L, and we use

L L
Qo := R4\ U Q. [:= U o0y,

=1 =1
to respectively denote the unbounded exterior domain (which might be disconnected)
and the union of the boundaries of all the domains. In physical terms, the scatterer
occupies the closed set Ulem, while Qg is the surrounding medium. The set I' will
be called the skeleton of the partition of the scatterer. The acoustic behavior of the
surrounding domain and the scatterer is described with two piecewise constant positive
functions &, c : R — (0,00) given by

klo, = ke > 0, clo, =ce >0, £=0,...,L.
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(a) Decomposition into (b) The different interior and exterior (c) Relaxing the continuity
subdomains regions

Figure 2.1: Geometry of the problem and notation for subdomains

2.1 The scattering problem

We now give the formal definition of the model problem. We will later on encounter
other, equivalent, formulations. We start with an incident wave. Generally thinking
of transient plane waves, we assume that we are given a sufficiently smooth function
u"® R — HL () such that

cg 2ime(t) = moAu™C(t) VYt ER, (2.1a)
supp u™(t) C vt < 0. (2.1b)

(For cylindrical or spherical incident waves, a source term, supported strictly in g, has

to be added in (2.1a).) The total wave field is then a function u'°' : R — HL (R?)
satisfying
c 2t (t) = V - (kVu™) (1) Vt € R,
utot(t) = u'e(2) in Qp, Vt<O0,
supp (1t — u™°)(¢) is bounded vVt € R.

The condition u***(¢t) € H_(R?) implies that the traces of u'°!(¢) do not jump across T".
The fact that we are applying the divergence operator to kVu'(t) in R? implies that
the normal components of kVu'°*(t) do not jump across I

We will write the problem in terms of the scattered wave u := u'°* — 4" and restricted
to the time interval [0,00). The vanishing values of u for negative times will make a
reappearance once the retarded potentials are introduced. To introduce this formulation,
while avoiding to deal with the possibly complicated forms for the intersections of the
boundaries of the subdomains €, we proceed as follows. We first extend u™® to the
equally named function u'™® : [0, 00) — L2?(R?) by setting v!"(¢) = 0 in R¢\ Qq for all
t. This is mostly for notational convenience, as it allows us to write the equations for
u'® = 4 + 4" in a concise way such as in (2.2) below. To that end, we introduce an
arbitrary open ball B that contains the skeleton I'. The scattered field is then a function
u:[0,00) — HY(R?\T') satisfying

tot

cZi(t) = V - (kVu)(t) in RI\T Vt >0, (2.2a)
u(t) + u™(t) € H'(B) vt >0, (2.2b)
kV (u(t) + u'(t)) € H(div, B) vt >0, (2.2¢)



with vanishing initial conditions

w(©0) =0,  @(0)=0. (2.2d)

2.2 A multiply overlapped wave problem

In this section we will formulate a generalization of problem (2.2) including some sort
of partial observation of transmission conditions on the skeleton. We will end up having
L + 1 fields uo,...,ur, where us|g, will be, in a sense to be made precise later, an
approximation of u|g,. The transmission conditions implicit in equations (2.2b) and
(2.2¢) will be relaxed and, at the same time, given a trace operator-based formulation.
A rigorous formulation of the problem will use a considerable collection of spaces and
operators, which we now introduce:

1. Trace operators

VA e s (e B = HY R\ 09) — HY?(09),

where the interior and exterior traces are self-explanatory (note that for 99, the
interior trace is taken from the unbounded domain ) and

[reud :=7u =77, e} = 500w+ A5 ).
2. Weak normal trace operators

PYzi/r,lva 753{;7 [h/l/,@ 'ﬂv {{7145 }} : H(diV, R? \ an) - H_l/2(895)7
defined similarly with, e.g., 'y,i/n}u = v - wq, for sufficiently smooth u and noting
that the normal is always taken to point out of the corresponding domain €.

3. Four spaces collecting L + 1 fields (scalar or vector-valued) on R\ 9€)y,

L L
HEY o= T H(div, R\ 09), M= [[H R\ 09),
(=0 £=0
L L
w2 =TT HY2 (0%), 12 =[] HY? (%),
=0 =0

endowed with the product norms. The Hj 2 ’Hllﬂ/ 2 duality will be denoted
(-,)r. It extends the usual L? inner product, i.e., for u = (us)l_, and v = (vo)l,
in Hf:o L?(0€Y), it is given by

L
(u,v)r := Z/ Uge.
=079

Q



4. Diagonal operators

P A Ty LAy B o e,
7;1/nt7 7§Xt7 [[71/ 'ﬂa {{’YV }} : Hdiv - H;1/2

5. Single-trace spaces

Yi={("u)i, : ue H' (R} (2.3a)
= {peH/?: Jue H'(RY), p =~y"u},
X ={(v%v)i « v € H(div,R%)} (2.3b)

={peHr"?: v e H(div,RY), ¢ =7},

which are closed subspaces of 7—[11/ % and Hr 1/2 respectively.

While the problem is posed on the “broken” spaces H and HY, the spaces X and ) are
introduced to enforce continuity conditions across interfaces 02, N 9S)y; see Figure 2.1c.
This is done following the ideas of [vP89], but using notation analogous to [CH13]. Note
the slight abuse of notation in the second definition of both spaces, where the diagonal
trace operators are used on a single function, which is assumed to be copied L+ 1 times.

Lemma 2.1 (Restricting and gluing). If uw = (u)k, € H satisfies [yu] € Y and
vty € Y, then the function u : R? — R defined by ulq, = u/lq, satisfies u € H'(RY).
Similarly, if v = (vo)k_, € HIY satisfies [y,v] € X and v>*v € X, then the function

v:RY = R? defined by vlq, = vlq, satisfies v € H(div,R?).

int

Proof. The conditions imply v™wu € Y and ~v,v € &, from where the result follows
using the definition of ) and X. O

We now take two closed subspaces Aj, C X and YV, C Y. When X}, and )}, are finite
dimensional they will play the role of approximation spaces for a Galerkin semidiscretiza-
tion in space of an equivalent time domain boundary integral formulation. In order to
succinctly write down Galerkin orthogonalities, we define the polar sets

Xp = {p e Hy!?: (uh)p =0Vp e Xy},
Vi i={p e M2 (¢, m)p =00 € V).

When &}, = X and ), = ) it can be proved (see [Clall, Prop. 2.1]) that X° = ) and
Y° = X. In particular

(p,)p=0 Vel ¢pei. (2.4)

This also implies that A}, C X = Y° C ); and likewise ), C &}

We are finally ready to introduce the multiply overlapped transmission problem that

is the object of the first part of this work. The data are functions &° : [0, 00) — 7—[11/ 2



and €' : [0,00) — H;UQ and we look for u” = (uf)l_; : [0,00) = H and w" = (W)L, :
[0,00) — HYY satisfying the first order system

ul(t) = 2V - wl(t), W (t) = Kk Vul(t), vt >0, (=0,...,L (2.5a)

(the differential operators in space are distributional derivatives in R%\ 9€),), four trans-
mission conditions for all ¢t > 0

[vu"l(6) +€°t) € Yy [row"I() +E'(2) € X, (2.5b)
Rl (t) € X5, yetwh() € Vi, (2.5¢)

and vanishing initial conditions
u"(0)=0, w"(0)=0. (2.5d)

The following result clarifies the relation between (2.5) and (2.2). In what follows we

will write .
~ [ sryar
0

with integration in the sense of Bochner in the space where f takes values. The charac-
teristic function of the domain €2, will be denoted xq,. Before we state the result, and
foreseeing possible confusion with notation in existing literature, let us emphasize that
the interior traces from the unbounded domain €y are coming from inside this domain
and the normal vector points towards the scatterer in this case.

