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PREFACE

The connection between heuristic and strictly formal methods is seemingly one of
the most interesting and debatable questions in modern mathematics. Each of these two
different approaches, whose foundations were laid by Socrates and Aristotle, respectively,
and in the new history are reflected in discussions and written papers by Descartes, Leibnitz
and Bacon, has its own intrinsic merits and restrictions. Moreover, a large number of
discoveries in science were made owing to a combination of strict and heuristic methods
of investigation.

Apparently, one of the brightest examples in modern mathematical physics is diffraction
theory, where the combination of the two approaches would lead so efficiently to such
impressive results. Many important and interesting solutions and even some classical
theories appeared from heuristic ideas, and the most impressive example was given by
Kirchhoff’s physical diffraction theory, which is based upon a clear “light and shadow”
concept for diffracted wave fields. Subsequently, many of these heuristic results were
rigorously substantiated and proved as theorems. On the other hand, unsuccessful attempts
to prove some other heuristic ideas caused significant progress in the development of
formal methods that yielded correct solutions, different sometimes from those prompted
by someone’s intuition.

The above specific features have affected the style of presentation of the book. Each
section deals with a discussion of heuristic ideas, which as a rule are substantiated (or
disproved) with the use of rigorous mathematical methods. Due to limited volume of the
book, at some places we give only a brief sketch of the substantiation, referring the reader
to the original literature for more details.

One more specific feature of the presented material is connected with the rapid progress
in computer technology over the last 20 years, which has significantly changed our view-
point on what could be accepted as efficient methods of investigation. Only recently,
expansion of unknown functions into series in terms of special functions, when a problem
reduced to infinite system of linear algebraic equations with respect to coefficients of the
expansion, was regarded as a standard method. Such a “semi-analytical” approach was
efficient 15-20 years ago, when the evaluation of regularity of the obtained infinite systems
seemed to be very important, since this could guarantee accuracy of a solution by retaining
only few first equations, which was acceptable for first-generations computers. Nowadays,
when there is not much difference between 10 X 10 and 500 x 500 systems even for home
personal computers, such a viewpoint looks archaic, since the time required to convert the
system to a form appropriate for “fast computations” is much greater than that for “slow
computations” based on modern direct numerical methods like boundary element method
and finite element method. Apparently, it should be agreed that in the cases where direct
numerical techniques provide reliable results in an acceptable computational time, they
should be regarded as most efficient for the problem in question. It is very important to
recognize the cases where one has a priori to reject direct numerical methods. These are
listed below.

1°. Problems where an exact analytical solution or a good approximation to it can be
obtained. Diffraction theory shows many examples of this kind.

2°. Studying dynamic processes with high frequencies. Here, one has to take at least
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10 nodes per wavelength to obtain reliable results by any direct numerical method. As
the wavelength decreases (i.e., the frequency increases) within a given frequency range,
the total number of nodes increases very rapidly, which results in too large algebraic
systems. An impressive example is given by room acoustics. Suppose a sound wave of
frequency f = 2kHz, whose wavelength in air is 17 cm, propagates in a 17-m long room.
For reasonable numerical accuracy, one should hence take at least 1000 nodes along the
room length. If the room has a width of 8 m and a height of 5.1 m, one has to consider
1000 % 500 % 300 =~ 108 finite-element nodes and perform complex-valued arithmetic. This
cannot be implemented even on the most powerful super computers. Here, a reasonable
criterion for acceptability of a numerical approach is its implementability on a PC or similar
computer. So, obtaining solutions to such high-frequency problems in exact formulation
by direct numerical techniques does not seem to be feasible in the visible future.

3°. Studying phenomena of complex qualitative nature. Since direct numerical methods
provide only numbers, which are usually tabulated and plotted, it is often very difficult to
extract such complex qualitative effects from numerous tables and graphs. Instead, it is
preferable to construct an approximate analytical solution, from which qualitative effects
may be extracted explicitly.

4°. Cases where an exact analytical solution has been obtained but its representation is
inapplicable to practice for specific calculations. An example of this kind is considered in
Section 6.1. In such interesting cases, one should look for an alternative approach, which
is often the construction of an approximate solution that would be more appropriate for fast
computations than the exact analytical solution obtained.

The above situations are not widespread but, when met, are very difficult to cope
with efficiently, especially if the researcher does not have sufficient experience in tackling
them. This prompted us to conclude each section with a special subsection titled “Helpful
Remarks,” which may help the reader to build up his or her own less formal conception and
allow the creation of a more complete picture of the issue under consideration.

Note that the application of numerical methods in regular cases is well described in the
classical literature. For this reason, we only consider numerical methods for some irregular
operator problems; see Chapter 9.

To summarize, the main purpose of the present book is to show the close connection
between heuristic and rigorous methods in mathematical diffraction theory. We focus on
differential and integral equations that can easily be utilized in practical applications.

Such an approach is accounted for by the choice of our potential readers. The book
presents clear and elegant methods and is aimed at graduate and post-graduate students, so
that they could quickly examine the state of the art in a specific field of interest. At the
same time, researchers with considerable expertise in dealing with diffraction theory will
hopefully discover that the time of clear explicit solutions in unsolved complex problems
has not passed yet—this is demonstrated by the authors’ original results in Sections 4.5,
4.6, 5.4-5.7, and 6.3-6.6 as well as in many sections of Chapters 7-9. Furthermore, we
hope that an experienced reader will be able to discover for him- or herself new helpful
methods, both analytical and numerical.

The reader will see in what follows that we prefer to rely upon classical results of the
founders of modern science unlike a rather widespread (mistaken) point of view that only
very complicated recent “abstract” theories can provide further progress in contemporary
science. We strongly recommend the younger reader to operate with classical mathematical
theories, and the present book will demonstrate that the fruitful ideas of Hilbert, Cauchy,
Fourier, Abel, Poisson, Weyl, Riemann, Green, Kirchhoff, Rayleigh, Helmholtz, Neumann,
and others can guide the reader very efficiently around present-day problems in diffraction
theory. It should also be stressed that we tried to avoid too formal presentation, since we
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believe that wielding thorough knowledge in any mathematical theory implies applying it
effectively and successfully to practice rather than operating with the formal apparatus of
the theory.

Due to its limited volume, any monograph cannot cover all important questions, and the
present book is no exception. For example, the reader will not find here transient problems
at all. The presentation is confined to boundary problems for elliptic operators only, and
only those with constant coefficients (except Section 3.6). Moreover, the main focus is
on methods that provide solutions without too cumbersome mathematical manipulations.
For example, the reader will not find the structure of the wave field in the “semi-shadow”
zone in diffraction by convex obstacles, and in the method of “edge waves” in diffraction
from linear segments, the reader will only find the leading high-frequency asymptotic term,
which is constructed by a simple and elegant technique.

The sections, displayed formulas, and figures are enumerated independently within
each chapter with the chapter number in front.

The book is intended for the reader familiar with fundamentals of real, complex-valued,
and functional analysis within a standard course on calculus in the first three years of any
university program of mathematical, physical, or engineering departments.

The style and content of this book have been influenced by the authors’ friends, teachers,
and colleagues, Alexander Vatulyan (Rostov State University, Russia), Mauro Fabrizio
(University of Bologna, Italy), and Dorin Iesan (University of lasi, Romania).

The authors are grateful to Alexander Manzhirov and Alexei Zhurov for their helpful
discussions and comments.

The first author is thankful to his wife, Angela Sumbatyan, and to his daughters, Laura,
Carina, and Angelica, who assisted and inspired him in the writing of the book.

M. A. Sumbatyan
A. Scalia
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Chapter 1

Some Preliminaries from Analysis
and the Theory of Wave Processes

1.1. Fourier Transform, Line Integrals of Complex-Valued
Integrands, and Series in Residues

Let a function f(x) be integrable on the real axis: f(z) € L;(—o0, 00). Then its Fourier
transform F(s) is defined as

F(s) = / h f(z)e™* dx, F(s) € Ly(-00, 00), (1.1)

and in the case when f(x) is continuous, the following inversion formula is valid:

flx)= 1 / F(s)e™ ds = 1 lim F(s)e™ds, x € (-00,00). (1.2)
21 J_ o 27 a—oo J_,
The function f(x) will be called an original and the function F'(s) the Fourier image
of f(x). The fact that the original and the image are related by formulas (1.1) and (1.2)
will be denoted f(x) = F'(s).
Many important and helpful properties of the Fourier transform are well known (e.g.,
see Titchmarsh, 1948; Bremermann, 1965). We will use only the following two of them:

1°. Fourier image of the derivative. Let f(x) = F(s) and f™(z) € L,(-o00, 00), then
f™P(x) = (—is)" F(s). (1.3)

2°. Fourier image of the convolution. Let f(x) € L(-00,00), g(x) € L(-o00, o), and
f(x) = F(s), g(x) = G(s). Then the convolution of f(z) and g(z) is given by

h(x)=(f*g)(a?)=/ f© g(x=§)d§ € Li(-00,00), and h(z) = F(s)G(s). (1.4)

The first property (1.3) can be obtained by the direct differentiation of Eq. (1.2), and
the second property (1.4) follows from a change of variable when applying the Fourier
transform to Eq. (1.4).

The Fourier transform can also be defined for functions from the Hilbert space L,:
f(z) € Ly(—00,00). The classical Plancherel theorem asserts the existence of a Fourier
transform F'(s) (Wiener, 1934):

F(s)= /OO f(x)e™ ds = lim /a F(s)e®™*ds, x € (—o00,00). (1.5)

—-a
The convergence here is implied in the mean-square sense, i.e., as a convergence in L,. In
this case, F'(s) € L,(-00, c0), and the inverse Fourier transform is valid in the same sense,

1 > . 1 @ .
f(r)=— / F(s)e™ ds = — lim / F(s)e*ds, x € (-00,00), (1.6)
27T 27T a—oo [

—00
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of mean-square convergence. For L, functions f(z),g(x) € L,(-00,00) the Parseval
identity states that if f(x) = F(s) and g(z) = G(s), then

/ h f@)g(x)dx = / h F(s)G(s)ds, in particular, / h |f (z) dz = / h |F(s)]* ds,

1.7
where the bar over a symbol denotes a complex conjugate. The convolution theorem also
remains valid in L,.

Let H(D) denote a set of complex-valued analytic functions f(z) of the complex
variable z = Re(z) + ¢ Im(z) defined over a domain D: f(z) € H(D), z € D. Recall
that this implies that f(z) is analytic and single-valued together with all its derivatives:
f™(z) € HD), Vn =0,1,2,... (see Markushevich, 1963). Then the Cauchy theorem
declares that the value of the line integral

I(r)= /ZB f(2)dz, Za, 2 € D, (1.8)

along acurve I' C D of finite length with endpoints z 4, zp is the same for any I', no matter
how I'" connects z4 and zp. This is equivalent to the statement that I(I') = O for any closed
contour I' C D of finite length.

It is clear from the previous consideration that /(1) in Eq. (1.8) is contour dependent
only in the case when f(z) has singular points in D. In the present book, we will consider
only poles and branching points out of the whole variety of singular points.

A point z5 € D is a pole of the function f(z) if and only if 2 is a zero of g(z) = 1/ f(2),
i.e., g(zp) = 0. The multiplicity n of the zero z, of g() is, at the same time, the multiplicity
of the pole 2, of f(z). It can be proved that the leading term in the Laurent series of the
function f(z) in a neighborhood of zj is (z — zy)™, i.e.,

@)=Y anz—2)", (1.9)

m=-n

where the coefficient a_; is called the residue of the function f(z) at the pole z, and denoted
a_; = Res[f(2), zp]. If n =11in Eq. (1.9), then a_, is the leading coefficient in the Laurent
expansion, and such a pole is called a simple pole. There is quite a simple way to calculate
the residue at a simple pole z;:

h(zp) i f(z):M, (1.10)

Res [f(2), 2] = 7)) 9(2)

which is very efficient with any natural fractional decomposition (as in the case tan z =
sin z/cos z).

Residues at poles play a key role in the calculation of integrals in the complex plane.
This fact is represented by the Cauchy integral formula valid for any closed contour I' C D
traced counterclockwise

/ f()dz =270y Res[f(2), 2], (1.11)
F m

where the residues are taken at all poles z,,, (of arbitrary multiplicity) inside I.
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This formula is very helpful for the calculation of integrals of the type (1.8). Quite often
I(T") in (1.8) may be easily calculated for a certain simple path I( I’y ) passing through the
endpoints z4, zg. Then the difference between I(1') and I(I'y), is equal to the sum of the
residues at the poles between I' and I';, taken with appropriate sign.

This strategy can be applied to integrals written along infinite lines also. In particular,
let f(z) in the Fourier transform (1.1) be analytic in a finite-width strip | Im(z)] < §. Then
the integration contour I' = (—oo, oo) may be arbitrarily shifted up or down within this strip.
Indeed, if the integral (1.1) is finite under the integration along the initial path (—co, ©c0),
this implies that f(z) — 0 as Re(z) — oco. Consequently, the integral of the same integrand
(1.1) along any closed contour (—oco, co)U (o0, oo+ic)U(co+ie, —0o+1ie)U(—o0+1ig, —00),
le] < 9, is zero. Since the two integrals over far finite vertical intervals vanish, because f(z)
decays in a far-zone, this proves our simple statement. In the case when there is a number
of poles between the real axis and the line Im(z) = ¢ parallel to it, it is evident that the
same shift of the contour is possible if we add the residues at these poles. Sometimes this
technique permits explicit calculation of Fourier transforms.

In order to shift the integration contour I' more up (or down), outside of a finite-width
strip, we need to apply the following

LEMMA (JORDAN). Let
Ip = f(z)e™* dz, (1.12)
Cr
where f(z) is analytic everywhere in the upper half-plane Im(z) > 0, except perhaps a finite
number of poles; Re(s) > 0; f(z) — 0 as z — oo uniformly over 0 < arg(z) < «; and Cr is
an upper semi-circle of radius R: |z| = R, Im(z) 2 0. Then I — 0 as R — oc.
The proof of this lemma is simple and can be found in the classical literature.

Corollary. Under the same conditions, the Fourier transform F'(s) of (1.1) can be
explicitly expressed as

F(s) = /OO f(x)e™ dx = 2mi Z Res [f(2), zn]e™m. (1.13)

o0 Im(z,)>0

This result directly follows from the Cauchy integral formula (1.11) if you apply it to the
function f(z)exp(isz) along the contour I' = (=R, R) U Cg, with R — oc.

LEMMA (GENERALIZED JORDAN LEMMA). Let f(z) have a countable set of poles z,,,
m=1,2,..., Im(z,,) >0, z,, — oo, m — oo, and f(z) vanishes uniformly on semi-
circles Cr,, of radius R, as R,, — oo; and each Cy,, passes somewhere between z,,
and z,,.1. Then for any s such that Re(s) > 0, we have

I, = f(z)e**dz -0 as m — oo. (1.14)

CRry,

The proof of this less known result repeats the one for the classical Jordan lemma.
Corollary. Under the same conditions, the Fourier transform can be explicitly calculated
as an infinite series:

F(s) = / h f(z)e™® do = 2mi Z Res[f(2), zm]e™™. (1.15)

m=1

This corollary is very helpful when f(2) is meromorphic, i.e., is the ratio of two entire
functions: f(z) = h(z)/g(z). Recall that entire functions are defined as analytic over the
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whole complex plane, so countable sets of zeros and poles of any meromorphic function
f(z) are given by zeros of the entire functions h(z) and g(z), and both the resulting sets are
finite if and only if f(z) is rational.

This is clearly demonstrated by the function f(z) = tanh(z)/z, where h(z) = sinh(z)/z
and g(z) = cosh(z). It is also clear that in this example the set of upper semi-circles Cr, ,
m=1,2,...,canbe determined from the condition tanh(: R,,,) =0 ~ tan(R,,)=0 ~ R,, =
mm, which causes respective semi-circles to pass through the imaginary points ¢ R, = mmi
(see Fig. 1.1).

Imz

/2 Re z

-R > R

m m

Figure 1.1. Alternate poles and zeros of a meromorphic function

Very often we will encounter below, in diffraction problems, some functions of a
complex-valued argument that have branching points and hence are not single-valued. A
typical representative here is the root square difference

Y(2) = V22 -k, (1.16)

with a certain constant positive parameter k£ > 0 (see Mittra and Lee, 1971). Usually, in
order to operate with a single-valued function, one has to arrange some cuts that become
boundaries between different branches. For the root square difference (1.16) there are
two branching points: z = k and z = —k, and it is quite natural to make such cuts that
allow operating with the arithmetic value of the root square difference, i.e., the branch with
Re(z) = 0. This can be provided by the cuts shown in Fig. 1.2, one of which passes totally
in the upper half-plane Im(z) > 0 and the other in the lower half-plane Im(z) < 0. Note that

forreal z, v(z) = V22 - k? 2 0if |z| 2 k, and v(2) = —iVEk? - 22 if || £ k.

Imz

+k

—k Rez

Figure 1.2. Cuts in the complex plane z making the function v(z) = v/ 22 — k? single-valued

For example, with such cuts the integral representation of the Hankel function (Abram-
owitz and Stegun, 1965)

/OO exp(ixs) ds = 2/00 2ostas) ds = i H" (klz]) (1.17)
o ) 0o )
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implies integration along the real axis, when the integration path lies between the two cuts.
Note that the singularities s = £k are integrable in the classical sense.

It should be noted that branching functions, like the root square difference (1.16),
generally are not analytic. However, some combinations of such functions can yield analytic
and even entire functions, as can be seen by the example of the function sin[by(2)]/v(z) (b
is constant). It is certainly an entire function, since it can be represented by a Taylor series,

sin[by(2)] (22 — k2ym p>me] N
7(2) Z 2m +1)! T amsn DT (1.18)

that is analytic and convergent for all ﬁmte z.

Helpful remarks

1°. Interestingly, quite often the “shortest way” between two real points “lies” in the
complex plane. To illustrate this, let us consider the following integral over an interval of
the real axis and with real integrands:

*° cos(ax)
J1=/0 mdw (GZO, b>0) (119)
With the help of the Jordan lemma, we obtain
1 o] eiaz dl’ ] eiaz ] ] e—ab T b
J1=§[wm=ﬂ"LReS [m, ’Lb:| =T 2bi =%6 . (120)
where the residue at the simple pole z = b has been calculated with the method described

above.

2°. The same approach is applicable to a meromorphic function if you use the generalized
Jordan lemma (a,b > 0):

°° tanh(bx) 1 / °°  sinh(bx)
— d - _ ax d
gy /0 — cos(ax) dz 2 ) e Zcosh(bz) x

1 0 e—fra(m—l/Z)/b

— iaz Slnh(bz) e . e
MZRG [ zcosh(bz)” b <m_ 5)} B m; m(m—1/2)i (1.21)

0 e—fra(m—l/Z)/b 1+€—7ra/2b Ta
N Z moi2 e S [COth<4b)}

where, in order to calculate the residues at simple poles, we have put f(z) = h(z)/g(z) with
entire functions h(z) = e“** sinh(bz)/z and g(z) = cosh(bz). The following tabulated series
has also been taken into account here (Gradshteyn and Ryzhik, 1994):

2l 1 1+z

dm+l 21—z
m=0

3°. Another remarkable phenomenon is related to the question why the Fourier transform,
which (as a rule) converts real-valued functions to complex-valued, is so helpful when
solving real boundary value problems. The answer can be seen from property 1° of the
Fourier transform, since any derivative of an unknown function is converted to the same
image with a factor containing Fourier parameter s. Therefore, if you solve any boundary
value problem in a domain where the Cartesian coordinate x varies from —oo to oo, then
the application of the Fourier transform will allow you to reduce the dimension of the
problem by 1. This can reduce ordinary differential equations to algebraic ones, and a
partial differential equation in two variables to an ordinary differential equation.

Property 2° of the Fourier transform allows you to solve integral equations with convo-
lution kernels explicitly. Both techniques will be demonstrated in detail below.

(lz] < 1). (1.22)
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1.2. Convolution Integral Equations and the Wiener—Hopf
Method

Generally, a convolution integral equation has the following form:

b
a<p(a:)+/ K(x-&p)d¢ = f(x), a<x<b, (1.23)

which is evidently an equation of the second kind. In the case o = 0 it becomes an equation
of the first kind. The function K (x) is a (known) kernel of the equation, and f(z) is a
(known) right-hand side. The function (x) is unknown and is to be determined from
Eq. (1.23). There is a special, unique case when equation (1.23) generally admits exact
analytical solution. This is the case of b = oo, where we get the Wiener—Hopf equation. In
this case, a can be made equal to zero by a linear change of variable and only the first-kind
equation (oo = 0) will be important to us in this case. The solution of this equation is
based upon some evident properties of the Fourier transform in the complex plane (see
Bremermann, 1965; Mittra and Lee, 1971; Noble, 1958):

1°. If |f(x)| £ Ae™, x — +00, then the function

F.(s) = /OC f(x)e™" dx (1.24)
0

is analytic in the upper half-plane Im(s) > 7_.
2°. If |f(x)| £ Be™, x — —o0, then the function

0
F(s) = / f(x)e™® dx (1.25)

is analytic in the lower half-plane Im(s) < 7,.

3°. If both properties 1° and 2° are satisfied and 7, > 7_, then the full Fourier transform

F(s) = / h f(z)e™® dx (1.26)

is analytic in the strip 7 < Im(s) < 7, and the inverse Fourier transform may be calculated
as follows:

1 cO+HIT N
flx)= P / F(s)e"*ds, T_<T<T,. (1.27)
s —00+IT
It is obvious from the previous section that you may arbitrarily deform the infinite
integration contour I in (1.27) within the marked strip, if necessary.
Now we are ready to apply the Wiener—Hopf method to the equation

/0 T K@-©p©de = f2).  0<z <o (1.28)
Equation (1.28) is equivalent to
/ TR0 0@ = L)+ f@), ] < oo, (1.29)
where h
o) = { g(x)’ ii% fula) = { {;(“)’ j:g (130)
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and f_(x) is a certain additional unknown function. Equation (1.29) contains two unknown
functions, ¢, (x) and f_(x); however both of them can be determined, as we will see soon,
from a single equation. It should be noted that we assume the functions f,(z) and f_(x)
to satisfy properties 1° and 2°, respectively, and the function K (x) the property 3°, with
7, > 7_. Then, by applying the Fourier transform to Eq. (1.29) and using the convolution
theorem (see the previous section), we arrive at the following relation:

L(s) ®.(s) = F.(s) + F.(s), T <T<T,, (1.31)

where L(s) is the Fourier image of K (x).

The key step of the method is the so-called facrorization of L(s), i.e., its representation
in the form L(s) = L,(s) L_(s), where L,(s) is analytic with no singularity and no zero in
the upper half-plane Im(s) > 7_, and L_(s) possesses similar properties for Im(s) < 7,. Then
Eq. (1.31) becomes

Fus) | F(9)
L(s) L.(s)

The next step is decomposition, according to which the first fraction on the right-hand
side of Eq. (1.28) is represented as

Fi(s)
TG +(8) + N_(s), (1.33)

L,(s)®.(s) =

(1.32)

which yields
F.(s)
L(5) D4(s) = Ni(s) = N(s) + 7 (1.34)
—(s)
where the function on the left is analytic for Im(s) > 7_ and that on the right is analytic for
Im(s) < 7,. Since there is a common strip of analyticity, identity (1.34) represents a unique
entire function, which coincides with the left-hand side in the upper half-plane and with the
right-hand side in the lower half-plane. Typically, it can be proved that this entire function
vanishes at infinity, so this implies that it is identically equal to zero. Hence,

N, (s)
Li(s)Pi(5)=Ni(5) =0 ~  Du(s) = ) (1.35)
L.(s)
i.e., the Fourier image of the main unknown function ¢(x) is defined explicitly, and so is

its origin.

Helpful remarks

1°. In many cases factorization and decomposition can be performed in a simple natural
way. For instance, some problems have kernels whose Fourier transform L(s) is qualita-
tively like

1 Pus)
V 52 + d? Qm(s) ’

where d is a positive parameter, and P,,(s) and @,,(s) are some polynomials of the same
order. Such a function L(s) admits very clear factorization:

L(s) = L,(3) L_(s), m*+m =m,

L(s) =

(1.36)

L,(s)= oo lg(s_sgk) L. (s)= 1 11:[1(8_8;’“) (1.37)
| TS By
k=1 *

vVd—is me
aq | ](s— s;k)
k=1
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where a, and a, are the leading coefficients of the polynomials P,, and Q,,, m¥ is the
number of zeros of P,,(s) and ),,,(s) with positive (negative) imaginary part (see Fig. 1.3,
where all zeros are indicated by crosses), and the cuts to arrange single-valued arithmetic
value of branching functions are shown by zigzag lines. Irregular cases, where at least one
of the zeros is real, will not be considered here. Let us denote

7= max{-d; Im(s, ); Im(s;,)}, 7. =min{d; Im(s} ); Im(s] )}. (1.38)

9k

Then the function L,(s) is analytic and has no zeros in the upper half-plane Im(s) > 7_, and
L_(s) is analytic and has no zeros in the lower half-plane Im(s) < 7,.

Imz
4%
S S+
q/‘ x P
x id 'C+
X
r
Rez
X
T_ x -
x
&
x

X

Figure 1.3. The strip of common analyticity for the “+” and “~" functions

Similar idea is applicable to decomposition also. For example, if L(s) = 1/vs? + d?,
f(x)=e""(d, 3>0), then

L L)L(s) Fus)= — Fs) _ vdtis g a9

1
Vd—is Vd+is o B-is’ L(s) (B-is)
The only singular point of this function in the lower half-plane Im(s) < d is the simple pole
s = —iJ, with the factor h = \/d + 3. In order to get rid of this pole, you may subtract and
add the quantity h/(( —is):

5O ES; (Va+is- \/F) - Vﬁdff = N.(s)+Nos). (1.40)

Here the first term is analytic in the lower half-plane Im(s) < d (since it no longer contains the
simple pole), and the second term is evidently analytic in the upper half-plane Im(s) > —£.

Once we have performed factorization and decomposition, the solution of the Wiener—
Hopf equation is given by Eq. (1.35)

N.(s) d+pBVd-is
L+(S) ﬁ—ZS

whose inversion can be found in the tables of inverse Laplace transforms (Bateman and
Erdelyi, 1954), since in our problem the Fourier transform is closely connected with the
Laplace transform:

L(s) =

D, (s) = (1.41)

P, (s) = / o(x) e da = / o(x)e P dx, p=-—is, (1.42)
0 0
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so our Fourier image in terms of the Laplace argument p becomes

Vd+ G+/d+p

D, (p) =
®) G+p

(1.43)
whose Laplace original is
o(x) = \/d+ { \e/ﬁ +/d=B e Exf [\/(d—ﬁ)x} } , (1.44)

where Erf(x) is the probability integral (error function).

—dx

2°. If the kernel is too complex to be treated in such a straightforward way as in 1°, you may
apply general formulas of factorization and decomposition, and a good survey of various
representations of this kind can be found in (Mittra and Lee, 1971).

But this general approach is hardly reasonable for practical purposes! General formulas
are expressed in terms of some line integrals along infinite contours with too complex
integrand depending on the variable s. Further, you have to substitute these numerically
calculated functions into the infinite integral for the inverse Fourier transform to obtain the
originals of your unknown quantities. Implementation of such integrals on a computer is
a much more difficult task than your initial convolution integral equation. Instead, it is
much more efficient to apply a numerical technique directly to the initial equation. Another
possibility is to apply, prior to solving the equation, a uniform approximation to the image
of the kernel by a certain function L(z) that admits a simple clear factorization based upon
intuition.

1.3. Summation of Divergent Series and Integrals

The concept of divergent series is quite natural in mathematical physics. It also arises in
diffraction theory in many boundary value problems. Quite often (and we will see this soon
from the forthcoming consideration) the structure of the solution near some boundary lines
(like y = h in the example of a layer of constant thickness k) has qualitatively the following

behavior: .
T,Y) = emw-h mo‘{cés} bmx);
p(,9) mZ i [Om) (1.45)
Ay ~ am, b, ~bm, m — oo, (a,b>0),

which in the case o > 0 yields a series convergent inside the strip 0 < y < h only, and
divergent on the boundary y = h. It is quite natural to treat the series (1.45) also on the
boundary line y = h, implying that the limit of the sum (1.45) at y — h, if finite, may be
admitted as its boundary value. This idea generates a vast theory of generalized summation
(see, for example, Hardy, 1956; Rees et al., 1981).

Poisson—Abel summation. If a series S = > a,, is divergent in the classical sense
and there exists a limit of S(z) = Z:zl anx™ as x — 1 —0, then the (Poisson—Abel)
generalized value of S is Spy = lim,,_,;_o S(z).

It follows from the classical Cauchy—Hadamard formula for the convergence radius
R = sup|a,,|'/™ of a power series (see Smirnov, 1964) in the case where |a,,| grows not
faster than any finite power m®, m — oo, that R = 1. Hence there is a good chance that
the generalized value Sp, is finite.

It is clear that the Poisson—Abel sum of a series can also be defined alternatively as

oo

o0
Spa = lim E apx™ = lim e " a,,, (x=e°), (1.46)
z—1-0 e—+0
m=1 m=1

which is in agreement with our heuristic idea discussed above.
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A similar technique can be applied to divergent integrals. If the integral

S = / h f(z)dx (1.47)

is divergent at infinity, then its Poisson—Abel generalized value (if exists) is defined as the
limit -
Spa = limo/ e** f(x)dx. (1.48)
e—+

There are a number of alternative regularization methods for divergent series and
integrals (for instance, the Cesaro method is very famous among others), but the Poisson—
Abel summation is the most powerful and general.

Examples.
1°. The series
S, = Z mcos(am)  (0<a<2m) (1.49)
m=1

is divergent in the classical sense, since its terms increase without bound as m — oo. The
Poisson—Abel technique gives

S| = mlln&)Z_I " mcos(am) = Re x]llp_o . ma™e
S e . (1.50)
. m el(l
=Re li )" =R =_ )
¢ zil}lﬁ ; m (a?e ) ¢ (1 _ eia)z 4 Sinz(a/z)
2°. The integral
S, = / V' cos(ax) dz (a>0) (1.51)
0
is divergent at infinity. Its Poisson—Abel generalized sum is
S, = lim0 e=%\/z cos(ax)dxr = Re 1imO / Ve ETOT g
e—=+0 Jo e—+0 [,
- : VT v 1 7i/2\-3/2
=Re alLIE-lO W = T Re (ia)3/2 = W Re [(e ) ] (1 52)
_ T sy VT
T 2a3/2 COS(_XW) - _(2a)3/2 ’

A completely different approach to regularization of divergent series and integrals is
based on the theory of generalized functions, or distributions (see Gel’fand and Shilov, 1964;
Bremermann, 1965). In these monographs you can find a detailed comparative analysis
of methods for generalized summation and regularization of generalized functions. In
the ambit of what we are doing in the present section, the following technique gives an
appropriate treatment for this sort of series.

Let us consider a series

S@) =) an(), (1.53)

m=1

where all terms are analytic functions of a complex-valued parameter « in a domain D,
a =Re(a)+iIm(a) € D, and S(«) is analytic in the same domain D. Then a (regularized)
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value of the series for o = g ¢ D is (if exists) an analytic continuation of the function S(«)
from the domain D, where it is analytic, to the value «.

The same idea is applicable to divergent integrals. If f(z, «) is analytic with respect to
a complex-valued parameter o € D, and the integral,

b
S(a):/ f(x, o) dx, (1.54)

represents a function analytic in D (any limit in this integral may be equal to +00), then
an analytic continuation from the domain D to a value o = oy ¢ D is called a regularized
value of the integral S(«y).

Let us demonstrate these definitions by examples 1° and 2° considered above.

1°. Let us consider the function

Sy (a) = Z m® cos(am), 0<a<?2m, (1.55)

m=1

which is analytic in the infinite domain D = {Re(«) < 0}. In this domain the series has an
ordinary sum (Gradshteyn and Ryzhik, 1994)

Si(@) = 4F(—oz()27cr())_sa(7ra/2) [C (1 T %) < (1 *o, 1- %ﬂ : (1.56)

where ((s,v) = Y ,, 1/(k + v)* is a generalized Riemann zeta function. As follows from
Eq. (1.56), the function S|(«) can be continued analytically up to the value o = 1. Here we
should take into account the limits (Bateman and Erdelyi, 1953)

1 o : 2 1 1.57
I'(-a) cos(ma/2) - cos(ra/2) ~ _(7r/2) sin(rr/2) — - a—1, (1.57)
and the limit value
(@12 = ; (k+2)? +; (k+1-2)7
= (2) + ' (1 - 2) = [¢(z) = (1 — 2)]' (1.58)
r_ s
= -7 [cot(m2)] = m,

where 9(2) is the logarithmic derivative of Euler’s Gamma function I'(z). Collecting formu-
las (1.55)—(1.58) together, we arrive at the same result (1.50): Si(a=1) =—1/[4sin’*(a/2)].
For other values of the parameter a, outside the interval (0, 27), this identity can be contin-
ued by periodicity.

2°. The function

Sy(a) = /00 z® cos(ax) dx (a>0) (1.59)
0

is analytic in the domain D = {-1 < Re(«a) < 0}, where it is equal to (see Gradshteyn and
Ryzhik, 1994)
I'a+1) T

Sz(OZ) = —W sin 7 (160)
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The analytic continuation of S,(«) to the point « = 1/2 is

rG/2
Sy(1/2) = — ;3//2) Sm% =_(2\a/)7_§/2, (1.61)

which coincides with (1.52).

Combination of the Fourier transform with the concept of generalized functions permits
the application of the Fourier transform to those functions for which it does not exist in
the ordinary sense. As a rule, this applies to functions that do not vanish at infinity, and so
are not integrable. This automatically implies that the classical Fourier transform for such
functions is not finite. A detailed theory of the Fourier transform for generalized functions
can be found, for example, in Bremermann (1965) and Zemanian (1969). Here we only
cite some rather classical results of this theory, which may be helpful, in one or another
way, for further theories. The most important applications are related to the properties of
Dirac’s delta function.

First of all, the Fourier transform of the unit step function is Dirac’s delta and some
helpful properties of this function and its relations to other known functions are listed
below:

1(x) = 27i(s), di |x] = sign(x),
J T e (1.62)
L sign(a) = 200), / F©) 8 - €)de = f(a).

Helpful remarks

If you are an applied mathematician and trust more in concrete results when implemented
on your home PC, rather than in abstract theory of generalized functions, then you may
want to arrange computations to test correctness of these abstract theories. You may write a
code, using an algorithmic language (such as Fortran, C, Pascal, etc.), for computing some
formulas like those given by Eq. (1.50). Then, for example, in the case a = 7 you will obtain
for the sum of the series S|(x) = Zizl (=1)"™ma™ numbers for various x similar to those
obtained by us (the upper limit in the infinite series was taken 10* and double-precision
Fortran computations were carried out):

T 0.89 0.91 0.93 0.95 0.97 0.99
Si(xz) -0.24915 -0.24944 -0.24967 -0.24983 -0.24994 -0.24999

As z — 1 -0, the series approaches the value S;(1) =Y~ (-1)™ m =-1/[4sin*(7/2)] =
-0.25.

You may also test the accuracy of formulas (1.52), (1.61). Results of computations for
a = 1/2 and various ¢ are shown here:

e 0011 0.009 0.007 0.005 0.003 0.001
S, -1.710 -1.722 -1.738 -1.742 -1.751 -1.776

These results were calculated with a double-precision Fortran code as an integral with the

upper limit 10*. These values should be compared with S,(1/2) = /7 =-1.772.

1.4. Asymptotic Estimates of Integrals

It is a rather typical situation that you cannot construct any explicit analytic solution for
your complex problem of mathematical physics, but you succeed in finding an approximate
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solution in some specific range of a certain physical parameter (usually, small or large).
The idea of asymptotic estimates is very fruitful in such cases.

We will say that an infinite set of functions {g,,(\)}:2, forms an asymptotic scale as
A — Ao if g1 (X)) = 0(g,, (X)), A — Ag. It can easily be proved that if {g,,(\)} is an asymptotic
scale, then the functions {g°()\)} also form a scale for any 6 > 0. In practice we will use
only A\g = 0 or Ay = oo, where the natural scales are formed by powers and logarithmic
functions.

In particular, the {\™*~ }, where pu,, — +00 as n — oo, form a scale as A — +c0, and so
do the functions {(In A)*~}. Certain combinations of power and logarithmic functions of
the type {\"(In \)™*~ } can also form asymptotic scales as A — +o0o. By analogy, both sets
{A#~} and {[In(1/A)]#~}, as well as some of their combinations, form asymptotic scales
as A — +0.

If {g,(\)} forms an asymptotic scale as A — ), then the formal expansion f(\) ~
> o Angn(N) is called a full asymptotic expansion of the function f(x) at A — =, if for
any N =0,1,2,...

N
=D angaN) +olgy(N), A= Ao (1.63)

n=0

In the case where relation (1.63) is valid only for some N, it is an asymptotic expansion of
order N. As a rule, in actual complex problems only the leading asymptotic term (/N = 0)
can be constructed in a direct elegant way. Further terms usually require too cumbersome
transformations.

The most widespread type of integrals admitting natural asymptotic estimates contains
a large asymptotic parameter in the argument of exponential function. In the case where
the phase function S(x) is real-valued, we arrive at the Laplace integral (Erdelyi, 1956)

b
I = / f(z)eM@ dx, (a < b<o0). (1.64)

If the density f(z) and the phase S(x) are smooth—more precisely if f(x), S(z) €
C*>[a, bl—and max, ¢4 S(x) = S(xp), where z, is an internal point of the interval [a, b],
then the full power asymptotic expansion for I()\) is expressed as follows (Erdelyi, 1956;
Fedorjuk, 1977):

b [eS)
I\ = / f(z)e*® dg ~ @) Z ey N2 A — 400, where
’ P s (1.65)
F'n+1/2) . d S(xo) — S(x)
¢p=————1lim [ — flx) | ————= .
2n-1)! z—z \ dx (x — 29)?
Heuristically, the principal asymptotic contribution to the integral I()\) is given by a
small neighborhood of the point x, (Where S’(xy) = 0), and the relative contribution of all

other points is exponentially small.
It is obvious from Eq. (1.65) that the leading asymptotic term is

27

I~ @

f(@) e + O (X37), X — +o0, (1.66)

where, of course, we have S”(z,) < 0 at the point z, of (local) maximum. The estimate
(1.66) is also valid for f(z) € C|[a,b].
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In the case where the point z, of global maximum coincides with a boundary point
(xo = a or xy = b), the considered integral (1.64) usually looks like a Laplace-transform
integral:

I\ = /a xﬁ"f(x) exp(-A z%) dx (o, 3>0, 0<a< o). (1.67)
0

If f(z) € C°[0, a] here, then the asymptotic expansion is given by the following Watson
lemma (see Erdelyi, 1956; Fedorjuk, 1977).

LEMMA (WATSON).

I = / ’ 2P f(x) e da
’ (1.68)

e (n)
«

« n!

n=0

Estimates like (1.65) and (1.68) can be derived, after some appropriate preliminary
treatment, either with the help of integration by parts or using Taylor series expansion for
the density f(x).