Proposition 2.2. Let

50 (,ylntulnc 0 ’ 0)’ £1 (Hofylyn(t)vat_luinc, 0, RN 0)

If (u”,wh") is a solution to (2.5) for the choice X, = X, Y, = Y, then u : [0,00) —
HYRI\T) defined by u(t)|q, := ul(t)|q, for allt >0 and £ € {0,...,L} is a solution
to (2.2). Reciprocally, if u solves (2.2) and we define

u? = XU, w? = mgV@t_lu?, £=0,...,L,
then ((ul)E_,, (wh)E_,) is a solution to (2.5).

Proof. We only show that if (u”,w") is a solution to (2.5), then we can reconstruct a
solution u to (2.2) by setting u|o, = uf. On each subdomain €2, differentiating the first
equality in (2.5a) and inserting the second one gives:

iy =c}V i) =iV - (ke Vup).

Thus, the reconstructed u solves the PDE in R%\ I'. To see the jump condition (2.2b),
we consider the function ug = u + 4™y g, where yp is a cutoff function with compact
support which is equal to 1 in the ball of (2.2b), and the functions ﬂ? = u? for ¢ > 1.
By (2.5b) and (2.5c), we can apply Lemma 2.1 to see that the reconstructed function u
defined by g, := u, is in H'(R%). Since u+ u"® and @ coincide on the ball B the jump

condition (2.2b) follows. An analogous computation shows (2.2c). O



2.3 A particular construction of the approximation spaces

Consider the two or three dimensional case, i.e., d = 2 or d = 3. Let us assume that
all domains € are Lipschitz polyhedra in R? or polygons in R?. We can thus separate
I into a finite collection of relatively open flat surfaces (resp. segments) I'1,..., 'y so
that for all £, there exists an index set Z(¢) C {1,..., M} such that

09, = U{T; : i € Z(0)}.

We consider a conforming triangulation of I' that respects the subdivision of I' into the
subsets I';. For instance, we can start with a regular a la Ciarlet partition of the interior
of Q1 U...UQy into open tetrahedra such that no tetrahedral element intersects I'. In
particular, this means that {T" € T, : T C Qy} provides a partition of Q, for £ > 1. Let
then I'j, be the triangulation of I' induced by 7. We now consider the following finite
dimensional spaces of functions defined on the skeleton:

Ph = {(ﬁh ' =R : (bh’e S Pp(e) Ve € Fh},
Qh = {wh S C(P) : ¢h|e S Pp_H(e) Ve € Fh},

where P,(e) is the space of polynomials of degree up to p defined on (tangential coordi-
nates of) e. We can easily define

Vh = {(nloe,)izo : ¥n € Qn} C D, (2.6a)

which is isomorphic to Q. To define &}, we introduce sign functions handling orien-
tation. For ¢ > 0, sy : I' — {—1,0, 1} is constant on each I';, s, = 0 outside 02, and
|se] =1 on 9. We then assume that common faces have opposite signs, i.e., for ¢ # j:

se+s;=0  onlyforallieZ(l)NZ(j).

These sign functions are easy to construct as follows: we assign a normal vector to each

I'; and then write sy|p, = 1 if the assigned normal is exterior to 9§} and s¢|r, = —1
otherwise. With these sign functions we can finally define
X = {(sednloa,)izo = o0 € Pr}, (2.6b)

which is isomorphic to Pp. The approximation properties of these spaces are inherited
from the approximations of @y and Pj. The details are in the following proposition:

Proposition 2.3. Let all 2y, £ = 1,..., L be Lipschitz polygons or polyhedrons in 2d or
3d. The spaces X, and Yy defined in (2.6) have the following approzimation property
for every integer 0 < r < p:

L
i — " r+3/2
L
i — r4+3/2
w’llrég;h vy )ngCh §||¢Z||HS$Q(BQ[) (2.7b)



for all ¢ = (dy)F: Lo € X with ¢y € HIF1(9Qy) and all ¢ = (o) o € Y with ¢, €
Hgth (09) and with the additional restriction that the lifting u € H'(R?) from (2.3b)
is a continuous function on I.

Proof. We start with the estimate for ¢. For each i € {0,..., M}, we pick a subdomain
Qy,, such that ¢ € Z(¢;), and set ¢h|pi = s¢,ILids|r,, where II;¢y is the orthogonal
projection with respect to the L?-product on I'; onto the set of discontinuous piecewise
polynomials. Since P}, is only required to be L2-conforming, this defines a function in
Xy, via @ = (¢f) = (52¢h|8§2g)5:0- It follows from standard estimates (see, e.g., [SS11,
Thm. 4.3.20]),

hT—H ||¢é ”Hr+1(r )

o -

L2(T)

Since the functions ¢ € X’ agree on shared interfaces up to the changed sign, i.e. ¢y, =
5050, ¢¢, it is easy to that for arbitrary £ =0,...,L

M
S Z H(bf - z¢£ HLQ < hr—H Z H¢@H?—F+1(F )

=1

-t

L2(09,) ™~

To get an estimate in the #~'/2-norm, we can use a standard duality argument,
(see [SS11, Thm. 4.3.20]), using the fact that ¢, — gb? is orthogonal to the piecewise
polynomials on each face gaining an extra factor v/A in the process.

For estimating 10, we note that our assumptions on the lifting u implies that the func-
tions 1y are continuous on 0€)y, most notably at the boundary of the facets. Therefore,

we may employ a nodal interpolation operator I,. It is well known that if d < 3

llvbe — IZ@Z’EHHl/Q(aQZ) S hr ||¢€||H§$2(891) )

see [SS11, Thm. 4.3.22]. Since the functions )y, v, are assumed to be traces of a
continuous function u, they must coincide on 9€2,N0€;. This means that the interpolated
functions Iy, also coincide on 9y N Oy, or (IgW)ZL:O € Xy, O

2.4 Towards an analyzable form

For the sake of analysis (also of the forthcoming time discretization), we find it advan-
tageous to introduce some further notation. The norms of L?(Q) and L?(Q)¢ will be
equally denoted || - ||o. We now consider:

(a) The product spaces £2 := L?(R%) 5+ and L? := (L?(R%)4)L+1,
(b) The natural componentwise differential operators V : # — L? and V- : HIV — £2.
(c) The diagonal scaling operators T2 : £2 — £2 and T, : L? — L? given by

To(ulbo = (g Telwoko= (rew),,



(d) A second layer of product spaces given by H := £2 x L? B := 7-[11/2 X Hp'7, and

V :=H x HW, where V and B are endowed with the product norm, while in H we
consider the weighted norm

1/2

L L

1, w0)1F = I (Cue)io, (weio) I = D e *lluella + Y ky Hlwellga,
=0 £=0

with the associated inner product given by

<(u7 w)? (’U,p)>H = < ((u€)£:0a (wZ)é::o) ) ((U€)£:0’ (pé)élzo) >]HI
L

L
= Z CZQ(w, 1)@>L2(Rd) + Z Hg_l<w27p€>]Rd'
£=0 £=0

(e) The operator A, : V — H (see the right-hand side of (2.5a)) given by

Ai(u,w) := (T .2V - -w, T,Vu).

(f) The space M := (J7)" x (X) x &/ x Y, endowed with the product dual norm,

where in &), and ), we use the H 172 norm and in ), and A}y we use the 7—[1{/ 2

norm.

(g) The boundary operator By, : V. — M given by

ext

eXtu‘Xm'Yu wb}h)'

Bh(U,’lU) = ([[’YU]HJJ;;; H:’YI/w]”X]S7’Y
The operator Ny, : B — M given by Np& = N (€°,€") := —(€%]ye, &' |2, 0,0).

In the definitions of By, and N}, we use the same notational convention as in [HQSVS17]
that we explain with the first component of Bj: since [yu] € ’Hly 2= (Hp Y %) and
Yy C 7—[1:1/2, we can consider [yu[lye € (J})" as the functional V; > & = (&, [yu])r.
Note that

INRE()lIna < 1€(8)]]z (2.8)

and that the operator norm of B} can be bounded independently of the choice of X}

and ). We can then write problem (2.5) in the following condensed form. We look for

(u”, wh) : [0,00) — V satisfying

(@"(t), w"(t)) = Ac(u"(t),w"(t)) Vvt >0, (2.9a)
By (uh(t),w"(t)) = Np&(t) vVt >0, (2.9b)
(u”(0), w"(0)) = 0. (2.9¢)

Occasionally, we will write A := A, |xer(B,,) for the operator endowed with homogeneous
boundary conditions, i.e., with dom(A) = ker(B},) C V.

10



2.5 Analysis

The next three lemmas will verify the hypotheses of the general framework of [BSVS18,
Appendix A], which had streamlined the hypotheses of [HQSVS17, Sect. 3.

Lemma 2.4. The following equality holds:
(A (u,w), (u,w))g=0 V(u, w) € ker By,

Proof. A simple computation, using integration by parts on each subdomain, shows that

L

* ) P P H = v oW, 2 £)0Q — vt Wy Yy 0] 0y
(Au(w, w), (w,w)a = > (Vifwe, 7" ue) (Vo we, ¢ ue)
=0

= ([v,wl, "™ uw)r + (v w, [rul)r - V(u,w) €H. o (2.10)
Note that (u,w) € ker By, if and only if
[yu] € Y, [v,w] € &, Ny € X, N € Yy, (2.11)

given that ([v,w],n)p = 0Vn € XY implies [y, w] € A}, (in short (X7)° = Aj; this is a
simple consequence of the closedness of X} and the Hahn-Banach theorem). Similarly,
(V5)° = Vh. Since V), C Xy, the first and third conditions in (2.11) imply ~nty, € Xy,
The result is then a consequence of (2.10). O

Lemma 2.5. For all (f,g) € H and ¢ € M, there ezists a unique (u,w) € V such that

and there exists a constant C > 0, depending only on the geometry and the physical
parameters (and thus independent of the choice of Xy and Yy,) such that

l(w, w) [l < C(I(F, 9) I+ 1I¢]lm)-
Proof. We write f = (fo)l_y, g9 = (g¢)ly, and ¢ = (1, (2, (3, Ca). Consider the space
Wi={v et : [yv] € Y,y € A7)
th h

{veH : [yv] €Yy, ™ veXh} {'ve?{ (v,0) € ker By},

and

L L
a(u,v) ::Zc (g, vo)pa + Zf@g Vg, Vog)gayoa,»

=0 =0
L L .

b(v) = ¢, (fo.ve)re — »_ (96 Vor)rayan, + (C2r V™) (o yxve + (Cas [Y0]) 3 -
=0 (=0
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On the closed subspace W C H the bilinear form a is bounded and coercive with con-
stants depending only on the physical coefficients. The linear functional b is bounded
and

16w < CUICSF @)l + (1€lna)-
We now look for u € H satisfying

[rully, = ¢, Y™ ulx, = G, (2.12a)
a(u,v) =b(v) Yve W. (2.12b)

To that end, we observe that the map

H > ur— ([yu], vy u) € 7-[11“/2 X ’Hll/2

admits a bounded right-inverse and that the restriction map
Aty = (M) o (U Y O < &

admits a norm preserving right-inverse by the Hahn-Banach theorem. Hence, the linear
map that imposes the essential transmission conditions in (2.12a) admits a bounded
right-inverse with bound independent of the choice of X} and )},. Existence of the solu-
tion u of (2.12) is therefore ensured by first lifting the essential transmission conditions
to get a function w and then solving (2.12b) with homogeneous transmission conditions
and a modified right-hand side to obtain a function ug € W. (Recall that on this space,
the bilinear form a is coercive.) Setting u = wuo + u, we note that the transmission
conditions (2.12a) still hold, since by the definition of polar sets [yuo] € ), implies
[vuol|ye = 0 and Yty € X gives 4o

With a solution w to (2.12) in hand, we define w := T',Vu + g. It is simple to prove
that T .2V - w + f = u (therefore u € H4YV), where all the operators are applied in a
component-wise way and separately on €, and R?\ Q,. Hence, (u,w) = A,(u,w) +
(f,g). It is also easy to check that

u0|,yh =0.

([vowl, Y™ ) + (v w, [yo])r = (G2, ¥ ) (xeyxae + (Gas [v0]) 31 <y, Yo €W
(2.13)

ext

(2.13) implies [y, w]|xe = (2 and v w(y, = (4 in view of the surjectivity of the map
W3 v (v, [yv]) € &g x V.

Together with (2.12a), we see that Bp(u,w) = ¢. The norm bound follows by the
construction. O

Lemma 2.6. The sign flipping operator ®(u,w) = (u, —w) is an isometric involution
in H that preserves ker B and satisfies PA, = — A, P.

Proof. Straightforward. O

12



Following the arguments in [BSVS18, Appendix A], Lemmas 2.4—2.6 prove that the
unbounded operator A,|ker B, is the infinitesimal generator of a group of isometries in

H.

Theorem 2.7. If ¢ € C%([0,00);B) satisfies £(0) = £(0) = 0, then the unique solution
of (2.9) satisfies

I (w(6),w" ()l < Ct( max 16(r) s + max [1€(7) s + max [€()]s).  (2:14)

Moreover, for ¢ € N, if in addition &€ € C**2([0,00); B) and €9 (0) = 0 for j < £+ 1, we
can also estimate

dZ 042 '
Hw(uh(t),wh(t)) ly <Ct> (0123% 1€ (7)]Is). (2.15)
j=t =TS

Proof. Let & € C%([0,00); M) satisfy £(0) = £(0) = 0. Using [BSVS18] (a slight sim-
plification of [HQSVS17]), we can prove that equation (2.9) with boundary condition
By (u", w") = ¢ := N,£ has a unique classical solution satisfying

I(u (£), w" (1) [l <Ct Qoax ([1€(7)lls + 1€(T)lea), (2.16a)

I(2(t), (@)l <Ct max (1(7)lha + 1C(T) e + €T l). (2.16b)

To obtain (2.14) from (2.16), we use (2.8) and (2.9a) and the fact that ||(u,w)|y ~
| As(w, w) ||+ ||(w, w)||m. The estimate (2.15) follows from a simple shifting argument,
i.e., by differentiating the equation. O

3 A system of semidiscrete TDBIE

In this section we relate (2.5) with a system of semidiscrete-in-space time-domain bound-
ary integral equations (TDBIE). Some concepts of TDBIE are needed for the sequel. Full
details, in the same language, but with a slightly different notation (we use here Lubich’s
operational notation) can be found in [Say16].