For a general analytic phase function the Laplace transform (1.67) admits the same
integration by parts, which yields the following asymptotic expansion:

IN) = / f(@) e "D dy ~ e-*5<°>z C—”l A —+00 (0<a<o0),
0 — >\n+

(1.69)
1 d\" [ f@
n = e N s S COO Oa ’
¢ ( S dz) < 5w @ s@ecina
if £y = 0 is a point of global maximum of the phase S(x).
Example.
This example demonstrates an asymptotic expansion with logarithmic scale. The
integral
o d
JO\) = / e 2 (1.70)
0 T In“x

is finite in the classical sense, since the singularity at the origin (x — 0) is integrable, which
can be proved by integration by parts:

. 1 0 o] e—k;v oo e—)\w
JA) = - — -A dr = -\ dr. (1.71)
Inz|, _, o Inx o Inx
If we are interested in an asymptotic estimate of .J(\) for large A, then we can use a Taylor
expansion:
J()\):_/Oo e’ dx :/Oo e dx _ 1 /°° e’ dx
o In(z/N) o ImA-Inz InX J, 1-(lnz/InX)
f: 1 /°° e In"(x)dx = i L -
s (In )™/, - s (In M)+’

where the value of the last integral has been taken from the tables (see Gradshteyn and
Ryzhik, 1994).
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More often, in diffraction theory, the exponential kernel in integrals is not a positive (as
in Egs. (1.64), (1.67)) but an oscillating function. The following lemma is analogous to the
Watson lemma for integrals with positive kernels (Erdelyi, 1956; Fedorjuk, 1977).

LEMMA (ERDELYI). Let a < o0; o, 3> 0; f(x) € C*[0,al; and f™(a) =0 (Vn =
0,1,2,...). Then

a . 1 oo
B-1 iAT d ~ T
/0 " f(x)e T = g

n=0

(n)
(n+ﬁ> %(_i)\)%mﬁ)/a’ A — +oo. (1.73)

o
The more general Fourier integral
b
I\ = / f(xz) e dg, S(x) # const, (1.74)

where the phase function S(z) is real-valued, can also be estimated. As the parameter A
increases the exponential function in (1.74) becomes rapidly oscillating; however the
integral itself is asymptotically small, since the contribution of its positive and negative
parts almost cancel each other out. The only unclear question is how small it is.

If f(z), S(x) € C*[a,b] and S’'(x) #0, x € [a,b] (a < b < 00), then

b
I\ = / f(x)e™@ dg

) > d . > e
~ iAS(a) E n _ LiAS(b) E n )\ +
‘ n=0 (i)\)"“ ‘ n=0 (Z)\)’VHI ’ — 00, (1 75)

o= (5o o)l - (o) (56)
"T\S@dz ) \s@ )|, T\ S@d) \s@ )| _,

It follows from the last expansion that, with exponentially small error, the principal contri-
bution to the asymptotics of 7(\), A — +00 is made by small neighborhoods of the boundary
points a and b, and the leading term has the order of O(1/)), A — +oo. If f(z) € C[a,b]
only, then the estimate (1.75) remains valid, containing only the leading contributions from
the ends. In the case where the density f(z) vanishes at the ends of the interval [a, b]
together with all its derivatives, f™(a) = f™(b) = 0, Vn, the value of I()\) is exponentially
small.

It should be noted that the formal structures of Egs. (1.69) and (1.75) are quite similar.
This is because both expansions have been derived with the help of integration by parts.
However, the intrinsic essence of these expansions is totally different. The former is a
consequence of the fact that the integrand decays exponentially far away from the endpoint
o = 0. By contrast, the latter is determined by mutual cancellation of the positive and
negative contributions, far away from the endpoints.

DEFINITION. A point xy € (a,b) where S'(xy) = 0 is called a stationary point.

Intuitively, since the stationary point is at the same time a point of local extremum, the
phase function S(x) is almost constant in a small neighborhood of any stationary point.
We thus expect that its contribution to the integral I(\) of (1.75) is asymptotically more
significant than those from the endpoints. A precise result here is given by the following
statement, which represents a stationary phase method.

Let f(x), S(x) € C*[a,b] and let there exist only one internal stationary point x:
a<wy<b, S'(xy) =0, 5"(xg) #0. Then if f™@(a)= f™(b)=0,Vn=0,1,2,..., we have

b [eS)
I\ =/ F(2)e™S® dp ~ Z %, A — 400, (1.76)
a n=0

© 2005 by CRC PressLLC



where the leading asymptotic term is

2m ,
T(\) ~ ez[)\S(xU)+7r6/4] |: 20) + O <
N~ e fa

%)] , A — +00, 0 =sign[S” (zo)].
(1.77)

We can see that the contribution of the stationary point is of the order of O(\™'/?)
(compare with the contribution given by an endpoint, which is O(1/)\)). Note that if there
are several stationary points on the interval x € (a, b), then the complete asymptotics is
given by adding all the contributions together.

This stationary phase method can be extended to multiple integrals (Fedorjuk, 1962;
1977). Let 2 C RY be a bounded domain and let the density f(z) € C'*(Q2) be compactly
supported (i.e., it vanishes when approaching the boundary of €2, together with all its partial
derivatives). Let the real-valued phase S(z), x € €2, have a unique stationary point z, € €2,
such that the gradient S’(x,) = 0 and det S”(xy) # 0, where S”(z) is the Hessian of the
function S(z), i.e., the matrix of its second-order partial derivatives 9>S/dx,0x;. Then
the multiple stationary-phase method determines the contribution of the stationary point x

as follows:
. . i Ay,
I\ = ) F(@)e™® dg ~ emsm)Z NS A — +00, (1.78)
=0
with the leading asymptotic term being
20\ instaemissar @)
o ~ [ 2 iIAS (wo)+mid /4] 0 . A — 00, 1.79
» (A) ‘ eeasar e 4

where § = v, [5"(xg)] — V_[5"(x0)] is the difference between the number of positive and
negative eigenvalues of the Hessian S”(x) at the stationary point x.

Sometimes it is very important to know the behavior of the Laplace integral (1.67) not
only for large but also for small A\. Unexpectedly, this turns out to be a harder task. An
important result is stated as follows (Handelsman and Lew, 1970; Riekstinsh, 1977).

If
f@) ~ Y w o400, m<p<ntl (¢ #0), (1.80)
n=0
then
oo o & 1"
I\ = / e f(z)dz ~ Z cnl(1 = pu) N ' Z ( ‘) d,\", X —+0, (1.81)
0 n=0 n=0 n‘
where

[e'e] n C.
d, = " - — | dx.
/0 z [f(x) E;I} x

Note that the p,, in Egs. (1.80), (1.81) are noninteger. Otherwise, in the case of integer (i,

we have: if .
Cp,
f(z) ~ Z;$—n r— 400 (¢ 20), (1.82)
then
= (-1)" R N n
I) ~ XY X'+ ) e\ A= 40, (1.83)
n=0 =0
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where
1 n n n+l n
6n:/ " [f(:c)— cjx”j]dx+/ z" [f(:c)—zc—j_]dx+cn+1 [F’(1)+Zl].
0 g=1 ! P =1 J

These results can be extended to Fourier-type integrals. If the behavior of the func-
tion f(z) at infinity is given by Eq. (1.80), then

I\ = / h e f(x) dx
e w (1.84)
~ e DA+ n— ) (DN Y n—’; GN", A — +0,

n=0 n=0

where d,, is the same as in Eq. (1.81).
In the case where the pu, are positive integers, i.e., if f(z) possesses for large z
asymptotics of the type (1.82), we have (Grosjean, 1965; Riekstinsh, 1981)

C

. — P
SLGA Y SRGA, A =40, hy=e,+ s
n! nl!

n=0

(1.85)

I(\) ~ —In\
(N n nZgZ 2n!’

where e, is given by Eq. (1.83).

Helpful remarks

1°. If you compare the properties of asymptotic series with those of usual convergent
series, you may find that these properties, according to their definitions, are absolutely
different. If we treat the expansion (1.63) as an infinite series (with N = c0), then the
convergence of an ordinary series implies that the difference between the left and the right
hand sides in (1.63) vanishes as N — co. By contrast, the expansion (1.63) treated in the
asymptotic sense means that this discrepancy vanishes as A — A,. We can conclude from
these arguments that typically convergent series do not represent any asymptotic series, and
vice versa, many asymptotic series, which are very helpful in efficient calculations with A
around )y, do not converge in the classical sense.

2°. If you compare the asymptotic behavior of the Laplace transform

FO\) = / h e f(x) dx (1.86)
0

for large (Eq. (1.68)) and small (Eq. (1.81)) values of the parameter X in the case when the
principal term of the density is a noninteger power, you will be surprised that the leading
asymptotic terms coincide in the sense that (A = const)

i f) ~ Azb (cl<p<0), z— {:;}
0 (1.87)

then F(\) ~ AT+ p) A+, /\—>{ }
+00

Remarkably, the respective leading terms of the Fourier integrals have the same form (see
Egs. (1.73), (1.83) with n = 0) if you formally substitute —A for X in the Laplace integral.
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3°. We considered above only real-valued and imaginary phases. In some problems the
phase S(x) appears complex-valued, which leads to the so-called steepest descent method,
described in detail in the literature (e.g., see Fedorjuk, 1962). This method is thus designed
to deal with more general cases than Laplace or oscillating integrals. Amazingly, after
some refined manipulation, almost always such problems can be reduced to a combination
of Laplace-type and Fourier-type integrals.

For example, the integral

J = / F(a) e eV da, v(s) = Va2 -k? (k> 0), (1.88)

where y > 0 and we assume the function F'(s) to be even for simplicity (so J is even with
respect to x), is usually studied for r = /22 + y> — oo by the steepest descent method
(Mittra and Lee, 1971) with the help of a certain transformation of the integration contour in
the complex plane (recall the analytic properties of the branching function v(a) = vV a? — k2,
Section 1.1). Let us show that the integral (1.88) can be correctly estimated just over the
real ray Im(a) = 0, Re(av) = 0:

J:/ F(a)(eialwl +€—ia|x|)e_—y(a)yda
0

k . , e o0 , . 3 1.89
— / F(a)(euxla:l + e—wzlwl)ez\/k Y dny +/ F(a)(euxlwl + e—zalxl)e—v a’-kry dov ( )
0 k

= J] + Jz.
The second integral in (1.89) admits estimation of the leading term from (1.67), where
a=1/2,=1,A=y,n=0:

|J2| — / F(O[ + ]C) [ei(a+k)lml + 6—i(a+k)lx|] 6—\/a+2ky e—ﬁy dov
0

] (1.90)

S/ IFa+k)leVoda ~ 0(—2>, Y — +00.
0 Yy

This relation holds uniformly over |z| < co. For any fixed y, J, can be estimated for x — oo
by (1.75) as O(1/|z|). Therefore, J, ~ O(1/r)asr = /22 +y> — 0.

The first integral J; can be treated by the stationary phase method. Let |z| = rsin g,
y =rcosy, r — oo. Then in the integral J,

k
J] — / F(a) |:eir(\/ k2—a? cos p—asin @) + eir(\/ k2-a? cos p+asin :,a):| d@, (1 91 )
0

the phase S(«) = vV k* — a2 cos p—a sin ¢ of the first term has no stationary points (S’(«) #0,
0 < a £ k), so its behavior is again of the order of O(1/7). The other term has the phase
S(a) = Vk*—a? cos ¢ + asin ¢ with the stationary point o = k sin ¢, S’(ay) = 0. Taking
into account that S” () = —1/(k cos® ), 6 = -1, S(ay) = k, we thus arrive at the final
result, in accordance with Eq. (1.77):

2k . 1
J ~ )2 cos e f(ksing) + O <—> r—oo.  (1.92)
T T

4°. In practice, you may always try to extract the leading asymptotic term by letting A tend
to infinity. Such an approach can be, as a rule, proved strictly as a theorem. Thus, the

following integral:
/°° JoQx)dr [ Jy(t)dt
0

V2+ad  Jo VE+@N (159
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after the change of variable Az = ¢, can be estimated by letting A ~ +o00, which implies the
first term under the square root to be negligibly small compared with (a). This yields the
leading asymptotic term in the form

= JoOx)d 1 [ 1 =
Wo)ydr _/ Jo®)dt= —. A — 400 (/ Jo@®) dt = 1>, (1.94)
al 0 a\ 0

0o Va?+a?

where we have used the value of a tabulated integral (Gradshteyn and Ryzhik, 1994).

In the cases where you do not succeed in applying such a simple and clear procedure, it
is quite probable that your asymptotic expansion involves logarithmic or fractional power
functions rather than integer powers. For example, the integral

* JiQxydz [ Ji(dt (1.95)
Vir+ar  Jo VE+@) '
which is allied to (1.93), cannot be estimated for large A in the same way because the
integral fooo J3(t)dt diverges at infinity. This is a sure sign for a logarithmic scale to
appear. The same feature becomes apparent for both integrals (1.93), (1.95) as A — 0.
Indeed, with A — +0, all arising integrals,

%) © 72
(Jo(0) = 1), / Jot)dt. / Jo(®) dt (1.96)
0 0

o0
/ dx
o Vz24a? t t

diverge, the first one at infinity and the others at the origin.

5°. The phenomenon indicated in 4° is related to a very difficult case where the integrand
does not contain any logarithmic function but, at the same time, the asymptotic expansion
yields a logarithmic term in the scale. In this case it is advised that you reduce your integral
to any combination of standard special functions, which have been well studied over the

last 100 years and whose asymptotics are described in detail.
For example, the integral (1.93) is

> Jo(Ax)dz <a)\> (aA)
Jor)dr _ K (22 1.97
o Vera  \2)\2 o7

where I is the modified Bessel function of order 0 and K, is the McDonald function of
the same order. First of all, this leads to a full asymptotics as A — +oo (Abramowitz and
Stegun, 1965):

= Jo(Ax) dx 1
0o Va?+a? )\

which, in particular, gives our leading term (1.94).
Representation (1.97) permits also a small-\ expansion, which contains logarithmic
functions. It can be obtained from the series:

0 2)2n 0 2)2n n 1
I(z) =) (z/2) Ko(2) = -[In(z/2) + 71 Io(2) + > /2 (Z }>, (1.99)
n=0 n=1 j=1

> _@n-1
( D" G )”(aA)M H(z 17, A—+00,  (1.98)

(13 (n!)?

where v = 0.577216 is the Euler constant. In particular, the first two leading terms are:

> Jo(Ax) dx

=~ ~InA+[In(4/a) =71+ O’ InX), A — +0. (1.100)
0 VIe+a
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The same idea can be applied to the integral (1.95). To this end, we use the integral
representation (Abramowitz and Stegun, 1965)

/2
Ji@t) = %/ Jo(2t cos 1) dap, (1.101)
0

which, with the help of (1.97), gives

* ROx)ydz 2 [T
—_— = — Ioy(aX cos ) Ky(alcos ) dy, 1.102
\/m 7 J 0( w) 0( ¢) Q/) ( )
and, by using series (1.99), for small A we finally obtain
* J(\z)dw

o Vxr+a?
/2
since / In(cos¢) dip = m(y—1In2)/2
0

(see Gradshteyn and Ryzhik, 1994).

The most difficult problem is to construct the asymptotics of the integral (1.80) as
A — +00, which requires a more refined approach. With the help of tabulated integrals
(Gradshteyn and Ryzhik, 1994) one can observe that

~ —In\+[In(4/a)— 271+ OX> In\), A — +0,
(1.103)

* Ji(\z) dx 2, oo
0 W T /0 Jo(@) da:/o cos(§x) Ko(|al§) d
2 ™, 0, £>2 )
T 1.104
T J O(|Oé|§) 1/2( 52 )’ 0< § <? 5 ( )
2|af é_z
= Tl /s Ko(©) Py <T«2 - 1) de,

where P,(x) is the Legendre function, whose asymptotic behavior near the singular point
x = -1 is (Bateman and Erdelyi, 1953)

sin(mv) [ 1+z

P,(z) ~ In > +7+2¢(1/+1)+7rcot(7w)] +o(1). (1.105)

Now asymptotic results of the theorem directly follow from the exponential decay of the
McDonald function at infinity, which yields the first two leading asymptotic terms in the
following form:

o0 Jg(w)dm §
0 \/a2+a:2 1 |/ Kol®) [ln—+fy+2w< ﬂ *
1 1
- [ln|a|—¢<§>+2ln2+5} (1.106)

3
[ln|a|+4ln2+27} a — 00,

1

mlal
since 1(1/2) = —(y + 2In2). Here the following tabulated integrals have been taken into
account (Gradshteyn and Ryzhik, 1994):

/ Ky©de =7, / Kof€) In€ d =2 (in2 + ). (1.107)
0 0
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1.5. Fredholm Theory for Integral Equations
of the Second Kind

The theory of integral equations of the second kind

() - p / GO u©ds@© = f@),  z€ S, (1.108)
S

was devised by Fredholm and further developed by Riesz (see, for example, Riesz and
Sz.-Nagy, 1972). Here the right-hand side f(z) and the kernel G(z, &) are some known
functions, p is a known parameter, S is a piecewise-smooth surface (or line), and u(x) is
an unknown function to be determined from Eq. (1.108). Note that, in order to specify
the variable (x or £) with respect to which the integral operator is applied, we explicitly
indicate that the element ds depends on the variable &.

The following results of the Fredholm theory can be regarded as classical. Let us rewrite
Eq. (1.108) as a linear functional equation

I-pGu=f,  (Gu)z)= /SG(x,é) w(§) ds(&). (1.109)

We will consider it in the normal space of continuous functions X = C'(S) with the norm
lelles) =max,.es lo(x)|. Theset U C X is called compact if an arbitrary sequence {u,,} CU
contains a convergent subsequence.

THEOREM 1 (ARZELA—ASCOLI). A set U C X of functions u(x), x € S is compact in
C(S) if and only if:

1) there exists a constant A such that |u(z)| £ A forall x € S and all w(z) € U;

2) for any € > 0 there exists a constant 6 > 0 such that forall x,y € S :|x—y| < and
all u(x) € U the inequality |lu(x) — u(y)| < € holds.

The first property means that the set U is uniformly bounded in C'(.S), and the second one
means that the functions from U are equicontinuous.

An operator GG : X — X is called compact if it maps any bounded set to a compact one.
It is well known that any linear compact operator is continuous (i.e., bounded). Below in
this section we will consider only compact operators G.

A simple theorem states that if the kernel of Eq. (1.108) is continuous with respect
to both its variables, G(x,&) € C(S x S), then the operator G in (1.109) is compact.
The proof directly follows from the Arzela—Ascoli theorem. The same result holds if
the operator GG is weakly singular, i.e., if the kernel G(z, &) is continuous for x # £ and
G(x,8) £ Blx —&|*™ (0 < a < 1) (nis the dimension of S, i.e., n =2 when S is a surface,
and n = 1 when S is a line). The kernel G(x, £) with weak singularity is integrable over S.
Note that the logarithmic singularity, when G(z,£) ~ Aln|x —¢&|, £ — =z, is also weak. Tt
should also be noted that the same properties of compactness, as in C'(.S), take place in the
Hilbert space L,(.5), too. Two operators A, B : X — X are called conjugate to each other
if for all u, v we have (Au, v) = (u, Bv). It is evident that if G(x, £) in (2) is continuous or
weakly singular, then the integral operator G* with kernel G*(x, &) = G(, ) is conjugate
to the operator G. Thus, any symmetric real-valued kernel yields some self-conjugate
(self-adjoint) operator.

THEOREM 2 (FIRST FREDHOLM THEOREM). The subspaces of solutions to the homoge-

neous equations
I -pG)u=0, I -pG"Hv =0, (1.110)

have equal finite dimension n < oo in X. In particular, these subspaces may be empty (i.e.,
n=20).
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THEOREM 3 (SECOND FREDHOLM THEOREM). Nonhomogeneous equations
(-pGu=f, (I -pGHv=yg, (1.111)

have solutions if and only if (f,v;) =0, (u;,g) = 0 for all solutions of the conjugate
homogeneous equations

I-pGu; =0,  (I-pGv,;=0. (1.112)

From these two theorems you can directly come to the conclusion stated by the following

THEOREM 4 (FREDHOLM’S ALTERNATIVE, OR THIRD FREDHOLM THEOREM). If the ho-
mogeneous equations (1.110) have (simultaneously) only the trivial solution u =0, v =0,
then the nonhomogeneous equations (1.111) have unique solutions for all f,qg € C(S).
In this case there exist continuous inverse operators (I — pG)™, (I — pG*Y™'. In the case
where equations (1.110) have (simultaneously) nontrivial solutions, the nonhomogeneous
equations (1.111) have a solution if and only if relations (1.112) hold.

DEFINITION. The set of irregular values of the parameter ) related to the second case in
Fredholm’s alternative, when Gu; = A\, u; # 0, is called the spectrum of the operator G,
or the set of its eigenvalues. The corresponding values p = 1/ are called characteristic
values of G.

THEOREM 5 (FOURTH FREDHOLM THEOREM). The set of characteristic values of inte-
gral operators with continuous or weakly singular kernels consists of a (possibly complex-
valued) countable discrete array p,, n = 1,2, ..., which has no finite limit point.

The theory briefly outlined above provides us with a powerful method for solving integral
equations of the second kind. First of all, it is clear that for sufficiently small p the first
case of two different possibilities in Fredholm’s alternative always holds, and so equations
(1.111) are uniquely solvable for all f, g € C'(S). To show this, let us start with proof by
contradiction. If there is a nontrivial solution u; to Eq. (1.110),, then u; = p Gu;, which
implies |lu;]l = [l IGu;ll < [l IGI lw;ll ~ |pl = 1/]IGIl. The last inequality is wrong, since
for a compact operator, we have G : ||G]| < A, and hence ||u|| = 1/A, which contradicts the
assumption that y is small enough.

The last conclusion in particular means that for small y the inverse operators (I — uG)™
and (I — pG*)™! exist and, besides, are continuous (bounded). Moreover, they may be
explicitly calculated as Neumann series in iterated kernels: (I —uG)™ =3""%) /G (where
G’ =@ ... G with the j-times repeated product of ), and the parameter 1 is small enough.

Another important practical conclusion from Fredholm’s alternative is that it prede-
termines, in the case of invertibility, continuous dependence on the right-hand sides f, g,
since in this case u = (I — uG)™" f, v = (I — uG*)™' g with both continuous operators, which
guarantees stability of a solution with respect to small perturbations in f and g. This
property is very important in the context of what is discussed in Chapter 8, devoted to the
theory of ill-posed problems, which covers also operator equations of the first kind.

A more precise estimate for a maximum value of the parameter p, for which the operator
I-uG is surely invertible, follows from the well-known theorem: if the norm of the operator
K : X — X is||K]|| < 1, then the operator ( — K) is invertible. From this statement we
can conclude that Eq. (1.108) or (1.109) is surely solvable and there exists a continuous
inverse operator (I — uG)™" if |u| < 1/||G]|. Of course, this does not mean that for large p
Eq. (1.108) is unsolvable.

The Fredholm theory for equations of the second kind gives you also a powerful practical
tool for solving these equations numerically. Let us assume that we replace the operator G
by some approximate operator (¢, that admits a simple and direct numerical treatment, so
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that it is much easier to solve the equation (I — uG) u; = f instead of Eq. (1.109). Then if
(I — uG)! is bounded and

IG -Gl <e/(pulld =Gy, (1.113)

with 0 < € < 1 being a small quantity, the operator ( — 4G,)™! is bounded too, and
Il —wll < ellull |1 = pG DN/ = pGY I, hence |lu — || — 0 as e — +0.

In order to prove this, let us consider the operator (I — uG1) = (I — uG) + (G — Gy).
Note that (I - pG)"'(I - uGy) = (I - pG) " [ - pG)+ (G -G )] = I + (I - pG) (G -G)).
Then, according to the last remark of the previous paragraph and due to condition (1.113),
it turns out that the operator pu(I — nG)™ (G — G,) has a finite norm that is less than unit
(more precisely, less than € < 1), and hence the operator (I — uG)™'(I — uG)) is invertible.
This implies the invertibility of (I — u(;). Now we have

u—u =u—I—pG)' f=u—-I-pG )" -pGu
=u—(I-pG) ™" [ = pGh) + (G - G)u (1.114)
= —pu(l - pGY (G - G,

and consequently
llw =l < ellull KT = pG Y1/ = pGY ', (1.115)

as was to be proved.

The last result allows you to construct efficient algorithms for solving equation (1.108).
This is well described in the literature (see, for example, Banerjee and Butterfield, 1981;
Hackbusch, 1995), and we recommend that you use the most natural and direct algorithm,
the so-called collocation method, which involves splitting the total domain S into N small
subregions and then applying a simple quadrature formula with a constant integrand over
each small subregion S; of measure AS;, j =1,2,...,N:

N
GU=/ G((L’,f)u(&) d§ = Z G(flj,g])AS] U; = Gl u, U =U(§j), §]‘ € S]’. (1116)
S

j=1

It is quite obvious that with N > 1 the operator (G| represents a good approximation to G
in the space X = C(5).

If you change the integral operator G in Eq. (1.108) by its approximation (1.116) and
let the variable 2 run through the same set of nodes {z;}Y, = {{;};; =, =& € S,

i=1,2,..., N, then you arrive at a linear algebraic system of dimension N X N with
respect to the unknowns u; = u(z;),i=1,2,..., N:
N
wi—p Y G@.&)ASju;=f(x),  i=12....N. (1.117)

j=1

Helpful remarks

1°. Anexcellent survey of existing methods for the investigation of various types of integral
equations can be found in (Polyanin and Manzhirov, 1998); and in Hackbusch (1995).
Description of some efficient classical numerical methods for constructing solutions of
integral equations is presented, for example, in Hackbusch (1995).

2°. It is rather unexpected that this elegant Fredholm theory is absolutely inapplicable for
equations of the first kind. Furthermore, as we will see below, equations of the first kind
possess qualitative properties opposite to equations of the second kind.
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1.6. Fredholm Integral Equations of the First Kind

Let us start with the attempt to extract from the Fredholm alternative something helpful
for equations of the first kind. We could see in the previous section that if G is a linear
continuous compact operator, then the operator (uG — I) is surely invertible if || is small
enough, which is equivalent to invertibility of (G — AI) for sufficiently large |[A| (A = 1/p).
Now, when studying an operator equation of the first kind

Gu=f, (1.118)

we should estimate how small \ can be, provided the operator (G — A\I)™" exists and is
bounded. It is clear that: if A\ here can be arbitrarily small, then it is very probable that the
operator ( is invertible.

Recall that the irregular values of the parameter A pertaining to the second case in the
Fredholm alternative, when the homogeneous equation has a nontrivial solution u; # 0,
Gu; = Auj, form the spectrum {\,} of the operator G or its eigenvalues. Evidently, for
these A\ = \,, the operator (G' — A\I)™! does not exist, since in this case there is a nontrivial
solution to the corresponding homogeneous equation. Let us consider for simplicity the
case of self-adjoint operator: G* = (. Then the set of eigenvalues can be completely
described in the case of positive definite operator.

DEFINITION. Let X = H be a Hilbert space. Then a linear continuous operator
G : H — H is called positive definite if (Gu,u) = v*(u,u) ~ (Gu,u) = ||ull? for all
u € H, with some positive constant vy > Q.

It is simply proved (see Mikhlin, 1964; Kantorovich and Akilov, 1980) that all eigen-
values of a self-adjoint and positive definite operator G are positive and displaced on the
real axis between v and the norm of the operator M = ||G||: v < A, < M.

Perhaps, the most impressive result of the theory of linear operators is stated by the
following theorem (Kantorovich and Akilov, 1980).

THEOREM 1. A linear continuous (not necessarily compact) operator G : X — Y acting
from a normed space X to a normed space Y is invertible if and only if the homogeneous
equation Gu = 0 has only the trivial solution u = Q.

Corollary. Any self-adjoint positive definite linear continuous operator in Hilbert space
is invertible.

Indeed, if there is a nontrivial solution u # O to the homogeneous equation Gu = 0, this
means that the point Ay = 0 belongs to the spectral set of the operator, which is impossible
when G is self-adjoint and positive definite.

Unfortunately, all these results become useless when we consider compact operators,
because of the following theorem.

THEOREM 2. If G : X — Y (X and Y are arbitrary normed spaces) is a bounded
compact linear operation, then G™' cannot exist.

Indeed, if G! is continuous, then I = G~'G : X — X, as a composition of the compact
(G) and the continuous (G™!) operators, maps any bounded set U C X onto a compact set
V' C X, which for the identity operator I means U = V. Thus, in this case any bounded
set in X would be simultaneously compact, which is impossible if the space X is not
finite-dimensional.

This result is certainly disappointing, since all integral operators with regular and even
weakly singular kernels are compact (see the previous section). So, the operator of the
Fredholm integral equation (1.118) cannot be invertible. However, this does not mean that
Eq. (1.118) cannot have solutions for special classes of right-hand sides f from a set I’ of
aspaceY: FFCY.
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Besides, it follows from Theorem 2 and the corollary of Theorem 1 that a positive
compact operator cannot be positive definite. Generally, there is no constructive result that
would guarantee that Eq. (1.118) possesses a solution in one or another case. However,
an interesting theory for Fredholm integral operators with convolution kernels has been
developed. It is genetically connected with the general theory of weak (or generalized)
solutions of operator equations.

Let us consider an integral equation of the first kind, which we assume, for simplicity,
to hold on a finite interval of the real axis. By a trivial change of variable the equation can
be made symmetric with respect to the origin:

Gu=[f ~ / Gz =& w(@) d§ = f(x), lz| < a. (1.119)

We assume that the kernel G(z) is given for all arguments, |z| < co. Itis very important,
for further consideration, to know qualitative properties of the Fourier image L(s) of the
kernel:

L(s) = /00 G(z) ™ dx, G(zx) = % /00 L(s) e ds. (1.120)

We assume that the Fourier image L(s) is continuous, positive, even and bounded,
0 < L(s) £ Ly. Note that the evenness of L(s) guarantees that the kernel G(z &) is real and
symmetric, and the operator (5 is self-conjugate in the real Hilbert space H = L,(—a, a).

Indeed,
Gx-§= / h L(s)e®™ ™9 ds =2 / L(s) cos[s(x —&)]ds =
- 0 (1.121)
=2 / L(s) cos[s(&é —x)]ds = / L(s)e™™ ds = G(€ - x).
0 —o0

Now, there are various possibilities:

1°. The lower bound of L(s) is positive: 0 < [y < L(s) < Ly. Let us prove that in this case
the operator G is positive definite in L,(-a, a), and hence, according to the corollary of
Theorem 1, is invertible in this Hilbert space. Indeed,

a a 1 oo
(G ) = / / G~ u(E u(w) d de = 5 / L) U ds

> 21_0 [U ()P ds = lo/ w(@)dz =l (u, w),
7

(1.122)

—00 —a

where we have used the Parseval identity (1.7) and the property (1.4). Note that to use these
properties, we assume that the function u(x) is extended to the entire axis x € (—o0, 00),
outside from the interval x € [-a, a], by a zero value: u(zx) =0, |z| > a.

Thus, in this case, GG is positive definite and Eq. (1.119) has a unique solution for
arbitrary f(x) € Ly(-a, a).

It should be noted that in this case, Eq. (1.118)—(1.119) is not a standard Fredholm
equation of the first kind. Actually, if this was a Fredholm-type equation with a compact
operator (7, then G would not be invertible. In this sense, the Fourier transform of the
kernel, L(s), considered here determines an operator that is much like a second-kind
Fredholm operator from the previous section rather than the first-kind one.

In order to explain this in more detail, let us consider a rather widespread case where

L(s) =l + L(s), L(s)=0@G™), a>1, s— oo. (1.123)
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Then the kernel becomes as follows (d(x) is the Dirac delta, see Eq. (1.62)):

= —iST - —isx — <
G- | s / L ds=ly S, LIS g (1124

since Z(s) is bounded for finite s, with the asymptotic behavior given by Eq. (1.123).
Now it follows from Eq. (1.124) that

~ 1 [~ A [ ds A
|G(z)| < %[Oo |L(s)|ds < %/0 Grl)e = Td-a)’ (1.125)

so the kernel G () is continuous and bounded, generating a compact operator in L,(-a, a).
Now for the full operator we have (cf. Eq. (1.62))

(Gu)(a) = / Gla—Eu(©) dé = Iy / 5z — Eyu(E) de + / Gi(w - Eule) de
= lou(x) + (Gu)(2),

(1.126)

with compact operator G. We thus have arrived at a standard Fredholm integral equation
of the second-kind, and the result obtained here offers an alternative treatment for second-
kind Fredholm equations. Specifically, if one considers an integral equation with a bounded

continuous convolution kernel G(x — &),
I+Gu=f, (1.127)
such that the Fourier transform of the full kernel is positive,
1+Ls)>0, and L(s)=0(s[®), a>1, s— oo, (1.128)

then equation (1.126) is uniquely solvable in L,(-a, a).

2°. The lower bound of L(s) is equal to zero. The most typical case is when L(s) vanishes
at infinity (L(s) — 0, s — 00) as some power: L(s) = O(|s[™®), s — oo, a > 0. It follows
from general properties of the Fourier transform (see Sections 1.1 and 1.4) that G(x —£)
is not worse than a weakly singular kernel. Hence, G is a compact operator and so cannot
be invertible. But ideas of the standard theory of weak (generalized) solutions of operator
equations in energetic spaces may be applied to study this case.

Let X = H = L,(-a, a) and let us study equation (1.119) in the Hilbert space. We take
the scalar product of Eq. (1.119) with a function u(z) € L,(-a, a) to obtain

(Gu,u) = (f,w). (1.129)

DEFINITION. Any function u € L,(-a, a) that satisfies identity (1.129) is called a weak,
or generalized solution of equation (1.119).

Let us write out the expressions in Eq. (1.129) in detail, by using the Parseval identity
and the convolution theorem for the Fourier transform (cf. Eq. (1.122)) (the bar denotes a
complex conjugate):

/ h L(s)|Us) ds = / h F(s)U(s)ds, (1.130)

o0 —00
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where F'(s) is the Fourier transform of the right-hand side: f(x) = F(s). Now we
introduce the new (energetic) Hilbert space with the scalar product

(u,v)e = /OO L(s)U(s) V(s) ds. (1.131)

By standard methods (see Mikhlin, 1964) it can directly be proved that this expression
possesses all required properties of a scalar product in a Hilbert functional space. We thus
have constructed a new functional linear space and the only missed property is completeness.
To complete this space, let us supplement the space by all its limit points. The thus
constructed space H, becomes a standard Hilbert space, which is a complete subspace of
L>(—a, a). The variational identity (1.129)—(1.130) can be rewritten now as

(u,w)e = (f,u). (1.132)

Let us study the solvability of our operator equation written in the form (1.132), by
using the following estimate:

I(f,w)| = ‘/ F(s)U(s)ds| = ‘/ \/KU(s)\/(L)) |

00 1/2 ) 1/2
<B [/ L(s)|U(s)] ds} =B|lulle, B= [/ IFL%CZS] )

(1.133)

It is now evident that the linear functional (f, 1) on the right-hand side is bounded (contin-
uous) if the constant B is finite. It certainly depends on the asymptotic behavior of F'(s)
and L(s) at infinity, because these functions provide the regularity of the integrand in the
constant B at any finite point, including s = 0, if we assume that the constant L(0) is finite
and positive:

0< L(0) < 0. (1.134)

The most typical behavior of the symbolic function L(s) at infinity is that of a power-law
function:

L(s) = O(s[™), a>0, (1.135)

as follows from results of Section 1.4 (see formula (1.73) in the case S(x) = x, A = s).

We will distinguish between three different cases.

2.1. 0 < e < 1. Here the constant B is finite, B < oo at least if f(x) € C|[-a, a], since
in this case F'(s) = O(1/s), see Eq. (1.73), and so

|F'(s)|?
L(s)

= O(|s|*™?), (1.136)

which is integrable over the line —0o < s < 00.

2.2. 1 £ o < 3. Here a necessary condition for the constant B to be finite is that
the asymptotics of F'(s), s — oo, must be like o(1/s), which requires that two leading
asymptotic terms in Eq. (1.73) vanish. A sufficient condition for this is satisfied if at least
f(x) € Cy[-a,al, and f(-a) = f(a) = 0. Indeed, under such conditions F'(s) = O(s72), and
hence

IFGP _
L(s)

which together with a: < 3 provides that the constant B in Eq. (1.133) is finite.
2.3. « = 3. This case is of no practical significance, so we do not pay any attention to
it, although it admits quite a similar analysis as in 2.1 and 2.2.

O(ls|*™), (1.137)
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In all these cases, where B < 0o, the functional (f, u) is continuous in H,.. Consequently,
according to the classical Riesz theorem (Mikhlin, 1964; Riesz and Sz.-Nagy, 1972), there
exists a unique element u, € H, such that (f, u) = (ug, u)., and this allows us to rewrite the
energetic relation (1.132) in the equivalent form

(u, u)e = (U, W)e. (1.138)

Hence, it is clear that in all these cases an integral equation of the first kind has a unique
weak (or generalized, or energetic) solution u = uy € H..

Helpful remarks

1°. Of course, the existence of a weak solution does not imply the existence of a classical
one. However, it is obvious that if there is a classical solution to Eq. (1.119), it is at the
same time a weak solution.

2°. The uniqueness of the solution is guaranteed by the positiveness of the symbolic
function L(s), both in the classical and weak sense, since if there are two solutions,
Guy = f, Gu, = f, then it follows from G(u; — u,) = 0 that (see Eq. (1.122))

1 o
(G(uy —up), (uy —up)) = g / L(s)U(s) - U2(5)|2 ds =0,
hence U ;(s)=U,(s) ~ u(x)=u(x).

(1.139)

3°. Inasense, Fredholm equations of the second and first kinds possess opposite properties.
The former admits a clear description by the Fredholm theory, which in the case of regular
kernel gives explicit-form conditions of unique solvability of the equation. Thus, the better
the kernel the better qualitative properties of the equation. By contrast, equations of the
first kind with regular kernels are, as a rule, unsolvable. Therefore we are faced here with
an astonishing phenomenon—the worse the kernel the better qualitative properties of the
equation.

4°. The most interesting and important for applications in diffraction theory is the case
when

L(s):g [1+O<l>] , §— 0. (1.140)
Is| s

Unfortunately, the theory discussed here states a (weak) solvability of Eq. (1.119) only for
those right-hand sides that vanish at the ends of the interval: f(+a) =0, f(x) € Ci[-a,a].
However, in this case formulas (1.82)—(1.85) explicitly describe the behavior of the kernel
as follows:

G(z) € C[-2a,2a] \ {0}; (1.141)
G(x) ~-Dlnjz| [1+O0@)], = — 0, (1.142)

i.e., we arrive at equations with logarithmic-type kernels. The theory of integral equations
with such kernels is closely connected with Cauchy-type integral equations and admits an
absolutely different and much more advanced study based on the Riemann boundary value
problem and the principal value of the Cauchy-type integrals. This theory is presented in
the next section.

5°. Note that the described poor theory of equations of the first kind does not give you any
appropriate algorithm how to treat these equations numerically.
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6°. Itis very interesting to understand in more detail what the real structure of the kernel in
case 2.1 is, when a generalized solution exists being unique for arbitrary smooth right-hand
side. If we assume that

D 1
Ls)=—7 [1+0O | —]|, s— o0, (1.143)
] s
then formulas (1.82)—(1.83) determine the behavior of the kernel,
DI(1 -
G(z) ~ # [1+O0@)], x—0, (1.144)

which is a classical Fredholm operator with weak singularity in the kernel.

1.7. Singular Integral Equations with a Cauchy-Type
Singularity in the Kernel

Integral operators of the type

¢ d

(Gu)(z) = / uld) ;, z € (-a,a), (1.145)
o T

do not fall into any class among those considered in the previous two sections. If we

calculate the Fourier image of the kernel (which is certainly a convolution-type kernel),

then we obtain

L(s):/ ¢ d:c:2/ MY dx = 7 sign(s), (1.146)
o 0 x

o0

which does not decrease at infinity, i.e., as s — 0o0. Another problem is related to the fact
that the integral (1.146) does not exist in any classical sense.
If the density u(x) is at least from the Lipschitz class, u(x) € Lip[-a, a], i.e.,

lu(z)) —u(@)l < Alwy — 2ol Vi, 2, € [-a, al, (1.147)

with a certain constant A > 0, then

(Gu)a) = / Ue) -~ ulw) “() w(z) / (1.148)

and we can reduce the integral (1.145) to the case with constant dens1ty, because the first

integrand in Eq. (1.148) is bounded and hence gives a finite integral. It should be noted that

all the results below in this section are valid even in a more general case when u(x) is from

the Holder class H? with some positive exponent &: |u(x;) — w(x,)| < Az, —x2/° (§ > 0).
Let us try to treat the last integral in the generalized sense (see Eq. (1.54)):

[ [

lim. [ / :@c o de - / e df}

. (+a)-(a—-x)* (1.149)
lim
a—+0 o
liII:O [(z+a)In(x+a)-(a—x)In(a—2x)] =

a+x
=ln N S (—a,a),
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where we have used the L’Hospital rule. Occasionally, it happens that the final result
coincides with that trivially obtained when neglecting for a moment that the integrand is
not integrable:

/ de =—1n|£—ac|‘a :1n‘a+x‘:1na+x if z€Caa. (1150
o T—E E=-a a—x a—-z

In order to clear up completely the treatment of this sort of integrals, Cauchy proposed
to consider the so-called principal value.
DEFINITION. [f the limit

lim </ wode " “(5)(15) (1.151)

e—+0 5[7—5 T+e 5[7—5

is finite, then it is called the principal value of the integral (1.145).

The definition for Cauchy-type integrals over arbitrary contour is similar. The key step
consists in deleting a small symmetric e-neighborhood in Eq. (1.151).

It is directly seen that if u(x) € Lip[—a, a], then the principal value (1.151) exists and
coincides with expressions (1.149)—(1.150).

Cauchy-type integrals, which will also be called here singular integrals, possess very
interesting unique properties. The most interesting properties of singular integrals are:
1) their analytic properties in the complex plane; 2) explicit inversion of the characteristic
singular operator; 3) relation between the Fredholm theory and the theory of singular
integral equations.

First of all, let us consider an arbitrary closed contour I' C D of finite length in some
domain D of the complex plain z = {Re z,Im z}. Then the theory of analytic functions

states that
1 w(()d( { w(z), zinsideT,

2mi Jp (-2 0,  zoutsideT,

(1.152)

provided that the function u(z) is analytic in D and the contour I'is traced counterclockwise.
This result directly follows from the residue theorem (see formula (1.11)), since ( = z is a
simple pole of the integrand. But what happens at the contour, z € I'?

The Sokhotsky—Plemelj formula gives the answer to this question even if u(() is not
analytic but only u(¢) € Lip(I'):

L [uQds _ ) | 1 [ uQdS

z—z20€l 278 Jp (-2 2 2mi Jp C—2

zel, (1.153)

where the plus sign corresponds to the interior limit and the minus sign to the exterior limit,
and the last integral is treated as a singular one. Note that in the case where u(() is analytic,
the integral is equal to zero. The proof is very simple:

u(¢) d¢ u(C) — u(zo) / d(
= d =0. 1.154
/F ¢ — 2 r C—2 ¢+ ulz) r (=20 ( )

The integrand of the first integral here is analytic and hence is equal to zero owing to the
Cauchy integral theorem, but the last one is calculated directly to be trivial. We thus come
to the statement that if u(2) is analytic in a domain containing a closed contour I', then

u(2), z inside T,
%u(z), zonl, (1.155)
0, z outside I

L[ uQdC _

27t Jp (-2
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Therefore, we can finally conclude that the analytic properties of a Cauchy-type integral
are such that it takes a “jump” every time the point z crosses the integration contour I'.
Moreover, if z passes from outside to inside of I', then this jump is equal to the residue at
the point z; but if z, in its passage from outside to inside of I, stays just on the contour, then
the jump is equal to half of the residue (taken with appropriate sign). The same properties
are valid for a singular integral along an arbitrary nonclosed contour of finite length

ZB
/ OIS (1.156)
ZA C -z
i.e., it has discontinuities every time when z crosses the contour (z 4, 2p), and the “full
jump” when passing across the contour is the residue of the integrand (with appropriate

sign), while it is half of the residue if the point z “stops” on the contour.
Let us however come back to the characteristic singular integral equation holding over
the interval (—a, a)

“ d
/ “f) f =f@). ll<a  f(z) € Lipl-a,al, (1.157)
which is the main subject of our investigation. It is proved (see, for example, Gakhov,
1966) that the general integrable solution to this equation has the following form:

[ / 52 1©) 5} , x| < a, (1.158)

u(x) = 2R -2 Vai— 2
where C'is an arbitrary constant. The inversion formula (1.158) is a conclusion from a very
thorough theory of the Riemann boundary value problem for analytic functions.

Therefore, in the case of characteristic Cauchy-type kernel the considered singular
equation admits an explicit-form exact solution by quadrature. But what can be said about
the solvability of the full equation

(Gu)(z) = / [xl_g + K(:c,g)] w(&) dé = f(x), || < a, (1.159)
if the kernel K (x,&) is regular? All results below are valid when at least K(x,§) €
Cil[(=a,a) X (-a,a)] and f(x) € Lip[-a, al.

The theory of singular equations (1.159)—and also more general equations of the
second kind, when the unknown function u(x) is present also outside of the integral—was
developed by Noether, and it is now known in the literature as the Noether theory (see
Gakhov, 1966). As applied to an equation written in the special form (1.159) it can be
represented by the theorem that follows below, similar in a sense to the Fredholm theorems.

Let us consider the conjugate equation

(G u)(x) = / [%—5 + K*(x,f)] v(€) d€ = g(x), |z] < a. (1.160)
The Noether theory requires that the conjugate of Eq. (1.160) be considered in a conjugate
class of functions as follows. If we seek a solution of the main equation (1.159) in the
class h of functions unbounded at both endpoints x = +a, then the conjugate equation
(1.160) should be considered in a conjugate class h’ of functions bounded at one of two
edgesx =aorzx =-a.

Let us also introduce an index of the problem Yx; in the considered first-kind case (1.159)
it is simply the number of the intervals where the equation holds, i.e., x = 1 here. Then the
Noether theory states the following (compare with the Fredholm theory).
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THEOREM 1 (FIRST NOETHER THEOREM). The subspaces of solutions to the homoge-
neous equations
Gu =0, G'v=0 (1.161)

have finite dimensions n and n', respectively, where n —n' = x, i.e, n—n' =1 in our
problem.

THEOREM 2 (SECOND NOETHER THEOREM). A nonhomogeneous equation
Gu=f (1.162)

has a solution of the class h if and only if (f,v;) = 0 for all solutions v; of the conjugate
equation G*v = 0 in the class h'.

Letus verify the correctness of these results by the example of the characteristic equation
(1.157). As we can see, n = 1 in this example, as it follows from Eq. (1.158). At the same
time, the conjugate operator G* here coincides with the original one G, with the same
solution (1.158). It is obvious that the latter has only the trivial solution of the class h’ for
the trivial right-hand side. Thus, we haven =1,n"=0=n-n'=1.

A union of so powerful mathematical instruments as generalized treatment of integrals
and operation with singular integrals can be very fruitful for many applications in pure
mathematics and mathematical physics. For example, let us give an explicit solution of the
Wiener—Hopf equation (1.28) in the case of the above considered kernel with the Fourier
image L(s)=1/v/s* + d*>. As we could see from (1.32), (1.39), in our case this Wiener—Hopf
equation in Fourier images has the form

%;f?s = [Va+is| R+ |[Viris| Fe). (1.163)

Further, the decomposition of the function
[th4 F.(s) = N.(s) + N_(s), (1.164)

according to the Sokhotsky—Plemelj formulas (Gakhov, 1966; Muskhelishvili, 1965), can
be written as follows:

N,(s) = %(I+S) vd+is F(s), (1.165)

where [ is the identity operator and S is a singular integral operator with a Cauchy kernel.
Equation (1.163) then becomes

D, (s)

d,-+@=M@+WHmR@EQ (1.166)
— 1S

and consequently
@4@:Vu-humﬁo=%Vd-myﬂ+¢sﬂﬁo+%¢d—ms[wd+mpx@}.016n

In order to perform the Fourier inversion in the last identity, the following tabulated
operational relations may be used (Bateman and Erdelyi, 1954):

7 1 e~dll y 1 e-dlel
=i (e ' (£ 1.1
e NG (|x|3/2>+’ +is <= NG <|$|3/2>’ (1.168)
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where the plus sign means that the support of the corresponding function is the positive

semi-axis, and the minus sign means the same, with the negative semi-axis. Of course,

integrals arising in these relations are understood in the generalized sense (see Section 1.3).
Now, returning to origins gives

1 ol il
o(x) = e <(—I9CI3/2 >+ * {<—|x|3/2 >_ * f(x)}

e X . 6—( xr
+ (—|33|3/2 >+ * {mgn(m) <—|x|3/2 ) * f(x)}> .
Here we have used the following relation:
sign(z) g(x) = (SG)(s) if glx) = G(s), (1.170)

which directly follows from the convolution theorem and the formula (1.146) for the Fourier
transform of the Cauchy-type singular kernel studied in this section. Recall that the sign *
stands for the convolution of two functions.

Identity (1.169) can be written out more explicitly:

1 0 g-d@-y) dy o0 o d(y-t) f@t)
o) = —— / ey / e® 4
87 | oo (@=9)¥2 [y (t—y)/?

T gmd@-y) 4 < edwb f(¢
. Gl (U
Y

+
_ )32 t— )32
00 (z-y) (t-y) (1.171)
6—d(w—y) dy /00 6d(y—t) f(t)
o @@=y g E-y)/?
L[y e,
o (@—y»32 ), (t-y)? ’
of ey A1)
1 [P e?™Vdy [ eDf()
= — dt . 1.172
() vl N T /y e & x>0 ( )

Both integrals here are treated in the generalized sense.

Let us make sure that in the case f(x) = e* this result coincides with (1.44). To this
end, we ought to calculate the internal integral (Gradshteyn and Ryzhik, 1994), which is
again treated as a generalized value (see Section 1.3)

00 Ld(y-t) o=t 00 o(d+p)t 1
/ 76175:6-@/0 Wdt:l‘ <—§> Vd+peP, (1.173)
Yy

(t-y)y/’

and the generalized value of the next integral can be calculated with the help of integration
by parts

T =d(z-y) By % o~(d-Py
— Bz -
/0 TR /o g
2 i dy
— e—ﬁm |:_ . e—(d—ﬁ)z _ z(d_ ﬁ)/ 6—(d—5)y_:| (1.174)
V' 0 VY

- % e _2\/n(d—P) e Ert[\/(d—B) ],
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so the solution we seek is

—dx

o) = \/d+ B { \e/ﬁ +/d= B e Exf [\/(d—ﬁ)x} } (1.175)

which coincides with (1.44).

The described theory of Cauchy singular integrals gives also an efficient tool for solving
convolution equations with kernels containing logarithmic singularity, which could not be
constructed completely by methods of first-kind Fredholm operators (see remark 4° in the
previous section). First of all, it is clear that the characteristic equation

/ Inle—glu@)de = f@@). |zl <a. (1.176)

is reduced, after differentiation with respect to x, to Eq. (1.157), which admits explicit
inversion. The unknown constant C' arising during these transformations can be uniquely
determined by substituting an expression of the type (1.158) (with f’(x) substituted for f(x))
into the initial equation (1.176) with a certain value of z, for example, at z = 0. This
procedure was first performed by Carleman (Carleman, 1922), who gave the following
representation for the (unique) integrable solution:

1 [/a Var =& f'(&) dé + 1 ¢ f©dg
71—2\/012_1'2 -a S—I' 1n(a/2) —-a \/az_é=2

in the case a # 2, f'(x) € Lip[—a, a]. In the case a = 2 the solution has a slightly different
representation.

Then, if we study a full equation (of the first or second kind) with a logarithmic-type
kernel, considerations here follow the strategy applied for full singular equations with the
Cauchy-type kernels. You can apply explicit inversion of the characteristic logarithmic
kernel, reducing the problem to a Fredholm equation of the second kind, whose theory is
covered by the Fredholm theorems (see Section 1.5).

u(x) = ], lz| < a, (1.177)

Helpful remarks

1°. Recall remark 3° in the previous section. Here we continue to trace the wonderful
feature of integral equations of the first kind—worse kernels yield wider classes of solutions.
Singular kernels in this sense are even more advanced than kernels with weak singularities
(see Section 1.6), since they yield a wide one-parameter class of solutions with arbitrary
constant C' rather than a unique solution. Thus, singular integral equations are closer to
first-order ordinary differential equations than to classical Fredholm-type integral equations.

2°. Itis very interesting to note that the Noether theory is quite similar to that of Fredholm.
The only difference lies in the fact that dimensions of the nuclear subspaces are different
for the main and the conjugate operators.

3°. The Noether theory remains valid for an arbitrary singular integral equation of the
second kind containing a Cauchy-type operator and a regular part of the kernel. The only
difference from the described first-kind case (which is of key importance for further context)
lies in a more specific definition of the index .

So, there is essentially no difference between the first- and the second-kind operators
in the theory of singular integral equations in contrast to Fredholm-type integral equations.
The solvability problem for the first- and the second-kind operators is described by the
same Noether theory.
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1.8. Hyper-Singular Integrals and Integral Equations

DEFINITION. A convolution integral of the form

(Gu)(z) = / E“L;’S_)gi |z| < a, (1.178)

is called a hyper-singular integral.

First of all, we should clarify in which sense hyper-singular integrals as given by
Eq. (1.178) may be treated, since they exist neither as improper integrals of the first kind
nor as Cauchy-type singular integrals. At least three different definitions of hyper-singular
integrals are known (see Samko, 2000):

1. The integral is a derivative of the Cauchy principal value:

fuw@dg _ d GU(é)

o @=8? dx ), z-&

de. (1.179)

2. The integral is treated as a Hadamard principal value (see Belotserkovsky and

Lifanov, 1993):
Cu©ds _ K/ />u@@ 2u(a) 150
o (@=8)? 0 (x-&)° £ (1150

3. The integral is a residue value, in the sense of generalized functions (see Section 1.3),
which is an analytic continuation of the integral

/ |z — &% u () dE, (1.181)

from a domain where it exists in the classical sense to the value @ = -2.
When u(x) = 1, the three different approaches give the same result:

“ _dg d [* d¢ d a—x 2a
- = = 1.182
o (x=8) dr |, =& d n<a+x) a?—ax?’ ( )

a o111 2 2
% _ lim [(- b+ >——] =% (1.183)
o (=& =40 a+xr € € T-—a € a?—1?

a+l _ ol
/!w £|* dé = /(§ )" df—(a”) PGl , (1.184)

a+1

when Re(a) > —1. The analytic continuation of (1.184) from the half-plane Re(a) > -1 to
the value o = -2 gives again

Code (a+ulc)°‘“_i_(a—alc)“*1 2a
_a—>—2 a+1 a+1 a? —x?

=_ . 1.185
o (@=¢) (1.183)

All three definitions are also equivalent to each other if the density u(x) € Lip[—a, a],
that is u'(z) € Lip1 [-a, a]. Indeed, let Re(c) > —1 then, according to the definition of the
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Cauchy principal value of singular integrals, we have

d [fu©dE lim </ / )u(f)df

de |, x=¢& s—>+0dx ,
e e wé)d  2p(x)
‘eli@o[([a +/) (z-€2 e i

/ Ix—élau(é)d§=elir£10 (/ 7 +/ >|x—§|au(§)d§ (1.186)
= lim [ | w-oru@ir [ @oru d{}
d xT—€ _ o+l a _ o+l
— i |- [T g de [ SO g ac),
xe_"'—o —a a xr+e a

where we have used the rule of differentiation of integrals containing outer variable both
in the limit of integration and in the integrand. Now, by applying the analytic continuation
to the last relation, one can see (with the help of the standard (g, §) formalism) that the
right-hand side results in (1.179). Therefore, equivalence of definitions 1, 2 and 3 (in case
all these integrals are finite) is evident. Let us prove that if u(x) € Lip1 [-a, a], then a finite
value of the limit in expression (1.180) exists, and hence for x € (a, b) the integral (1.178)
is finite in any sense. Indeed, the expression in square brackets in Eq. (1.180) is

TE M w) —u@) - u'(@)(E - ) o / -
<[a +/m> (x—&) d§ —u(r) —— +u(z) In———.  (1.187)
which has a finite limit at ¢ — +0.

Let us proceed however to the investigation of the hyper-singular equation with the
characteristic kernel

“ u()d§
a (1’—5)2

and construct its bounded solution with the help of relation (1.179) and the inversion of the
characteristic singular integral operator (see Section 1.7). Indeed, by definition (1.179),
equation (1.188) is equivalent to

() dé N / u(8) de
w T

= f'(x), lz| < a, f(z) € Lip'[-a, al, (1.188)

d =-f'() =—f@+C,,  |zl<a,  (1.189)
X Joa T— g - g

where C is an arbitrary constant. Now, the inversion formula for the Cauchy characteristic
integral operator (see the previous section) determines the function u(x) in a form containing
another arbitrary constant C,, in addition to C';. This pair of constants should be chosen so
as to provide finite values of the solution at both endpoints x = +a. This can directly be
made, resulting in the following

THEOREM. If f(z) € Lip'[-a, a], then the bounded solution of Eq. (188) is unique and
given by the following expression:

va—a? [* f(€)dg

= , <a. 1.190
B N = o0
You can also directly verify that the above holds true for
[ d
C=— 1 (1.191)

i /a2 _52‘
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It is interesting to note that the bounded solution of Eq. (1.188) vanishes as x — =a.
It is obvious that the full hyper-singular equation

(GU)(IE)=/ [ : 5 +K(w,€)} w(§) d§ = f(x), lz| < a, (1.192)
-a (x_f)

where the kernel K (z, £) is regular, can be studied by explicit inversion of its characteristic
part. Investigation of this problem is similar to that for full Cauchy-type or logarithmic-type

equations.
In the final part of this section we study analytic properties of hyper-singular integrals
d
u)ds (1.193)
r (C—2)

as functions of a complex-valued argument z with density «(z) analytic in some domain D
containing a simple closed contour I' of finite length. Here we would like to give a
comparison with analytic properties of the Cauchy-type singular integral (1.155).

Let us start with the case of a constant density and prove that the integral

=0 (1.194)
(C 2)2
is identically equal to zero. When z lies inside the contour, this result is evident because
the residue of the integrand (i.e., the factor in front of the first term in the Laurent series
expansion in negative powers of (( — z)) is equal to zero. When z lies outside I" this is
evident due to analyticity of the integrand inside I'. If z € T, it follows immediately from
the first two of three above techniques that this is trivial indeed. Now, for arbitrary analytic
density we have
d d -
/ 6L u<<) u) o / v(©) < O MO-u s
(C—2) r - 2) ¢-z

where v(() is now analytlc, and we can use appropriate results from the Cauchy-type
integral theory. It is obvious that v(¢)| .=, = v'(2), so formula (1.155) yields

0 z inside I"
1 d 2 2
B “éo C_liwe). sont, (1.196)
mJr 672 0, z outside I

Helpful remarks
Let us verify formula (1.196) by the example of the integral

o ibs

I(t):/ CRds 0, —so<t<ool (1.197)
—00 (S - t)Z

Since the function e**® with b > 0 exponentially decays in the upper half-plane Im(s) > 0, we

can close the integration contour by a semi-circle of infinite radius. Then the value of this

integral, according to Eq. (1.196), is I(t) = —wbe®®. At the same time, direct calculations

show that

d [P etds d [Fettds d [ . 0 eibs dg
I t) = - - zbt/
®= dt/ s—t dt ). s dt [e s ]

ibs

(1.198)

= (ibe'®) 2 / SINO9) 1 = (b e )i = —mb ™,
0 S

which is exactly the same result.
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By the way, extracting separately the real and imaginary parts of this integral, you can
evaluate the following real-valued integrals:

> cos(bs) > sin(bs) )
/ Goip ds = —m|b| cos(bt), /oo 1P ds = —|b| sin(bt), (1.199)

o0

valid for arbitrary real b.

1.9. Governing Equations of Hydroaeroacoustics,
Electromagnetic Theory, and Dynamic Elasticity

Linear Hydroaeroacoustics

The governing equations of linear acoustics are essentially linearized equations of general
nonlinear fluid and gas dynamics with small perturbation velocities.

Let a fluid or a gas have under the at-rest conditions a constant density p,, and a uniform
pressure py, and zero velocity v, = 0. Then the total pressure is p = p, + p’, the total density
p = po+ p, and the net velocity vector v = v/, where all quantities marked with a prime are
small, and we should perform linearization with respect to these small parameters. Then
Euler’s equations of motion

0
pa—: +p(v-V)v+gradp = 0, (1.200)
in the case of small perturbations (linearized equations), have the following form:

/!

poa—vt +gradp = 0. (1.201)

Let us assume that the fluid is barotropic. Then the constitutive equation p=p(p) ~ p=p(p)
in the linearized form is expressed as

0
p=po+ 8_]9 (p—po) ~ p =cp +const, (1.202)
Pl p=po
where the quantity c,
0
F=20 (1.203)
p|
P=Po

is called the wave speed in the medium. It is easily seen that the dimension of the constant

physical parameter c is m/s, which justifies its name. Besides, it is clear for physical reasons

that for real media the dependence of density upon pressure is monotonically increasing,

so Op/dp > 0, which yields ¢* > 0. Therefore, the wave speed is always real and positive.
The continuity equation

9
P 4 div(pv) = 0, (1.204)

ot

in the linearized form is )
a/; + pp div(v') = 0. (1.205)

Let us derive from Egs. (1.201), (1.202), (1.205) the wave equation (the primes are
omitted from now on). To this end, let us differentiate Eq. (1.205) with respect to time, and
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then substitute the expression p, 9v/0t, taken from Eq. (1.201), to the obtained equation
(A is the Laplacian operator):

Pp . &p
2 div(gradp) ~ Fo Ap. (1.206)
Then from the last equation and Eq. (1.202), we obtain the wave equation
»p 2

In the case when the wave process is harmonic in time, p(z, y, z, t) =Re{e"“'p(z, y, 2)},
where w is the angular frequency and the new function p is independent of time, we obtain
the Helmholtz equation (the signs of real part and the tildes are further omitted)

Ap+kp=0, k=2, (1.208)

C
where k is called the wave number. Note that in the forthcoming consideration the time-
dependent factor e™*“* will be omitted every time we study a harmonic problem. In this

harmonic case the velocity vector can be expressed in terms of pressure from Eq. (1.201)
as follows:

V= gradp. (1.209)

W pPo
Let {x;}, + = 1,2,3, be a fixed system of rectangular Cartesian coordinates. In the
harmonic regime of oscillations with an angular frequency w, when the complex amplitude
of pressure (or, simply the pressure function) satisfies Eq. (9), we introduce the term plane
wave as a solution to the Helmholtz equation (1.208) of the following form:

p=fmr) = f(niz+nax+n3x3), r={x, T2, T3}, (1.210)

Ap=mi+ni+nd)f’ = f", hence f'+k*f=0 ~ f= A" + A", '
where n is an arbitrary fixed unit vector in the space, so that the full structure of the solution
corresponding to the plane wave is

p= Alei(knr—wt) + Aze—i(knrﬂut)’ (121 1)

where the argument of an oscillating exponential function is called the phase of the corre-
sponding wave.

DEFINITION. For any moment t, a set in the three-dimensional (3D) space that cor-
responds to a constant value of the phase is called a wave front set. The velocity of
propagation of this wave front in time is called the phase velocity.

Let us show that the first term in Eq. (1.211) represents a wave going away to infinity,
and the second term a wave arriving from infinity. Indeed, the wave front of the two terms
is a set, where

kn-rFwt=const ~ n-r=consttct, (1.212)

since w/k = ¢. It is known from analytic geometry that if a unit direction vector is n =
{cos a, cos 3, cos v}, then the equation x; cos o+ x, cos 3 + x3 cos v — ¢ = 0 defines a plane
with normal n and distance from the origin equal to ¢q. In our case n = {n,n,,n3}, and
the distance from the origin is equal to g(t) = const 4 ct. Thus, the wave front represents
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a plane, which justifies the name of the wave, and the direction n determines a unit normal
to this plane front. Moreover, the velocity of propagation of this front is

(t) = +c, (1.213)

which defines the velocity of the wave front propagation. It is no accident that it coincides
with the wave speed in the medium. Now it becomes clear that the upper sign is related to
the wave that travels away from the origin to infinity, and the lower sign, to that arriving
from infinity. A special discussion in Chapter 3 will be devoted to the important question
what is physically and mathematically the intrinsic difference between these two types of
waves. Here we only mention that throughout the text, diffracted (scattered, reflected)
waves must satisfy the so-called radiation condition, whose strict formulation will be given
below. In the simplest intuitive sense, the radiation condition reads: among the number of
possible solutions in diffraction problems, only diffracted waves going away to infinity are
physically realizable, and the waves arriving from infinity are fictitious. Thus, out of two
plane waves in Eq. (1.211), only the first one satisfies the radiation condition.

The wavelength ) is determined as the minimum distance in the direction n for which the
phases of oscillations (i.e., the arguments of the exponential functions in (1.211)) coincide
at the points defined by the radius vector r and the radius vector r + An. This implies
Ak =2, or

A2 22 C here w=2rf. (1.214)
k w f
Here w is the angular frequency, which is measured in rad/s, and f is called the cyclic
frequency and is measured in Hz = 1/s.

In diffraction problems where an incident wave falls onto an obstacle, complete mathe-
matical formulation implies some boundary conditions on the boundary surface (3D case)
or boundary line (2D case) of the obstacle. Typically, there are two types of boundary
conditions: 1) acoustically hard boundary and 2) acoustically soft boundary. In the first
case the medium particles cannot penetrate through the boundary, so the normal component
of the velocity vanishes, v,, = 0, which with the help of Eq. (1.209) means

0

A —Y (1.215)

on |4
In the second case it is assumed that the total pressure on the boundary is equal to zero:

plg =0. (1.216)

Electromagnetic wave theory
Here the governing equations for an isotropic medium are given by the system of Maxwell’s

equations
rotE=—ﬁ%—I;I, divE =0,
C
(1.217)
oH= " f®  gH=O,
c c Ot

where E is the electric field strength, H is the magnetic field strength, €, 4, o are some
positive constant physical parameters, and c is the wave speed.
If we apply the operator rot to the first equation (1.217), and eliminate the magnetic
strength, then we arrive at the following equation with respect to E:
_pe O°E po OE

AE=1 24

z ozt o (1.218)
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where we have taken into account that rotrotE = graddivE — AE and the additional
condition divE = 0.

If the wave process is harmonic in time, with the usual time-dependent factor e, then
Eq. (1.218) becomes the Helmholtz partial differential equation

AE+KE=0, k="\/pc+i= (Re k>0, Im k20), (1.219)
C w

with some (generally) complex-valued wave number &, which in the case of vacuum medium
(0 = 0) becomes real-valued: k = (w/c)/ne. The magnetic strength H is expressed in
terms of E as follows: ‘
H=— rotE. (1.220)
wi
The boundary conditions for Eq. (1.219) usually correspond to the surface of a perfect
conductor .S, where the tangential component of E vanishes:

nxE[, =0. (1.221)

Linear dynamic elasticity

If a linear isotropic elastic medium occupies some domain in the 3D space, then at every
point of the medium there are three components of the displacement vector u = {u1, uy, u3 }
and six components of the stress tensor. The latter can be represented as a 3 X 3 symmetric
matrix {o;;}, 1,7 = 1,2,3, 0;; = 0j; whose components o;; determine the jth stress
component arising on a small area element crossing the given point and possessing external
normal parallel to z;.

The constitutive equations of the linear isotropic elastic medium are

Ou;  Ou; > ouy,
O = (8% + 8.%'1) +A5ij - %, (1222)

and the equations of motion are expressed as

0%u

pAu+ (A + p) graddiva = Pap (1.223)

where 1 and A are the Lamé elastic moduli, and p is the mass density of the material.
It is proved that, unlike hydroaeroacoustics and electromagnetism, where physically
only one wave speed c can exist, two independent elastic wave velocities,

A+2
2=t a2 (1.224)

S

p p

can be introduced in dynamic elasticity. These are the so-called longitudinal and transverse
wave speeds, respectively.

Then, according to classical results (see, for example, Achenbach, 1973), the following
Lamé potential representation gives a general solution to system (1.223):

u = grad ¢ + rot ) (divp = 0), (1.225)

where ¢ is a longitudinal scalar potential and %) is a transverse vector potential, which
satisfy the following wave equations, respectively:

1 &p B
2 o 2 e

Ap = (1.226)
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Of course, in the case of a harmonic process, with a factor e=“!, the wave equations
(1.226) become the Helmholtz equations

Ap+R2p=0, Ap+k2ep=0,  k=— k=—, (1.227)

with two different wave numbers k,, and k;.

The most typical boundary conditions in diffraction problems for elastic waves corre-
spond to the case of boundary surfaces free of load. This means trivial components of
the stress over the boundary surface S. Since the stress vector on the elementary area is
expressed in terms of components of the stress tensor, this implies

3
Plg=) oyn;=0, i=123 (1.228)
=1

The last condition can be reformulated in terms of the Lamé potentials, by using relations
(1.222) and (1.225).

Helpful remarks

1°. It is interesting to note that the principal governing equation of all three theories of
absolutely different physical nature are covered by identical wave or (in a monochromatic
process) Helmholtz equations. The difference in the governing equations is that in acoustics
the wave equation is scalar, and the total theory can be formulated in terms of a scalar
pressure function. In electromagnetic theory the governing equations are vector, but all
the components of the vector fields are described by the same wave equation with a single
wave speed. The governing equations of dynamic elasticity are tensor, and generally they
are described by a pair of wave equations with two different wave speeds.

2°. The mathematical uniformity of wave processes in so physically different media ex-
plains why they are usually studied as sections of a unified theory. This even results in a
mutual influence of terminologies, heuristic ideas, and other things. Thus, in hydroacous-
tics and elastic wave theory there is a very widespread idea about light and shadow zones
in geometrical diffraction theory, though there are no light rays or any other matters that
could produce light or shadow. Then, harmonic processes in scalar and elastic theories are
often called monochromatic (single-colored in Greek), a terminology certainly generated
by the electromagnetic theory, since an electromagnetic wave of a single fixed frequency
leads to a certain color in the rainbow. Such examples of genetic uniformity can be cited
in various aspects and in many problems.

3°. It suffices for many applications to study the so-called (2D) in-plane problem, in
Cartesian coordinates (x, y). In scalar acoustics its solution is determined as a solution of
the wave equation which is sought (if exists) in the form p = p(x, y, ) in transient case
and p = p(x, y) in harmonic case. Then the corresponding wave and Helmholtz equations

become
Ip L (0  Pp o’p  Pp
opr _ LA T+ 4 =0 (k= . 1.229
o ¢ (axz B2 guz g THP=0 (k=w/o (1.229)
In electromagnetism the plane problem can be separated into two independent, E-
polarized and H-polarized, wave fields. We will write out respective governing equations

only for the harmonic case. The former type of polarization corresponds to

PE  O*E
E = {09 07 E($a y)}, AN A~ + + sz = 0,
ox?  0y?
c OF ¢ OF (1.230)
H = {Hx(x’ y)’ Hy(x7 y)7 0}7 Hm = -~ A Hy = - .
iwp Oy iwp Ox
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The latter type of polarization is described by the following governing equations:

2H 2H
H={0,0, H(z,y)}, 9 + 9 +k*H =0,
0x? oy?
OH o (1.231)
c c
E = {E.(z,y), Ey(z,y), 0}, E,=—-——, Ey=— —.
iwe Oy we Oz

In dynamic elasticity the in-plane problem implies that the displacement vector has only
two first components of three, with both of them depending on (z, y) only. It can directly
be proved that in this case the vector Lamé potential @) can be taken scalar with the only
third nontrivial component depending on (z, y), which automatically makes the condition
in brackets in Eq. (1.225) valid. The complete system of governing equations here is given

by
U={U(m’y), U(«T,y), 0}’ u = 6_@+a_w7 v = 8_¢_8_¢a
oxr Oy Oy Oz (1.232)
_ _ Po Pp o, o’y P, '
=y, P=i9,vy), @‘*‘a—g/z"‘k,}(ﬂ—o’ 8x2+8y2+ksw_0'

The components of the stress tensor can be found from the Hooke law (1.222).

4°. In dynamic theory of elasticity there is the so-called anti-plane, or SH-wave process;
this is the case when the problem can be reduced to a single scalar equation with only one
(transverse) wave number k,. This is characterized by the main property that the wave
is polarized in the z-direction but propagates in the (z, y) plane. Mathematically, this is
covered by the equations

Puw O B )
Sl i Rw=0, am=u%, 0, = pos, (1.233)

u=1{0, 0, w(z,y)}. o2 8y2 ay

with all other components of the stress tensor being trivial.

5°. Due to the outlined unity of wave processes in the three mentioned classes of problems,
we will operate, as a rule, with scalar acoustic wave fields in the forthcoming consideration
of various theoretical aspects. Only sometimes, we will treat some elastic wave problems
in order to demonstrate that the developed methods are efficient in the most complex tensor
(elastic) case, too.
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Chapter 2

Integral Equations of Diffraction Theory
for Obstacles in Unbounded Medium

2.1. Properties of the Potentials of Single and Double
Layers

As noted in Section 1.9, the main subject of our consideration is related to harmonic
wave processes in scalar media, so we will mainly deal with the scalar Helmholtz partial
differential equation

Ap+kp=0, k=2, 2.1)

c

where w is the angular frequency, c is the wave speed, and k is the wave number. This
equation is to be solved in some (3D) domain D bounded by a simple surface S. If the
problem is two-dimensional (2D), then we study Eq. (2.1) in some plane domain D with
a simple boundary line [. As mentioned in Section 1.9, the standard boundary conditions
may be one of the following types: (1) acoustically hard boundary,

o

Unlg =0 =0, (2.2)

or (2) acoustically soft boundary,
plg =0. 2.3)

DEFINITION. A fundamental solution (or a Green’s function) is a solution ®(r) to
the Helmholtz equation that depends only on the distance r between the origin and the
current point.

In order to construct a Green’s function, we are obliged to treat the 2D and 3D cases
separately.
3D case. The Laplace operator in the spherical coordinate system (r, i, §) has the form

10,0 1 o[ 0 1
A= ﬁ E(T E) + 2 end %<sm9%> + 772 Sin2 0 (9—(702 (24)

Consequently, in the case where the only nontrivial derivatives are those applied with
respect to the r-coordinate, a Green’s function can be obtained from the equation

[i 4 <r2i> + kz] d(r) =0, (2.5)

r2 dr dr

which is evidently equivalent to

2

%(@) +E*(r®) = 0. (2.6)
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Equation (2.6) is an ordinary differential equation with constant coefficients for r®(r).
It admits exact analytical solution by constructing a characteristic polynomial (Smirnov,
1964), which gives r® = A e*™*" with a certain constant A, so that the general solution is
given by
ikr —tkr
€ At @.7)
r r

@(T) = A]

2D case. Here the Helmholtz equation (2.1) becomes again an ordinary differential
equation but with nonconstant coefficients,

d*® 1dd

—+— + kP =0, 2.8

dr* r dr 2:8)
which is a Bessel equation (Abramowitz and Stegun, 1965). Its general solution is expressed
as

O(r) = Ay Jo(kr) + Ay Yo (kr), (2.9)

where J, and Y}, are the Bessel functions of the first and second kinds (also called the Bessel
and Neumann functions, respectively) of order 0.

In this chapter we will consider only diffraction by finite obstacles occupying a do-
main D and placed in an unbounded acoustic medium, i.e., only exterior problems. For a
correct selection of a unique solution, we should adopt a correct condition at infinity, which
again is the radiation condition (see Section 1.9).

Let us recall that the full structure of the obtained solution (2.7), as a function of the
space coordinate r and time, is as follows:

i(kr—wt) 6—i(k7'+wt)

Br.t) = A=+ 4 . (2.10)

r

Itis clear, by analogy with what was written in Section 1.9, that the wave front corresponding
to these two waves is defined by kr F wt = const for any chosen moment ¢, i.e., r =
+(w/k)t + const = £ct + const. We thus can see that a Green’s function represents a
spherical wave, since for any fixed ¢ the obtained wave front equation represents a spherical
surface. The phase velocity is 7 = ¢, i.e., it again coincides with the wave speed in the
medium. Only the first term in Eq. (2.1) satisfies the radiation condition in the considered
3D case, which gives a Green’s function in the form

ikr

e

() = @.11)

4y’

where the harmonic (in time) factor exp(—iwt) is omitted, and the constant A is taken equal
to 1/(4m) for convenience, which will become clear very soon. It is very important to
stress that the Green’s function (2.11) is analytic and satisfies the Helmholtz equation only
outside a small neighborhood of the origin.

In order to make a correct choice between the two functions in the 2D case, let us quote
the far-field asymptotics of Bessel functions (Abramowitz and Stegun, 1965):

Jo(kr) ~ ] —— cos (kr - 5) + 067,

wkr

Yo(kr) ~ 4/ % sin<k‘r— %) + O/,

r — o0. (2.12)
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It is now evident that the only linear combination of these functions that generates a wave
propagating from the origin to infinity, in accordance with the radiation condition, is

O(r) = A[Jo(kr) +iYy(kr)] = AH" (kr)

~ \/% exp [z (k:r - %)] + 0@, 7 — +00.

The expression in the first square brackets here is called the Hankel function of the first
kind of order O (see Abramowitz and Stegun, 1965). Only for convenience, we specify the
constant A and take the 2D Green’s function in the form

(2.13)

i
4
Note that the Green’s function of the 2D theory (2.14) has again a singularity at the origin.

d(r) = —H"(kr). (2.14)

DEFINITION. The integral

(Go)(a) = / (i — ) uly) ds,, 2.15)
oD

taken over the boundary 0D of the domain D, is called a single-layer potential. Here
|x —y| is the distance between the points x = (x|, x,, x3) and y = (Y1, Y2, y3) in the 3D space
R3, or between the points x = (x,, x,) and y = (y,v,) in R%. The subscript y indicates that
the integration is applied with respect to y.

It is evident from Eqs. (2.11), (2.14) and the properties of the Hankel function for small
arguments (Abramowitz and Stegun, 1965),

H{"(kr) ~ % [In(kr) +y-In2]1+ 1+ O((kr)’ In(kr)),  (kr) —+0,  (2.16)

where - is the Euler constant, that the integral operator G in (2.15) has a weakly singular
kernel (see Section 1.5). It follows that GG, is a compact operator in the Banach space of
continuous functions u(y) € C(0D). For further consideration we will also assume that
the boundary 0D is piecewise smooth.

THEOREM 1. Ifthe density u(y) € C(OD), then the single-layer potential (2.15) repre-
sents a continuous function in R? (R?).

Proof. We give a proof only for the 3D case, and the 2D case can be studied by analogy.
Since the kernel of the integral operator (2.15) is continuous for all z,y € R? excluding a
small neighborhood of the origin (when |x — y| — 0), it is evident that the integral (2.15) is
certainly a continuous function of z far away from the boundary S = dD. Now, let z € S;
then we will show that the difference |(G,u)(x") — (Gsu)(z)| can be made arbitrarily small
if the difference |z’ — x| is small enough.