The retarded potentials for the acoustic wave equation can be introduced through
their Laplace transforms and all associated boundary integral operators will be derived
using the standard rules of the Calderén calculus [Say16, Chap. 1]. For s € C; :={z €
C: R(z) > 0}, we denote the fundamental solution for the differential operator A — s2
by

i (1) (2
1Hy  (is]z]), ford=2,
D(z;5) = {z‘s% for d — 3

47|z| ?
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where H(gl) denotes the Hankel function of the first kind and order zero. We then define
the single and double layer potentials for the Laplace resolvent equation

(Se(s)6) () := /a B y:5)oly) dory),

(De(8)9) (x) == - Oy 2(x —y;8)Y(y) do(y),

where do is the arc/area element on 9€2y. We will use the symbol for normal derivatives
9, :=~,V in expressions for interior/exterior traces, jumps, and averages.

1. On each boundary 0y, we define the single and double layer retarded potentials

Se(0)¢ == L7HS(/m)L{e}}  and  De(8)y = L HD(/me) L{}},
where my := ¢y/ky and £ is the distributional Laplace transform.

2. The subdomain potentials are collected in diagonal operators
S(00)¢ = S0 (Pe)izo = (Se(d)e)io,
D ()3 = D(9,) ()i = (De(De)toe) o,
and we also introduce
G():=[ —-D() S() ],
which satisfies
[ [[[QV‘]-]]] } G(9) =1 (3.1)

3. The matrix with the time domain boundary integral operators (from all L + 1
boundaries and using different wave speeds) is defined by

_ | B _ | —K(G) V()
o= | o, % |6@= wia xia) ] 32)

(The latter matrix of operators is given for ease of comparison with the literature.)
Note that by (3.1) and (3.2), we have

| Je | Gl00 = cl0) - . 83)

ext
9,

4. We introduce the diagonal scaling operator Q. (1), @) := (4, (kegr)i,) T, and the
partial anti-differentiation operator J(9;)(&£°, &) := (9;1¢€°, €).
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Kirchhoff’s formula (see [Say16, Proposition 3.5.1]) shows that if
u=T,.V - w, w =T,Vu,

(with some very mild distributional regularity conditions and with time-differentiation
understood in the sense of vector-valued distributions), then

u = S0 [, Ty ' w] — D) [vu] = G(0)Q:* ([vul, [, w]) " (3.4)

A precise statement of a theorem relating a system of semidiscrete TDBIE with a dis-
tributional version of (2.5) would use the language of Laplace transformable causal
distributions that we will avoid.

To make notation more compact and compatible with the definition of G(9;), we will
collect the B-valued densities (1), ¢) in the column vector X := (v, ¢)". The data will

appear in the somewhat peculiar form J(9;)€ = (50,51). The operator J(9;) will be
part of what we will discretize in time, while we will work with & as data, which means

that we will be using 75)“%1“6 and 'yiV?SVuinC as data for the numerical method expressed

with TDBIE (see Proposition 2.2), i.e., we either differentiate the incident wave in space
or in time. When the incident wave is a plane wave u!*°(t)(x) = g(x-d —t) (for d € R?
with |d| = 1), we will only need to evaluate ¢(x - d —¢) for points x € 9.

Theorem 3.1. If (u”,w") is a V-valued causal distribution satisfying
(i‘"hv wh) - A*(uha wh)7 Bh(u'h7 wh) = Nh£7 (35)
then A" := ([yu"] + €°, [y, w"] + EI)T is the unique B-valued causal distribution satis-
fying
)\h € Vp X &y, (3.6&)
(QeC(9)Q " A" @) = (Qu(C(3r) — §DQ, ' T(0)€, @) Voo € Xy x Yy, (3.6b)

where the angled bracket is the B x B’ duality product. Reciprocally, if N is the solution
of (3.6) and we let

uh = GO)Q A — J(8)E),  wh=T.Vo ul, (3.7)
then (u”,v") satisfies (3.5).

Proof. First of all the boundary conditions in (3.5) are equivalent to

. 1
[[’Yuh]] + 50 € yhv [[’wah]] + £ € th (38&)
yuh e Ay, y&tawh e V5. (3.8b)

(Compare with (2.5) and note that we have differentiated the conditions related to w"

for later convenience.) Given a solution to (3.5), we can use (3.4) to write the pair
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(u", w") in the form (3.7). The condition (3.8a) is equivalent to A" € ), x A}, while
(3.8b) is equivalent (using (3.3)) to

Qe(C(0r) = 3DQ (A" = T (9)€) € X x V. (3.9)
However, since V), x &) C Xp x Yy, (3.6a) and (3.9) are equivalent to (3.6a) and
QuC(3) Q' A" — Qu(C(9) — DQ 1T (9y)€ € Xy x Yy (3.10)

But (3.10) is just a short hand version of (3.6b). The proof of the reciprocal statement
is very similar. O

The estimates of Theorem 2.7 hold for the solution of (3.6) if we prove (which can
be easily done using the techniques of [HQSVS17, Sect. 3]) that the strong solution of
(2.5), extended by zero to negative times, is the distributional solution of (3.8).

Theorem 3.2. Assume that &€ € C5([0,00); B) with €9(0) = 0 for £ = 0,...,5. Let
= (¢, @) be the solution of

AeYxX (3.11a)
(QC(9) Q' N, @) = (Qu(C(0r) — DQ N T (0)€, )  Vee X xY, (3.11b)

and let X" = (", ") T be the solution of (3.6). Consider the associated potentials

=GO)Q ' A= J(0E),  u"=G0)Q (A" —I(9)8).

Then:
lu(t) - )]l < OtZJEaz I U+, 0))(7) — T+, 60) (7)1,
J6(t) = " (1) a2 < Ctzorgagt | U0, ¢9)(7) = T, 60) (7)),

lp(t) — @™ (t)[lyy-1/2 < Ctz max |( (Ut @) () — TI(xp U, o)) (7)||5.

where I1 : B — V), X A, is the best approximation operator onto Vp X X},.

Proof. We consider the difference e := (e, ez2) := (u,w) — (u”,w"). This function
solves the differential equation & = A, e, and the transmission conditions satisfied by u”
give the following transmission conditions for e:

[veil(t) = [yul(t) = €°(t) € Y, [voe2l(t) = [v,0](t) — €'(2) € A,
v e (t) € Ay, votea(t) € Yy
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for all ¢ > 0. Secondly, we notice that these conditions are invariant under subtracting
discrete functions, i.e., for x;(t) € Vn, py(t) € Ay, they are equivalent to the following
conditions:

[veil(t) — ¥ (t) + xp(t) € Y, [v,e2](t) — 9, ' p(t) + py(t) € X,
e (t) € Ay, votea(t) € Vi,

where we also inserted the definitions of 4> and A to shorten notation. This is structurally
the same as (2.5). Using the best approximation operator I, setting (x(t), pup,(t)) :==
IIX(t) and applying the stability estimate of Theorem 2.7 gives the estimate for u — u”.
The bound for [|9(t) — " (t)|;02 = |[[v(u(t) — w(t))][l;2/2 follows from the trace
theorem. Finally, the bound for

lp(t) = &"(O)llgy-172 = 1Qulv,, (w(t) — " () llgg-1/2 < Clliv(t) — w" () v

requires (2.15). The requirements on £ are such that the exact traces ¥ and ¢ have the
required regularity by Theorem 2.7. O

4 Time discretization - Runge Kutta convolution quadrature

An implicit Runge-Kutta method with m stages is given by a matrix @ € R™*™ and
two vectors b, ¢ € R™. Its stability function is the rational function r(z) := 1+zb ' (I —
2Q)7'1, where 1 := (1,...,1)". In everything that follows, we will always assume
that Q@ is invertible, which is a necessary condition to be in the framework of RK-
based convolution quadrature methods. Therefore, the limit r(co) = lim, oo r(z) =
1 —b'Q !1 exists. We say that the RK method is:

(a) A-stable when |r(:t)] <1 for all t € R,
(b) strictly A-stable when |r(:t)] < 1 for t € R\ {0} and r(o0) < 1,
(c) stiffly accurate, when b" Q=1 = (0,...,0,1) and therefore ¢,,, = 1 and r(c0) = 0.

We will assume that the stage order of the RK method is ¢, while its classical order is
p > q. The methods of the Radau IIa family of RK methods have invertible matrix Q,
are strictly A-stable and stiffly accurate. These methods are standard for applications in
convolutions quadrature, despite their damping properties, which are not ideal for wave
equations. This is in part due to the fact that the standard theory (see, e.g., [BLM11])
makes some assumptions not satisfied by the Gauss methods. We also would like to
point out that in higher order methods the dissipation and dispersion is much better
controlled than for the low order cousins [BS12, Section 4.3], which is another good
reason for utilizing Runge-Kutta methods for wave propagation applications.
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4.1 The fully discrete method

In Section 3 we have introduced operators H(d;) (with H € {C, G, J}) such that there
exists an analytic function H : C4 — B(Z1, Z2) (here C4 := {z € C : Rez > 0} and
B(Z1, Z5) is the space of bounded linear operators between two Hilbert spaces) such
that

L{H@)E} = H2{€}.

—1 [e's)
H <k‘1 <Q - 1_ZZ1bT) ) =Y 2iH;,

J=0

We can then expand

where evaluating H with a matrix as its argument can be done with Riesz-Dunford
calculus (see [GVL13, Chap. 11] or [Yos80, Chap. VIIL.7]), and the series is a Maclaurin
expansion of an analytic function with coefficients H; € B(Z{", Z3"). Note that for
|z| < 1 the spectrum of @ — (1 — 2)~!21b" is contained in C, for every A-stable RK
method with invertible @ by [BLM11, Lemma 3]. The discrete convolution defined by
the above sequence of operators

n
Yo=Y HiE,;, n>0,
7=0

transforms sequences in Z{" into sequences in ZJ* and will be denoted Y = H(0)=.
Additionally, we can produce a sequence in Zs in the postprocessed form

Yo: =0,  Yp:=7(00)Yo1+b QY y, n>1, (4.1)

which in the case of stiffly accurate RK methods just delivers the sequence with the m-th
components of {Y,,}, namely y, = (0,...,0,1)Y,,_1. The postprocessing step described
in (4.1) will be denoted {y,} = P{Y,}. The computation of y = 9; 'Z (the RK-CQ
method when H(s) = s7!1) can be easily seen to be equivalent to the recurrence

Yo:=0,  Yp=1y, +kQZs, Ynt1 =r(0)yn +b' Q7Y n >0, (4.2)

which computes the ‘postprocessed’ sequence simultaneously. When =,, = £(¢,, + ck) :=
(E(tn+c1 k), ..., &(t, +cmk))T, this is just the application of the RK method to

gt) =¢&t), t=0,  y(0)=0,

which we can write as the operator equation y = 9; '¢. In (4.1) and (4.2) we have used
the product of scalar matrices by elements of Z3", which has to be understood as taking
linear combinations of elements of Zs using the coefficients of the matrix. We will also
use the following instance of Kronecker products: given R € B(Z, Z2) we denote

R
R:=Inxm®R:= € B(Zm; Zm). (4.3)
R
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The fully discrete numerical method that we propose and analyze is an RK-CQ dis-
cretization of (3.6), followed by the RK-CQ discretization of the potentials (3.7). We
start by sampling the data

B = (E(tn + k), tni=nk (4.42)
Next we compute a sequence
APF = {AlRYe o ARR e (), x &)™, (4.4b)
satisfying

(QuC () QT A" ) = (Qu(C(0)) — IDQ T (OE", ) Vo € (X, x V)™
(4.4c)
The expression (4.4c) represents a discrete convolutional system that yields the different
time-values of the sequence A™* as a recursion. Each time step requires the solution
of a square linear system of equations with m(dim ), + dim A},) unknowns. We finally
compute

UMt = Q@) Q7 (A — J(0EY),  WhE =T,V UM, (4.4d)

Corresponding to these stage vectors, we can then define the approximations at the
endpoints via

Nk = (apfk phky .= PARK - yhk — PURF and  whF = PWP, (4.4e)

(Here we committed the slight abuse of notation and identified (X}, x V)™ with (X} x
Vi)

Our next effort is to relate (4.4) with a discretization of a certain IBVP related to
the pair =" := (u”,w"), in the same way that Theorem 3.1 related the semidiscrete
system of TDBIE (3.6), postprocessed with the retarded potential expressions (3.7) to

a weak-in-time version of (2.9). In strong form, 2" := (u”, w") : [0, 00) — V satisfies
#'(t) = Aah(t),  Bpa"(t) = Nak(t),  «"(0)=0, (4.5)

which is equivalent to (2.9). The boundary condition can equivalently be written Bzh =
o, IN€E€ = N¢, but, as we have already mentioned, we will use £ as data. An RK-CQ
approximation of (4.5) simply substitutes time derivatives by J:

X" = AXMF Buoy XMt = NE',  aht=pxhh (4.6)
This can also be written in RK form
ak =0, (4.7a)
XMk — 1Mk L QA X1k B, XMk = ©F, (4.7b)
apl = ahF + kbT A, X0 = r(co)zh® + bTQTIX 1N, (4.7c)

where ©F = {©F} .= Nh(?,;lEk.
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Proposition 4.1. If A% UM WhE solve (4.4), then XMF .= (UM WhE) solves
(4.6). Reciprocally, if X"k = (U™F, W) solves (4.6), then the shifted traces A" :=
([FUM], [5, W) + 07 '&" satisfy (4.4b)-(4.4c) and (4.4d) holds.

Proof. Taking the Laplace transforms of the corresponding continuous problems (Theo-
rem 3.1) and Z-transforms of the discrete problems (4.4) and (4.6), we can easily prove
the statement. See [MR17] for a detailed analogous computation. O

In Section 6 (numerical experiments), we will compare (4.4) with a method that has
J(0¢)€ as data, i.e., where J(0) is not discretized in the time variable. In this method
we first sample

SF = {(€(tn + k), €' (tn + ck)) 5o, (4.8a)

next look for
AP = (ALMRE, AR E (O x )" (1.8

satisfying
(QuC(3) QA" o) = (Qu(C(Ok) — 3DQ'EF =) Voo € (A, x V)™ (4.8¢)
and finally postprocess by setting
UMF = {UMF} = G0 Q, (AP — =F), Whh = (Whk} .= T Vo, 'UM. (4.8d)

4.2 Some regularity theorems

In this section we verify that the semidiscrete solution to (2.9) satisfies the assumptions
of the abstract RK-theory in [AMPO03, RSM20].