Let & > 0 be an arbitrary small positive parameter and § = ac?® (a > 0). Let us denote a
part of the surface S that represents a small neighborhood of the point « with radius r. = be
(b > 0) by S.. The constants a and b do not depend on . The rest of S is S\ S.. Now
suppose |x’ — x| < ¢ and estimate the following difference:

(Gu)(x) - (Gau)x)| < M </ +/ > |®(|z" —yl) — @z —yI)| ds,,
S.  Js\s.

M = max |u(y)|.
yeSs

(2.17)
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The first integral is

/Slq)(lx’—yl)—@(lw—yl)dSyS/S\‘I’(Iw'—yl)l+|¢(lw—yl)dsy

:/< Lo, >dsy (2.18)
lz—yl |2~y

re p2m
ds, / / pdp 4y =27r. = 2mbe,
s. lx=yl

where ¢ is the polar angle of the point y in the polar coordinate system arranged in
a tangential plane with center x. Here we have taken into account that if the point z’
approaches x along the normal direction, then |x" — | > |x — y|.

The second integral in (2.17) can be estimated as follows:

/ D (l2 —yl) - (- y)| ds,
5\5.

- /S\SE |z —yl |z —yllz’ -yl

ciklz-yl _ piklz’~y| Tyl -l —
S/ | | s, +/ [lz -y : ul g,
S\S. |z -yl s\s. T =yllz' -yl

Further, since

. . ’ . /
ezkla:—yl _ ezklx -y ezklz -y (lx/ _ yl _ |m _ yl)

ds

’ (2.19)

piMlT—yl _ gikle'~yl |z —yl-|z" -yl
2

=2 (2.20)

sin <|lw -yl -|z' -

equation (2.19) is reduced to

—yl=lz' - 1
/ [®(1a’ — ) — Bl — yD| ds, < / Lt k| <1+ )dsy. (221)
S\S. lz" -yl

S\S. |z -yl

The last step is to use an inequality evident from the geometry of triangles: |z; — 2| =
[IZ1] = 12|, which in our case may be applied in the form ||z —y| - |z’ — y|| < |x — 2’|, hence

1 1
/ |@(|2" = y) - @z - yl)| ds, < |z - 2] <1 +— ) ds,
S\S. s\s. [z =yl lz" —yl

d
<2z—2| S (2.22)
S\ Se |z -yl |z’ -yl

< gS* _ 2aS7e

= 2 - 2
r2 b

(S* is the square of the surface S), because fory € S\ S. we have |z —y| =7, |2’ —y| = 7.
(recall that x’ lies on the normal to the point x).

By collecting together Egs. (2.17), (2.18), (2.22), and setting a = 1/(647>M?3S*)
and b = 1/(4w M), we arrive at the final estimate: for arbitrary small € > 0 there exists
§ = £3/(6472M?>S*) such that

I(Gsw)(@") = (Gsu)(@)] < =€ (2.23)

€€
22
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if |’ — x| £ 4. This is indeed the definition of continuity of any function, which was to be
proved.

The last integral was estimated over a plane small disk of the radius r. rather than the
corresponding nonplane small area S, which is the same, provided that the small quantities
of the order of O(g?) are neglected.

Note that the presented proof is valid if x lies on a smooth part of the surface S. If x
hits an edge or any other sharp ledge of the piecewise boundary the proof is quite similar,
with some minor modifications.

DEFINITION. Let n, (y € 0D) be an outward unit normal. Then the integral
02(|z -yl

oD on,

(Gau)(x) = u(y) ds, (2.24)

is called the double-layer potential.

For the same reason as for the single-layer potential this integral is evidently continuous
outside of a neighborhood of the boundary 0D. The following theorem states that it is
discontinuous when passing across the boundary 0D.

THEOREM 2. Ifu(y) € C(OD), then at x — 1y € D the double-layer potential (2.24)
can be continuously extended both from outside of the boundary 0D and from inside, with
their limit values being, respectively,

(Gquw)+(yo) = /

aD 3ny

0P (lyo — yI) u(y) ds, + U(zyO)' (2.25)

Proof. To be more specific, we will demonstrate the proof for the case of a 2D problem
with a boundary contour [ = 9D, and the limit z — y, € [ from outside of the contour. The
other cases can be proved likewise.

Let us represent the integral (2.24) as follows:

_ [[9%(z—yD 9oz -yl
(Gau)(x) = /l [ . }u(y)dzy

+/5‘1)o(|~"3—y|) [u(y) - ()] dly+u(m)/aq)0(|x_yl) di,,
. on, . on,

where ® = ®|;_o=—(1/27) In|z—y]|is the low-frequency Green’s function, so that (P — ®) €
C1(R?) (cf. Eq. (2.16)). It can easily be shown that the first two integrals here are continuous
in R?, and major effort should be directed at the third one.

Let us take the two functions

uy(y) =1, ux () = ol - y)). (2.27)

Obviously, ®¢(Jz — y|) as a function of the argument y satisfies the Laplace equation
A, Po(|z —yl) = 0 throughout R?, except a small neighborhood of the point x. Therefore, if
x lies in the exterior of [, then both functions u;(y) and u,(y) satisfy the Laplace equation
inside [. Then, by using Green’s formula, we can write out successively:

0= / / (w1 (YA ua(y) = ur ) A yui ()] dyr dys
D

_ Dus(y) du@] [ 9ol -y
= /l [ul(y) T Ly }dly- /l —n b (2.28)

() —
N/wdlfo, z €R2\ D,
1 ony

(2.26)
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hence the outer limit here is:
0P -
lim / 92ullr =t o, (2.29)
1

T—yo€l 8ny

We thus can evaluate this limit value of the full expression (2.26) as follows:

D(|yo - Do (|yo - P(lyo -
lim (G = [a (yo—yD)  9Po(lyo yl)]u(y) al, + /a o=t 0 d,
r—yo€l 1 6ny 8ny l Y

_ / 02U =tD 1 a1, — u(ye) / 9%(yo=u) 4 (2.30)
. 8ny . 8ny

In order to calculate the last integral, let us operate again with Green’s formula for the
same two functions u;(y) = 1 and Py(Jyy — y|) and apply it over the domain D contained
between the contour [ and a semi-circle I' = I'; U I', of a large radius R whose diameter I';
is tangent to [ at the point y,, so that y, is the center of the semi-circle (see Fig. 2.1).

Figure 2.1. Contour I' =T'; U T’ is tangent to the boundary line [

It can easily be proved that, despite a singularity of the function ®(|y, — y|), considered
as a function of the argument y, near the point y,, the application of Green’s formula is
correct for two reasons. Firstly, let us show that the integral

1= [ a2uw - dy 231)
D.

over a small neighborhood of this singular point of radius € > 0 is small as € — 0, and then
the integral over the domain D is finite. Indeed, if the contour [ has a certain radius of
curvature p at the point y,, then simple observations, with the help of some classical results
from differential geometry, show that the part of this e-neighborhood belonging to the
domain D has the square £%/(6p%)+ O(g). But the singularity of the quantity A, Po(lyo—yl)
is of the order of O(1/&?), so the integral over this small domain D, is of the order of O(g),
which is evidently small.

Secondly, let us prove that 9®(|yo — y|)/dn, = O(1) in a small neighborhood of yq,
both over I'; and [. Indeed,

0Po(lyo — yl) _

5 =(n,, grad, @), Y= ). Yo =0, Yo,):
Ty
grad, (lyo - yl) = - { At LN Lt } , hence 2.32)
27lyo =yl Ulyo—yl ™ lyo—l
(ny’ Y- yO)
(Ily, grady (I)()) = —m, Y, Yo € l’ Fl'
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Itis clear thatif y, yo € I';, then (n,,, y—yo) =0, because these two vectors are orthogonal
to each other. If y,yy € [, then

[y — Yol
My, y—yo) = |y — yol cos(ny, y—yo) =~y — yol 2,00 +O0 (ly-wol’) |,  (2.33)

where p is the curvature radius of the contour [ at the point y,. Consequently,

0Po(lyo — yb)

1
3 =— + O(ly = yo), Y, Yo € 1, (2.34)
n

4mp

Y

i.e., both integrals along the boundary lines [ and I are finite, since their integrands are
continuous and bounded. B
Now, the application of Green’s formula over the domain D gives

( / /> o0ln=1h gy _ /a<1>o<|yo Wy
0

(2.35)
0<I>o(|yo yb
dl,.
3ny
The first integral over I'y here is trivial, since n,, L (yo —y). The second integral is
0P 1
/ 9%(lyo = yD dl, =—— /  (nR)Rdyp = -~ (2.36)
I, on, 2
It finally follows from Egs. (2.30), (2.36) that
(|, —
lim  (Gyu)(x) = / 92yo=9D . dl, + ulo) (2.37)
z—yo€l . on, 2

At the concluding part of the present section we cite without proof two results related
to the normal derivatives of the single and double layer potentials (see, for example, Colton
and Kress, 1983).

THEOREM 3. If u(y) € C(OD), then at x — yo € OD the limit values of the normal
derivative of single-layer potential are determined as follows:

u(Yo)
>

u(y) ds, F (2.38)

on. on

Yo

{a(am(m)r _ / 0% (lyo — y)
z=yo oD

THEOREM 4. If u(y) € C(OD), then at x — y, € 0D the normal derivative of the
double-layer potential represents a function, which is continuous in R? (R?):

[M} _ [M] . (2.39)
=y T=Yo

8711 anm
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Helpful remarks

1°. Interestingly, Theorem 2 asserts that the double-layer potential (2.24) is continuous
up to the boundary line [, both from outside and inside. The key feature of the two limit
boundary values (G4 u). is that they are different, and the jump at the boundary line is
equal to the value of the density at the boundary point: u(y,). In this sense, properties of
the double-layer potential are congeneric with those of the Cauchy-type singular integral.

2°. Theorem 2 was proved above for the case when y, € [ lies on the smooth portion of
the piecewise smooth boundary line. If y, comes to a break of smoothness, of the inner
angle «, then the term u(yp)/2 in Theorem 2 must be changed by au(y)/(27). Theorem 1
also remains valid in this case.

3°. The kernel of the integral operator (2.25) is piecewise continuous for piecewise smooth
contour, since due to Eq. (2.34) we can observe that

0o =yD  Olo=tD L 4y v med. (240
on, on, 4mp

4°. A more detailed and more formal treatment of the modern potential theory, with its
application to diffraction problems, can be found in Colton and Kress (1983).

5°. Physicists prefer an alternative definition of a Green’s function, as a solution to the
equation

AP +E®=-0(y-1), (2.41)

where the presence of Dirac’s delta function means that a point source is applied at the
point x. However, it can be directly tested, by using properties of the Fourier transform
(1.3) and the delta function (1.62), that such an approach leads to the same representations
(2.11) and (2.14) with r = |z — y|.

2.2. Basic Integral Equations of the Diffraction Theory

Let us study the exterior boundary value problem for the Helmholtz equation in the scalar

case:

Au+ku=0, k=2, (2.42)
C

which holds for acoustic pressure u(y) outside a simple closed piecewise smooth boundary
of finite measure (see Fig. 2.2).

n

©
/

Figure 2.2. Boundary contour / and a small e-neighborhood of the observation point
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THEOREM. Let x € R™\ D (n =2,3). If u(y) is a solution of Eq. (2.42) satisfying the
radiation condition, then the following Kirchhoff-Helmholtz integral formula is valid:

0P 0
ue) = / [()M—m 52 ds,, (2.43)
oD

y y

Here n,, is an outer normal to the domain D.
Proof. To be more concrete, we give again a proof in the 2D case, because the 3D case
is studied in very much the same way.

Let us consider a domain D contained inside a disk Dp, of infinitely large radius R,
with the region D and an e-neighborhood D. of the point  removed (see Fig. 2.2). Then
both functions u(y) and <I>(|§ —yl), the latter treated as a function of the argument y, satisfy

the Helmholtz equation in D. Therefore, Green’s formula applied to this pair of functions
leads to the following succession of relations:

= //N [u@)A, @z - yl) - B(|z - yDAu(y)] dy dy> =
D

/ [()M oz—yh) 29 g1, oD =1UIx UL,
oD

Ty any

(2.44)

where n,, points outwards of D.

First of all, we will prove that, since both functions u(y) and ®(|x — y|) satisfy the
radiation condition, the integral along a far-zone circle [ g vanishes as R — oo. Indeed, all
functions satisfying the radiation condition in unbounded acoustic medium have far-field
asymptotics of the following form:

ikR ikR

u(y) ~ () Nich Pz -y = 2*(z, @) Nk R — oo, (2.45)

where z = (R cos ¢, R sin ) are polar coordinates of the point x. This fact can be strictly
proved for an arbitrary function satisfying the radiation condition, but we demonstrate it
here only for the Green’s function.

In the Cartesian coordinate system, let z = (x, ;) and y = (y;, ¥,). Then

2=yl = /(g1 — 1) + (2 — 22)% = /Iyl = 2y, ) + |z
_p - &) O< ! ) —|z] cos(a — ) + O <|1|> (2.46)

|yl |yl
x = (|x|cosa, |x|sina), |y| — oo.

Now let us recall the asymptotic behavior of the Green’s function ®(|z — y|) = (i/4) x
H{"(k|lz —y)) at infinity (see Eq. (2.13)):

[ 2 , 1
]_Iél)(klm -y ~ m eikle—yk-m/4) 4 <R3/2> , lyl=R — oc. (2.47)

So, with the help of the far-field asymptotics (2.46), we have

/2 . .
H(()l)(klx _ Z/D ~ — 7 esz e1[k|ac|cos(oz—<,p)+7r/4]
(2.48)

eikR 1
=¢*(x’@)ﬁ+0<ﬁ>’ |y|=R—>OO,

for fixed x.
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Let us in the meantime come back to the integral along [z, where 9/0n, = 0/0R if
y € lg. It can trivially be seen from Eq. (2.45) that

0®(|x — 0 1
{u(y)%—@q - “(y)} O(Rm), R— oo, hence

0P(|lz -yl Ou(y) _ (1
J [ o] s () o (7)

Ty

(2.49)

The next step is to estimate a similar integral over /. (see Fig. 2.2). We have fore — +0 (i.e.,

v 0P 0
/ [ @) (Ix D a5y au(y)] d,
le n

y Yy
0P|z —yl) / ou(y)
= T, — | @ - .
u(x) /l on, di, g (Jr -yl an, dl,

The last integrand here has a weak singularity only, which permits the estimate (see the
small-argument asymptotics of the Green’s function (2.16))

Gu(y) ou(y)
mn

(2.50)

1
—Ine2nre — 0, e — +0, (2.51)
27

<1>(I —

< max
la

Y

since the function u(y) is analytic outside /.
The first integral on the right-hand side of Eq. (2.50) with ¢ — +0 behaves as

27
lim / 9%~y d, = — / 8((19“ D o dip = 1, (2.52)
I 0 r

e—+0 on, 2

where we have introduced the polar coordinate system (r, ¢)) with origin at x.
Finally, Eq. (2.44) yields

02z y) outy
[ o 2= - G2 a,

0P 0
— [ o P25 - G|t =i,
le n

y Yy

(2.53)

If we change simultaneously the direction of the normal n, and the sign of the integral in
(2.53), we obtain exactly what was to be proved.

The Kirchhoff-Helmholtz integral formula (2.43) implies that an arbitrary scalar wave
field, satisfying the radiation condition, can be represented outside the boundary 0D as a
combination of single and double layer potentials with some densities distributed on the
boundary D. Thus, if we knew the values of both u and du/On on the boundary, then we
would be able to directly determine the unknown wave function at an arbitrary point x from
Eq. (2.43). Unfortunately, these two quantities are never known simultaneously. Actually,
if we study a boundary value problem of the Dirichlet type, then the unknown function u(y)
itself is given on the boundary. If we consider a boundary value problem of the Neumann
type, then the value of the normal derivative Ju/0n is known on the boundary. In this
sense, the Kirchhoff-Helmholtz formula does not give any solution to the boundary value
problem.

However, the result of the proved theorem, in conjunction with the properties of the
potentials of the single and double layers, permits immediately the derivation of the basic
boundary integral equation (BIE) of diffraction theory within the framework of the so-called
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direct BIE method. Let us move the point x to the boundary, z — y, € 0D, from outside.
Then, according to Eq. (2.43) and the boundary values of the potentials of the single and
double layers from the previous section, we have

0®(lyo — 0
)= [ ut P - G s, 4 10
oD Y Y
duy)

0P -
~u@w=;/ P@%—%&iﬁ—@@wwD
oD Ny on

(2.54)

:| dsy, Yo € oD.

Y

Below we give a formulation of a problem that covers the principal subject of the present
chapter.

Formulation of diffraction problem

Let a given incident monochromatic acoustic wave with angular frequency w and (complex-
valued) amplitude of acoustic pressure p™°(z) fall on an obstacle occupying a domain D
(see Fig. 2.3). When the wave encounters this obstacle, the wave structure begins to

X3

Figure 2.3. Incident acoustic wave and obstacle D with the boundary surface S

change. Any change in the incident wave due to its interaction with the obstacle is called
diffraction. Synonyms to diffraction are scattering and (in the short-wave regime) reflection.
A diffracted wave is marked in the present book with the superscript sc. Thus, due to the
presence of an obstacle and the arising of a scattered wave, the structure of the full wave
field, p = p™ + p*, is different from that of the incident wave.

All three introduced wave pressures satisfy the Helmholtz equation (2.42), but only p*
of them satisfies the radiation condition. The incident wave comes from the far-zone and
hence can be assumed to arrive from infinity. Therefore, the radiation condition is broken
for full pressure also, which is the sum of the pressures of the incident and the scattered
waves. Hence, the derived Kirchhoff-Helmholtz integral representation (2.43) is valid only
for the scattered wave,

op*(y)
on,

9%(jx — yl)

on, O(lz -y

p*(w)= [p“(y)
oD

] ds,, z€R"\D (n=2,3), (2.55)

and so is the (BIE) boundary equation (2.54),

92 (Iyo —yD

8 SC
p*(Wo) =2 / [p“(y)ai—@(lyo—yl) oY)
oD Ty

on,

] ds,, Yo € 0D. (2.56)
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Now the two different natural types of boundary conditions are physically related to the
cases of acoustically hard and acoustically soft boundary of the obstacle. In the first case
(recall that v,, = (ipow)~' (Op/On) if the wave process is harmonic in time)

ap apsc 8pinc
Unlyp =0 ~ — =0 ~ =— , (2.57)
op on ,p on |yp on |,p
and in the second case
Plop=0 ~ p*|op==0"]yp- (2.58)

In both cases we arrive at a BIE by substituting the respective boundary condition
(2.57) or (2.58) into Eq. (2.56). The only inconvenience will be that in both cases the
right-hand side is represented by quadrature. The following slight modification of the
Kirchhoff-Helmholtz treatment allows us to avoid this inconvenience.

To this end, let us come back once again to our standard operation with Green’s formula
applied to a pair of functions u,(y) = p™(y) and u,(y) = ®(Jx —y|), with both of them being
analytic and satisfying the Helmholtz equation inside the domain D if = lies outside D.
Then the application of Green’s formula just over D proves that

0= / D™ WA, B — ) - Dl - yDA,p™ )] dV,
D
e AP(|z —y|) o inC( ) (2.59)
- /6 ) {p (y)# B ‘y')%Tﬂ ds,,
2 €R"\D (n=23).

By adding (2.59) and (2.56) together, we obtain a more advanced representation for the
scattered wave field in terms of the total wave pressure:

" 0P(|x — 0
= | [p(y) i L (y)] ds, TE€R'\D (n=2.3). 2.60)
oD Ty on,

Now, using the boundary limit values of single and double layer potentials and by letting
x — yy € 0D, we arrive at an alternative boundary representation, instead of Eq. (2.56):

0®(lyo — 0
= [ o U oy ) SO s, 290,

It becomes clear from Egs. (2.57), (2.58), (2.61) that the diffraction problem for an acous-
tically hard obstacle (Neumann-type boundary value problem) is reduced to a Fredholm
integral equation of the second kind

02 (lyo — yl)
aD (9ny

yo € OD. (2.61)

p(yo) -2 py)ds, = 2p™(y), Yo € D, (2.62)

since p*° = p—p'™. For the same reason, the acoustically soft case (Dirichlet-type boundary
value problem) can be reduced to a Fredholm equation of the first kind

0 .
/ D(lyo —yb y ds, =p"(v0), Yo € OD. (2.63)
oD Ny
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Helpful remarks

1°. Letus briefly outline qualitative properties of equations (2.62) and (2.63). As remarked
above, the first of them is a Fredholm integral equation of the second kind. As stated in
Eq. (2.34), for a piecewise smooth boundary the kernel is piecewise continuous, so the
integral operator in Eq. (2.62) is compact in the space C'(0D) and equation (2.62) can
be studied within the framework of the Fredholm theory (Section 1.5). This implies the
application of both theoretical results and well-developed numerical methods.

The integral operator (2.63) is of the first kind, and it is obvious that it possesses a weak
singularity. Hence, it is again of the Fredholm type, and equation (2.63) is a Fredholm
integral equation of the first kind with operator compact in C(0D).

2°. Equation (2.62) is valid if the point ¥, belongs to the smooth part of the boundary. If
o hits a sharp angle of the value o, then the coefficient 2 in front of the integral operator
should be changed by one expressed through «, in accordance with the described properties
of the double-layer potential (see the previous section).

3°. Since only the second-kind Fredholm integral equations are described by so harmonious
Fredholm theory, much effort was directed to the formulation of the Dirichlet boundary
value problem in terms of the second-kind Fredholm BIE. Fortunately, this can be achieved
by applying the so-called indirect BIE method, which is as follows. The function

() = / 9%z —yl) Gy)ds,, x€R'\D (n=23), (2.64)
oD 8ny

satisfies the Helmholtz equation and the radiation condition with any continuous density ).
If in the case of acoustically soft obstacle the point = approaches the boundary 9D,
x — yo € 0D, then by using the properties of the double-layer potential and the boundary
condition (2.58), we arrive at the following equation:

o0 — .
Pyo) +2 / ORI gy ds, =2p™),  wedD,  @69)
oD Y

which is an equation of the second kind.

2.3. Properties of Integral Operators of Diffraction
Theory: General Case and Low Frequencies

Qualitative properties of the integral equations obtained are closely connected with general
properties of the exterior Dirichlet and Neumann boundary value problems established by
classicists (see, for example, Weyl, 1952; Kupradze, 1950; Atkinson, 1949), which we
quote without proof for the sake of brevity.

THEOREM 1. Both the Dirichlet and Neumann exterior boundary value problems for the
Helmholtz equation have a unique solution in the class of functions satisfying the radiation
condition.

THEOREM 2. The interior Dirichlet and Neumann boundary value problems for the
Helmholtz equation have a unique solution for all values of the wave number k, except a
countable set of positive values of k (related to eigen, or resonance frequencies).

From this classical result we can extract some important properties of the considered
integral operators.
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THEOREM 3. The second-kind integral equation (2.65) of the indirect BIE method for
the Dirichlet exterior boundary value problem has a unique solution for any k, except those
corresponding to eigenvalues of the interior Neumann problem.

Proof. According to the Fredholm theory for integral equations of the second kind,
equation (2.65) is surely uniquely solvable if the homogeneous equation (2.65) has only
the trivial solution. So, let the parameter k£ be such that there is a nontrivial solution 1) of
the homogeneous equation (2.65), i.e.,

U(yo) N / 0P (lyo — yI)
2 aD on,

Y(y)ds, =0,  yo € OD. (2.66)
Let us introduce the double-layer potential with this density

(| —
u(x) = / Mw(y)dsy. (2.67)
aD Ty

Then, due to the limit boundary values of the double-layer potential, we have (the subscript
“+” refers to the outer limit)

Y(Yo) +/ 92 (|yo -y
oD

5 o P(y) ds, = 0. (2.68)

uy(Yo) =

According to Theorem 1, w(z) =0 outside D, as a solution of the exterior Dirichlet problem
with the trivial boundary condition. This immediately implies Ou,(y)/0n =0, yo € OD.
Further, the continuity of the normal derivative of the double-layer potential (Theorem 4,
Section 2.1) proves that Ju_(yy)/On =0, yo € dD. We can thus finally see that a nontrivial
solution of the exterior Dirichlet problem generates a nontrivial (i.e., eigen) solution of the
interior Neumann problem.

A similar technique can be applied to prove a similar theorem for the exterior Neumann
problem.

THEOREM 4. The second-kind integral equation (2.62) of direct BIE for the Neumann
exterior boundary value problem has a unique solution for any k, except eigenvalues of the
interior Dirichlet problem.

It is somewhat unexpected that a similar result is valid for the first-kind BIE (2.63). A
proof to the following theorem can be found, for example, in Colton and Kress (1983).

THEOREM 5. The Fredholm integral equation of the first kind (2.63) with a kernel
containing a weak singularity is uniquely solvable for all values of the parameter k, except
those corresponding to eigenvalues of the interior Dirichlet problem.

Low-frequency diffraction problem

From the general variational principles it follows that the countable set of eigenvalues for
both types of interior boundary value problems has a limit point at infinity (see Courant
and Hilbert, 1953; and our discussion in Chapter 4). Therefore, there is always a minimum
eigenfrequency. Then it directly follows from Theorems 3—5 that the considered integral
equations (2.62), (2.63), (2.65) have a unique solution if the frequency is less than the first
eigenvalue of the corresponding interior problem. Thus, for sufficiently low frequencies
we may directly treat these equations, both analytically and numerically.
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Example. Low-frequency diffraction by a hard round disk.

We consider this example as a 2D diffraction problem for acoustically hard obstacle.
Let a be a radius of the disk and let the incident wave be plane propagating in direction of
the x; axis. Then we have

. 1 .
@ = ZH{"(kr) ~ = [In(kr) +y~In2]+ 2+ O (¥Ink), k—0; hence
T

8_‘1> 3 8_‘1> or 1 0Or _ cos(r,n,) = | e () = ek (2.69)
on, Or On,  2mr On, 2nr ==y P - '
Representation in the polar coordinate system implies
y={acosf,asinf}, 1yo={acosy,asiny},
r=y-yo={a(cosf—cost)),a(sinf—siny)}, n, ={cosh, sinb}, (2.70)
(r-mny) cos 6 (cos 0 — cos 1)) + sin f (sin O — sin 1)) '
cos(r,n,) = =a " ,
hence
0> 1 1 —cos(f —v) 1 1-cos(@-7y) 1 271
dn,  2ma (cosO—cosy)? +(sinf—sing)?  2ma 2[1—cos(@—1p)]  4ma’

This yields the following integral equation of low-frequency diffraction for a hard round
disk, which follows from Eq. (2.62):

1 [ _
)+ 5 [ o8 =2"w) (al, =add)
’ (2.72)

P ika cos 2”
~  p)+ e 2e ., P= p(0)do,
@ 0

where P is some constant.
Now, by integrating both sides of the last equation over the interval [0, 27r], we obtain
(Jo is the Bessel function)

27 27
/ p(p)dib+ P =2 / ethacost g P =27 Jo(ak), (2.73)
0 0

where we have used the value of the tabulated integral arisen in Eq. (2.73). Now, combining
Egs. (2.72) and (2.73) together, we arrive at the following solution of the basic integral
equation in the case of low frequencies:

p() = 2e*ecsV _ Ji(ak) = 1+2ikacosy, k — 0. (2.74)

Note that the highest order of error for this solution was caused by approximation of the
kernel in Eq. (2.69), so the real error of expression (2.74) that gives the solution of BIE is
O(k*Ink).

A plane incident wave has been taken in the above example as the most standard type
of incident waves used in theoretical study and in practice. Perhaps, it is so widespread in
diffraction theory due to the fact that any wave can locally be treated as plane. Another
reason is that all other simple types of waves (cylindrical, spherical, etc.) can be, as a rule,
represented as a superposition of plane waves (see, for example, Brekhovskikh, 1980).
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Arbitrary 3D obstacle: Acoustically hard boundary

Let us derive a general low-frequency form of an integral equation in the 3D case up to the
linear (with respect to the small parameter k) small terms. To be more specific, we will
consider a plane wave incident on an obstacle D with acoustically hard boundary, i.e., we
will treat Eq. (2.62). If the direction of propagation of the plane coincides, for instance,
with the axis z3, then we have p™(x) = exp(ikyo,) in Eq. (2.62), or p™(z) = 1 +iky,, + O(k?)

for small k.
Let us write out the first asymptotic terms of the normal derivative in the kernel of
Eq. (2.62):
00(yo—yl) O [ e 0 (1+ikr 5
—_— = ,T) = —— , O(k
on, or \ 4nr c08(1y, 7) on, 47y cos(ny, ) + O(K7)
1 0P -
- cos(n,. ) + O(k?) = 900 =9D | 52, where  (2.75)
42 on,
1 9Po(lyo —y) 1
¢0(|y0 - yl) = 47'(_7' ’ any = _47_[_7,2 Cos(ny’ r)’ r= |y0 - yl’

so, for small frequencies, with an O(k?) error, Eq. (2.62) becomes

1oL0)) — .
P(yo) ~2 / ORI iy ds, =20 + k), wes.  @76)
S Yy

It is very interesting that within the framework of this approximation the kernel is
independent of the parameter k. Moreover, it coincides with the limit (k¢ — 0) low-
frequency value. Hence, the first two asymptotic terms of a low-frequency solution to
the considered integral equation may be obtained by solving Eq. (2.76) just for the two
respective terms of the right-hand side, so that p(y) = po(y) + ikp,(y) + O(k?).

Let us prove that for arbitrary smooth shape of the obstacle boundary surface S the
leading asymptotic term, which is determined as a solution of the equation

oD -
Po(Yo) —2 / W po(y) ds, =2, Yo € S, (2.77)
S Y

is a certain constant py(y) = po. In order to prove this statement, let us evaluate how the
integral operator in Eq. (2.77) acts on a constant. To this end, let us take, following our
standard technique, the two functions u(y) = po and u,(y) = Po(Jx —y|), with both of them
being analytic inside D when x is located outside . Then Green’s formula, applied over
a domain D, yields (cf. Eq. (2.28))

0= / [ul(y)AyUZ(y) - Uz(y)Ayul(y)] dy, dy,
D

(2.78)
9Po(|z —yI) 3
= | ————podsy, e R\ D.
Now, by applying the outer limit, x — y, € S, to both sides of Eq. (13), we have
Po 0Py(Jz - yl) / 0Py (Jz - yl) Po
2 /s on, Po @5y s on, Po 45y 2 (2.79)
so that Eq. (2.77) becomes
2po=2 ~ po(y)=po=1. (2.80)
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The obtained result is quite natural from the intuitive (heuristic) point of view. Indeed,
the low-frequency limit is equivalent to the case of a very small obstacle with a fixed
frequency. But if the obstacle is infinitely small, then the incident wave does not feel it,
and so the total pressure remains without any perturbation, i.e., pols = p™|u—o = 1.

Unfortunately, the next asymptotic term, related to the second term on the right-hand
side of Eq. (2.76), cannot be constructed for arbitrary shape, but it admits explicit treatment
for some canonical shapes. The case of a spherical obstacle is considered in the next
section.

Helpful remarks

1°. Theorems 3-5 state that the considered integral equations are uniquely solvable for
all k excluding a countable set of eigenvalues of the corresponding interior boundary value
problem. The results stated in the final part of Section 1.5 guarantee that, at least for
second-kind equations, you may easily construct a stable numerical solution for arbitrary
boundary of noncanonical shape in this case. A great deal of papers were devoted to
proposing a theory of boundary integral equations that would be correctly solvable for
all k, since exterior problems are always uniquely solvable, in contrast to their integral
equations (see, for example, Jones, 1974; Kleinman and Roach, 1982). In a formal theory
these results are perhaps very important; however they are less important from a practical
aspect. If you create your own computer code in any algorithmic language, without regard
for the value of the parameter k, then your algorithm written for the exterior problem must
formally crash for the described set of eigenfrequencies, However, in practice this never
happens so. It is not so easy to compel the algorithm to crash with a particular value of k.
In practice, you will not feel that the algorithm behaves distinctively from regular cases
until you set an “irregular” value of k& with an accuracy of 10°~107. So, if you take any k
with three or four significant digits, you may use your code for arbitrary k& without any
problem.

2°. Analogous observations take place when you operate with a piecewise smooth boundary
surface (3D case) or contour (2D case). All derived equations of the second kind, as they
are stated, are valid whenever gy, belongs to the smooth portion of the boundary. If y, is
at a corner or cusp point, the factor in front of the unknown function outside the integral
must be changed, and you should take this fact into account when writing your computer
code. But we advise that you forget forever about this feature of the problem and choose
instead such a grid that its nodes do not hit any sharp edge. Then you will not face any
trouble in practice. The precision of your computations will be even higher than if you take
a different coefficient only for one (“sharp’) node.

2.4. Full Low-Frequency Solution for Spherical Obstacle
Acoustically hard obstacle

The second asymptotic term of the solution to Eq. (2.76) ought to be found from the
following equation:

o0 -
pl(y())—z/ ‘)(a'+y')pl(y>dsy =2, Y€ S. 2.81)
S Y

Let us introduce a spherical coordinate system for the points y and y, on the surface of
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a sphere of radius a:

y = a(sin 0 cos p, sinf sin @, cos ), 1y = a(sin Oy cos @y, sin b sin g, cosby),

r? = lyo —yI* = 2a* [1 — cos @ cos 6, — sin 6 sin 6, cos( — wo)l,

cos(n,,r) = % [1 —cos @ cos O, —sin 8 sin B, cos(y — )], (2.82)
0Po(lyo —yl) __cos(ny,r) 1
on, 47r? 8rar’

The problem in hand is axially symmetric. So we seek a solution that does not depend
upon the angle . Then equation (2.81) in the spherical coordinate system becomes

1 s
0o) + Ky(0,, 0 0)db = 2acos b, 0<6,<m,
P1(6o) 47”/5/0 (6o, 0) p1(0) a 0 0T
27 ng
Ky, 0) =sinf : : 2.
o(b: 0) = sin /0 /1 —cosf cos by —sinf sin b, cos o (2:83)
B 2/2 siné K < +/sin @ sin B, )
|sin[(6 + 6)/2]] |sin[(6 + 60)/21| )

where K is the full elliptic integral of the first kind (Gradshteyn and Ryzhik, 1994).

One can hardly believe that this equation admits exact analytical solution. Many
mathematicians spend much effort to prove that an exact solution of this equation can be
found in the form

p1(0) = Bacosf = Bys, (2.84)

where B is some constant. The discussed question demonstrates an excellent example
of what is discussed in the Preface: it happens so frequently that heuristic ideas help to
achieve a breakthrough in some problems of pure or applied mathematics that could not be
resolved directly by strict formal methods. It was Lord Rayleigh who first discovered that
a small sphere behaves like a dipole when irradiated by a plane wave (a good presentation
can be found, for instance, in Morse and Feshbach, 1953; Honl et al., 1961).

So, let us prove that the solution of Eq. (2.83), or, what is the same, of Eq. (2.81), has
the form (2.84). For this purpose, we apply (over a domain D) once again our standard
approach using Green’s formula, with two functions u,(y) = y; and u,(y) = ®o(|z —y|) (the
point z is fixed outside D). Then Green’s formula gives

0= / [ (DA yua(y) — u DAy ui ()] dy; dys
D

0P -
=/qpf—%?—ﬂg—¢am—yn
s Ty

(2.85)

0y3
n

3 ]dsy, reR\ D.

Y

Now, by letting x — yo € S in Eq. (2.85) and by using the boundary properties of the single
and double layer potentials, we obtain

0P -
A e e ST
2 s on,

Jy:
an* } ds, = 0. (2.86)

Y

It is obvious that on a spherical surface of radius a, the following relations hold (cf.
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Eq. (2.82)):

0
Y3 = acos b, Ch  cos = 2,
on, a
0Po(lyo—yl) _ cos(ny,r) 1
= = _— s 2
on, 4?2 8rar (2.87)
1 0Po(lyo —yl)
Dolyo — ) = — =20 — L=,
4 r on,

and consequently the integral in (2.86) becomes

v, _ [ ], 0%ollo =y 93 | g, =3 [ 4, 22olo=yD
- —/S [% on, _(I)O(lyo_yl)@ny] dSy—3/Sy3 on, ds,. (2.88)

Hence, the integral operator in Eq. (2.81), in the case of a small spherical obstacle, acts on
the function y; as follows:

/ 9%ollyo —yl) _ Yo, (2.89)
S

on ys dsy = 6

It now becomes clear that an exact solution to Eq. (2.81), and also to that written in an
equivalent form (2.83), can be obtained by substituting the potentially appropriate structure
(2.84) to Eq. (2.81), which together with Eq. (2.89) leads to the relation

Y

4 3 3 3
EBCLy3 = 2ay3 ~ B= E ~ P11 = E Yz = E a COoS 0, (290)
which proves the hypothesis about the structure of the function p,(#) written in the form

(2.84).

Finally, taking into account that py(f) = 1 and also what was written in the paragraph
right after Eq. (2.76), we arrive at the full two-term low-frequency asymptotics in the case
of a spherical obstacle in the following form:

p@) =1+ %ika cosf. (2.91)

Acoustically soft obstacle

In this case the problem may be reduced to Eq. (2.63). The low-frequency expansion for
the kernel is here represented as

etkr 1 ik ik
——+——+O0(k*) = Bo(lyo—yl) + P O(k*)  (r=lyo-yD, (2.92)

A7y - drr 4w

Q(lyo -yl =
so, with an O(k?) error, equation (2.63) is equivalent to

ik ‘ 9
/ {Q)o(|yo—y|)+ 4—] 9@ ds, = 1+ikyy,,  y €S, gly)= Py
5 T on

(2.93)

Y

The second term in the kernel generates a certain constant; hence the solution of
Eq. (2.93) admits the following decomposition:

. ikl
/ Do(lyo -y g(y) ds, = 1+ ikyo, — e Yo € S,
o (2.94)

I= / oy)ds, = / w@)ds, +Ok), g = go(y) + kg (v).
S S
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where the functions g, and g, are independent of the wave number k and give, respectively,
the leading (zeroth) and the first asymptotic terms of the solution. The first of them is a
solution of Eq. (2.94) with the unit right-hand side, and the second with the right-hand side
in the form y,, — [ /(4m).

Let us show that a constant is still a solution to the first equation, and this is also true in
the case of acoustically soft obstacle. To this end, let us study how operator (2.94) acts on
the constant gy(y) = go. The answer to this question can be given immediately in the case
of spherical shape (see Eq. (2.87) and Eq. (2.79)):

o 9Po(lyo -y o g\ _
[ @t ds, =20 | ooy =20 (-3 ) =age. 299

hence go(y) = go = 1 /a.
Further, if all terms of the order of O(k?), including that arising for kI in Eq. (2.94),
are neglected, the first-term function g,(y) is found from the equation

I
/ Do(lyo —yD) 91 (y) ds,, = —2- +Yoss where
s s

(2.96)
I= / gods, =4ma’ gy =4ma, 1y € S.
s

Of course, a solution of this equation can be constructed as the sum g,(y) = hi(y) + hao(y),
where the first of these new functions is responsible for the constant right-hand side in
(2.96): hy(y) =-I/(4mwa) = -1, and the second one is to be defined from the equation

/ Do(lyo — yI) ha(y) ds, = yo,, Yo € S. (2.97)
S

Since ®y(|yo — yI) = —2a 0P(|lyo — yl)/On,, for a spherical obstacle (see Eq. (2.87)) and due
to relation (2.89), we conclude that h,(y) = 3y3/a.

At last, by combining together the expressions for the functions g, hi, h,, we arrive at
the following low-frequency asymptotic solution:

Opy) _ o) = 1 ik (_1 N &) _ 1+ika(3 cosf - 1)‘ (2.98)
on, a a a

Helpful remarks

1°. Interestingly, the method discussed here allows us to construct a solution to the very
complex integral equation (2.83) for two specific right-hand sides, which is not so easy to
obtain by any alternative method. Very often general principles of mathematical physics
(like Green’s theorem) allow one to derive explicit-form solutions of some complex differ-
ential and integral equations.