Lemma 4.2. The map & : B — V, given by &¢ := (u,w), where

(u,w) = Ay(u,w), Bj(u,w) = Ni(, (4.9)
is well defined and bounded independently of the choice of the spaces X, and V.
Proof. Tt is a direct consequence of Lemma 2.5 and (2.8). O

We consider the spaces
u = |H, ker By 00, 0 1), wi NkerBy, =1 - llm « |, (4
Hy, := [H, ker By} € (0,1) th |- | I flem =+ [ A - Iz, (4.10)
obtained by the real interpolation method for Banach spaces (see [Tar07, Tri95] or
[McL00, Appendix B]). We recall that for two Banach spaces X1 C Ap, the norm is
given by:

[l ) 2= €550P (£ i€ [l = vl + o] ). (41D)

Lemma 4.3. For p < 1/2, the map & of (4.9) is bounded from 7—[11/2 X 7—[1?1/2+“ to Hi,.
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Proof. For pn = 0, the statement follows from Lemma 4.2. We focus on p = 1/2. Given

Co € H%/2, we take ug € H satisfying

_A'UIO +ug = 07 ‘Yintuo = COv ‘YeXtuO =0.

This is a collection of L 4 1 decoupled interior-exterior Dirichlet problems in R?\ 9,
with vanishing exterior components in all cases. We claim that each component of
uy = (UO,E)ZL:() satisfies

uoe € [L*(R), Hg(RT\ 092)] 4
2?
This follows from the observation ug, € H'(R?\ 0¢), the embeddings H'(w) C
B217/12(w) C [L*(w), H}(w)]1/2,00 (for w € {2, R?\ Q}) asserted in [RSM20, Thm. A.1].
Given ¢; = (C10)fg € [1,L*(8%), we use [RSM20, Thm. A.4] to construct on each
subdomain a function wg, € H(div, ;) with

’Yiur,lgwo,z =Gy, and |woye [£2(20), Ho(div, ) | S HCM”LQ(aﬂz)‘

,00

[N

Here, Hy(div,€y) denotes the functions in H(div,)y) with vanishing interior normal
trace. Similarly, we write Ho(div,R%\ 9€) for functions with vanishing interior and
exterior normal traces.

Extending these functions wg, by zero outside ), and collecting them in wq :=
(w()vg)é’zo, we get wy € HUY satisfying

int _ ext _
¥, wo = (7, ¥y wo = 0.

Since true zero boundary conditions are stronger than those imposed by ker(By,) it is
easy to see that

L L
[T Hs®*\ Q) x [] Ho(div,R?\ Q) C ker(B;) = dom(A).
=0 =0

Since interpolation of product spaces corresponds to the product of interpolation spaces(see [Tri95,
Sect. 1.18.1]), we get that

L L
(uo, wo) € [ JILP(RY), Hy R\ 09)]1 o x ] [LA(RT\ 99), Ho(div, R\ 09)],
=0 =0 .
L L
- [g{l‘[Ijrg(Rd\Q)}1 x [LQ,HHO(div,Rd\Q)]l C Hy jy.
=0 2% =0 2%

Since all these inclusions come with norm estimates, we thus have a bounded operator

B>+ (uog,wp) €V
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(this is not the lifting &) such that

HYE X MY 5 ¢ (w0, w0) € Hypg
is also bounded. Therefore, for (u,w) := &¢, we have

(u —ug, w — wo) € ker By, C Hy /5.

Since for elements of ker By, the H; / norm can be estimated by the V norm, (cf. (4.10))
in which & is bounded, this concludes the proof for p € {0,1/2}. An interpolation
argument and the reiteration theorem [Tar07, Theorem 26.3|, extends this bound to
w € [0,1/2]. O

To shorten some expressions, we introduce notation for the norm on the right-hand side
of (4.13). For m € N and ¢ € C™([0,T], H/?(0Q)), ¢ € C" ([0, T], H/2t1(99y)),
w € [0,1/2], we write

16, &) llm. . ::i o0 (HW) HH2(8QO ”¢J Y HH%H‘(aQO))’ (4.12)

j=0 Y
Lemma 4.3 then directly gives the following corollary for the semidiscrete solution:

Corollary 4.4. For p € [0,1/2] and m € Ny, let yu™ € C™+2 ([0, T], HY/2(99y)) and
dyume € ([0, T ,H_I/Z‘“‘“(@Qo)). Then the solution " to (2.5) is in C™ ([0, 7], H,,),
and for £ < m satisfies the bound

H PP HHH < Ctll(vu™, 9 u'™) Nlevo, (4.13)

Proof. For &° = (’yumC,O,...,O)7 gl o= (/ﬁ;oﬁyat_luinc,O,...,O) and ¢ := N(&°¢Y),
Theorem 2.7 gives that = := (u”, w") € ™ ([0,T],V).

We write " = (a:h — é"C) + &¢. Due to the boundary conditions on 2 we get that
xh(t) — &£¢(t) € dom(A) = dom(A,) Nker(B},) and we can estimate:

2" (1) = ¢y, < 2" (1) = ECO ] + | A" #) = £CO)) [
S " @l + 16Oy

The term [|&[C()]|ly, can be estimated by Lemma 4.3. The triangle inequality and
Lemma 4.3 give

="l < [l (1) = ECO ], + 16O,
B ||$h(t)||v + HC( aa + 1€ O y2 g2

To get to the explicit estimate in terms of the data, we use Theorem 2.7. We conclude
the proof for m = 0 with the remark that we can estimate [|C(¢)|m < t]|€(¢)]|m since

¢(0) = 0. A similar argument applied to the differentiated equation gives the result for
m € N. O
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4.3 Convergence of the time discretization

We are now in position to prove the main convergence result for the time discretization.

Theorem 4.5. Let =" := (u”, w") be the solution to Problem (3.5) and assume yu™ €
CPHA([0,T), H/2(8Q0)) and d,u™ € CP+3([0,T], HY/*1(9Q0)) for some pu € [0,1/2].
Assume that the Runge-Kutta method employed is A-stable and that Q is invertible.
Set o := 1 if the Runge-Kutta method is strictly A-stable and o := 0 otherwise.
If xF is the solution to (4.7), then the following error estimates hold for 0 < t, < T':

Hwh (tn) - .’Bh’k(tn) HH <C T2kmin(q+u+l+a,p) |H (,Yuinc’ Vuim) H‘p-ﬁ-47T7/u (4.14&)

o (t) - 240, < CTRmE DY i, 0,0 sy (414D)

where p and q denote the classical and stage order of the Runge-Kutta method employed.
For the trace component wh’k, computed in (4.4e), the following estimates can be shown:

< O TR || (3™, 0™ ) 1 (4.14c)

9" ) =" t0)

H1/2
The constants depend on the Runge-Kutta method, p, and the geometry.

Proof. We apply the theory developed in [RSM20]. Since we are in the situation of an
integrated boundary condition, we apply [RSM20, Thm. 3.4] to get (4.14a), using the
regularity estimate (4.13).

By looking at the Z-transforms, it is easy to see that YF := g9, XF = A, X"* solves
the following problem

YhE(t,) = yh’k(tn)l + k[Q ® AJY™ME(t,), (4.15a)

ByYhk(t,) = (ak (0) " &(tn), 0 o) = Npé(tn), (4.15b)

y"* (ty11) = R(co)y™ (tn)+bTQ_1Yh’k(tn), (4.15¢)

while y" = A,z" solves " = A,y" and Bjy" = N,£&. This means we can ap-

ply [AMPO03, Thm. 1 or 2] to get the following error estimate:

p+2

HA tn) B iU (tn)) HH S Tkmin((ﬁ‘ll-i-OuP sup H ‘
-0 0<t<T

< P e, 5 Mpsa.10

Together with the H-estimate for =" (t,) — " (t,) we can estimate the V-norm. The
trace theorem then immediately gives (4.14c). O

Theorem 4.6. Consider the same setting as in Theorem 4.5 and further assume that
yu™e € CP5([0,T), HY2(0Q)) and d,u™™ € CPH4([0,T), H=Y/?*11(0y)) for some p €
[0,1/2].
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If, in addition, the Runge-Kutta method is also stiffly accurate, then we can estimate
o" as defined in (4.4e) by:

|0 t) = @™ ), < CTR %M, 0,07y, (4.16)

"oy

where the rate rg is given by

g+p+a—1/2 forg+a<p

Te = q+04+“?71 forq+a=np
D+ O‘T_l for g+ a > p.
Proof. Reusing the notation from Theorem 4.5, write y" =: ('vh, zh). In order to esti-

mate ¢" — ¢ we need to control V- z" — V. z"#. This can be estimated by using
[RSM20, Thm. 3.5]. Together with the regularity estimate (4.13) we get the rate

|72 = 7 2| T i B

Define r¢ := min(q + p + «, p) and r := min(q + p, p) + a — 1 for the convergence rates
of th — zh’kHH and HV zh—Vv. zh’kHH, respectively.

Setting ey := zél — z?’k for the ¢-th component of the error, we can calculate for

n € HY2(9Qy) and v € H'(RY) with ~i"y = v = n:

(o = o, n>8m = (e6: Vo) gy, + (V- €6 ) oy,

< (leellgayon, 2™~ IV - ecllra\o0,) (IVollraoq, 5™~ l0]lRa\o0,)
= (O(kro) + O(km_mkrl)) (HV”HB(Rd\am) + k7T HUHLQ(RUZ\BQ@ )

We are still free to pick the precise lifting v. By [Say16, Prop. 2.5.1], we have for arbitrary
B>0

inf {k~7||vllga + | Vo]lza = v € H'(RY), %0 = n} < Cgmax{L, k™ 72}nl 112, )-
We thus get the convergence rate:

|0 1) = "t , S ClameyT2RroH 0

H-1/2 ™

The full statement then follows by explicitly checking the different cases and working
out the dependencies of C(u"°). O

4.4 Convergence of the fully discrete scheme

In this section, we collect the previous convergence results for the space and time dis-
cretization to give explicit convergence rates for the fully discrete systems. In order to
quantify the convergence rates of the full discretization, we make the following assump-
tion on the spaces X}, and Y}, (see Section 2.3 on how to construct spaces satisfying these
assumptions).
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Theorem 4.7. Let the incident wave satisfy yu™ € CP+° ([0, T, HY/2(99)) as well as
dyu'™e € CPH([0,T], H~Y2+1(0y)) for some p € [0,1/2].

Let p denote the classical order of the Runge-Kutta method and q its stage order.
Assume that the method is A-stable and Q is invertible. Set o := 1 if the method
is stiffly accurate (i.e., |r(z)] < 1 for 0 # z € iR and r(c0) # 1), and set a = 0
otherwise. Let X := (¢,v) be the exact solution of (3.11), and x = (u,w) be the
corresponding exact solution to (2.5). Let N"F = (¢ k) denote the solutions
0 (4.4), and x"* = (uF wh*) the post-processing using the representation formula
(4.4d) and (4.4e).

Then the following estimates hold for t, = nk with t, <T':

2
[, 57 30 [mas e @9 w569 1)1

0 0<7<tn ¢h,j€Xh
J= T/Jh,jeyh

T2 i@t lbep) || (hqyine g 4 ine) Nl p+a,7,p-

|(ta) - (2,

If the method is stiffly accurate, we get:

3
pap S <T Z [ max inf_ |[|(¢ (G+1) 'lph,]ad)(j) _ ¢h,j)|”

0 0<7<tn @, ;€EXn
J Yy, jEVR

|6t = ¢ (22)

+ T2k | (™, 8™ ) lp5,1.p0
where the rate is given by

g+pu+a—1/2 forg+a<p
re =14 q+a+ it forq+a=p
p—i—O‘T_l forq+a>p.

The implied constant C(u") depends on the geometry and the Runge-Kutta method but
is independent of the incident wave, h and k and T'.

Proof. We estimate

h,k h,k

|z(tn) — @

HVN H:c tn) —a" (tn HV+ Ha: (tn) — ™ t”)HV'

The convergence of the semi-discretization in space is quasi-optimal by Theorem 3.2. The
convergence with respect to time can be estimated by Theorem 4.5, where Lemma 4.3
and Corollary 4.4 tell us that we may use the value yu = 1/2. The bounds on v — Pk
follows from the continuity of the trace operator. The trace on ¢ — ¢™* follows along
the same lines but using the bounds proved in Theorem 3.2 and Theorem 4.6. O

Assumption 4.8. For a parameter r € Ny, the discrete spaces X, and Yy satisfy the
following approximation property for all ¢ := ((Z)g)gL:O € X with ¢y € Hg{;l (0) and

25



all ¢ = (W)EL:0 €V, ¢y € HLP?(0) such that the lifting in (2.3b) is a continuous
function on T':

L
: N r+3/2
¢;11161f;Vh | — &plly-12 < Ch ; "¢€||H£th(892)v (4.18a)
L
: . r+3/2
b, W =Wl < Ch % el 22 00, (4.18b)

where the constant C may depend on r and the geometry but not on h, ¢ or .

Since we have to implement the scheme in practice, we only consider the case 9,u™¢ €

L?(09Qy), i.e., i = 1/2. Then the following theorem holds.

Corollary 4.9. Let the assumptions of Theorem 4.7 hold. Assume that the traces of the
exact solution satisfy ¢, € C* ([0, T], HIF1 (99)), vy € C* ([0,T], Hi 2 (8€)) for some
r € Ng. Also assume that @b(j) admits a lifting to H'(R?) that is continuous on T for
j=0,...,3. Assume d < 3 and let Assumption 4.8 be satisfied for X and Yy with the
same parameter T as in the regularity assumptions. Then the following estimates hold
for t, =nk with t, <T:

et - 2 (t)

[w(t) =" (2)

) < O(u™) (Thr+3/2 i Tkain(q+a+1/2,p)> 7 (4.19a)

< C(uinc) (Thr+3/2 + T2k,min(q+a+1/2,p)) ) (419b)

H1/2

If the method is stiffly accurate, we get:

|o) = "], <

< O(u™) (Th™3/% 4 T2k"+). (4.19¢)

H—1/2
where the rate given by
g+« forq+a<p
rg=qq+ta—; forq+a=p
D+ % for g+ a > p.
The constant C(u™) depends on the incident wave, the geometry, the Runge-Kutta
method, and the constants in Assumption 4.8, but is independent of h and k and T.

Proof. Follows directly from Theorem 4.7, the regularity assumptions and Assump-
tion 4.8. 0

5 Particular geometric configurations

In this section we present two simple geometric configurations that fit into our framework.
We show how in these cases, using the spaces presented in Section 2.3, the method
analyzed in this paper can be considered equivalent to known methods in the literature.
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5.1 Multiple homogeneous scatterers

Assume that Q, (¢ = 1,...,L) are bounded Lipschitz domains such that each of the
boundaries 9€) is connected and these boundaries are mutually disjoint. In this case

L
HE2(000) = [T HF?(090).
/=1

Using this identification we can establish isomorphisms

L

[T H2090) 5 o)y —((r, .- 00) . en, . L) €Y,

(=1

L
[T H772090) 3 (60 —(=(01,- . 61). 1, 61)) € X.