2°. Some other canonical shapes admit explicit-form solutions of the diffraction problem
in the low-frequency range. Among others, we mention here diffraction by a half-plane,
by ellipses, by a wedge with infinite faces, etc. A good survey of the known analytical
solutions can be found in Bowman et al. (1987).
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2.5. Application: Scattering Diagram for Obstacles
of Canonical Shape

The basic integral representation of the solution to the diffraction problem given by the
Kirchhoff-Helmholtz formula (2.60) permits the derivation of the so-called scattering
diagram, or scattering pattern. The latter is defined as a function that represents the
dependence of the real scattered amplitude upon the angle of observation.

Let us consider again, as in formula (2.46), the far-field representation for the Green’s
function, now in the 3D case and for large |x|:

r=le—yl= /(@ —y)? + @ - ya)? + (@3 — y3)?
2.99
- Vit 2@ P = el - &Y 0 (1) Dkl 2

|| ||

Then in a far zone we have, in the asymptotic sense,

ikr eiklwl )
Dz -y = ~ — ¢ tk@y/lel
o A (2.100)
0P(|z —y)) 3 ik M cos(n, y — ) = _ﬂ el i cos(n. ) .
on 4y v’ 4rlz| y» ),

Yy
so that the scattered amplitude given by Eq. (2.60) takes in the far zone the following form:

iklz|

[p(y)ik cos(n,, r) + %] e e/l gs -zl — 0o, (2.101)
Ty

pe(r) ~ — aial s

Recall that for acoustically hard obstacle the second term in the square brackets vanishes,
and so does the first term for acoustically soft body. It should also be noted that expression
(2.101) confirms that any scattered wave field in a far zone behaves like a spherical wave.

An analogous formula can be derived in the 2D case:

(1 + 1) el . WD ik e
pe(x) ~ N p(y)zkcos(ny,x)+a—ny e e/ gl x] — 0o, (2.102)

Both expressions are valid for arbitrary boundary shape and arbitrary value of the
frequency parameter (wave number) k. However they admit explicit analytical treatment
only for canonical shapes and low frequencies.

Low-frequency scattering from a hard round disk

Recall that in this case dp(y)/0On, in Eq. (2.102) vanishes and p(y) is given in the polar
coordinate system by Eq. (2.74). If the far point x is represented in the same polar system
as x = (x; = Rcosa, =, = Rsina), R = |z|, then by using the evident relations

(n,,x)  R(cosicosa+sinisina)

cos(n,, ) = *ih 7 = cos(t) — ),
ina)si (2.103)
($|;3|y) _ Ra(cos a cos Z+ sina)siny _ wcos—0), g = (acos v, asing)
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and by omitting an inessential factor, finding the real-valued scattered amplitude can be
reduced to the calculation of the following integral:

SC k
[p* ()| WiT

/ p(y) cos(ny, x) ¢ k@ y)/lel di, ‘
l

ak m )
= (1 + 2iak cos 1) cos(1) — o) e WP W= gy, (2.104)
Vklz| /0
(ak)?
~ NGE |1 -2cosal,

where only the leading asymptotic term (with respect to k) is given here. The last line in
Eq. (2.104) shows that as the frequency decreases the scattered amplitude decreases like
O(k3/?). The dependence upon the observation angle « is demonstrated as a diagram in
Fig. 2.4.

90°

r=|1-2cosq|

270°

Figure 2.4. Scattering diagram for hard disk as a function of polar angle «

Low-frequency diagram for acoustically hard sphere

Here we return again to the spherical coordinate system (see Eq. (2.82)) and substitute
appropriate expressions into formula (2.101). Then, by setting the angles of observation
(a, B) for the far-field point x so that

xz=(R sina cos 3, R sina sin3, R sina), R = x|, (2.105)
taking into account the evident relations

3 0

p(y) =p@) =1+ —ikacosb, b(y) =0,
2 Ny

cos(ny, x) = M = M = sin e sin @ cos(y — 3) + cos acos b, (2.106)

‘ || [yl ||
(z,y)

2] = a[sin asin 6 cos(p — 3) + cos a.cos 6],
x
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and omitting some inessential factor, we arrive at the leading asymptotic term in the form

@)~ o ‘ [ 0 costn oy,

/ / <l + —iak cos 9> [sin acsin @ cos(yp — 3) + cosaccosf]  (2.107)

le
% e—iak[sin a sin 6 cos(¢—B)+cos a cos 6] sin 0 d(,O d9 ’ .

It is easily proved that the last integral does not depend on the polar angle 3, and calculating
the integral with respect to ¢, we obtain the following dependence on the polar angle «:

(ak)®
||
which is a small quantity of the order of O(k?) as the frequency decreases.

It should be noted that the diagrams in Figs. 2.4, 2.5 are selected so that o = O refers to
direct scattering and o = 180° to back scattering.

(2.108)

1-—cosa

‘ SC( )| 2

90°

r=]|1 ——cosoc

-1.0

-1.5

270°

Figure 2.5. Scattering diagram for hard sphere as a function of polar angle «

Scattering by acoustically soft sphere

In this case we should take into account that p(y) =0, dp(y)/On, =[1 +ika(3cosf-1)]/a
(see Eq. (2.98)) in Eq. (2.101). So we arrive at the following expression for the leading
asymptotic term:

()| ~ 819@) gik@w/lel g

I:rI

~ L1 Zika+ 002 = 2 +0G).
] ||

27r ™
/ [1 +Zka(3 cos 9 1)] e—lak(smasm@cosap+coso¢cos 0) SlIl 9 dg@ d9 (2109)
0 0
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Helpful remarks

1°. It is very important for applications that for acoustically hard obstacles there are
always some angles of scattering where (in the asymptotic approximation) the object does
not radiate any energy. This means that while staying in a far zone at these angles of
observation, one cannot detect the presence of the object. For the 2D problem these angles
are o = +arccos(1/2) = £60°, and in the 3D case « = + arccos(2/3) = +48°; see Figs. 2.4
and 2.5. By contrast, a small soft sphere radiates equal energy in all directions.

2°. A low-frequency amplitude of scattering for an acoustically hard obstacle seems to
be credible, since in both the 2D and 3D cases it vanishes as the frequency decreases.
However, in the case of an acoustically soft obstacle the scattered amplitude does not
vanish for infinitely low k, which looks paradoxical. But the clue to this paradox is rather
simple. The constructed scattered amplitude is obtained under two assumptions: 1) small &
and 2) large distance |z|, which may under certain conditions contradict each other, so the
result obtained is not uniform with respect to these two asymptotic parameters. Actually,
in a far zone the only dimensionless parameter is k|z|, where the first factor is small and the
second one is large, so we cannot a priori predict whether their product is small or large.
Mathematically, this is equivalent to the alternative notation of Eq. (2.109) in the form

ak
[p*(@)] ~ @+O(k‘2), (2.110)

and it becomes now clear that the scattered amplitude decreases with decreasing dimen-
sionless parameter ak. Physically, this paradox is connected with the fact that a smaller
frequency implies a longer wave. As regards the far-field approximation, it should be
remembered that this implies also that the distance |x| is much greater than the (long)
wavelength.

In the final part of the present discussion we would like to notice once again that
many examples with applications to scattering by various canonical shapes can be found in
Bowman et al. (1987); and in Felsen and Marcuvitz (1973).

2.6. Asymptotic Character of the Kirchhoff Physical
Diffraction Theory

As we already mentioned, the BIE method in the generic case of arbitrary obstacle’s shape
can be solved by one or another numerical method. In regular cases (for instance, Fredholm
equations of the second kind) a standard direct numerical treatment (see Section 1.5) is quite
applicable. The application of numerical methods in irregular problems will be discussed
in Chapter 9. We saw above that canonical geometries admit analytical analysis at low
frequencies. Another extreme case where the problem can be studied analytically refers
to high-frequency (or, short-wavelength) diffraction by convex obstacles. The foundations
of the theory were created by Kirchhoff, and his theory is called the physical diffraction
theory. We first give heuristic foundations of the theory and then prove its asymptotic
character.

There are a number of different formulations of the Kirchhoff theory (see Honl et al.,
1961). The key points can be understood from Fig. 2.6.

If there is a plane acoustic wave p™(z) = e**™?) incident to a convex obstacle, then
the boundary of the obstacle is naturally divided into “light” (I*) and “shadow” (I7) zones,
which for simplicity are shown for a 2D problem in Fig. 2.6. The light zone [* is defined
as one containing the boundary points with n - m < 0 and the shadow zone [~ contains the
boundary points with n - m > 0, where n is the outward normal to the obstacle contour and
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Figure 2.6. Incidence of a high-frequency acoustic wave onto a convex obstacle

m is the unit vector defining the incident wave direction. The structure of the solution is
absolutely different in the light and in the shadow. Asymptotically, as k — oo, the total
pressure p(x) = p'"(x) + p*(x) in the shadow zone is zero: p(z) = 0, x € [~. The solution
on [* is more complex. The Kirchhoff idea was founded on the heuristic assumption that
at high frequencies the surface becomes locally plane in the neighborhood of any point
xo € I*, and so p(xy) can be asymptotically obtained from the solution to the problem on
the reflection of a plane incident wave p'™(x) from a plane tangent to the boundary contour
at the point zy. To be more specific, let us assume that the contour [ is acoustically hard:
(Op/On)|, = 0, where p = p™™ + p*° is the total acoustic wave field. Then the solution to
the problem on the reflection from an infinite plane reflector is easily constructed (see, for
example, Brekhovskikh, 1980). It can be verified that the total wave field,

Poc(@) = p"(2) + Pl () = € (M- 1) + P () 1S poc(w) = €M™ 4 Mm20mmnte (3 111)

if local Cartesian coordinate axes coincide with the (7, n) directions (7 is the unit tangential
vector and n is the unit outward normal), and the origin is placed at the point z.
We can see from Eq. (2.111) that

Poc(T0) = Poo(0) = 2 = 2p™(0) = 2p"™(z0), (2.112)
and consequently the Kirchhoff approximation implies
p(xo) = 2p™(x0), Kk — oo. (2.113)

The Kirchhoff-Helmbholtz integral representation (2.43) with the Kirchhoff approxima-
tion (2.113) now contains both functions p|, and (Op/9n)|, to be known, and the diffraction
problem is now reduced to the calculation of some quadratures.

For a long time there were numerous heated debates whether this theory is asymptotic
at kK — oo or not. Recently it was proved that the leading asymptotic term of the exact
solution coincides with Kirchhoff’s prediction (see, for example, Taylor, 1981), but the
proofs required too abstract mathematical instruments. We give here a simple and graphical
proof. It is based upon the basic boundary integral equation (see Section 2.2). The only
restriction is the established fact that the BIEs studied in this chapter are uniquely solvable
for all k£ > 0, except a countable set of values {k,, } (k,, — 00, n — 00) corresponding to the
eigenvalues of the corresponding interior boundary value problem. So, strictly speaking,
the asymptotic property of Kirchhoff’s theory stated by the following theorem is valid only
for regular high-frequency values of k. A more refined analysis should be carried out in
order to prove that Kirchhoff’s solution is asymptotically valid also for irregular values
of k (k — o0), i.e., Kirchhoff’s approximation represents the leading asymptotic term of
the solution for all large k. Assuming that p(xy) = o(1), k — oo, xy € I-, we prove the
following
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THEOREM. Let the boundary contour | be smooth, convex, and acoustically hard, and
To € I*. Then _
p(xo) = 2p™(z9) + 0(1), k — o0 (k # ky). (2.114)

Proof. If k # k,, then the boundary integral equation in the case of the Neumann
boundary condition (0p/dn) = 0, z — [, and with p(z) = 0(1), k — oo, is asymptotically
equivalent to

0P (lyo —yl) d

9 L, = 2p"™(yo) + o(1), yo — I, (2.115)
Ty

P(Yo) =2 / pY)
"

being uniquely solvable. Here ®(r) = (i/ 4)Hél)(/<:r), r = |y —yol, is the Green’s function for
full 2D space. Moreover, for the considered k, the integral operator of the left-hand side,
I — G, has a bonded continuous operator (I — G)™" in the Banach space C(1).

Let p(y) = 2p™(y)+©(y), y € I*, where ©(y) is a new unknown function. Then equation
(2.115) takes the form

0P (lyo — yI) dl, = 4/ P 0®(lyo -yl
l+

w(yo)—2/ﬁ<p(y) n o dl,+o(1), yo€l. (2.116)

Yy Yy

Let us prove that

0P (lyo — yI)

lim pi“c(y) dl,=0(), yoel"=AB, k#k,. 2.117)
k—oo I+ 8ny
Indeed,
- 0P(lyo -y / i 0P(lyo -y / i 0P(lyo -y
inc dl. = inc — 7 7 dl 1ne —2 77 dl
A p (y)iany = o P () on, y T g P (Y) on, s

(2.118)
where [? is a small e-neighborhood of the point x,. Since the integrand is continuous (see
Section 2.1), the second integral can be made arbitrarily small.

Further,

i i
Plyo —yb = 7 H" (klyo - yl) = 7 Hy(kr)

oo ik or
ik 2 ei(k’r—ﬂ/4)

1

and this representation can be used when estimating the first integral in (2.118). Hence,

- 0P (lyo — yI)
I= ine gy =20 IV g
/ﬁ ™ (y) on, y

2.120
dl ( )

- Vk , 1
= e AT / e Kt cos(y — yo, ny) ——== + O <—> ,
2427 Ir\le oy VIvo —yl \/E

since the integrand is integrable and so the contribution of the /2-integral is small.
To estimate (2.120) we have to study the behavior of the phase function (see the
stationary phase method in Section 1.4)

S@)=m-y)+y—yol, (2.121)
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since any stationary point makes a contribution of the order of O(1/ V'k), which renders I
nonsmall. Otherwise, the [*-integral is at least O(1/k), so I is small.

Let us divide the integral (2.120) into three parts (see Fig. 2.6): [, = foc + [ CA + fOB,
where the point O =y, is the origin of the chosen Cartesian coordinate system, A and B are
points that separate the light zone [* from the shadow zone (-, and C' is the summit of the
contour in direction towards the incident wave. It is obvious that the phase S(y) = (m-y)+y|
monotonically increases over the arcs C A and OB, since both terms increase. Therefore,
there is no stationary point. By contrast, when y € OC, the first term decreases and the
second term increases so that, strictly speaking, there is a chance that a stationary point y*
may arise on the arc OC. However, the phase S here is

S(y) = (m-y) + 1yl = —lylcos ¢ + |yl = |yl(1 — cos ), (2.122)
where 1) is the angle between y and the direction towards the incident wave: 1) = 3, —m.
It is clear that v (y) is a monotonically increasing function if y € OC, and 0 < ¢ < 7.
Since cos 1) over this variation range of v is a decreasing function of v, so cos v decreases
monotonically, but (1 — cos ) increases monotonically. Since S(y) is the product of two
positive and monotonically increasing functions, |y| and [1 — cos(y)], it also increases
monotonically, and hence there is no stationary point on the arc OC'. This proves that the
integral I in Eq. (2.120) admits the estimate [ = O(1/ \/E), k — o0, uniformly over y, € I*,
i.e., equation (2.116) may be rewritten in the form

0P (|yo —
o -2 [ o) P dl, = fa. we (2.123)
I+ ny
1
F0) = 41G) +o1) = O <ﬁ> +o(1) = of1), 2.124)

The final part of the proof is based on the invertibility of the integral operator on the
left-hand side of Eq. (2.123) and on the fact that the right-hand side is asymptotically small,
uniformly over y, € [*. Obtaining precise asymptotic estimates is not so simple here and a
detailed residue analysis can be found in (Taylor, 1981).

Example. High-frequency scattering pattern of a round disk.

Let a plane incident acoustic wave p™™ = e***1 be incident upon an acoustically round
disk (2D problem) of radius a. As follows from Eq. (2.104), if we consider the far-field
scattering with the observation point « = (R cos «, R sin o), we obtain

SC k:
Pl ~ [ —
|z

If we substitute into this integral the boundary value of the total acoustic pressure predicted
by the Kirchhoff theory, then we notice that

i ; T 3
py) =p() =2p™ =2eM0, S << I,
(2.126)

p() =0, |¢|<§, y = (acostp, asiny).

Let us also recall (see Section 2.5) that cos (n,, x) = cos(y) — @), (x - y)/|z| = a cos(y) — ),
so Eq. (2.125) is equivalent to

/ p(y) cos (n,, x)e Few/kgy | (2.125)
l

3mw/2
|pSC(a)| ~ m 2&/ COS(T,Z) _ O[) ezka cos e—zkacos(w—a) dw
w/2
(2.127)
37/2 . ) )
~ a m / COS(T/J _ Oé) G—sza sin(a/2) sin(yp—ce /2) dw .
w/2
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We calculate the integral (2.127) by the stationary phase method. If ka > 1, then
the phase S(v) = —2a sin(c/2) sin(y) — «/2) has the only stationary point ¢ = (7 + «)/2
on the interval 7/2 < v < 37/2 for any 0 < a < 7. Moreover, S(¢*) = -2assin(a/2),
cos(* —a) = sin(a/2), S” (1*) = 2a sin(a/2), so the stationary phase method (Section 1.4)
leads to the following asymptotic expression for [p**(a)|:

()| ~ ay/ % Alc), O<a<m), Ala) ~ W, k—oo. (2.128)

Due to the evident evenness, this formula can be symmetrically extended to the interval
-m<a<0.

The only range where the representation (2.128) is not valid is related to the case when
the argument of the exponential function in (2.127) is not large for large ka. This takes
place when kasin(a/2) = O(1), i.e., « = O(1/ka), k — oco. However, this special case
admits a different estimate of the integral (2.127):

. k
()| ~ ay [ —
|z

3mw/2
/ cos w e—Zika sin(cv/2) sin ¢ dw
™

/2
3mw/2
_ ﬁ / e—Zika sin(ac/2) sin ¢ d(Sil’l ¢) (2]29)
|I| /2
B ﬁ sin[2ka sin(a/2)]
“N el " 2kasina/2)
Hence it follows that in[2ka sin(a/2)]
sin[2ka sin(«
A(x) = 2.1
(@) = = fasinta/2) (2.130)

As you can see, A(o) = 1 for a = 0, then outside of a small neighborhood of this
value o = 0 the scattering pattern abates and becomes a rapidly oscillating function with an
amplitude of the order of O(1/k). This sharp peak in the direction of the incident wave is
called the shadow formed leaf.

Helpful remarks

1°. Evidently, the basic ideas of Kirchhoff’s theory can be simply extended to a nonplane
incident wave, since any wave at high frequency can be locally considered to be plane.

2°. You may ask two very important and interesting questions: 1) Why does the proved
theorem require convexity of the boundary? 2) Why the same arguments cannot be applied
for zy € I"? In fact, both the condition of convexity and that of belonging of the point
to the right side of the boundary are essential. Indeed, we can insure that the angle 1 (y)
monotonically increases along the arc z(C only for convex shapes. On the other hand, if you
undertake the same analysis as in the theorem, for the case xy € -, you may see that 1/(y)
is monotonically decreasing, and hence —cos (0 < 1 < 180°) is surely monotonically
decreasing. Therefore, the phase S(y) = |y| — ly|cos ) is the sum of a monotonically
increasing (ly|) and monotonically decreasing functions. There is a good chance for a
stationary point, where S’ = 0, to appear. This idea is clearly seen by the example of a
circle of radius a. Here S(y) = S(0) = |y|(1 —sin(0/2) = 2asin(d/2) [1 —sin(f/2)], whose
stationary point is 6* = 60°, as follows from the equation S’(6*) = 0.
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Chapter 3

Wave Fields in a Layer of Constant
Thickness

3.1. Wave Operator in Acoustic Layer: Mode Expansion,
Homogeneous and Inhomogeneous Waves

The present chapter will be devoted to the analytic properties of wave fields in an acoustic
layer of constant thickness /. Since, for the sake of simplicity, we restrict our consideration
to a 2D problem, we slightly change notations and choose a Cartesian coordinate system
(z,y) so that its horizontal axis coincides with the lower boundary of the layer y = 0, and
the upper boundary surface is y = h. The considered geometry represents a problems where
the Fourier transform (Section 1.1) brilliantly demonstrates its high power.

Let us construct a Green’s function in the considered acoustic layer. As noted in the
last paragraph of Section 2.1, it suffices to solve the nonhomogeneous Helmholtz equation
with a point source represented by Dirac’s delta function on the right-hand side and placed
at (%o, Yo):

Az, y) + K @2, y) = 5z — 20) 6y = Yo). 3.1)
If we apply the Fourier transform with respect to the variable x, then by using Eq. (1.3) and
the properties of the delta function (1.62), we arrive at the ordinary differential equation

> ~ ~ :

a7 D(s,y) - (5> = k) D(s,y) = ™™ 6(y — o), (3.2)
where s is a parameter of the Fourier transform and the tilde denotes the Fourier image of
the sought Green’s function. The solution of this equation may be expressed as the sum of
the general solution to the homogeneous equation (3.2) and a particular solution of the full
equation:

D(s,y) = A@S) €™ + B(s) e + Bpu(s5,y), Y= =Vsi-k2,  (3.3)

where A(s) and B(s) are two arbitrary constants, which typically arise when solving
ordinary differential equations (here, of the second order).

To find @, we notice that a particular solution may be chosen as one for the whole R?
space, since it may not satisfy any boundary conditions on the faces of the layer. So, let us
apply again the Fourier transform to Eq. (3.2), this time with respect to y. Then we obtain

~. e 1(sxo+ayo)
¢par[(s’ a) = a2 + "YZ 2 (3.4)

where the superscript * denotes a Fourier image taken with respect to the variable y. Now,
the application of the inverse transformation to Eq. (3.4) (see formula (1.20)) gives
esTo /OO etyo-y) eis%o o1yo-yly

do = .
7 o (3.5)

<Dparl(sv y) = az + ’72 2/7
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(the modulus |y, —y| can replace the difference since the denominator is even in ). Hence,
the general solution (3.3) reads

isTo o-lyo-yly

d(s,y) = A(s) e + B(s) e " +
2y

(3.6)

Now, the functions A and B should be determined from the boundary conditions on the
faces of the layer y = 0 and y = h. These may be of various type, and below we quote the
most important cases with solutions. A solution is given by the inverse Fourier transform
and has the form | oo

O(x,y) = — / L(s, y) e@) (g, 3.7

21 ) o

1) The acoustic layeris enclosed between two rigid plates. Then both boundary surfaces
are acoustically hard, therefore the boundary conditions and a relevant function L(s, y) are

9| _, 9
Yl,e Oy

cosh[v(h — |y — yo)] + cosh[v(h — y — yo)]
=0, L(s,y)= - . (3.8
o 15, 9) 2 sinh(7h) (3-8)

2) Both boundary faces are free of applied pressure. Then

_ _ . cosh[y(h —|y = yol)] = cosh[v(h —y —yo)]
p|y:() = 09 p|y:h = Oa LZ(Sa y) = 2’y smh(ryh) . (39)

3) One boundary of the layer is in contact with an acoustically hard plate and the other
one is free of applied load. In this case

op
oy =0

sinh[y(h — |y — yol)] + sinh[y(h — y — yo)]
2~ cosh(~h)

=0, pl,, =0, Lis,y)= . (3.10)

What can be concluded from these expressions? As can be seen, a branching function
~(s) is present in these structures (cf. Section 1.1). However, the most important conclusion
is that all these functions L(s, y) are meromorphic with respect to s. This means that they
are analytic, since their Laurent series about the branching points s = +k contain only even
powers of v (cf. Eq. (1.18)), except no more than a countable set of poles.

Let us note that the poles of the quoted functions (3.8)—(3.10) can be expressed explicitly.
They coincide with zeros of the respective hyperbolic sine or cosine in the denominator
and are given by

ysinh(yh) =0 ~ s=+£s?,

S%Z):W”\/W, m=0,1,2,..., G1D

in the first two cases, and

cosh(yh) =0 ~ s=43s,

m\/k[M]\/[M]k ol G

h h

in the third case.
It is obvious that for relatively low frequencies (small values of the wave number k)
there are no real poles, and hence all singularities lie outside of the integration contour.

© 2005 by CRC PressLLC



However, as the frequency increases, more and more real poles hit the real axis Im(s) = 0.
A natural question arises: In which sense should integrals of the type (3.7) be correctly
treated if the integration contour crosses poles of the meromorphic integrand?

It will be shown in the next section that the integration path should bend a little around
the positive poles from below and the negative ones from above. Then we can apply
integration with residues at simple poles s,, situated in the upper complex half-plane (see
the generalized Jordan lemma and the final example in Section 1.1). In order to have
the possibility of arranging deformation of the integration contour in the upper half-plane
(which is more often applied in the available literature) instead of the lower one, we note
that all the functions L(s, y) in (3.8)—(3.10) are even with respect to s and hence we can
write the positive argument is|x — x| of the exponential function in Eq. (3.7) instead of the
negative one —s|x — xol:

E /OO L(s,y) eisle=zol Jo — % ; Res [L(S, y)e” Ixfz()|, ism] . (3.13)

This yields

- h :l: h ;o (1.2)
212y = 3 cos[mmly yol{ﬂil)zc_o(s]ig?(y + )/ ](—l)me“m -

m=0
oo

3 _ sin[m(m + 1/2)|y — yol/h] + sin[7(m + 1/2)(y + yo)/h] (.14)
(r.y)=) 2\/w(m+ 1/27 — (k)

m=0
% (_1 )meisgzlx—zol’
which is called a mode expansion. A structure that possesses mode solutions is called a
waveguide. We can thus conclude that a layer of constant thickness represents a typical
waveguide.

It is clear from the expansions (3.14) and Eqgs. (3.11), (3.12) that if the frequency is less
than a certain positive quantity, then only waves exponentially decaying with the distance
|x — x¢| can exist in the layer (except that with m = 0 in symmetric cases 1 and 2; see
Eq. (3.11)). Such decaying waves are called inhomogeneous mode waves. Otherwise, if
the wave number is large enough, there is a finite number of waves that can propagate
far along the length of the layer. Such nondecaying waves are called homogeneous mode
waves. They appear to be some plane waves for any fixed 0 < y < h if we write them in
their complete form with the time-dependent factor,

Dz, y, 1) = Ay) e’Om lrmml=n, (3.15)

where s,,, = 52 or s,, = s, with some velocity of propagation, which for the mth mode
is equal to v, = w/s,,, or

-1 .
a2 _ Y _ Tme\? G_ Y _ 7T(m+1/2)6 2
v, ——S%,Z)-c[ - (=) ] R —Sg)—c[\/l—(iwh )| - cae

This quantity is called the group velocity of the mth mode. Obviously, the group velocity
is always greater than the wave speed in the medium: v, = c. Only in symmetric cases,
with mm = 0, the group velocity is equal to c: v{"? = ¢ (m = 0).

It should also be noted that all constructed mode solutions satisfy the radiation condition,
since for x — + oo they behave like a wave radiated to the right and for x — —oo like that
radiated to the left:

O(x,y,t) = B(y)em*Y ¢ — +00,
D(z,y,t) = D(y) e "=+, 1 — —o0,
which is directly seen by considering the respective wave front set (cf. Section 1.9).

(3.17)
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Helpful remarks

1°. It is conventionally recognized that wave problems in closed structures, as in a layer
(possibly with some discontinuities), can generate only meromorphic symbolic functions
L(s,y), and those in open structures (like a half-plane, possibly containing some discon-
tinuities) always lead only to certain functions with branching points. We do not know
whether this statement has been rigorously proved anywhere, but we know no example that
refutes this statement.

2°. The powerful methods of the theory of complex-valued analytic functions (see Sec-
tion 1.1) can be understood well by the example of the problem studied in the present
section. An explicit-form solution was first obtained as a Fourier integral, whose numerical
implementation is too hard, since the integrand is a rapidly oscillating function with some
singularities (poles) on the real axis. Besides, the interval of integration is infinite. By
applying the residue theory combined with the Jordan lemma, we reduce this integral to an
equivalent form represented by exponentially convergent series, which makes the problem
of calculation of the solution much easier.

3.2. Principles of Selection of Unique Solution in
Unbounded Domain

It is quite natural that, when solving the wave (or Helmholtz) equation in any unbounded
domain, it is necessary to set some boundary condition at infinity in order to select a
unique solution. Previously, we already treated the radiation condition in Section 2.2 when
studying the exterior diffraction problem in the full unbounded space R" (n = 2, 3), but it
has not yet been formulated as a strict mathematical condition.

Sommerfeld’s radiation condition

It is conventionally accepted in the literature that a mathematically correct form of the
radiation condition, where the time-dependent factor is taken in the form exp(—iwt), is
given by the following pair of asymptotic identities:

p(x):O(%>, ——z'k:p=0<—>, R=|z] — o0 (x € RY), (3.18)

in the 3D case, and

p(m)=0<%>, @—ikp=0<%> R=|z| — o0 (x € R, (3.19)

in the 2D case.

Indeed, if these two conditions hold, then, by using Green’s formula as in Section 2.2,

we easily prove that Eq. (2.49) is valid, and consequently the Kirchhoff-Helmholtz formula

(2.43) gives a unique solution to the exterior diffraction problem. This conclusion is based

on the evident estimates valid if both functions u(y) and ®(|x —y|) satisfy conditions (3.19),

since in the considered 2D case
0P(|z —yl)

ou(y) o0 ou
u(y) on, Q(|lz -yl an, - u(y) oR, P R,

oo ()] oo ()] 3):

(3.20)
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and hence

H (| — 0 1
/lR [u(y) W—@ﬂx—gﬂ) g;y)] dl, ~ 27TRO<§> 0 as R— oo. (321)

Y

Unfortunately, it cannot be guaranteed that conditions (3.18), (3.19) are universal, in
the sense that they provide selection of a unique solution for arbitrary unbounded domain
different from the whole space. In particular, it is not clear how one may treat integral
representations for a mode solution in a layer (3.7)—(3.10) when the integrand has simple
poles on the real axis.

An inexperienced researcher may try to treat solution (3.7) in the layer, in the case
where there is a finite number of simple poles on the real axis, as a singular Cauchy-
type principal value (see Section 1.7). In doing so, the explicit expression (3.7) can
be again calculated by adding an (upper half-plane) semi-circle of a large radius R, in
order to make the integration contour closed. Then by applying the generalized Jordan
lemma (Section 1.1) and the boundary values of Cauchy-type singular integrals of analytic
integrand (see Eq. (1.155)), we can conclude that the function ®(z, y) in Eq. (3.7) is

O,y = 5 [ . Lis,yyelds =iy Res[L(s,y) e, is,] .
Z' is|x—x ,L is|lx—x '
+ 5 D ReslLs:p) e 5]+ = ) Res[L(s,y) e s,

msN* msN*

where the first sum is taken over all imaginary poles in the upper complex half-plane, the
second sum is related to N* positive poles, and the third one, to N * negative poles.

It becomes now evident that the first sum contains inhomogeneous mode waves decay-
ing with distance, the second sum contains homogeneous waves satisfying Sommerfeld’s
radiation condition, and the third sum generates homogeneous waves that contradict the ra-
diation condition. Therefore, the integral (3.7) cannot be considered as a principal Cauchy
value.

A correct approach should be founded on the evident observation that the residues at
positive poles are in accordance with the radiation condition, and the residues at negative
poles yield mode waves arriving from infinity, thus running into a contradiction to Sommer-
feld’s principle. This leads to the clear understanding that, when arranging a large closed
semi-circle in the upper complex half-plane, all negative poles must be outside this circle,
and the positive ones may lie inside the circle. The natural symmetry in the disposition
of poles (even in the integrand!) allows us to come to the following conclusion: in order
to satisfy Sommerfeld’s radiation condition, the integration contour should slightly bend
around the positive poles from below and the negative ones from above.

In order to establish a more physically justified principle for selecting the unique
solution, some authors proposed alternative conditions at infinity, and it is very interesting
to investigate, to what extent they conform to the radiation condition.

Principle of extremely low absorption (Ignatowsky’s principle)

It naturally arises in electromagnetic theory (see Section 1.9). If in Eq. (1.219) the parame-
ter o is a small positive constant (0 < ¢ < 1), then the wave number k = k+i6, k = W/HE /¢,
d =+/wo/(2c),0< 0 < 1, is a complex-valued quantity with positive imaginary part. This
causes a finite number of simple poles s,, n = 1,2,...,N*, in Egs. (3.11), (3.12), that
were real-valued for real k to become complex-valued and slightly shifted off the real axis.
Moreover, positive poles shift a little up, and negative ones shift a little down, so that all
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mode waves (3.13) decay with distance due to absorption. The principle of extremely low
absorption (first proposed by Ignatowsky, see Tikhonov and Samarsky, 1977) states that a
correct solution of the problem in an ideal (i.e., nonabsorbent) medium is the limit of the
corresponding solution in the absorbent medium as 6 — +0.

In ideal hydroacoustic and elastic cases, where there is no parameter o, this principle
may be used too, by introducing an artificially added absorption, which in the final structure
of the solution should be set equal to zero. For the problem considered in the previous
section this principle leads to the same solution as the radiation condition. Indeed, if with
a low absorption the positive poles move up and the negative ones down, then the natural
integration contour of the inverse Fourier transform (—oo, 00) passes below the positive
poles and above the negative ones. With the absorption tending to zero, this results in the
same relative disposition as in Sommerfeld’s principle.

Energy radiation condition (Mandelshtam’s principle)

This principle asserts that the energy flux taken for the period of oscillations and flowing
out to the outside through an appropriate cross-section of the domain must be positive. Let
us calculate the energy flux through a vertical cross-section of the layer x = x*. To this
end, we first derive a general formula for energy power W averaged over the period of
oscillations and considered on a small area with normal n :

w 27w
W=— / pu,, dt. (3.23)
27 Jo

Then we have

p(z,y,t) = Re[e ™ p(x, y)] = p™ coswt + p™ sinwt,

8vn($, Y, t) 1 rad 8’071 1 ai)re coswt + —af)im Sin t
-~ T = , ~ = —— w w N
1 op™ p"
~v, = — - P sinwt + op coswt |,
Pow on on

so the substitution of relation (3.24) into Eq. (3.23) and subsequent integration determines

the averaged energy in the form
1 8]5 im ) 8]5 re
= P -pm . 3.25

2pow <p on T on > (3:25)

On the other hand, if we operate in the harmonic regime with the standard representation
expressed in terms of complex amplitudes for appropriate functions, namely

, . 1 0Op
Py ) = P, y), V@ y =@y, = —— oL, (326)
iwpy On
then (an asterisk designates here the complex conjugate)
) 1 a~re a~im
Re(p*7,) = Re [@re_z’plm), <8p i) )]
tw n n
Po (3.27)

B 1 . 8pim i apre ‘
T wpo P "on TP Ton )¢
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hence 1 1
W = > Re(*v,) = 5 Re(® ©,)). (3.28)

Formula (3.28) allows us to calculate the energy flux through the cross-section = z* > x;
over the period, taken as the contribution of the mth homogeneous mode. To be more
specific, we consider cases 1 and 2 only (tildes are omitted below):

_ cos[mmly —yol/h] £ cos[rm(y + yo)/h] .

B —2i\/(kh)? — (7m)?

1 9p _ cos[rmly —yol/h] & cos[mm(y + yo)/h]

5m (T-0)
b

— 1Sm (T—T0)
n = = m , 3.29
v iwpy Ox —2iwpov/ (kh)? — (mm)? S € (3:29)
_ e (T - *
Sm =1k ( - ) >0 (m=1,...,N"),
and consequently
1 h Bs
W = —Re/ v dy = i >0, 3.30
P R TN (D e 30
since \
B= / {cos[ﬂ'ly—yo|/h] =+ cos[mn(y +y0)/h]}2 dy > 0. (3.31)
0

The energy flux is thus found to be positive. The case of z = z* < x, can be proved likewise.

Therefore, the constructed solution satisfies Mandelshtam’s energy radiation principle.
In this sense both Sommerfeld’s and Mandelshtam’s radiation conditions give equivalent
formulations of correct boundary conditions at infinity.

Principle of amplitude for extremely large time (Tikhonov-Samarsky
principle)

This principle asserts that any harmonic in a time problem where p(z, y,t) = e™“!p(x, y)
and

w
AP+ kD = 6(x - 20) 6(y — o), k= (3.32)

which is a partial differential equation of the elliptic type and so does not require any initial
condition, may be posed in a transient regime,

1 9 _
Ap—— =5 = 0a —20) 8y —yo) ™", (333)
as a nonstationary problem with the trivial initial conditions
op(z,y,0
pry,0)= LD g (334)

This new initial Cauchy problem has a unique solution under certain conditions. Then
the asymptotics of this transient solution p(x,y,t) as t — oo gives a correct solution to
the monochromatic problem in hand. Some papers were devoted to the clarification of the
relationship between this principle and Sommerfeld’s radiation condition (see Tikhonov
and Samarsky, 1977). However, it is noteworthy that this principle is hardly applicable in
practice, since solving the arising transient problem is a more difficult task compared with
the one under consideration, because the dimension of the new problem increases by one
due to the introduction of a new variable, ¢.
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Helpful remarks

1°. Ifyoutake alook at the described principles you may come to the following conclusions.

Sommerfeld’s and Mandelshtam’s principles give a correct condition at infinity in the
case of full acoustic space or acoustic layer of constant thickness. It is not quite clear how
they can be applied in more general cases.

Principles of Ignatowsky and Tikhnov—Samarsky are more general; they give a concrete
algorithm how to construct the desired solution. However, Tikhonov—Samarsky principle
is hardly realizable.

So, we advise that you operate always with the extremely low absorption principle.

2°. Nevertheless, there arises a natural question if there is known any problem where the
described principles may lead to different results.

In order to clarify this question, let us rewrite, in the case of scalar acoustics, the derived
formula for energy flux (3.28) starting from governing equations. Let us consider an x > zy.
Then it is obvious that the constructed solution with any mode number m gives a nontrivial
solution

p@,y) = pn(y) e, s=5,>0, (3.35)

to the homogeneous value problem for equation (3.1) since the right-hand side there
disappears if x > x,. Reformulated for the function p,,(y), it gives a nontrivial solution to
the homogeneous boundary value problem for the ordinary differential equation

2

w
p;:z(y) + (? - 52> pm(y) = Os (336)
with a certain type of homogeneous boundary conditions:

D pn (0 =p,(h)=0;  2) ppu0) =pn(h)=0; 3) p,,(0)=0, p,(h)=0. (3.37)

Let us differentiate Eq. (3.35) with respect to s, taking into account that s = s,,(w) ~ w=
w(s) and p(y) = P (Y, 5):

2 d
g'() + (“‘C’—z - s2> g) =2 <s— = d—f) Pl (3.38)

where we have denoted g(y) = dp,,/ds.
The differentiation of the boundary conditions (3.37), 1)-3), gives

D ¢'(0)=g'(h) =0; 2) 9(0) = g(h) = 0; 3) 40)=0, g(h=0.  (3.39)

Now, let us take the scalar product of the conjugate of Eq. (3.36) with the function g(y)
over the interval 0 < y < h and the analogous scalar product of Eq. (3.38) with the function
p;,(y) and calculate the difference of the two relations obtained:

w dw

h h
/ 9" W @) -5 W) gw)] =2 (s— — —> / P () 3y, (y) dy. (3.40)
0 0

¢ ds

Here we consider the mode with positive s = s,,, (so that s* = s).
It is easily seen that for any pair of boundary conditions 1)-3) in Egs. (3.39), integration
by parts in the first integral in Eq. (3.40) makes it trivial. This immediately leads to the

relation . .,
w dw
s / PP ) dy = = — / Pm )P dy, (3.41)
o c ds J,
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where, taking into account that

1 Op,
iwpy Ox’

. s
v (2, y) = (T, Y) = v (Y) €5~ v, (y) = o Pm(y), (3.42)
0

the identity (3.41) finally gives

h

h
w dw
wpo / VP W) dy = — == [ I dy
0 ¢ ds Jo (3.43)

1 h . 1 dw h
~ W= E Re/ UmPm, dy = 0 g4 |pm(y)|2 dy
0 pc ds Jo
It becomes clear now that any mode with real group velocity (i.e., a nondecaying wave
mode) provides a positive energy flux if and only if dw/ds > 0 ~ ds/dw > 0 for any
positive s(w).

DEFINITION. The function s = s(w) that determines the dependence of the group velocity
upon frequency is called a dispersive function. Its graph in the Cartesian coordinates is
called a dispersive curve.

In the considered problem for the scalar acoustic layer (see Egs. (3.11), (3.12)), we have

B _2 it s>o. (3.44)

dw cs
Graphically, dispersive lines are shown in Fig. 3.1, and it is obvious that they represent
monotonically increasing functions, so that ds/dw > 0 for s > 0. This proves once again
that all modes propagating to the right with positive group velocities and so satisfying Som-
merfeld’s radiation condition provide also a positive energy flux, i.e., they also satisfy the
Mandelshtam’s energy radiation condition. Simultaneously, this proves that the integration
contour in Eq. (3.7) must bend around the positive poles from below, so that the positive
poles lie above the contour to give mode waves satisfying both radiation principles. Due to
the evident symmetry, a similar analysis of modes propagating to the left (i.e., with s < 0)
justifies that the integration contour in Eq. (3.7) should bend around the negative poles from

above.
20 sh
15
10+
5_
kh
0 5 10 15 20

Figure 3.1. Dispersive curves of the scalar acoustic problem

3°. From this consideration it is clear that the integration contour, being symmetric about
the origin, must pass through the origin. Therefore, all above results remain valid if no pole
hits the origin. Otherwise, we deal with a so-called resonance wave process; a detailed
analysis of various resonance cases, both in acoustic and elastic theory, is presented in

© 2005 by CRC PressLLC



(Vorovich and Babeshko, 1979). Resonance frequencies for the three considered scalar
problems can be found explicitly:

c
s =0, w,,=rm—

m h’
s® =0, wm=7r(m+1/2)%, m=0,1,2,...

m=1,2,...,
(3.45)

m

Coming back to the question formulated in the beginning of paragraph 2°, in accordance
with what is expressed by formula (3.43), we may expect that such a “nontypical” regime
with negative energy flux can arise in the case where ds/dw < 0 for positive s. Figure 3.1
shows that for the considered geometry of a scalar acoustic layer of constant thickness this is
never realized. We do not know any scalar acoustic or vector electromagnetic problem with
such a feature. However, Mindlin (1955) first demonstrated that Sommerfeld’s radiation
condition and the energy radiation condition may contradict each other in a problem for an
elastic layer. The next section deals with some aspects of wave propagation in an elastic
layer.

3.3. Waves in Elastic Layer

As follows from equations of Sections 1.9, the 2D (in-plane) dynamic elastic problem is
governed by the relations

_Op 0 _O0p O
“ToeTay T ey or
Ap+kp=0,  Ap+kip=0, k=2, k=2,
CP Cs
Tuy _ 5 P N o™ ~ %Y T 32_@ N O i (3.46)
ch - axay 8y2 ox2 ’ ng - ox? axay s P>
Ogza 82@ 82¢ )
=2 ‘
pe; <3y2 " 6w8y> thy

Here ¢, ¢, are the longitudinal and transverse wave speeds; {u,(z,y), u,(r,y)} are the
components of the displacement vector; ¢ and 1) are the Lamé potentials; 0,,, 0,, 0, are
the components of the stress tensor involved in the 2D problem; and p is the mass density.
The number of various combinations of boundary conditions here is greater than that
for the scalar acoustic layer. For simplicity, we will consider only one concrete boundary
value problem:
y=0: Oy =0, u, =0, (3.47)
y=h: Oy =0, Uy = 0(x — ),
whose physical meaning is that the layer rests (along the line y = 0) upon a rigid foundation
and the upper surface of the layer is subjected to harmonic vibrations caused by an oscillating
point indentor.
The application of the Fourier transform with respect to the x-variable reduces the
Helmbholtz equations in (3.46) to ordinary differential equations with constant coefficient,
whose solutions in Fourier images are given by

® = A(s)cosh(yy) + B(s)sinh(yy), 7= y/s*— k2, (3.48)

W = C'(s) cosh(qy) + D(s) sinh(qy), q=+/s*—k?

S
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The boundary conditions (3.47) for the Fourier transforms have the form (a prime
denotes a derivative with respect to y)

—2is®" + U + 52V = 0, y=0,

D' +is¥ =0, y=0,

—2is® + ¥ +s*W =0, y=h, (3.49)
1x0S

(k2 =25 ® - 2is ¥’ = y = h.

2
CS

System (3.49) with ® and ¥ defined by (3.48) leads to a 4 X 4 linear algebraic system for
the coefficients A, B, C, D:

—2isyB+(2s*—k}) C =0,

vB +1isC =0,

—2isyAsinh(yh) + (2s* — k2) D sinh(qh) = 0, (3.50)

i.’L‘QS

—(25* = k?) A sinh(yh) — 2isqsinh(gh) =

2 b
pC
whose solution is

et (25 — k?) sinh(gh) e e 2isy sinh(vh)

B=C=0, A=- , =— , 3.51
pc2 A(s) pc? A(s) 35D
A(s) = (25> — k2)* sinh(gh) cosh(vh) — 4s*yq sinh(yh) cosh(gh). (3.52)
This finally determines all elastic functions in the layer. In particular, the Lamé poten-
tials are
1 > (25* — k2) sinh(qgh) cosh(v)) ;0 an)
o(r,y) = - ") g,
2mpc? J o A(s)
T oo A s . (3.53)
1 2is7y sinh(vh) sinh(qY) o0
W(x,y) =— e ds,
2mpc | o A(s)

where the evenness of the integrand allows us again to write exp[is(x — x¢)] rather than
expl[—is(x — xy)].

In order to clarify what is the relation between the Sommerfeld and energy radiation
conditions here in the case of elastic layer, let us first derive a representation for the energy
flux averaged over the period T = 27 /w:

w du,, du

27 fw
W= W | D) g, 3.54
2, (U“ at o a ) (3:54)

where the sign “minus” is put in front of this formula because v,, and p are directed
oppositely in the scalar acoustics.
Now, in terms of real quantities, the components of the displacement vector are

~ 1€

ui(mi y7 t) = Re{eiiwnai(ajv y)} = ui

_ (%, Ou\ _ aagj+aagj - aagnJraai; _
Tay = H Jdy  Ox s y gr ) CBTH dy ar )"t (3.55)

duy

dt

coswt + W sinwt (i = 1,2),

_ ~re ~im _: _ ~re . * ~im
=0, Coswt + 0, sinwt, =w (—uy sinwt + u,, cos wt) ,
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and consequently

w zﬂ/wg du, e o +aa§f i oum +aa;n -
o Jo T ar T2 [\ay Tae ) T oy T ae )] (356

| €

€

= 5 (o iy - o).
By analogy,
27 [w
w du, w . )
— ve—— dt = — (&% " - 5" ae) ; 3.57
271' 0 g dt 2 (O-J,J,ud, O—.L.Lu.l/) ( )
hence w
W =2 [(anar - omar) + (o, 1 - o)) (3.58)
On the other hand, when dealing with the complex amplitudes
wi(z,t) = ™), o(x,t) =) (,5=1,2), (3.59)
we have _ _ _ '
I (3}, iy + 57, 115) = (55,00 — G T) + (525,10 — G ); (3.60)
hence, taking into account Eq. (3.54), we obtain
_ w ~k ~ ~k ~ _ w ~ ~ % ~ ~ %
W = 5 Im(67,, 4, + G, 0,) = 5 Im(G ., Ty, + Gy Ty (3.61)

This formula is very convenient for the calculation of the energy flux, to avoid transfer
from complex to real-valued quantities.

Further, we will derive a different representation for W containing dw /ds, where w(s)
and s(w) are dispersive functions, i.e., solutions of the Rayleigh—Lamb equation A(s, w) =0.
Let us consider any homogeneous mode obtained as the residue at a simple positive pole
in Eq. (3.53), i.e., as a root of the equation A = 0 in the denominator. Then the structure of
any mode in terms of the displacement vector in the case x > z is

u(x,y) = u;, (y) "), 5 = Sm, 0ii(x,y) = 045, e (3.62)
where m designates the mode number.

Since for © > x, all right-hand sides in Egs. (3.46)—(3.47) are homogeneous, the
constructed mode wave (3.62) is a solution to the homogeneous boundary value problems,
which is now convenient to be taken as equations of motion (see Section 1.9) expressed
through components of the stress tensor, o;; ; + pw?u; = 0 (¢ = 1,2), with summation over
the repeated index j. Then with the help of Eq. (3.62) we have

1504, + 0., +pwit,, =0,
o o , (3.63)
180y, + 0y, +pwu,, =0,
with the boundary conditions
y=0: wu,, =0, 04y =0 u, +isu,, =0,
! , o (3.64)

— — - - _ —N- 2 - 2 2N,/ _
y=h, 0.,y=0: wu, +isu, =0, o0, =0 c,isu,, +(c,-2c)u, =0

x

(a prime denotes a derivative with respect to y).
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The differentiation of system (3.63) with respect to s gives

. / 2 - dw
18Gze + Gy + PW Go = —1044,, — prd— Uy,
g (3.65)
18Gzy + g;y + pwzgy =—10,y,, — prE Uy, s
where we have denoted
do . do ., do, du, du,
e = gy = g = SO g = g = S (366
g ds Jey ds Iuy ds g ds 9= s (3.66)
Analogously, the differentiation of the boundary conditions (3.64) yields
y=0: g¢,=0, ¢, +isg, =—iu,,,
N P S A (3.67)
y=h: g, +isg, =—iuy, , 89, + (¢, —2¢)g, = —iC Uy,
Now, let us take the conjugate of system (3.63):
—iso*. +0* +p’ut =0,
{ e a6
—isoy, +o,, +pwu, =0,
and combine the following scalar products:
(3.65); - u, +(3.65), u, —(3.68); g, —(3.68)," gy, (3.69)

where the sign of the scalar product implies the integration of an equation multiplied by an
appropriate function. This procedure leads to the identity

h h
s / (Goati,, + Ore,, o) dY + / (GoyUs,, = Oy, 92) dY
/ (Gryly,, + Oy, gy)dy+/ (gyy Ym yymgy) Y (3.70)

- /0 Ot + 0% 105,y =20 / (i, I+ Ty, 1) dy.

Very scrupulous mathematical manipulations with the integrals on the left-hand side in
(3.70), with the help of the boundary conditions (3.64), (3.67), show that, as in the scalar
acoustic case, this left-hand side is equal to zero. Then it follows from Egs. (3.70), (3.61)
that

h h
W= 2/ (5, 015 + 6.y 07 dy = pwzd_w/ (. P + 1y P)dy. 371
2 Jo ds Jo

Formula (3.71) allows us to clarify whether there is any correlation between Sommer-
feld’s and Mandelshtam’s principles. Let s =s,, >0 be a positive root of the Rayleigh—Lamb
equation A(s) = 0 (since only squares of s are present in the structure of the function A(s),
if s = s5,,, is a root of the equation, then s = —s,, is also a root of it). Then the point s = s,),
is a simple pole in all integrands in the corresponding Fourier-transform representations of
the type (3.14) for all physical quantities, so that the pair of functions

o(x,y,t) = py) e'tom ot Y@, y, 1) = P(y) e'lom Trotl (3.72)
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determines a homogeneous mode that propagates, according to Sommerfeld’s radiation
condition without decay far to the right. It is now clear from Eq. (3.71) that this mode is in
agreement with Mandelshtam’s energy radiation condition if and only if

dw 1
g(s = S,,L) = M > 0. (373)

In order to check whether condition (3.73) holds or not, we need to construct dispersive
curves. In the scalar acoustics, as we remember, all dispersive curves are monotonically
increasing graphs. For an elastic layer, an example of dispersive curves, as solutions to the
Rayleigh-Lamb equation A(s,w) = 0, ¢* = ¢} /s;, 0 < ¢ < 1, is shown in Fig. 3.2.

164h
12-
8_
4_
kh
0 4 8 2 16

Figure 3.2. Dispersive curves of the dynamic elastic problem

It can be seen from this graph that there are cases with ds/dw < 0. As follows from the
described theory, in such cases the modes propagating to the right bring energy from infinity,
and hence contradict the energy radiation condition. Physically, this looks mystical, and
this is indeed so, confirming that physical intuition may sometimes be in contradiction to
strict mathematical analysis. Anyway, we should agree that the energy radiation condition
is more fundamental than Sommerfeld’s principle, and so we have to reject the modes for
which

d
i(s —5,)<0. s,>0. (3.74)

This conclusion influences the choice of the integration contour in Eq. (3.7). As regards
the positive half of the contour, it should bend around the poles s,, of the integrand where
ds/dw > 0 from below and in the case of ds/dw < 0, from above.

It should be noted once again that, apparently, Mindlin (1955) was first to indicate a case
where a wave satisfying Sommerfeld’s radiation condition can bring energy from infinity.
A fundamental and very impressive analysis of correlations between various radiation
conditions can be found in Vorovich and Babeshko (1979); and also in Babeshko (1971).

Helpful remarks

The Rayleigh-Lamb equation A(s,w) = 0, where the function A(s,w) is defined by
Eq. (3.52), determines the behavior of the dispersive lines, as in Fig. 3.2. In contrast
with the dispersion equation of the scalar acoustic theory, which admits simple solution
(see Section 3.2), the Rayleigh—-Lamb equation cannot be solved explicitly. That is why
this dispersion equation is studied in the literature in detail. Many papers were devoted to
asymptotic estimates for its large roots and many authors dealt with numerical analysis of
the Rayleigh-Lamb equation. Some helpful results with further references can be found
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in Mindlin (1955), Vorovich and Babeshko (1979), and other papers. Detailed numerical
implementation allowed the authors of those papers to discover cases of the cited irregular
behavior of the dispersive curves. Note that the only dimensionless parameter whose varia-
tion changes the configuration of the dispersive lines is a relation between the longitudinal
and the transverse wave speeds. Here in Fig. 3.2 we demonstrate these curves in the case
where ¢, /c; = 2, which is very realistic for metals.

3.4. Generalized Riemann’s Zeta Function and
Summation of Some Oscillating Series

As we could see in Section 3.1, in many problems the application of Poisson’s summation
formula transforms some given slowly convergent series to series convergent much more
rapidly, so that the new series obtained can be calculated more efficiently. Unfortunately,
this technique is not applicable, as a rule, for series with oscillating terms, at least in its
straightforward application.

Here we study the following series that will be encountered in our forthcoming analysis
of high-frequency processes in a layer of constant thickness:

Co=Y 5= (375)
m=1 m=1

As noted in the Section 1.3, these series converge in the classical sense if Re(3) > 0.
However, practical calculation for relatively small 8 is a difficult problem. Concrete
computations show that in order to guarantee three significant digits, one should take
nearly a few hundred thousand terms. Naturally, the question arises about the convergence
acceleration.

To this end, we attract some results from the theory of Riemann’s zeta function. Recall
that ordinary and generalized Riemann’s zeta functions are defined, respectively, by the
following series:

=1 = 1
((s) = ; — (sv= ; T (3.76)

It can be shown that both functions, as functions of the argument s, are analytic in the
whole complex plane except the only singular point s = 1, which is a simple pole for both
of them (see Bateman and Erdelyi, 1953).

In what follows we will use the profound classical result given by the Hurwitz formula
(see Bateman and Erdelyi, 1953)

£ 2T(B) <= cos(mé —m(3/2)
C<1_B’ > = ; mﬁ

2r ) @)
_20(3) 3 = cosmé . 3 =1 sinmé 377
= Gy (cos 5 ; 5 +sin— mzz:l —5 > (3.77)
2T
= (275)%) (cos?Cﬁ(§)+sin? Sg({)), Re& > 0.

Our final goal is to extract from Eq. (3.77) an expansion in powers of £. To this end, we
will try to expand the second relation in (3.76) into a Taylor series about the point v = 0,
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taking into account that the derivative of (s, v) with respect to v at v = 0 is the ordinary
Riemann’s zeta function with some power s. Namely, we obtain from (3.76)

| |  Q— D...(s+m-1
C(s’v):§+z(m+v)ﬁ‘ :E-’-Z(_l)m sts+1) m(!a+m )C(s+m)vm
1 " Fsam) =0 (3.78)
m s+m m —
:E+”§(—1) W((s+m)v 0!'=1).

Therefore, the left-hand side of (3.77) admits the alternative representation

21\ & Dim+1-0) e\"
C(l—ﬁ,§/27r):<?) +mZ=;(—1) Wam-}-l_ﬁ)(%) . (379

Since the left-hand sides of Eqs. (3.77) and (3.79) are identical, their right-hand sides
should coincide with each other, too. This allows us to construct two independent power
expansions in (£ /2), separately for >~ cos(m&)/m” and > °_ sin(m&)/m?, since the
even powers of £ in (3.79) refer to the former and the odd powers, to the latter. The only
obstacle consists in the presence of the irregular term (27/€)' in (3.79). One part of
this term belongs to a series of cosines and the other part to a series with sines. Correct
separation of the irregular term is not simple. To do this, we have to use Poisson’s formula
(see, for example, Collin, 1960), which is usually useless in the treatment of oscillating
series. In our case it is applied in the following way:

> eimE . s eimf ) 1 0o
= i§ - - i€ | H o) HO ‘
; mp ; (m+1)8 € [2 +HO)+ ; @mm) |, (3.80)
where N »
HQ2mm) = /0 cos(2mmu) (ui—il)ﬁ du, m=0,1,2,.... (3.81)

If m is a positive integer here (m = 1), then the last relation yields only a regular power
expansion in £ for H(2mm). This fact can be proved by expanding exp(iu&) into a Taylor

series, since the integral
P

> u
2 —d 3.82
/0 cos(2mmu) wrl)p u ( )
has a finite generalized value for arbitrary large positive integer p (cf. Section 1.3), which
implies an analytic continuation with respect to p, from the range —1 < Re(p) < 0, where
it converges in the classical sense. The irregular term is therefore extracted from the case
m = 0 as follows:

Y etué e [T e du
H(O)'/o ey =t /o (Wt ey

o jiug (3.83)
v [ - pge g0,
o U
and hence
imé ) i
—5 =LU-HE ey Ja,m (€ +0), (3.84)
m=1 m=0
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with some coefficients a,, of the regular power part. By separating the real and imaginary
parts in the last relation, we see that

> SO~ p1 - greos [T -] €143 b 89
m=1 m=0

SIS - msin[Fa-p] € ae a8
m=1 m=0

As stated above, the coefficients of the regular expansions can be defined by comparing
the right-hand sides in formulas (3.77) and (3.79), which finally yields

=~ cosmé ™ -1 @m)”
Ca(&) = Z:l i = Ld=f)cos {5(1‘@} & AT T(=5) cosmB)2)
- (3.87)
. TQm+1-0)CQm+1-0) [ € \*"
_ (e’ Sin mE _ . T 81 (271')/3
S5(6) = Z:l = I'(1-pB)sin [5(1 _ﬁ)} & - 2T(B)T(1 - ) sin(m3/2)
e (3.88)

XZ rem+2-p5)¢C2m+2-75) < 13

2m+1
Qm+1)! %) & 5>0).

m=0
In order to estimate how rapidly the terms of the last series decrease with increasing m,
let us apply the Sterling formula (see Abramowitz and Stegun, 1965)

T(z) ~ ()28 €72 (2o 400 hence “CED | o (5 L4oo). (3.89)
z I'z+7)

This estimate shows that the terms of the series (3.87) and (3.88) decrease according to
O[m’ﬁ(§/27r)2m] with m — oo, because 2m)! =I'2m+1)and 2m+1)!=T'Q2m+2). It
should also be noted that it suffices to evaluate them on the interval 0 < £ < 7 only, owing
to the evident periodicity: Cs(2m —§&) = Cp(§), Sp(2m — &) = =S3(&). Therefore, the rate of
convergence of the series (3.13) is the same as that of a geometric progression {¢g™} with

basis ¢ < 1/2. In practice, it suffices to keep 3 or 4 terms to provide a good accuracy.
Let us quote explicit expressions for particular cases, which will appear in the next

section:
C ~ /= _1.460+0.0255 & 0.00444 & 0.00267 & 3.90
12(§) = 2—5—. +0. 2—!+. 4—!+ . Ak (3.90)
T 53 55
Si (&) = % 0.208 £ —0.00852 ETi 0.00309 e (3.91)
& 3 £
Cs2(€) = —/2m€ +2.612 + 0.208 CTR 0.00852 ot 0.00309 ik (3.92)
3 5
S32(€) = /27€ — 1.460 € + 0.0255 ETh 0.00444 % (3.93)
2 /2 2 4 6
Cs2(8) = —Tﬂ €32 +1.341 + 1.460 % -0.0255 % —0.00444 %, (3.94)
2 /2 3 5
Ss2(6) = — 3 T 32 12612¢+0.208 % +0.00852 % (3.95)
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In practice all of them are to be used for 0 < £ < 7 and then to be continued periodically.
The relative error of these formulas is less than 1%. The accuracy of these formulas can be
improved by taking more terms in the expansions. Below we give a comparison of results
predicted by Egs. (3.90)—(3.95) with those obtained by direct computations by formulas
(3.75) with a double-precision Fortran code and 5 X 10° terms retained in the series:
13 /8 /4 37/8 /2 5m/8 3r/4 Tm/8
Ci2, (3.75) 05418 -0.0380 -0.2874 -0.4275 -0.5136 -0.5665 —0.5954
Ci2, (3.90) 05420 -0.0379 -0.2872 -0.4274 -0.5135 -0.5664 -0.5956

Si,(3.75) 1916  1.249 09067 0.6672 0.4743 0.3058 0.1501
Sis, (3.91) 1918 1.250 09073 0.6675 0.4745 0.3060 0.1506

(50, (3775)  1.058 0.4552  0.0366 -0.2705 -0.4938 -0.6465 -0.7357
(52, (392) 1.057 04548 0.0363 -0.2708 -0.4939 -0.6466 -0.7359

S32, (3.75)  0.9975  1.077 1.007  0.8645 0.6783 0.4653 0.2363
S32, (3.93)  0.9977  1.077 1.008  0.8651 0.6790 0.4659 0.2366
Csp, (3.75)  1.043  0.6283  0.2160 -0.1533 -0.4573 -0.6825 -0.8207
Csp, (3.94)  1.042  0.6278  0.2153  -0.1542 -0.4585 -0.6840 -0.8223

Sss2, (3.75)  0.6167 0.9054 0.9976  0.9486 0.7961  0.5700  0.2966
Sss2, (3.95) 0.6166 09051 09972 09481 0.7954 0.5691  0.2952

Helpful remarks

The above ideas can be applied to the calculation of sums of divergent series. As described
in Section 1.3, identities (3.87) and (3.88) can be analytically continued over the parameter 3
in the complex plane, taking into account those ( for which both the left- and the right-hand
sides are finite. As an example, we quote here two remarkable divergent series

CLp@=> m'Pcosm,  Sip© =Y m'sinmg, (3.96)

m=1 m=1
and compare results predicted by the direct summation and the method using the derived
formulas (3.87), (3.88) with 3 = —1/2. These series are expressed as

Lm0 & ¢ £°
CLip(§) = 5\ 7 £/ -0.208 - 0.00852 oY 0.00309 Tl 0.00346 o (3.97)

1 T 53 55
S8 = 7 / 5 €32 -0.0255 £ - 0.00444 37 ~0.00267 2. (3.98)

In the direct summation we have applied ideas proposed in Section 1.3. More precisely,
we set = 0.999 and take the upper limit of summation 5 x 10* in the series

Zwm m'/? cosmé, me m'/? sinmé, (3.99)
m=1 m=1

treated as a generalized value for the series (3.96). Results of the comparison are reflected
in the following table:

3 /8 /4 37/8 /2 57/8 3r/4 Tm/8

Clipp, (3.75) 2745 -1.109 -0.7035 -0.5372 -0.4540 -0.4094 -0.3869
Clijpp, 397) 2755 -1.111 -0.7041 -0.5376 -0.4543 -0.4096 -0.3870

S_1, (3775) 2.5461 0.8816 0.4594 0.2755 0.1715 0.1017  0.0476
S_1,(398) 25364 0.8799 0.4588 0.2752  0.1714  0.1019  0.0485

An impressive table for divergent series, isn’t it?

© 2005 by CRC PressLLC



3.5. Application: Efficient Calculation of Wave Fields
in a Layer of Constant Thickness

Let us come back to the problem of efficient calculation of wave fields in a layer of constant
thickness. We will deal here only with acoustic case, since the proposed ideas can be
applied to elastic case, too.

To begin with, we note that for arbitrary fixed k only a finite number of terms, N, in
the mode representation (3.14) have a real group velocity s,,. For all other terms when
n > N, the quantities s,, are imaginary and the modulus |s,,| grows with n. Therefore,
this series (3.14) converges like a geometric progression, in the case of = # x,. Many
investigations have been devoted to the question of efficient calculation of acoustic waves
in a layer of constant thickness in the case of x = xy, and we give here a short survey of
existing methods.

In principle, a direct calculation of the integral (3.7), where L(s) is defined by any of
Egs. (3.8)—(3.10), gives an acceptable tool for calculations, since all singularities of the
integrand lie on the finite interval —k < s < k. Outside of this interval the integrand decays
exponentially (we exclude the case y = y, from the consideration, because in the case
that x — =, y — Yo simultaneously, the constructed Green’s function has a logarithmic
singularity). But in practice this approach is never applied for the following two reasons.
Firstly, a finite number of real-valued singularities are all simple poles, and the integral
can be reduced to a Cauchy-type singular integral by adding together the halves of the
residues at appropriate poles. However, direct numerical treatment of singular integrals
is a more complex problem compared to those with continuous integrands. Secondly,
numerical calculation of any integral (even with continuous integrand) is always a more
difficult problem than the calculation of the sum of a series. So, now we are going to
transform the integral to some series.

On the other hand, the mode expansions (3.14) with x = zo cannot be used, as they
are written, for direct numerical calculations, since the common term decreases as 1/n.
The series converges, due to the presence of an oscillating factor, but it is absolutely
unsuitable for direct computations. To overcome this difficulty, some authors apply the
so-called Kummer’s transformation in this case (see, for example, Jorgenson and Mittra,
1990; Mathis and Peterson, 1996). If x = x,, then the mode expansions (3.14) can be
represented as a combination of the following series:

< ™ (1,2)
Fp =y D {C‘).S(p’g) ")},
—~ qn | sin(pf)n) (3.100)
Gm = /D%, — K2, pt? = m, PO =m(m+1).
More precisely,
- _ -
(I)(l)(xo’y):E F+(|y hy0|>+F+(y';Ly0) ,
L |y = ol Yty ]
@) - |+ _pt
*V o) = 5 |F ( . ) F ( . ) (3.101)
LI (ly=wl (Yt o]
@) - _
Py =y |F < iy >+F ( — )

and the problem can be reduced to the calculation of the series (3.100). This is based on
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the observation that

sy S gy {CSETMY (1 1Y g~ G feos®l )
=2 {Sin@%‘)” W) T sinp@n) [ (3.102)

n=0 n=0

qn = /P2 — k2, rn = /D% + b

Now, for any fixed value of the parameter k£ the common term in the first series
decreases as 1/n?, and the series is quite suitable for efficient calculations, but the second
series converges still as slowly as in (3.14). However, this admits the application of the
Poisson summation formula (see, for example, Titchmarsh, 1948). We already treated some
series by this formula in the previous section, and give here a more complete overview. If
f(x) € C[0,00), f(x) € L[0, ) and a is a parameter, then

ani:f(an): %f(O)+F(O)+2§1:F (27;T”> (3.103)
where F'(s) is the cosine Fourier transform of f(x):
F(s) = /00 cos(sx) f(x)dzx. (3.104)
0
This formula has a finite-form analogue:
= a = 2mn
a;f(an) =7 [f(0)+f(a)]+F(0)+2;F (T) (3.105)
Since
o0 n 12 o0 1,2 1,2
DS AR DS i i) S

the transformation of the products of trigonometric functions to their sums reduces the
calculation of the second series (3.102) to the summation of some other series, which we
consider separately in the (1, 2) and (3) problems.

The top line in Eq. (3.106) leads to a series of the form

G _ o~ _cos(mnd) , (3.107)
; V(n)? + 0

which admits immediate application of the Poisson formula (3.103)—(3.104), since here

a=m, f(x)=cos(x()/Vx?*+ b and

F(s) = = cos(sz)cos(z() _ 1 /°° cos[z(s + ()] + cos[z(s — ()]
Th Ve 2 Varalr (3.108)

_ Kols+ ¢+ Kolbls - ¢)
5 ;

where K is the McDonald function, which exponentially decreases with increasing argu-
ment. Therefore, in these problems we arrive at the series

502 = 22+ PO L S™ Kb ian + b+ Kotbln -1, (3.109)

n=1

oo

which converges exponentially.
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In problem (3) the bottom line in (3.106) yields a series of the form

@ _ N~ _coslmn+1/2)¢] 1 g~ _explmi(n +1/2)¢]
5 ; \/[7T(TL+1/2)]2+b2 Zn;O \/[W(n+1/2)]2+b2

exp((i/2) exp(mn(i)

= It + 1/ + B2
oo _ , (3.110)
_ exp(n(i/2) Z exp(mn(i) _exp(mngi)
= [mm D6 Vny +62]

_ =, cos(mn() 1
+exp(m(i/2) [Z m - Z_b] ,

where the common term of the first series on the right-hand side (3.110) decreases again
as 1/n? and the last series is reduced to S"?, already calculated.

Thus, for low and moderate k, Kummer’s transformation leads to quite rapid con-
vergence. However, this transformation becomes inefficient with increasing frequency
parameter k, due to a specific behavior of the difference in parentheses in Eq. (3.102). That
is why we develop a different approach.

Let us note that all integrands in Egs. (3.7)-(3.10), Section 3.1, represent some combi-
nations of the following type:

n=0

e’C’Y

L*(s,0) = 5 ¢>0. (3.111)

v (1 +eh)’
More precisely,
Li(s,y) = L7(s, ly—yol) + L7(s, 2h =y = yoD) + L™ (s, y + yo) + L (5, 2h =y — y)o),
La(s,y) = L7(s, ly—yo) + L7 (s, 2h =y —yol) = L™ (5, y + yo) = L™(s, 2h—y —yo),  (3.112)
Ls(s,y) = L7(s. ly = yol) = L (s, 2h =y = yol) + L* (s, y + yo) = L" (s, 2h =y = yo)-
Therefore, the problem is reduced to efficient calculation of the integral

G(-T, C) = % /OO Li(S, C) efis(zfxo)

—0o0

00 L y(2nh+()

= i - T € —is(x—x0)

= 3 2D /Oo e g

= O G HY [k/Cnh + O P | (3.113)
n=0

_ %Hél) (k\/W) +Gi(z,y),

Gi(z,y) = % S EFyrH [k\/(Znh TP+ (@ —mo)z} , 0<(<2h
n=1

Recall that now we study summation for x = xo, where the first N terms (/V is sufficiently
large) can be calculated directly as

. N
7 Y FUH k2nh + 01, (.114)
n=1
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and for n> N we can use the asymptotic representation of the Hankel function (see Bateman
and Erdelyi, 1953)

[2 > r(L+
HY(2) ~ (= ez(z—w/4)z 1(2 m) 200 (3.115)
T2 — m!T (5 —m) (2z0)™
As aresult, the summation problem is reduced to the calculation of a series of the following
type:
oo o2khni
D'——. 3.116
;(:F ) (znh + C)’m+1/2 ( )
Let us write out a few first terms in the Taylor expansion of the denominator:
1 1 (m+1/2)y  (m+1/2)(m+3/2)y
(n+&)m+/2 T opmHl/2 T ym+3)2 + nm+5/2
3.117
1 1 (m+1/2)y (m+1/2)(m+3/2)y S ( )
+ (n+£)'rn+l/2 - nm+1/2 nm+3/2 - nm+s/2 ’ § - ﬁ

The sum in square brackets here tends to zero at least as n~"/? with n — oo, and it suffices to

keep only a few terms in the series to obtain a good accuracy, uniformly over the frequency
parameter k. Thus, the problem is reduced to a slowly convergent series of the form

> oni

> eng = Cp(0) +155(0), (3.118)

n=1

with some values of § and (3; this series was studied in the previous section.

Helpful remarks

It is interesting to note that in the representation (3.113) each term is similar to the point-
source Green’s function for the full unbounded space. This is in complete agreement with
the heuristic idea that the problem of determining the Green’s function in a layer differs
from the analogous problem in unbounded space by additional boundary conditions 9p/on
over two straight lines. Any pair of sources displaced symmetrically with respect to any
straight line automatically provides trivial normal derivative on this line. From this point of
view, Eq. (3.113) can be treated as representing a sequence of required sources to arrange
a symmetrical balance of the total array with respect to these boundary lines.

3.6. Waves in the Stratified Half-Plane

Here we will show that a stratified half-space possesses, under certain conditions, the
properties of a layer of constant thickness established in Section 3.1.

Let us consider a 2D problem for a stratified acoustic half-plane y > 0, |z| < oo, where
the wave process is assumed to be harmonic in time with angular frequency w. Then, the
acoustic pressure p satisfies the Helmholtz equation

wZ

c(y)

where the wave speed c(y) is a function of the coordinate y varying with the depth of the
half-plane.

Ap(x,y) + p(x,y) =0, (3.119)

© 2005 by CRC PressLLC



The application of the Fourier transform with respect to the variable x reduces the
partial differential equation (3.119) to the following ordinary equation of the second order
with variable coefficient:

P'(s.y) - P ) Ps.y) =0, A(s.) = /- 5. (3.120)
()

The sign of the derivative is related to the variable y.
As usual, the boundary condition may be of various type. To be more specific, we
consider a point source placed on the free boundary surface y = 0 at a point x:

y=0:  p=d(x—mx). (3.121)

In this scalar acoustic problem wave behavior at infinity may be accepted to satisfy Som-
merfeld’s radiation condition.

Generally, Eq. (3.120) cannot be solved analytically. For some specific functions c(y)
its solution is expressed in terms of certain special functions, and a good survey of these
cases admitting exact analytical solution is given by Brekhovskikh (1980).

In the present section we construct an explicit analytical solution for high frequencies.
In doing so, we assume the wave speed c(y) to be a monotonic and bounded function of the
argument y > 0, at least twice differentiable: c(y) € C? [0, 00), m < |c(y)| < M.

In ocean acoustics, a monotonic behavior of c(y) is valid for Arctic zone, as well as for
moderate latitudes in the winter period of the year.

Let us apply the change of variable s = w3 (the tildes are omitted later on), then
Eq. (3.120) becomes

1
P"(s,y) - w*y*(s,y) P(s,y) = 0, V(s y) =4 [87— 5 —- (3.122)
c(y)

The further considerations for the cases of monotonically decreasing and monotonically
increasing functions c(y) are absolutely different.

The case of monotonically decreasing wave speed c(y).
Here
c0)=c;, c(x)=c, c>c, c=2cy) <c. (3.123)

Since the dependence upon the parameter s in Eq. (3.122) is even, we consider only its
positive values 0 < s < oo.

Case 1. Let | |
0<s<— or s>—. (3.124)

Cq C
For such values of the parameter s, the function (s, y) is nonzero. Then for high frequen-
cies w, Eq. (3.122) can be solved by the classical WKB method (see, for instance, Erdelyi,

1956; Brekhovskikh, 1980) to give

P(s,y) =

Y
[A(s) €% + B(s) e“*¥], £(s,y) = / v(s,y)dy,  (3.125)
7(59 y) 0
where A(s) and B(s) are some unknown functions.
It is noteworthy that the representation (3.125) is valid both in the case s> 1/¢, > 1 /c(y),
where (s, y) > 0, and in the case 0 < s < 1/¢; < 1/c(y), where (s, y) = —iq(s, y) and

q(s,y) = v/[1/c(y)]? —s*> > 0. In both cases, the second term in Eq. (3.125) should be
neglected, because for inhomogeneous waves (v > 0) it gives an unbounded solution (since
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&(s,y) — +00 as y — +o0), and for homogeneous waves (v = —iq, ¢ > 0) this gives a
solution with a far-field behavior of the type exp(—ibwy), y — +o00 (b= /(1/¢,)? —s2>0),
which represents a wave arriving from infinity rather than a wave going to infinity. The
first term in (3.125) certainly satisfies Sommerfeld’s radiation condition.

Thus, in the considered range of variation of the parameter s we have B = 0; hence

A ,
P(s.y) = 28 pwten or  P(s.y) = P(s,0) L0 et (3.126)
v(s,y) v(s, )
Case 2. Now consider the case of
l/ey<s<l/ca, ~ ca<l/s<g. (3.127)

Then there is always a unique solution of the equation vy =0 ~ ¢(y,) = 1/s, since c(y) is
monotonic and ¢, < ¢(y) < ¢;. The value y = yy = yo(s) is a simple root of the equation
v =0: v(s,y0) =0, '(s,y0) # 0. This point yo (0 < yo < 00) is called a turning point of the
differential equation (3.122). It should be noted that we assumed the function c(y) to be
monotonic just to guarantee that the root g is simple.

The general solution of Eq. (3.122) in this case is known to be expressed as follows
(see Erdelyi, 1956; Brekhovskikh, 1980):

P(s,y) = {A(s) Ai [w*PE(s, y)] + B(s) Bi [w**¢(s, )1},

\/5(
3 2/3
§(s,y) = [5/ v(s,y)dy] ,

where Ai(x) and Bi(x) are the Airy functions, A(s) and B(s) are some unknown functions,
and the derivative is applied with respect to y.