(=1

In some way, the second isomorphism can be understood as changing the orientation of
the normal vector exterior to the unbounded domain g to make it point towards it. The
boundary integral formulation that we got before (see (3.11)) can be reformulated in the
reduced representation. What we obtain is the Costabel-Stephan system of TDBIE for
transmission problems of [QS16], analyzed as a first order system; see also [Qiul6]. The
frequency domain version of this reduced system is the classical formulation in [CS85].

5.2 Layered scatterers

Another interesting simplified situation, already considered in [Qiul6], is the one of
scatterers containing separate inclusions, which can themselves contain inclusions, etc.
We can represent the geometric configuration as a tree, whose nodes are the domains
Qy, rooted at €, and whose edges are the connected components of I', so that an edge
connecting two vertices is the common boundary of both domains. We can number the
components of I" as I';, i = 1,..., L and assign a parent node p(¢) € {0,...,L} to each
node ¢ > 1 so that
09(0691)([) =T, le {1,,L}

and
Oy =T, U (U{T; : p(i) =1}, te{0,...,L}

where we denote I'g := ) to unify notation; see Figure 5.1 for a schematic representation.
We can thus identify

HE2(00) = HF'2Ty) x - [ HFA(1)
{ip(i)=0)
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and use this to define isomorphisms

HH1/2 > (i) > (()piy=0s (We, (Vi) p(a=0)) pg € Vs

HH 1/2 ((Z)Z)z 1 ( (‘Z’z) =0> (d)h (d)z) ))5 0 S

morally corresponding to fixing all normals so that they point towards the exterior of
the closed boundaries T';.

Qo
.
Iy I's
Fl Q4 I‘l5

T
Qg * 1—‘4 Fs

S ®O 6

Figure 5.1: A cartoon representing two scatterers with inclusions, and the corresponding
tree. The arrows point to the parenting (surrounding) domain and are tagged
with the common intersection.

6 Numerical examples

We implemented the proposed method in 2D, using the algorithm for fast solutions
of CQ-problems described in [BS09]. For the implementation of the standard BEM
operators, we relied on the code developed by F.-J. Sayas and his group at the University
of Delaware. Assembling the matrices for Problem (4.4) can be done fairly simply using
existing boundary element code with the spaces described in Section 2.3. In order to do
s0, we only have to provide the transfer matrices R : Qp, x P, — Vj, x X}, which map
the degrees of freedom from the boundary element spaces Py, and Qj to the standard
BEM spaces on each subdomain (respecting the orientation of the surfaces in the case
of Pp).

The discretization of (4.4) is equivalent to: find AM* = (Uhk k) € [Q) x P,]™
such that

RQC(0)Qr ' RTAM = RO (C(0k) — ID)Q T (0)E"

and then using the transfer matrices R to get back the functions A"* .= (BMk k) .=
RTAhk in [yh X Xh]
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When using the approach from [BS09] for solving the convolution system, we need to
solve n = T'/k problems in the frequency domain. Since the operator C(s) appears on
both the left- and right-hand side, it only has to be assembled once if we combine the
steps for computing the right-hand side and solving. The computation of J(J) does not
incur any significant additional cost, as it corresponds to a multiplication with the matrix
k(6 (z:))f1 of the second component of the right-hand side during the CQ-algorithm.

As the model geometry, we use a simple checkerboard pattern consisting of 2 x 2 unit
squares and the wave speed vector (fw)é}zo =1(2,3,1,5,7).

In order to be able to quantify the convergence, we prescribe an exact solution in the
following way: On each subdomain €2, for £ = 1,..., L, the solution wu, is given as a
plane wave with

w(z,t) =G (dg- v — ket — tag)) where  G(z) := e %/ sin(2).

Here, d; € R? denotes the direction of the wave, and we chose the following parameters:

1 _\T i
iy i \{5(1, 1)" fiseven ’
ﬁ(lv DT fis odd
tlag = 5/2, and o := 1/4. In order not to have to concern ourselves with radiation

conditions, we chose ug := 0 for the solution in the exterior. For the boundary traces,
we made the following choice, using the function x(t) := t? =% to ensure homogeneous
initial conditions:

P(z,t) := x(t) sin(z1) cos(z2) and o(z,t) := x(t) cos(z1) sin(z2).

(These functions are to be understood as functions on the skeleton. ¢ is then built
by restricting to the subdomains and multiplying with a sign function as is done in
Section 2.3, whereas 1) is obtained via the restrictions to the subdomains.) The boundary
data £€° and &' were then calculated accordingly in order to yield these solutions.

Example 6.1. In this example, we are interested in the convergence with respect to
the time discretization. Therefore, we fix a fine uniform mesh with h ~ 0.03125 and
use r = 4, i.e., quartic polynomials for the discontinuous space and quintic for the
continuous splines. We apply a two-stage Radau Ila method, which satisfies ¢ = 2 and
p = 3. By Theorem 4.9, we expect order O(k3) for the Dirichlet trace and O (k2'75) for
the Neumann trace when using (4.4). As a comparison, we also compute the solutions
using (4.8). Figure 6.1a shows the result. Most notably, it shows that when using (4.4),
the Neumann trace outperforms our predictions and converges with the full classical
order. We also see that using (4.8) gives a reduced order of 2 when approrimating X. =

Example 6.2. We perform the same experiment as in Example 6.1, but use a 3-stage
Radau Ila method. We expect orders O(k*5) and O(k*) for the Dirichlet and Neumann
traces respectively. Again the method (4.4) outperforms our expectations, giving the full
classical order 5, while using (4.8) gives a reduced rate. "
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Figure 6.1: Comparison of discretization schemes
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Figure 6.2: Convergence rates w.r.t. the spatial discretization
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Remark 6.3. Fxamples 6.1 and 6.2 showed that the proposed method often outperforms
the predictions of the theory. While o full theoretical explanation for this effect is still
lacking, partial answers can be found in [MR20] for a simpler model problem. "

Example 6.4. We use the same model problem as in Example 6.1, but we fix the time
discretization at k =~ 0.015 using a 3-stage Radau IIa method. We vary the approximation
i space by performing successive uniform refinements of the grid, and compare different
polynomial degrees s = 0,...,3. Since it is easier to compute, we consider the L*-norm
of the errors. In Figure 6.2 we observe the optimal convergence rates until to an error of
~ 107% is reached, at which point other error contributions prohibit further convergence.

Example 6.5. We consider a more realistic scattering problem for which no exact solu-
tion is available. Errors are estimated by comparing with a reference solution computed
to higher accuracy. We consider a 3-by-8 checkerboard domain. The wavenumbers are
given by

5 02 5
0.2 5 0.2f,
5 02 5

and in the exterior it is taken to be 1. This obstacle is hit by an incoming wave of the
form u™(z,t) := H(x-d —t) with d == [1,0]T and

H(z) = x5(1 —5(z — 1) + 15(z — 1) — 35(z — 1)® + 70(z — 1)* — 126(z — 1)5)

forx € (0,1) and H(x) := 1 forx > 1. The precise function was taken from the examples
of the DeltaBEM package [del20].

Figure 6.3 depicts the evolution of the solution over time. Once the incoming wave hits
the scatterer, we observe complicated intersections, especially at the triple-points where
the wave number changes between domains. Figure 6.5 presents the convergence of the
method, where we compared the solution to the one obtained by halving the step size.
The boundary element grid was taken fized with mesh size 276 and polynomials of degree
4 and 5 for discretizing H=Y? and HY? respectively. Due to the non-smooth structure
of the solution, we observe a large preasymptotic regime, clouding the true asymptotic
convergence rate. Nevertheless, for small time steps we still observe a high order of
convergence. .
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