Let us study the behavior of solution (3.128) at infinity. Note that ¢, < c(y) < c(yo) = 1/s
for y > yo, so in this range

(3.128)

q=q(s,y) = >0; hence as y — +oo,

cz(y) ¢

§(s,y) ~ [—ZQz(S)y] = [QQ(S)y} . qs) = “g—sz>0
2
(3.129)

Then we should use the asymptotics of the Airy functions for large negative arguments (see
Fedorjuk, 1977):

. sin(n + 7 /4) ) cos(n + w/4) 2 5p
Ai(-y) ~ g Bi(-y) ~ g y—+oo, =2yl (3.130)

In the considered case

2 1/3
n~wepy, )~ - <§> &7y Y — 4o, (3.131)
hence, as y — +00,
P(s,y) ~ const (g, *y"/®) (w/°q, /Oy 1/0)
X [A(s)sin(wqoy + ) + B(s) cos (wqry + T ) | (3.132)

= const [A(s) sin (wqay + T ) + B(s) cos(wqy + T)].
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This solution must satisfy the radiation condition, i.e., must be of the form
P(s,y) ~ const(s) e, d>0, y— +o0. (3.133)
This can be provided if and only if
A(s) = iB(s). (3.134)
Therefore, in this case the general solution of Eq. (3.132) that satisfies the radiation
condition at infinity is expressed as

B(s)

P(s,y) = W{i Ai[w?3¢(s, )] + Bilw?*E(s, )1 }; (3.135)
hence
_ £'(s,0) i Ailw??¢(s, y)] + Bi[w? E(s, )]
PED= PN s ) TR, 01+ Bilo €. 0)] (3136

Let us study the structure of the solution for any fixed 0 < y < yo:

1 S, O ) Ny
p(l', y) = — / Me*‘ﬂf(é,y) 615(95710) ds
T |S|51/C1 ’Y(S, y)

/ SAr2/3 o 2/3
+/ S(S’ 0) ZIAI[('U2 35(59 y)] -i-Bl[("j2 ,;é.(s’ y)] eis(;L-_g;O) dS (3137)
Vedsi<tje, || €/8:y) i Ailw?/3E(s,0)] + Bi[w?/3¢(s, 0)]
5,0 ) s
+/ M e wEEY) giste—r0) g — [ (z,y) + L(z,y) + Lz, y),
si1/ca (s, y)
where we have taken into account that p(x,y) = 6(z — xy) and hence P(s,0) = e,

The integrands here contain the branching functions (s, 0) = /s?>—1/¢} and (s,y) =

\/s* = 1/c*(y). The application of the principle of extremely low absorption shows that the
positive branching points s = 1/¢, s = 1/¢(y) shift upwards with small absorption, and the
negative ones shift downwards. In the first integral I;, we have £(s,y) = —¢ foy q(s,y) dy,
q > 0; hence there is an oscillating phase in the argument of the exponential function.
According to the asymptotic estimate of the type (1.73) with 8 = 1/2 and « = 1, this
integral turns out to be of the order of O(w™'/?), w — oo, uniformly over |z| < co. In
the third integral I3, £(s,y) = foy v(s,y) dy, v > 0, so the phase in the argument of the
exponential function is positive, and we have, as w — 00, a exponentially decaying kernel.
Then the asymptotics (1.68) with 3 = 1/2 and « = 1 gives the same estimate O(w™7?)
for I;. We thus can conclude that homogeneous waves can exist only in the case that
the denominator of the second integrand itself has a pole. However, if 0 < y < y,, then
c(y) > c(yo) = 1/s and so &(s, y) = [3 y‘i v(s,y) dy|** > 0, since y = /s? — [1/c(y)]> > 0.
It is clear from this observation that in the considered range we can apply the asymptotic
expansion of the Airy functions, present in the integrand of I,, for large positive argument:

. e ) e 2 3
Ai(y) ~ W, Bi(y) ~ W’ n= gy , Y — +00, (3.138)
which converts [, into the following expression:
(5,0 5,0 1/
L =/ 6.0 {5( )]
1/ei<lsl<1/ez 5 (S’ y) 5(89 y)
Y 0
X exp {w [ / Vs, y) dy — / v(s,y) dy} } 750 g (3.139)
Yo Yo
= / V60 ety stz gg
1/ei<lsl<1/ez V(S’ y)
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It thus asymptotically coincides with I3, and hence is of the order of O(w™'/?), w — oo.
Mathematically, this means that there is no homogeneous mode in the structure of the
solution since the integrand has no poles on the real axis Im(s) = 0. From heuristic point
of view, this means that a gradually decreasing (with depth) stiffness cannot provide such
turning points for acoustic beams, which behave like the bottom of a layer reflecting incident
rays back and thus generating standing (i.e., mode) waves.

The case of monotonically increasing wave speed c(y).

Here c(0) = ¢4, c(00) = ¢, ¢1 < ¢p, and ¢; < c(y) < ¢;,.

The two cases for different s remain here as in the case of decreasing c(y).
Case I:

{0<s< 1/} U {s>1/ci}. (3.140)
In this range (s, y) # 0 and hence, in accordance with the WKB method,

- > 0 5,1
Py = e XD o (s = I/, (14D
v(s,y)
Case 2:

l/ea<s<l/eg ~ ¢ <l/s<aq. (3.142)
Here, for the same reason as in the case of decreasing c(y), the solution can be expressed

again as

1
P(s,y) = —=— { A(s) Ai [w?/*¢(s. )] + B(s) Bi [w?¢(s. )] }.
e (A A e ] + B B [ 5]

3 (v 2/3 (3.143)
§(s,y) = [5/ v(s,y)dy] .

Yo

With y — +oo we have 1/s = c(yo) < c(y) <c; ~ 1/c(y) <s, so v=+/s>-1/Ay) >0
in this range. To estimate the far-field behavior of (3.143) as y — 400, we can apply the
asymptotic expansions of the Airy functions for large positive argument (see Abramowitz
and Stegun, 1965):

2
32, (3.144)

677
Ai(y) ~ _c i
i(y) N =3y

e )
VI
Therefore, to obtain a bounded solution in the far zone, we should set B(s) = 0. Then
(3.143) becomes equivalent to

_ [e6.0) Al s L,
P\ ey Ares o ¢ (19

In order to discover mode properties of a stratified half-space, let us study, for example,
the velocity of oscillations on the free surface: v,(z,0) = (iwp) ' (Op/Oy)(x,0). Tt is
obvious that the leading asymptotic term for high w is obtained by differentiating only the
Airy function in the numerator:

52 Al'[w?E(s, 0)]

P'(5,0) = "¢ (s,0)w Ai[w?3E(s,0)]

(3.146)
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Representing the inverse Fourier integral for the acoustic pressure as the sum of three
integrals of the type (3.137), we can estimate that I; and I3 are again of the order of
O(w™'/?), w — oo. The second integral I, is here

Ai'[w?3¢(s,0)]
32 I(q A2 P
‘[2 “ /l/cz<|s|<1/c1 é- (b’ ) Ai[w2/3€(s9 0)]

where c(y) < c(yo) = 1/sif 0 <y < yo, and so

N R AR 7’

0= E/yo Sz_cz(y) dy] ) [52/0 cz(y)_SZdy] e
:3 Yo 1 2/3

as,0) = _5 /0 1/ 20 —s? dy] > 0.

Helpful remarks

1°. We can conclude from Eqgs. (3.147), (3.148) that the argument of the Airy functions is
negative, and both functions Ai and Ai’ oscillate for such arguments, with a change of the
sign. Mathematically, zeros s,,, of the denominator, i.e., solutions of Ai[w? 3¢(5,0)] = 0,
determine, by the residue theorem, homogeneous mode waves B,,, (@~ that propagate
along the free surface to the right (x — +00), in accordance with Sommerfeld’s radiation
condition. Physically, a stratified acoustic half-plane turns out to be a layer, since the
increasing stiffness of the medium makes acoustic rays reflect and turn back upwards, thus
leading, with a full interference, to the formation of mode waves concentrated in an upper
layer of the half-space.

eis@=20) g (3.147)

(3.148)

2°. It should be noted that in the tropical seas the profile line of the wave speed with
depth is nonmonotonic. Typically, in the near-surface zone, the wave speed first decreases
and then, in deeper layers, becomes a monotonically increasing function. The function
¢ = c(y) has thus one minimum at a certain depth y = y,. It is known that near this critical
depth there can arise waveguides. Mathematically, our analysis in this case becomes more
complicated, because there may appear two different turning points.
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Chapter 4

Analytical Methods for Simply
Connected Bounded Domains

4.1. General Spectral Properties of the Interior Problem
for Laplacian

When we speak about spectral properties of any homogeneous boundary value problem
for the Laplacian, this question is evidently connected with existence of eigenfrequencies
and related eigenfunctions, to be more precise, any eigenfrequency w with respective
eigenfunction p # O:

Ap+kp=0, k=2,
c

evidently belongs to the spectrum of the operator —A :
~Ap=pp,  p=k. 4.2)

In our presentation of boundary value problems for the wave (Helmholtz) operator we
started in Chapter 2 from exterior diffraction problems for a full (and so infinite) space R™
(n = 2,3), where we could see that both the Dirichlet and Neumann exterior problems
satisfying Sommerfeld’s radiation condition have a unique solution. This certainly implies
that there are no eigenvalues in (4.1)—(4.2); otherwise there would be a nontrivial solution
to the exterior problem with the trivial boundary condition, which contradicts uniqueness.

In Chapter 3 we studied wave properties of acoustic layer of constant thickness, which
could be called a semi-infinite domain, since it possesses some properties of the infinite
domain. In particular, correct formulation requires a certain boundary condition at infinity,
as in the case of full space. At the same time, in acoustic layer there can exist homogeneous
waves, i.e., nontrivial solutions that satisfy a homogeneous boundary condition. This
happens if the frequency is greater than a certain critical value.

Here we will study spectral properties of the same problem in the bounded domains.
We will show that the spectrum is always discrete and give an asymptotic estimate for high
eigenfrequencies.

The described spectral problem in the domain D is quite classical, and is studied by
various methods. One of them is based on the fact that the operator —A is positive definite
and self-adjoint in the functional space L,(D), defined on the subset of doubly differential
functions C>(D) C L,(D).

Symmetry of the operator A = —A subjected to homogeneous Dirichlet or Neumann
boundary conditions is proved by using a different form of Green’s formula:

3 ou (92} ou(y)
[ cnndy=- [ Autyoidy = /Zayj o —/aD—(9 v(y) ds

:/Za_“a_vdy yeR™ (m=2,3),
layj 8y3

4.1

4.3)
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for arbitrary functions u, v € C,(D) satisfying homogeneous conditions of either Dirichlet
or Neumann type. Now it becomes clear that the symmetry of the operator —A is explained
by the fact that the swap of the functions « and v on the left-hand side of Eq. (4.3) does not
change its right-hand side.

Positive definiteness of the operator A = —A also follows from Eq. (4.3) by using the
well-known

Friedrichts inequality (see Mikhlin, 1964). If u € C,(D) C L,(D) and u(y) satisfies
either Dirichlet or Neumann homogeneous boundary conditions, then

m 2
/ 2 (%) dy 2 ’Yz/ w(y)ds, yeR™, m=2,3 (7*>0). “.4)
D e ' oD

Equations (4.3), (4.4) prove that the operator A = —A is symmetric (self-adjoint) and
positive definite over the subspace of functions from C,(D) and satisfying either Dirichlet
or Neumann homogeneous boundary conditions on dD. Then spectral properties of this
operator are directly extracted from general theory of such operators acting in a Hilbert
space.

As can be seen, here we considered the case H = L,(D), since we used the scalar
product and the norm defined in this space. Unfortunately, the considered operator A = —A
does not act on the whole H = L,(D) since it cannot be defined in the classical sense if «
is not doubly differential. To overcome this difficulty, there was created a special theory
of Sobolev’s Hilbert functional spaces (which is well presented, for example, in Mikhlin,
1964). This new theory operates with the so-called energetic rather than classical solution
of the considered operator equation, which permits the application of the mentioned general
theory of positive definite self-adjoint operators. This theory gives also an excellent basis
for constructing finite element methods.

However, we prefer to follow the line of classics-founders of modern mathematics,
which is based on the potential theory and the concept of Green’s function for bounded
domains D.

Let us introduce a Green’s function for the simply connected bounded domain D, which
satisfies the given homogeneous boundary condition of Dirichlet or Neumann type.

To be more specific, we restrict the consideration by the 2D problem with the Dirichlet
condition. Other cases can be studied by analogy. Then the sought Green’s function
G(z,x), z,x € D C R? ought to possess the following properties:

1) To be a solution of the Laplace equation

A,G(z,2) =0, x € D\ D:, 4.5)

outside of a small e-neighborhood of the chosen point z € D.
2) To satisfy the homogeneous boundary condition:

G(z,x) =0, xedD =1 (4.6)

3) When = — 2, the behavior of this function is absolutely the same as of the one for
full space R? :

G(z,x) = —% In|z — x|+ H(z, x), 4.7

where H(z, x) is a regular function in D with respect to both its arguments.

THEOREM 1. [fthe boundaryl of the bounded simply connected domain is smooth, then
the Green’s function (4.5)—(4.7) exists and it is unique.
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Proof. First of all, we notice that it suffices to prove that for any fixed z € D there
exists a unique regular solution H(z, x) of the Laplace equation

A H(z,x) =0, r €D, (4.8)
with the nonhomogeneous Dirichlet boundary condition
1
HGzy) =p@y)=5_—Inlz-yl€ CO),  yel (4.9)

By the method analogous to that applied in Sections 2.1 and 2.2, the questions of
solvability of this problem can be reduced to the investigation of the BIE with a Green’s
function for the whole space and k = 0:

1

Pollr —yl) = Byl —y) =~ -

Namely, let us apply the indirect BIE method by introducing the potential of double
layer, analogously to approach described in remark 3° for Section 2.2. Namely, the function

Inlz —yl. (4.10)

w(x) = H(z,x)
Oo(lz —
Mm:/zﬁﬁiﬁww%, x €D, @.11)
. on,
gives a solution to problem (4.8)—(4.9) if the density ¢(y) satisfies the integral equation
9Po(lyo — yl)
v -2 [ =y i, = oty (4.12)
1 y

which is a consequence of the limit boundary value of the double-layer potential as z —
Yo € l. The latter is taken from inside, which involves the sign “minus” in front of the
integral in Eq. (4.12), in contrast to Eq. (2.65).

Further, let us prove that A = 1 cannot belong to spectral set of the operator K,

9%o(lyo -y
o =2 [y, @13)
1 Ty

Indeed, if there would be an eigenfunction u(y), y € I, coupled with the eigenvalue
A = 1, then we would have

0P -
p =2 [T gy, el ueCa. @14
l Y

Then the function

v(z) = /‘Po(lx =yl u(y) di,, (4.15)
l

would give a solution to the exterior Neumann problem for the Laplace equation Av =0
with the boundary condition (see Theorem 5, Section 2.1)

ov(x) _ (yo) +/a‘I’0(|yO—y|) d
on, S B 2 ! on

where we have used identity (3.14).

Finally, we have arrived at the function v(x), which is a solution of the exterior Neumann
problem with the trivial boundary condition. Due to the uniqueness of the solution to this
problem, we have v(x) = 0, and hence u(y) = 0, which contradicts the assumption that
w(y) is an eigenfunction.

If A = 1 is not an eigenvalue of operator (4.13), this means that the Fredholm integral
equation of the second kind (4.12) is uniquely solvable. Then Eq. (4.11) determines the
structure of the regular part H(z,y) of the Green’s function, and so Eq. (4.7) gives the
Green’s function itself. The theorem is proved.

I, =0, (4.16)

Yo
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THEOREM 2. The constructed Green’s function for Laplacian in the domain D is sym-
metric: G(z,x) = G(x, 2).
Proof. Let us apply Green~’s formula for the pair of functions u,(y) = G(z,y) and

uy(y) = G(x, y) in the domain D formed by D with small e-neighborhoods of the points z
and x removed. Since both functions satisfy the Laplace equation, we have

0= [ [6GAG, @) -Gl pd, G d

D

:/ [G(z,y)M—G(m,y)M dly,
I+l +1

on, on,

4.17)

Iy and [, are small circles of radius € around points z and x, respectively. The integral along [
is equal to zero, since both functions satisfy homogeneous boundary conditions. Calculation
of the contribution from integration over I'; and I',, in the same way as in deriving the
Kirchhoff—~Helmholtz formula (Section 2.2), leads to the identity G(z, ) = G(x, 2).

THEOREM 3. If G(x,y) is a Green’s function for a homogeneous Dirichlet problem in
the domain D, then the homogeneous boundary value problem for the Poisson equation

Ap(x)=-f(x), =€ D, p|, =0, (4.18)

has the following solution written in exact explicit form:
p(x) = / G(z,y) f(y) dy. (4.19)
D

Proof. Let us apply Green’s formula to the pair of functions w,(y) =p(y), u2(y)= G(z,y)
in the domain D formed as D with a small e-neighborhood about the point = deleted:
( oG dp

p@ny _G(“)n

/~G(x,y)f(y)dy=/~(pAyG—GAp)dy:/
D D .

+le

) dl,.  (4.20)

Y

Integral over the contour [ is zero since both functions satisfy homogeneous boundary
conditions. Further, the second term in (4.20) gives no contribution over /. when ¢ — 0
since p and dp/On are regular inside D and G has only a weak (i.e., integrable) singularity.
The first term’s contribution is calculated in the same way as in derivation of the Kirchhoff—
Helmholtz integral formula, which results finally in Eq. (4.19). The theorem is proved.

It follows from this theorem that the spectral problem for Laplacian (4.2) can be reduced
to the problem of characteristic values for a self-adjoint integral operator, whose kernel is
the Green’s function:

p=pnGp ~ p(x)= u/ G(z,y) p(y) dy, z€D. 4.21)
D

What is the difference between the self-adjoint problem for a positive definite operator
(4.2) and the self-adjoint problem (4.21)? By other words, why do we prefer to study
Eq. (4.21), instead of (4.2)? The answer is quite evident. The most thorough results for
operator equations are obtained in Hilbert space, and the natural functional Hilbert space
is L,(D). Among two operators (4.2), (4.21) the latter acts in L,(D), but the former can be
applied only to doubly-differential functions, and so it does not act in L,(D).

Now we can apply, in our spectral analysis, the well-developed Fredholm theory (see
Section 1.5) to the integral equation (4.21) of the second kind with symmetric kernel
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G(x,y). Further results are based on a combination of the Fredholm theory with some
properties of positive definite operators. This is possible since (4.2) ~ (4.21).

First of all, it follows from the fourth Fredholm theorem that the frequency spectrum
of the interior acoustic problem for any domain D is discrete, and the number of eigenfre-
quencies w,, is countable. Further, the only accumulation point for these spectral values
may be at infinity, i.e., w,, — 00, m — oo ~ k,, — 00, m — co. What can be said
additionally about these eigenvalues k,,,? The following properties of eigenvalues follow
from classical results of general spectral theory for operator equations (4.2) and (4.21).

THEOREM 4. All eigenvalues of a self-adjoint operator G in the complex Hilbert
space H are real-valued.

Proof. Let G : H — H and let there exist an eigenvalue A and u # 0 such that Gu = Au.
Then A(u, u) = (Gu, w) = (u, Gu) = (u, Au) = AMu, u), so A =\, which implies that A is
real-valued.

Corollary. All eigenvalues of the homogeneous interior acoustic problem are real-
valued, which directly follows from the symmetry of the operator G in equation (4.21),
w=1/\, acting in L,(D).

THEOREM 5. All eigenvalues of a positive definite operator G, defined on a subset of
any Hilbert space H, are positive.

Proof. LetG : V — H,V C H, and (Gu,u) = vy*(u,u). If there is a real number \
and u # 0 such that Gu = \u, then under the conditions of the theorem:

(Gu,u) = Au,u) ~ \=(Gu,u)/(u,u) >~>>0. 4.22)

Corollary. All eigenvalues of the homogeneous interior acoustic problem are positive,
which is a consequence of the positive definiteness of the operator equation (4.2) considered
on the sublet C,(D) C L,(D) = H.

THEOREM 6. Eigenfunctions related to different eigenvalues of any symmetric operator
are orthogonal to each other.

Proof. If we have for Eq. (4.21) Gu, = \u,;, Gu; = \ju;, u; # 0, u; # 0, then
)\i(ui, Uj) = (Gui,uj) = (Ui, GUJ) = )\j(ui,uj). Hence, if )\Z # Aj, then (ui,uj) =0.

We will assume throughout this section that the set of eigenfunctions u;,7=1,2,...,is
normalized: (u;,u;) = J;;, where J,; is the Kronecker delta.

Now we cite the classical Hilbert—Schmidt theorem, which is presented in the literature
in various forms. For the forthcoming applications we formulate it in the following version,
which is indeed one of numerous corollaries from this theorem.

THEOREM 7. (Hilbert—Schmidt Theorem). If a symmetric kernel of the integral equation
(4.21) satisfies the condition

/ |G(z, y)l dy < A, (4.23)
D

with a positive constant A, uniformly with respect to x € D, then the kernel can be expanded
to a series in its eigenfunctions

m=1
which converges uniformly over (x,y) € D.

The proof is omitted. This is based on some constructive techniques connected with
approximation of the kernel by finite-dimensional structures like some degenerate kernels.
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Corollary 1. The sum of the series Z (1/)2,) is finite.

Indeed, the double scalar product in relatlon (4.24) gives

Z / / |G(z, y)P* dz dy < A S(D). (4.25)
m=1 ’”
Corollary 2. 1f, in the conditions of Theorem 7, G(z, y) is continuous, then the sum of
the series
=1
Y —= / G(z,z)dz < 00 (4.26)
Am D
m=1
is finite.

This result is obtained by direct integration of Eq. (4.24).

Helpful remarks

1°. The principal goal of the present chapter is to study the interior acoustic problem
described by the Helmholtz equation

Ap(x) + K*p(z) = 0, xz €D, 4.27)

with some boundary conditions of Dirichlet or Neumann type, set on the boundary 9D.

This problem can be reduced to a BIE, by the same technique as in Chapter 2. In
regular cases this equation admits the application of direct numerical methods, like one
described in Section 1.5. Therefore, investigation of eigenfrequencies, which make the
problem irregular, is very important in this theory.

2°. It follows from the above analysis that every A; may be connected only with a finite
number of eigenfunctions linearly independent. Otherwise this A\; would be an accumula-
tion point for the set {),,}. The number of linearly independent eigenfunctions coupled
with the eigenvalue \; is called the multiplicity of ;.

3°. What do we already know about distribution of {\,,}? They all are positive, form a
discrete set, with the only accumulation point at infinity: \,, — 0o, m — oo. Multiplicity of
any )\, is finite. Therefore, we can arrange them in the increasing order: 0< A <Ay <\ <
counting each eigenvalue as many times as its multiplicity.

4°. Convergence of the series (4.25) formed by inverse squares of characteristic numbers
shows that the asymptotic behavior of \,, is: ;! = o(1/y/m), m — oo, but this is a
too rough estimate. If the Green’s function in equation (4.21) would be continuous then
relation (4.26) would lead to the estimate: A;! = o(1/m), m — oo. However, the Green’s
function G(x, y) as a kernel of the integral operator in (21) has a logarithmic singularity
~ In|z —y|, when |r —y| — 0, so the second estimate is not valid. Heuristically, the
logarithmic singularity is extremely weak and we might expect that this estimate is very
close, in the sense of increasing rate of \,,, to the exact value. This heuristic idea appears
quite reasonable, since below we will see that a correct estimate is A, = O(1/m).

5¢. Strictly speaking, the number of eigenvalues and respective eigenfunctions may appear
finite, but it can be proved that this happens only if the kernel of the symmetric integral
operator is degenerate (see Courant and Hilbert, 1953). The Green’s function for a bounded
simply connected domain is not degenerate.
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6°. Usually, a system of orthonormal functions {u;},7=1,2,..., creates a basis in Hilbert
space H if this system is complete in H. Theorem 6 asserts that eigenfunctions represent an
orthonormal system, but there is no result on completeness. This question is not so simple,
and in some cases it can be thoroughly proved that eigenfunctions form a complete subset
(compare with the theory of Fourier series with trigonometric basis). However, generally,
this requires rather refined analysis, which is beyond the scope of the present book.

4.2. Explicit Formulas for Eigenfrequencies of Round
Disc

For a round disc of radius a, the Helmholtz equation Ap + k*p = 0 can be expressed in the

polar coordinate system in the following form:

Pp 10p 1 0%
W'}';E'Fﬁw'kkzpzo, OSTSG, 0<60<2r. (428)

One can seek a solution of the last equation as a Fourier expansion over 0 < 6 < 27

p=Y_ palr)e™. (4.29)

n=—oo

Then, for each p,(r), due to linear independence of trigonometric functions, one arrives at
the ordinary differential equation

2,11

2l (r) +rpl (r) + (r*k* = n*)p,(r) = 0, (4.30)

whose only solution regular inside the disk is the Bessel function of the first kind and of
order m (see Abramowitz and Stegun, 1965):

Pn(r) = Jp(kr). 4.31)

Therefore, a complete system of linearly independent solutions of Eq. (4.28) is {J,,(kr) X
exp(ind)}, |n| < co. However, since J, (x) = (=1)"J,(x), this can be chosen as {J,,(kr) x

exp(+£ind)}, n = 0,1,2,..., and a set of eigenvalues for the Dirichlet and Neumann
boundary value problems could be found, respectively, from the following transcendental
equations:

Jn(ka) =0, J! (ka) = 0. (4.32)

Our main purpose is to evaluate large eigenvalues from Eq. (4.32). To this end, we may
use an asymptotic representation for the Bessel functions. The only trouble is related to
the well known feature that there are absolutely different asymptotics of Bessel functions
for the cases of large argument and large order.

This fact is very important because the subscript n in Eq. (4.32) may be arbitrary large.
A natural consequence from this feature is that we have to apply a uniform asymptotic
expansion valid for arbitrary values of n and k.

Let us calculate the number of eigenvalues ), = k;, notexceedingn: N(n)=3_, _ 1.
Our presentation follows to Kuznetsov and Fedosov (1965), and to Babich and Buldyrev
(19809).

It is clear that
[n]

N(n) = No(m)+2 ) Ny (n), (4.33)

m=1
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since the only one eigenfunction is linked with the Bessel function of the zeroth order, and
for other orders there are two different eigenfunctions corresponding to opposite signs of the
exponential function depending on the angular polar coordinate. Here N,,,(n) designates the
number of zeros of the Bessel function J,,,(x) from the interval m < x <n: N,,(n) = Zj 1,
Jm(x;) =0, m < z; <n. Here [n] denotes integer part of n. Besides, we can claim that
Eq. (4.33) is valid because it is quite a classical result that all positive zeros of the Bessel
function are greater than its order: J;(x;) =0 and hence x; > i (see Abramowitz and Stegun,
1965).

Let us introduce the two integer quantities vy, v1: 0 < 19(n) < v1(n) < [n], both being
positive and less than [n], so that vo(n) = [n'/?], 1(n) = [n —n*°], n — oo.

Then
[n] vp(n) vi(n) [n]
> Num)=> Nu@m)+ Y Num)+ > Num)=S+5+5;,  (434)
m=1 m=1 m=ry+1 m=vi+1

and we will estimate each of the three sums independently.
In order to estimate the last two sums .S, and S5, we may apply the following asymptotics
of the Bessel function J,,,(z) (see Abramowitz and Stegun, 1965):

2 s 1 1
Jm(.%') = m {COS |:7’](.7J, m) - Z:| +0 (E) +0 <E> } . (435)

valid uniformly at least on the interval vo(x) < m < vy(x), where like above, vy(z) = z'/3,
vi(z) = x —x*°. Here, in Eq. (4.35)

Nz, m) = Va? —m? — marccos % (4.36)

Let us note that On(z, m)/0x = V> —m?/x 2 0 if z = m, so the function n(z, m) is

a monotonically increasing function of the first argument x. This allows us to conclude

that the interval m < x < n corresponds, with a one-to-one mapping, to the interval

0 < n(x,m) < n(n,m). Therefore, it follows from Egs. (4.30), (4.31) that the number of

zeros x; of the function J,,(z) : J,,,(x;) = 0 on the interval m < z; < n coincides with the

number of zeros of the function cos(n —/4) on the interval 0 < 7 < n(n, m). Since the last
quantity is evidently equal to n(n, m)/m + 1/4, we can conclude that asymptotically

nmn,m) 1
+ -,

4

Now the first sum S} in Eq. (4.34) can be estimated in the following way:

N (n) =

v(n) <m L vi(n). (4.37)

S1=Y  Nuw() =Y [N, (m)+Nyu ()= N,y ()] = 1o Ny (n)+ Y [Ny (n)=N,, (n)]. (4.38)
m=1 m=1

m=1
The common term under the sum sign here admits the estimate:
N,,(n)—= N, (n) £ Ny(n) — N, (n). (4.39)

Further, we need to use a classical result about the number of positive zeros of the Bessel
function Jy(z) not exceeding the large quantity n. This is based on the asymptotic repre-
sentation of this Bessel function for large argument (see Abramowitz and Stegun, 1965)

Jo(x) = ,/% [cos (:g - %) +0 G)] : (4.40)
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hence asymptotically the zeros of Jy(z) we are seeking now coincide with zeros of cosine

in Eq. (4.40):
No(n)= = +0(1),  n— oo. (4.41)
m
In order to finally complete the estimate (4.39), we note that
('] -
N, n) = V/n2—[n1/312 = ([n'*] = 1) arccos ———— =n +O(n'’?), (4.42)
n

so finally, taking into account Eqs. (4.37)—-(4.39), (4.41), (4.42), we obtain
Sy = VN, (1) + 1% { [ﬁ + O(n1/3)} - [ﬁ + 0(1)} } =D r0m*?), oo, (4.43)
T T T

In order to give an estimate of the sum S5 in Eq. (4.29), let us notice that

[n] [n]
Si= > Num)< Y Nya() ={[n]-@ + 1)}
m=v+1 m=v;+1 (444)

< {M oL +o(1)} = (0" +0(1)} {M +O<1>} -
™ 4 ™

Let us calculate the value of the expression in the second braces here. We have

n(n, vy + 1) = /02 = (n—n#9)2 — (n = n*?) arccos - + O(1)

n (4.45)
=V2n13/9 —n3/9 — (n —n**)arccos(1 —n>"") + O(1).

Then we use the following Taylor series of arccos:

4/9

arccos(l — ) = \/ﬂ{l + 1”3—2 + O(:Uz)} .z — 0. (4.46)

Therefore, the leading asymptotic term in Eq. (4.45) is

579\ 1/2 -5/9
nn,v +1) = V2 n'3/18 (1 - n_) —(n—n“/())\/irfs/l8 (1 + n_)

2 12 (4.47)
— {\/Enm/ls _ in/G} _ {\/Enn/m_ \/Enl/6 + £n1/6} — %\/Enl/s
4 12 3 ’
SO
S5 = O(m*? x n'/% = O/, n — oo. (4.48)

Further, the second sum S, in (4.29) is estimated on the basis of some refined results
related to Van der Corput’s theorem from the number theory (see Sierpinski, 1988). It is
proved in Kuznetsov and Fedosov (1965) that

vi(n)
S, = / {M _ l} dv +0@m*?),  n— . (4.49)
vo(n) T 4

Now, by collecting together the estimates (4.41), (4.45), (4.48), (4.49), we arrive at the
following asymptotic relation:

N(n) = No(n)+2(S,+ 5, + .53)

vi(n)+1/2 450
:ﬁ+2{ﬁ1/o+/ <M—%> dy}+0(n2/3). (450

™ ™ o(n)+1/2 ™
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The integral here can be calculated explicitly as a tabulated integral (see Gradshteyn
and Ryzhik, 1994):

3 2 2
/n(n,y)dyz—l/\/nz—l/2+£n2— LA arccosz, 4.51)
4 4 2 4 n
SO
vi(n)+1/2 T n
/ n(n,v)dv = gnz—n4/3—5+0(n2/3), n — 0o, (4.52)
vo(n)+1/2

where we have used expansion (4.53) and also
arccos(x) = g —z+0 (27), x — 0. (4.53)

Substitution of Eq. (4.53) into (4.50) yields finally the following asymptotic result:

4/3 2 4/3 1 2
N(n)= %+2 { nﬂ + (% ot —n) }+O (n*?)= %—%+O (n*?), (4.54)

which for the disk of radius r = 1 is equivalent to

S L
N(n) = Enz—ETHO(nM), (4.55)

since S = wr? =, L = 27r = 27. Here S is the area of the disk and L is its perimeter.

Helpful remarks

1°. It can be shown by analogy to the above consideration that the case of acoustically hard
boundary leads to quite similar result:

_ S 5, L 2/3
N(n) = ey n+0 (n*?). (4.56)
2°. Weyl (1912) was first to suppose that formulas (4.55) and (4.56) for the Dirichlet
and Neumann boundary value problems are universal for all bounded acoustic domains.
However, generically this statement is not yet proved. For some canonical shapes this is
strictly proved, but existing general theories can justify only the leading asymptotic terms
in these formulas. In the next section we give a short survey of this fundamental theory.

4.3. Some Variational Principles for Eigenvalues

As we could see in the previous section asymptotics of large eigenvalues in the case of
canonical domains obeys some certain regularity, and it is very interesting to clarify if the
asymptotic behavior remains regular also in general case. A good instrument to study this
question is based on variational principles for eigenvalues. We expound this theory here
following the classical ideas of Courant and Hilbert (1953), and Mikhlin (1964).

Recall that the Laplacian A = —A is a symmetric positive definite operator, which acts
from a subset H, of the Hilbert space H = L,(D),i.e., A=-A: H=CyD)CH — H.

Recall also that we proved that A is positive definite only over the subset of C,(D)
whose elements satisfy homogeneous (Dirichlet or Neumann) boundary conditions (see
Eq. (4.4)). So, throughout this section we will say that any function u € H 4 if it is from
C,(D) and satisfies the given homogeneous boundary conditions.
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DEFINITION. The fraction R(u) = (Au,w)/(u, u) is called the Rayleigh ratio.

THEOREM 1. The first (i.e., minimum among others) eigenvalue is

Al = 1€ng R(u) = R(ug) if up € Ha. (4.57)

Proof. Letn € H be an arbitrary element from the domain of definition of the opera-
tor A, and « be an arbitrary real number. Then uy + an € H,, and

_ (Aug +am), (ug+am))  o?(An,n) + 2a(Aug, 1) + (Aug, uo)
Rt o) = o wram @ + 20l + (wow)

Since the minimum value of R(u) is achieved with the element u = u, so R, (o« =0) =0,
that yields

(Aug, n)(ug, uo) — (Aug, uo)(ug, ) =0~ (Aug,n) — A (ug,n) =0
~ (Aug—Aug,m) =0, Vne Hy.

(4.59)

We thus have found that the element Aug— A uq is orthogonal to arbitrary element 7 of the
subset H 4 which is everywhere dense in H. This is possible only if Aug— Ajug =0 ~
Aug = Ajuy, i.e., A is an eigenvalue.
Let us prove that \; is the minimum eigenvalue. Indeed, if there is any other \,, such
that Au,, = AU, U, € Hy4, then
A, = Al tn) o e Aww) (4.60)

(uma um) u€H, (U, U)

It should be noted that the stated variational property of the lowest eigenvalue can be
applied only to elements with a unit norm:

A = inf (Au,u), [lul| = 1. 4.61)
u€eHp

THEOREM 2. All consequent higher eigenvalues can be constructed within the frame-
work of the iterative variational scheme:

. e (Auu)
Am = inf R = inf —oy = (Atms ), (4.62)
(u,u,) =0, n=1,2,....,m-1, [lunll = 1.

Proof. Let £ € H, be an arbitrary element from the domain of definition of the
operator A, and we consider the element

m—1
n=E-3 (G unuy,. (4.63)
n=1
It is clear that (n,u,) =0,n=1,...,m—1, since
(0, up) = (€, up) — Z(E, Un) (U, up) = (€ up) = (§uy) =0, 1<p<m-1  (4.64)

n=p

(recall that the eigenfunctions u,, related to different eigenvalues are all mutually orthogonal
to each other). It is also clear that for arbitrary real number o the element u.,,, + an is such
that

(U, + O, uy) =0, n=1,...,m-1. (4.65)
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Now the function w,, + an satisfies all conditions of orthogonality (4.62) of the present
theorem, so minimum of the function

(A(up, + an), (u, +an))
(U, + O, Uy, + 1))

R(u, +an) = (4.606)
is achieved when «v = 0. This requires R, (a =0) =0 ~ (Au,, — Ay, n) = 0 (compare
with the proof of Theorem 1). Let us prove that the same relation is valid for functions &
instead of n. Indeed,

m~—1
(Aum - )"rnu'rru 5) = (Au'm - )"rnu'rrw 77) + Z(ga un)(Au'm - )\mumv un)
n=1
m~—1
=0+ Y (& un) (At ) = Ay (U, )] (4.67)
n=1
m—1 m—1
=) () Uy Ati) =Y (6t )ty Atty) = 0,

n=1 n=1

(recall that A is self-adjoint). Now, by analogy to Theorem 1, if (Au,, — A\, u,,) is
orthogonal to arbitrary element of a dense subset, this implies that this element is null,
ie., Au,, = A\, u,,. We have thus come to the conclusion that A,,, u,, are eigenvalues and
eigenfunction, respectively.

Let us prove that \,, is the next eigenvalue after A,,_;. If there is any other eigenvalue

> A, such that Av = v, then

~  (Av,v)

A= and (v,u,)=0, n=1,...,m-1. (4.68)

(v,v)

However, if ), is a minimum of the Rayleigh ratio under the same conditions of
orthogonality, this means that A = R(v) = R(u,,,) = A,,. This proves the theorem.

It is rather inconvenient to construct the consequent eigenvalue A, in terms of orthog-

onality to all previous A, (n =1,...,m—1). It is more convenient to arrange this process

so that we could find the current \,, without knowing other values A, if necessary. Such
an opportunity is given by the following theorem.

THEOREM 3. (a maxi-minimum principle).

m— m— . (AU,’LL)
hem e d (). Vo€, where d((w) = mp 00

(u,v,)=0, n=1,...,m-1.
Proof. First of all, we note that for v,, = u,,n=1,...,m—1, according to Theorem 2,
we have \,, = mgl (Au,w)/(u,u) =d ({u,}7), where u,,, n=1,...,m—1, are previous
ueHa
eigenfunctions related to all smaller eigenvalues A\, < A,,, n =1,...,m— 1. This proves
that r{na)}( d ({vn ?;11) is no less than \,,. If we prove that for any other array of elements

{v,, 37! with the orthogonality conditions (4.69), d ({vn}?:‘f) < A, this will be the final
point of the proof.
In order to justify this hypothesis, let us construct a special function w in the form

U= cu;, such that R(@) < \,p. (4.70)
j=1
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To this end, we subject this function to the orthogonality conditions with the chosen array

{v. Yl (@, v,)=0,n=1,...,m~ 1, which leads to the linear algebraic system
S uuv) =0, n=1...m-1, “.71)
j=1

with (m — 1) equations for m unknowns c;, j = 1,...,m. It is obvious that the rank

of the matrix {a,;} = {u;,v,} is not greater than m — 1, which is strictly less than the
number of unknowns m. General results of linear algebra show that in this case the system
surely possesses a nontrivial solution (see, for instance, Kurosh, 1972), which we can make
normalized: )", ¢; = 1. Since

(u,u) = Zm: cici(u;, uj) = Z cicj = Zm: =1 4.72)
i=1

ij=1 i=j

(recall that {u;}, ¢ =1,2,..., form an orthonormalized system), we have

R(@)=(Au,u)= Z cici(Au;,uj) = Z cici\i(ui, uj) = Z N2 < A, Z A=Ay (4.73)
=1 1=1

i,j=1 i.j=1

Hence, we have found the element u # 0, for which (Au,w)/(u,u) < A, and which is
orthogonal to all v,, n = 1,...,m — 1. Therefore, the minimum of the Rayleigh ratio
R(u) = (Au, u)/(u, u) over the class of functions orthogonal to all v,,, n =1,...,m -1,
which is d ({v, }5'), cannot be wider than \,,. The theorem is proved.

DEFINITION. If A: Hy C H — Hand B : Hg C H — H, and both operators are
positive definite: (Au,u) >~ (u, u), (Bu,u) 2 v5(u,u), Vu € Ha, Hg. We say that A> B
if (Au,u) = (Bu,u) for Vu € Hy, Hp.

THEOREM 4. If A 2 B, then A\t > \B vm =1,2,....

Proof. If, by definition, (Au, u) > (Bu,w), for Vu € H 4, Hg, then

(Au,u)> . (Bu,u)

d n 777;_1 = i = = d n 777/_—1 s
a ({oakiz) = min =0 == 2 min 7 = de (o) (4.74)
(u,v,)=0, n=1,...,m-1.
It follows from this inequality that
M= max da ({v.30) 2 max dp ({va3r)) = A5, Vv, € H, (4.75)

as was to be proved.
As the most important corollary from this theorem, we prove the following result.

THEOREM 5. Let D 4 be a subdomain of a domain Dg: D, C Dpg. Then for homoge-
neous boundary value problem with the condition u|,, = 0: A\ <\t Vm=1,2,... .

Proof. We prove the theorem in the 2D case of the Dirichlet problem. The 3D case can
be proved by analogy.
Itis clearthat H 4 C Hpg. Indeed, if u € H 4, then “|aA =0 and as follows from Eq. (4.3)

ou\? ou\
o= [ |(5) + (&) Jor
ou\ ou '\
- [ (&) + (5) Jarar=mu

(4.76)
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if the function u(z,y) is extended by the value w(z,y) =0 to Dg \ D4. We thus have
proved that (Au, u) = (Bu, u) for all u € H 4. Now, since H4 C Hp this implies

m—-1\ _ (B’LL,U) < (A’LL,U) _ m—1
ds ({vu})) = inf ~o=om < inf ~omos =da () @477
and so
AE = max ds (fv.3)) < max da ({va 3l S AL, (4.78)

which was to be proved.

For applications, this theorem states that eigenfrequencies of a homogeneous interior
acoustic problem for some domain D are not higher than those for any of its subdomain,
with the same type of homogeneous boundary condition.

A more advanced conclusion from Theorem 4 is given by the following statement.

THEOREM 6. Let D be a domain consisting of a finite number of subdomains D,
i1=1,...,1, sothat D = Ule D,, ﬂle D, =0. Let {)\* } denote an ordered sequence of

eigenvalues collected all together from those of a Dirichlet homogeneous boundary value
problem for all domains D;. If {\,,} are eigenvalues of the corresponding homogeneous

problem for the domain D then A, < \},.

Proof. Let us compare the two problems:

1) The given eigenvalue problem in the domain D with the given homogeneous bound-
ary condition over the boundary 0D;

2) The same problem with the additional constrained conditions u = 0 (or du/dn = 0)
posed over boundary lines of all subdomains. By analogy with the proof of the previous
theorem, we can claim that H, C H, since any doubly differential function satisfying
all constraints of problem 2) satisfies also the constraints (which are the given boundary
conditions on the boundary dD) of problem 1). Therefore, over the class of functions
u € H,: (Aju,u) = (Ayu,u) and since H, C H,, we have

A A
di ({v.315!) = inf (Aru, ) < inf (Ao, u)

ueH, (U, ) uef, (U, )

=d, ({v. 1)) - (4.79)

The proof is completed by the observation that Eq. (4.79) involves

Am = A =maxd; ({v,}]) < max dy ({oa 1)) = A2 = A2, (4.80)

because the set {\?'} is formed by the union of all eigenvalues for all particular problems
for each subdomain D;. This proves the theorem.

Corollary. Let, under the conditions of Theorem 5, N()\) denote the number of eigen-
values (each counted taking into account multiplicity) not exceeding A > 0, for the given
Dirichlet homogeneous boundary value problem. Let N*(\) denote the total number of
analogous quantities for each subdomain D;: N*(\) = Zle N;(N). Then N(A\) = N*(N).

In the case of the Neumann boundary condition Ou/0n|,,, = 0 the result analogous to
what is proved in Theorem 6 is given by

THEOREM 7. Let {)\,,} denote the ordered set of increasing eigenvalues, each taken
according to its multiplicity, and {\},} denote the ordered full set of eigenvalues for all

subdomains D, i=1,...,N: D=J__, D;, (i, D; =0. Then \,, > X%, Ym=1,2,....

Proof. Let us consider again the two problems described in the conditions of the
theorem (problems 1 and 2, respectively). Recall that admissible class of functions in H
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consists of those with piecewise continuous first-order derivatives and (9u/9n)/0D = 0.
This automatically means that the functions from H; are continuous. Let us widen this
class refusing continuity of u. It is obvious that the functional (u) on this widened class
of functions looks like the one on the functions with the homogeneous boundary condition
for each D;: (Ou/0n)|sp, = 0. We thus may claim that the two mentioned problems cover
the sets H, and H, with H; C H,, hence

dy ({vn}is)) = uienlf[2 Ry(u) < uiélzg, Riw) =di ({va}15)) » (4.81)

= W

m

Corollary. Under the conditions of this theorem N(A\) < N*(\) = Zle N;(N).

The next theorem compares eigenfrequencies of the Dirichlet and Neumann homoge-
neous problems.

and so, by analogy to previous theorem, A

THEOREM 8. Let {\D } designate the ordered set of eigenvalues for the Dirichlet prob-
lem, and {\} the analogous eigenvalues for the Neumann problem. Then NN, < AP,
m=1,2,....

Proof. Compare two maximin problems:

1) Maximin problem on the class of functions with piecewise continuous first-order
derivatives with the constraint u|,, = 0;

2) the same maximin problem on the same class of functions but without the condition
on the boundary.

The former class of maximin problems yields all eigenvalues of the Dirichlet homo-
geneous problem {\P }. The second class is wider. Besides, it consists of functions with
piecewise continuous first-order derivatives, for which the functional R(u) looks as in the
case where they would be subjected to the Neumann boundary condition over D. Then it
can be proved by sequential arguments, as in the previous theorems, that the eigenvalues
on a wider class do not exceed those for a more restricted class: AN < AP

Helpful remarks

It should be noted that the quantity N (\) for both boundary value problems is in inverse rela-
tion to A,,. In particular, this implies that Np(\) < Ny(A). Explicit estimates of eigenvalues
in the problem of round disk, formulas (4.55) and (4.56), confirm this conclusion.

4.4. Weyl-Carleman Theory of Asymptotic Distribution of
Large Eigenvalues

Let D be a 2D simply connected bounded domain of the area S with a boundary of finite
length [. The most direct way to describe the Weyl-Carleman theory is to consequently
move from simple shapes to more and more complex ones.

Let us start with a rectangular domain of arbitrary size a X b: 0 <z < a,0 <y <b. The
eigenfunctions of the Dirichlet and the Neumann homogeneous boundary value problem
are, respectively,

Ty

. T .
ugm(aj,y) = sin —— sin n,m=1,2,...),
a

(4.82)
W (2,y) = cos L cos ”Tmy (n,m=0,1,2,...).
a

Due to Weierstrass theorem, the trigonometric series (4.82) form a complete orthogonal
system in D. Besides, they satisfy the corresponding homogeneous boundary conditions.
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This proves that there are no other eigenfunctions, because any new eigenfunction must be
orthogonal to all u,,,(x,y) (Theorem 6, Section 4.1), which is impossible.
Eigenvalues of both problems are given explicitly by the expression

2

2
Ay = 7 ("—+ %) (n,m=0,1,2,...). (4.83)

a?

Let us calculate N(\), the number of eigenvalues \,,,, which are less or equal to .
These are defined by the number of nonnegative integral solutions of the inequality

2 2 2 2 2 2
Wz(”_&)gw_”_ﬂ_ﬂg. (4.84)

a? b?

These solutions are distributed on the lattice of the integer-valued Cartesian coordinate
system (n,m),n,m=0,1, %, ... . They are related to the nodes lying inside an ellipse with
semi-axes a = a\/X/w and b = b\/X/T(‘.

It can be easily shown that

lim ]\19) =1, so N\\) = @ = i/\ + o(N), (4.85)
A—oo (mab/4) 4 4rw

i.e., asymptotically, the number of modes inside the quarter-ellipse is equal to the area of

the latter, ﬂ&g/ 4. Here S is the area of the rectangle: S = ab. An estimate of the remainder
shows that (see Courant and Hilbert, 1953)

N(A):%MONX), A — oo (4.86)

Note that this estimate is valid for both types of boundary condition. As mentioned above
(see remarks for Section 4.2), Weyl (1912) conjectured that the second asymptotic term
can be represented explicitly in the form

S l
Non(N) = -\ F E\fm o(VA),  A— o, (4.87)

but the proof for general case is not yet known (for a survey, see Birman and Solomyak,
1979).

In the considered case of rectangular domain D with dimensions a X b, the asymptotic
relation can be justified as follows. The proof is based on some results of number theory
connected with Landau and Van der Corput theorems (see, for example, Sierpinski, 1988;
Kuznetsov, 1966; Makai, 1970), which give a more precise relation between the square of
the ellipse mentioned above and the number of integer lattice nodes situated in the interior
of the lattice. For our purposes this theory results in the following conclusion. The area of

the elliptic sector mab/4 is equal to the number of lattice points in the interior of the sector
plus half a number of lattice points on the linear part of the boundary of this sector, with
the error of the order of o(ﬁ) :

rab b

T - N+ 4o (VR), (4.88)

since the first solution in (4.82) implies n, m 2 1, i.e., it operates with lattice points lying in
the interior of the ellipse only. On the contrary, (a+b) points with n=0 and 1m =0 on the linear
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boundary should be added in the case of the Neumann problem:~ Ny(A) = Np(N) + (a + E).
Finally, we arrive at the representation (recall that @ = av/\/m, b = bv/A/7)

ND(A)=”T%—a+b+o(ﬁ) MLLPNCALING WY

2 T 41 2
= I LR b o(VA), A=, (4.89)
4 4
Ne) = Np+ 203 = 204 250 Ao
T 4 27
=i>\+L\/X+o(\/X), A — 00, (4.90)
47 47

which confirms the generic formula (4.87) for the case of rectangular domain. Do not
forget that the second term in the asymptotic representation (4.87) is not yet strictly proved
for arbitrary domain. However, if we compare (4.87) with respective results obtained for
round circle, Egs. (4.55), (4.56), derived for the eigenfrequencies (which are square of the
eigenvalues), we can conclude that formulas for round disk also conform with the Weyl
assumption (4.87).

Domains consisting of a finite number of subdomains.

Unfortunately, in the generic case with a domain of arbitrary shape, the existing strict
results confirm only the leading asymptotic term in (4.87). Let the domain D be the union
of a finite number of squares D; with side a, 2 =1, ..., I. Then variational principles stated
in the previous section give an appropriate estimate

I I
Z NP\ < Np(\) € Ny(M) < Z NN, A — 00. 4.91)

i=1 i=1

I
Note that NP = (S;/4m)A+ O (V/A), NX = (S;/4m)A+ O(VX),and S =3 S;, hence

i=1

%A+O(\/X) SND(A)SNN(A)$%A+O(\/X), A — 0. (4.92)

Domains of arbitrary shape.

Our treatment here will be based upon approximation of arbitrary bounded simply
connected domain by shapes which represent a union of small areas. The following lemma
plays a key role in this construction.

LEMMA. Let in the plane (x,y) there be a bounded 2D domain D of the area S and the
length of perimeter l. If there is a square lattice on the plane with the small step h, then
the number of nodes in interior of S is

ny(D) = % + O™, h — 0. (4.93)

Proof. The proofis based on the Jarnik proposition (see, for example, Kuznetsov, 1966)
which proves that in the natural 2D Cartesian coordinate system, which is provided with an
orthogonal lattice of a unit step, the mentioned number of interior nodes n(D) satisfies the
inequality |S — n(D)| < [. Now, under the conditions of the lemma, let us make the change
of variables Z = x/h, y = y/h. Then in new coordinate system (Z, y) we have: S = S/h?,
l=1/h, S—l<n,(D)<S+Il,orS/h*~1/h<n,(D)<S/h*+1/h, which was to be proved.

This lemma directly leads to the basic result of the quoted theory.
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THEOREM 1. The asymptotic behavior of large eigenvalues, in both the Dirichlet and
the Neumann homogeneous boundary value problem for the Helmholtz operator, is given
by

S
N = -+ O(VX), A— o, (4.94)
s
where S is the area of the considered 2D domain of arbitrary shape.

Proof. Let us furnish the (z,y) plane with orthogonal lattice of the step h = 1/ VA,
and consider the domain formed by the union of all elementary squares of this lattice
that lie inside the given domain D. It can be seen that the number of squares in interior
of D, ng(D) is of the same order as the number of interior nodes n,(D): n,(D) =

Ngg(D)+ O /h) ~ ny(D) =n,(D)+ O(\/X), A — 00, so the total area of inner squares
is S2 =n,(D)h* =S+ O(h), h — 0 or Sy(D) =S+ O(1/VX), A — cc.
Further, the application of the above variational principles leads to
N:g()\) < Np(A\) £ Ny(\) £ N::()\), (4.95)

where Ng()\), Nj:’l()\) express the number of eigenvalues not exceeding A in the Dirichlet
and the Neumann problem in the domain created by inner squares. Now,

by Sa(D)
NG = ==X+ 0(V]A) (4.96)
(see Eq. (4.92)), that yields
S
D —
NG = =+ O(V\). (4.97)

The estimate for Ng()\) is achieved by analogy. Collecting together the asymptotic esti-
mates (4.95)—(4.97) we finally arrive at the basic result

%A+O(\/X) SND(A)SNN(A)s%MO(ﬁ). (4.98)

Helpful remarks

1°. Recall that in the considered theory A = w?/¢? (w is the frequency and c is the wave
speed). So, if we estimate the number of eigenfrequencies w,, not exceeding the given
frequency w this is determined as

2

N@ =22 40w, w— o (4.99)
4drrc?

We thus can see that the number of eigenfrequencies grows as w?. Therefore, in computer
simulation the problem of operation with singular values w,,, insignificant for low and
moderate frequencies, becomes of a considerable importance for high frequencies. Ac-
tually, any regular computer algorithm will crash if the frequency of oscillation hits any
eigenfrequency. With the frequency increasing the probability to be faced with irregular
value w,, increases, which makes numerical algorithm less stable.

2°. Asymptotic formula (4.86 ) can be inverted:
4
A, ~ Fﬂ'n +o(n), n— oo (4.100)
This justifies what was noted about rate of increasing of A,, following from Hilbert—Shmidt

theorem for the 2D problem (see Eq. (4.25)). Indeed, from Eq. (4.100) it is clear that the
sum of the series >~ (1/A\2) < c0.
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4.5. Exact Explicit Results for Some Polygons

As can be seen from previous investigation, explicit analytical results can be obtained for
domains where coordinates can be separated. A detailed study of this question was carried
out by Kuznetsov (1966). Rectangular domain gives an example of the separation in the
Cartesian coordinate system, and an explicit-form representation for eigenfunctions and
eigenfrequencies was obtained in Section 4.4. In the polar coordinate system, the solution
in the round disk is explicitly expressed in terms of Bessel functions (Section 2.2). On
the other hand, Makai (1970) has derived exact analytical formulas for eigenfunctions and
eigenvalues for three types of triangles, where variables do not separate.

At the present section we give a more complete solution for these triangles. First of all,
we will understand why only these three types of triangles (among all others) admit exact
analytical solution. Then we will construct an explicit-form representation of the Green’s
function for the Helmholtz operator in these domains as an exponentially convergent series
(which has not been made until now). But what is much more important is that the method
proposed here will allow us to extend this result to some 3D polyhedrons (see the next
section), where there are no analogous results at all. For all that, we will use the well
known virtual-image technique. To be more specific, we restrict the consideration by the
Neumann boundary value problem (the case of acoustically hard boundary surfaces).

The basics of the virtual image method.

We have already been faced implicitly with application of the virtual image method in
Section 3.5. Actually, the arisen series terms express the contribution of virtual (really not
present in a layer) sources placed symmetrically to the respective point source related to
a previous term. Thus, the next term of the series cancels the normal component of the
velocity generated by previous virtual sources. As a result, we arrive at some infinite series.

In the investigation of the interior acoustic problem for polygons we start from the
interior problem for a wedge with angle ¥, 0 < ¥ < 27. It can be shown (see Skudrzyk,
1971) that in the generic case the total wave field consists of the geometric-diffraction
component (see below Section 6.3) and the wave diffracted by the wedge corner. The latter
disappears when ¥ = 7/n, n is an arbitrary positive integer. Essentially, this property is
connected with the evident statement that only for these values of ¢ the number of virtual
sources outside the wedge is finite, being equal to 2n (including the real source). Obviously,
the case n = 2 is related to the quarter-space.

Let us try to evaluate the class of polygons admitting exact analytical solution. The
main statement of the present section is that we can construct an exact explicit solution for
those polygonal spaces where only a geometric-diffraction wave component is present. In
other words, each angle of the polygon has to be taken in the form 7/n.

Let us study in more detail the set of such polygons. Let | denote the number of the
sides; then the sum of the interior angles is (!l —2). On the other hand, if each angle
¥ =m/n < /2, then this sum is no greater than 7/ /2, which entails 7(l-2) <7l /2, or [ < 4.
A trivial treatment shows that there are only four possible cases: 1) rectangle (n = 2 for
each angle); 2) equilateral triangle (n = 3 for each angle); 3) isosceles right-angled triangle
(n = 2 for one angle and n = 4 for others); 4) right-angled triangle (¢, = 7/2, n = 2) with
Y =n/3(n=3)and J; = 7/6 (n = 6).

An alternative representation for the rectangular space.

The main idea of the image method for the rectangular rigid-wall room is clear from
Fig. 4.1. If there is a point source (xo,%) : po = H" [k'\/(xo - 1) + (yo —y)z] placed
inside the space, then to satisfy the trivial boundary condition for the normal derivative:
Op/On = 0, one may organize a two-dimensional array of virtual images, which provides
an intrinsic symmetry with respect to arbitrary boundary point on the wall. The response
at the receiving point is then given by a two-dimensional series.
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Figure 4.1. Arrangement of virtual sources for the rectangular domain

This technique was applied by many authors for the case of impulse source (Morse and
Ingard, 1968), when this series is convergent, since only a finite number of virtual sources
can contribute to the response at a certain moment. We can apply this approach to the
harmonic process, which leads, in the 2D case, to the following result:

p(x1,y1) = s(xo — 1, Yo — Y1, @, b) + 5(xo + 21, Yo — Y1, a, b)

(4.101)
+ S(x() —T1,Yo + Y, a, b) + S(x() + X, Yo + Y, a, b)’
where the function S is given by the double series
s@y.a.b)= Y HP [ky/(z+2am) + (y + 2bn)* . (4.102)

Although the solution is expressed in explicit form (4.102), the series does not converge
in any classical sense (see Section 1.3). Thus, we cannot use divergent series (4.102) for
direct computations.

In order to correctly treat this series we may operate within the framework of the
extremely small attenuation principle (see Section 3.2). If a small imaginary component
is added to the wave number: k. = k + ie, 0 < ¢ < 1, then the series (4.102) becomes
exponentially convergent, and it has a finite limit when ¢ — 0, as in the Poisson—Abel
method of generalized summation (see Section 1.3). However it is not clear how this
approach can be treated directly. That is why we develop another idea. Since the function
s(x, y, a, b) is periodic with respect to both its arguments, let us suppose that 0 < x < 2a,
0 <y < 2b. Then we attract the integral representation of the Hankel function

1 oo -1y
H{(kA/2? + ) = — / e —e( ydas (@) = NCE (4.103)
T J o v(«
Thus, the series (4.102) may be rewritten as
S b LS~ 7S peemin , §° gr@ams | € da. (4.104
:U, S a’ = — 67 (0% am+x + 67 (0% am—x - a. .
wven=53 [ 1% 2 sy 4100
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The branching function y(a) has a positive real part: Re[vy(«)] > 0 when € > 0 (see
Section 1.1). Hence, the last series is a geometric progression, which yields

expl—y(a)z] + exp[y(a)(x —2a)] e oRbn+yl
s(x,y,a,b) = Z / 1 —exp[—2a~y(a)] ~(@) do
= : (4.105)
_ 1 Z /oo COSh[(CL — fE)’Y(O{)] e—szan+y| o
L smhfay(@)] @)

There is no obstacle here to applying the standard expansion in residues at simple
poles, because the integrand is an exponentially decaying meromorphic function with the
integration contour removing down to infinity. When doing so, we arrive at the following
result:

cos(mmx/a)
S(l‘, Yy, a, b) Z 6 T/ Z eXp (_|2bn + yl Qm/a) 5 (4 106)

m=0 n=-00

Gm = \/ (mm)? — (ak.)?, =1, 6p=2(m=1,2,...).

Since the real part of the quantities g, is positive with € > 0, the last series is again a
geometric progression, with its sum being equal to

Ze [(2bn+y) ] Zex [(an y)qm}

(4.107)
— exp[_yq’m/a’ + eXP[(Z/ - Zb)qm/a’ — COSh[(b - y)q'm/a]
1 —exp[-2bg,,/al sinh[bg,, /a]
Therefore, the final representation (¢ — +0) may be obtained from (4.106) and (4.107), as
follows:
o~ cos(mm x/a) cosh [\/ (mm)* — (ak)* (b— y)/a]
> s Yo Uy b =— 5m N . 4108
8@y, a,0) =~ ;) Ja@my —(ak)  sinh [/mm)? —(@k)? b/a] (4-108)

It should be noted that if 0 < y < 2b, then the last series converges exponentially, i.e.,
its terms decrease as in some geometric progression with a certain basis ¢ : |q| < 1, when
the number m infinitely grows.

Extension to more complex polygons.

It is not easy to extend the image method to more complex polygonal shapes. Irregular
shapes involve a more complicated procedure for finding the positions of the virtual sources.
It is important to clarify the intrinsic property of the exact solution for rectangular spaces.
If we look at Fig. 4.1 again, it becomes clear that four virtual sources crowd around each
corner of the main rectangle, symmetrically with respect to its faces, at equal distances
from the corner. They correspond to virtual sources in the exact solution for a point source
placed in a quarter-plane.

Analogous constructions may be applied to the discovered three triangle geometries,
which admit exact analytical solution.

In the case of equilateral triangle, the corresponding array of virtual sources is shown
in Fig. 4.2. It becomes clear from this figure that the structure of the solution is as follows:

12
3 V3
p(wl,y1)=;S(&—wl,m—yl,a,b), a=Je b="Te (4.109)

where c is the length of the side.
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Figure 4.2. Arrangement of virtual sources for equilateral triangle

For isosceles right-angled triangle with the leg a, as it follows from Fig. 4.3, the solution
can be expressed in the following way:

8

p@Ly) =Y S -~ yi.a,a). (4.110)
=1
y

(] [ J (] [ J
[ ] [ ] [ ] [ ]
[ J (] [ J (]

[ ] [ ] [ ] [ ]

a

o % X | % 1-8 ¥
[ ) (] () (J

o o [ J [ J

Figure 4.3. Virtual sources for isosceles right-angled triangle

At last, the structure of the solution for right-angled triangle with the acute angles 30°
and 60° and the hypotenuse c becomes clear from Fig. 4.4:

24
V3 3
Py =Y sE-znm-yab).  a=-rc b= @.111)

i=1
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Figure 4.4. Virtual sources for right-angled triangle with the acute angles 30° and 60°

Estimate of the eigenfrequencies.
Eigenvalues of the wave number k are determined by Eq. (4.108) when the hyperbolic
sine in the denominator becomes equal to zero:

sinh [\/(wm)z ~(aky? b/a] =0 ~ \/(mm)? —(ak) bla = —mni

R (4.112)
A P

for arbitrary integer values of m and n. For the rectangular domain with sides a and b

this result is well known in the literature. For the triangular spaces this involves some new

exact estimates:

1) Equilateral triangle with the side-length c:

k= 2T A, (4.113)

" 3¢
It can be easily seen that in the case of the considered triangle the first six terms:=1,2,...,6
in the sum (4.109) and the other six terms ¢ = 6,7,...,12 cancel each other if n + m is

odd. Indeed, the second crowd of the six virtual sources is obtained from the first six
corresponding sources if we change (§;, 1;) by (§; + a, n; + b). Expression 7,,,(x,y) =
cos(mm x/a) cosh [\/(wm)? = (ak)* (b-y)/a] in Eq. (4.108), under constraints (4.112), is
D)™™ T,,..(x+a, y+b). Therefore, the contributions of the mentioned six pairs of virtual
sources cancel each other if n + m is odd, so that there is no singularity in the denominator
of expression (4.108), and consequently no eigenvalues. From this consideration we can
conclude that formula (4.113) should be applied only for such combinations of m and n,
when n + m is even. This is equivalent to

2 2 4
kmn = 3—7T\/m2+3n2:3—7T\/(n+21)2+3n2:3—7r n?+nl+1?
c c c

4
kmn:3—ﬂ\/m2+mn+n2, VYm,n=0,1,2,....
c

(4.114)
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2) Isosceles right-angled triangle with the length of the leg equal to a:

ke, = %\/mz Tl (4.115)
Of course, we should distinguish different eigenfunctions by their form. However, with the
wave number defined by Eq. (4.115), the numerator in Eq. (4.108) becomes cos(mmax /a) x
cos[mn(a — y)/a] = (=1)" cos(mmz/a) cos(mny/a) (recall that b = a). Since the sign
“minus” does not influence the form of the eigenfunction, we can notice that the obtained
structure is symmetric with respect to change of variable. So, Eq. (4.115) must be applied
only under the following restriction:

kpn = —NmZ+n2,  m=n, n=0,1,2,.... (4.116)

a

3) Right-angled triangle with the acute angles equal to 30° and 60° and the hypotenuse c:

2
Ko = S—W\/sz + 2. 4.117)
c
For the same reason as in case 1, the real array of eigenvalues here is:
4
kpn = —Vm?+mn +n? Vm,n=0,1,2,.... (4.118)

T 3¢
All three derived formulas (4.114), (4.116), (4.118) coincide with results of Makai
(1970) obtained by an absolutely different method.

Helpful remarks

1°. It should be noted that the representation (4.108) is also a mode expansion of the
solution (compare with results of Section 3.1). Analogously to the case of a layer of
constant thickness, a few first terms of the series (the number of which depends on the
value of the wave number k) behave like an oscillating function. Then, beginning from
m = [ak /7] + 1, all terms decay exponentially.

2°. It is noteworthy that the double divergent series (4.102) has been transformed during
our transformations into a single series which converges like a geometric progression. The
constructed solutions give a representation of the Green’s function, which can be efficiently
calculated without any problem.

3°. Formula (4.108) as representing the sum of divergent series (4.102) is worthy of special
discussion. We can test the result obtained, for instance, by a boundary-element technique.
In order to create wave field without singularities inside the closed space, we may remove
the point-source, which leads to the nontrivial boundary condition:

o) OHM (k o)
Do OB kgt = (el @] @pel

on on
(4.119)
Then the Kirchhoff-Helmholtz integral formula determines the wave field at arbitrary point
(x1,y;) inside the boundary contour [, as follows:

ki or or
p(@, ) = H (kro) + T /l [Hg”(krl)Hf”(kma—n + u(ac,:L/)Iaf{”(/m)8—n1 dlyy,
2 2711/2 2 2711/2
7"0:[(9U1—=’/Uo) +(y1—yo)} ) le[(x—xl) +(y—y1)] )
(4.120)
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which contains the unknown boundary value of the regular wave function u(x, y) = p(x, y)—
H él)(k:r), (z,y) € l. This function can be defined from the boundary integral equation given
by the same Kirchhoff formula:

, ki 0
wz,y) ki / (e, ) HO Ger) 2,
2 4 J on
. . (4.121)
- I/lHo(lm)H{”(lm«)8—n‘dzgcy, (z1,y1) € L.

Recall that if using the BIE in such a form, we must set the mesh nodes so that no node
coincides with any corner of the boundary contour /. The constructed algorithm for this
regular Fredholm equation of the second kind was briefly described in Section 1.5.

An example of the comparison between the exact explicit solution given by (4.108),
(4.109) and direct numerical computations in the case of equilateral triangle is reflected in
the table below, where /N designates the number of nodes over the boundary line. Note that
explicit formula (4.108) predetermines the wave function to be imaginary. The results of
the numerical simulation by BEM show a nontrivial but very small real part when compared
with the imaginary one. The calculated results are related to the case when k =2, c =1,

zo=0.25, 10 =0.25//3,y = 0.4.

z  (8), (9) BEM (N =300) BEM (N = 600)
025 3.19i -0.0374+3.15i -0.0222+3.17i
020 3.16i -0.0378+3.12i -0.0225+3.14i
~0.15 3.10i -0.0380+3.06i -0.0226+3.08i
~0.10 3.02i -0.0381+2.97i -0.0227+2.99i
~0.05 292i -0.0381+2.85i -0.0227+2.88i
0.00 2787 -0.0379+271i -0.0227+2.73i
005 2.63i -0.0376+2.55i -0.0225+2.571
0.10 2447 -0.0371+2.37i -0.0222+2.39;
0.15 2247 -0.0365+2.187 -0.0219+2.207
020 2.03i -0.0357+1.99i -0.0214+2.014
025 1.82i -0.0347+1.807 -0.0209+1.82

The results discussed in the present section are related to the author’s work (Sumbatyan
et al., 2000).

4°, It can directly be verified that the explicit formulas (4.115), (4.118) for the particular
geometries studied in this section justify not only the asymptotic estimate (4.94) universally
valid for all domains but also Weyl’s hypothesis (4.87). The proof follows the one applied
in Section 4.4 for rectangular domains (for more detail, see Makai, 1970).

4.6. Explicit Analytical Results for Some Polyhedra

The method proposed in the previous section can be extended to some polyhedra. Here we
also consider the Neumann problem only.

In the class of polyhedral boundary surfaces S the only known classical geometry that
gives an exact solution in explicit form is parallelepiped. The solution is well known
and can be constructed by using a separation of variables, which involves again a modal
representation. Since the latter does not admit extension to more complex geometries, we
have developed an alternative approach.

If a point source is placed at an arbitrary interior point (xg, yo, z0) € V' : po = exp(ikr)/r
with 7 = [(zg — 2)* + (Yo — y)* + (20 — 2)?]'/2, then in order to satisfy the trivial boundary
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condition (1) for the normal derivative, one may arrange a three-dimensional periodic array
of virtual sources (mirror images), which provides natural symmetry about the arbitrary
boundary point. The response at the receiving point (x,y;,2;) € V is then given by a
three-dimensional series (0 < z < a; 0 <y < b; 0 < z < ¢ is the size of the parallelepiped):

8
Py z) = Y S =il =yl I - 1l a, b, o), (4.122)
j=1
where
&1,m,C) = (o, Yo, 20); (&5,m5,Cs) = (2a — 0, 2b — yo, 20);
(&2,m2, Q) = Qa—w0, Y0, 20); (65 M6s C6) = (2a — X0, Yo, 2¢ — 20); (4.123)
(&3,13, G3) = (20, 2b — Yo, 20); (&7,m7,C7) = (0, 2b — Yo, 2¢ — 2p); '
(§45 M5 Ca) = (0, Yo, 2¢ — 20); (&3, M3, Cs) = (2a — o, 2b — yo, 2¢ — 2p);
and the function S
> ik 2 2 2bn)? 2cl)?
Sy zabc) = Z exp[z V(x +2am)* + (y +2bn)? + (z + 2cl) ] 4.124)

V(x +2am)* + (y + 20n)? + (z + 2cl)?

m,n,l=—oc0

is given by a series, which, in the classical sense, does not converge. Therefore, the series
(4.124) is absolutely unsuitable for any direct numerical treatment.

Rapidly convergent representation for the function S.

The series (4.124) can be regularized by means of Poisson—Abel summation (see Sec-
tion 1.3). To follow his idea let us apply again the principle of extremely small attenuation.
If a small imaginary component is added to the wave number: k. = k +ic, 0 < e < 1,
then the series (4.124) becomes exponentially convergent, and it has a finite limit when
¢ — 0. Since the function S(z,y, z, a, b, ¢) is periodic with respect to all its arguments,
let us assume that 0 < z < 2a, 0 <y < 2b, 0 < 2z < 2¢. Then we apply the Weyl integral

representation
exp(zk\/ 1‘2 + y + 22) // _’y(a)z —1(a1x+a2y) v da
- N 1 2
V2 + 2 + 22 "o () (4.125)

o= (ay, ), y(a) = /a2 + a3 — k2.

Thus, the series (4.124) may be rewritten as

oo
S(z,y,z,a,b,¢) = Z / / [ e V(@2el+z) Z e V(@2el=2)

mn=— =1 (4.126)

y exp[—z(a1|2am + x| + a2bn + y))] dov, do,

Y(@)
The branching function () (see Section 1.1) has a positive real part, Re[y(a)] > 0, when
€ > 0. Hence, both series in (4.126) are geometric progressions, which give

exp[—y(a)] +exp[y(a)(z -20)]
Sy zaba= o0 Z / / I—expl-2c7(a)]

. Exploi(on2am + xl +au|2bn + y))] dov dev, (4.127)
()
Z // cosh[(c—2)y(a)] expl—i(ail2am + x|+ ax|2bn + y))] doy d
277 sinh[cy(a)] (@) n

m,n=—
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Letus fix the value of the variable ;. Then the integrand in Eq. (4.127) is a meromorphic
function of «,, exponentially decaying at infinity. Therefore, with the help of the Jordan
lemma, one can apply a standard expansion in residues at simple poles, by removing
the integration contour down to infinity. The simple poles are solutions of the following
transcendental equation:

. it
sinh[cy(ay, )] =0 ~ ;= ~
N2 (4.128)
~ ay =—ig(an, ), gqlagl) = \/a%+ <7T—> -k2, 1=0,1,....
c
Hence, integration over a, in (4.127) leads to the following representation:
>\ 0, cos(mlz/c) [ = .
S(x,y,2,a,b,¢) = —_— do exp(—ia; [2am + z)
lzzoj cqen.l) ). IZOO 1 (4.129)

xexp[-g(a,DR2n+yll,  d=3 d&=1 (@=12,...)

Since the real part of the root square function g(«, ) in Eq. (4.129) is positive when € > 0,
the last series (taken over n) is again a geometric progression, its sum being equal to

>~ expl—g(as, 1) @bn+y)l+ Y _ expl—g(as, 1) 2bn —y)]

n=0 n=1

_ cosh[(b—y) g(a, D] _ cosh [(b —y) /a3 +(wl/c)* - kg} (4.130)
 sinhibg(an, D] sinh [b Vad + (wlfe): - kg}
which involves
S(z,y,z,a,b,c) = i % cos(mlz/c) i /OO
N i (4.131)

cosh [(b N e o } exp(—io [2am + )

X
Va3 + (ml/c)* — k2 sinh [b Vol + (xlfe)r - kg}

d@].

The last integrand is a meromorphic function of the variable a;, which satisfies the
necessary conditions of the Jordan lemma. Therefore, by removing the contour of integra-
tion down to infinity, the integral in (4.131) can be rewritten as an expansion in residues at
simple poles. The latter are given as follows:

ni

sinh[by/o? + (rlfep ~k2| =0~ \Joi+(rlfer-k2= T

b
) ™ 2 xl\?
~ a1 = —14n, qni = \/(T) + <?> _kg’

which yields the following representation in the form of a triple series:

(4.132)

exp(—qnil2am+zxl|). (4.133)

S(z,y,2,a,b,¢) o= = 0,0, cos(mny /b) cos(mlz/c)
2w _ZZ E beqgn
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Since Re(q,,;) >0 when € >0, the last series with parameter m is a geometric progression:

cosh[(a — ) gn,]

> expl—gn, Qam+ )]+ > _ expl-g,; 2am —1)] = (4.134)

m=0 m=1

sinh(a ¢,,;)

Therefore, the final representation (¢ — +0) can be obtained from (4.133) and (4.134), as
follows:

>\ = 6,8, cos(mny/b) cos(mlz/c)
=2
5@.9.2.a,b.) ﬂ;; bc\/(wn/b)2+(7rl/c)2_k;2
cosh [(a —2) /bR + (o — 2 }

sinh [a o) + (wljep = kZ}

(4.135)

X

Note that with an arbitrary fixed wave parameter k the terms of the series (4.135) decay
exponentially when n or/and [ tend to infinity (recall that 0 < x < 2a ~ —a <a—2x < a).
Thus, Eq. (4.135) is indeed an efficient rapidly convergent representation for the function S.

It should also be noted that, although the original formula (4.134) is absolutely sym-
metric with respect to the coordinates z, y, 2, the representation (4.135) has an asymmetric
form. It thus admits a standard cyclic substitution: (z,a) — (y,b) — (z,¢) — (x, a), with
a final form under arbitrary substitution of this type being absolutely equivalent to (4.135).

Exact solution for triangular prisms.

Apparently, in the case of a parallelepiped, the representation (1.435) can be directly
obtained by using a separation of variables. However the application of this type of modal
expansion is only possible for rectangular polyhedra. That is why in the previous section we
developed a different approach, namely the virtual sources method, because this provides
direct extension to more complex polyhedra, as soon as the complete disposition of the set
of virtual sources is known.

An appropriate exact solution can be constructed for polyhedra, for which every interior
dihedral angle possesses a finite set of virtual sources, all situated outside of the polyhedron.
In such cases an explicit solution can be obtained in the form of a finite superposition
(compare with mode expansion for parallelepiped) of functions S with certain values of
(&5, nj, ¢;) and (a, b, ¢). Itis known that this holds only for wedges equal to 7/n, n being
an arbitrary positive integer. The case n = 2 for all dihedral angles has to be related to the
above solution for the parallelepiped.

The main statement of the present section is that one can construct an exact explicit
solution for polyhedral spaces where each dihedral angle of the polyhedron is 7 /n. We do
not aim to give a complete description of the all such polyhedra and the relevant solutions,
but give instead some explicit results for three right-angled triangular prisms.

If the base of the prism is a triangle, lying on the horizontal plane (see the previous
section), then the corresponding sets of virtual sources are well known for 1) isosceles right-
angled triangles; 2) equilateral triangles; and 3) right-angled triangle with acute angles 30°
and 60°. Complete three-dimensional sets of virtual sources for every case are obtained as
a certain periodic continuation (certain reflections) of the corresponding horizontal system
along the vertical z-axis.

Let (zo, yo, 20) denote the real point source, and (x1, y;, 21) the receiving point. Then
for the three right-angled prisms we have:

1) The coordinates of the corners of this prism are (0, 0, 0); (a, 0, 0); (0, a, 0);
O, 0, h); (a, 0, h); (0, a, h) (a is a leg of the base). The exact solution is given as
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follows:

16

pi,y, 20 =Y SU6 —xilIn —vilIG - 21l a,bh),  b=a, (4.136)

=
where

(&1, Or = (X0, Yo, 20)s

(&1, )2 = (a—yo, a— T, 2);
(&1, Q)3 = (a + Yo, a— T, 20);
(&, 1, O = (2a— 0, Yo, 20);
(&1, Q)s = (2a— 0, ~Yo, 20);
(&1, Q)6 = (@ + Yo, o — a, 20);
(&1, )7 = (a—yo, o —a, 2);
(&1, Qs = (o, ~Yo» 20)s

(&1, Qo = (X0, Yo, 2h — 29);

(&1, Oio = (@ —yo, a—xo, 2h — 20);
(&1, On = (a+yo, a—xo, 2h — 2);
(&1, Oz = (2a = xo, Yo, 2h — 20);
(&1, Oz = (2a - x0,~Yo, 2h — 29);
(&1 Oa = (@ + Yo, o — a, 2h — 2p);
(&1, Ois = (@ —yo, To — a, 2h — 20);
(&1, Ohe = (o, ~Yo, 2h — 29);

(4.137)

and the function S in (4.136) is given by Eq. (4.135).
2) If the side of the equilateral base is ¢, then the corners of this prism are at the points
(_%C, 0’ 0)7 (%C, 07 O); (Oa %\/§C, 0); (_%Ca Ov h); (%C, 07 h)s (O’ %\/§C, h) The exact

solution is as follows:

24
p(T1, Y1, 21) = Z S(|€j -z, |77j -l Kj - 2z1|,a,b, h),

=1 (4.138)
a= % c, b= % 3¢,
where
(&, m, O1 = (Zo, Yo 20);
&,n,0)n= (%c— %xo - %\/gyo, %\/gc— %\/gmo + %yo, zo);
&n.QOs=(3c—3xo+ %\/gyo, %\/gc— %\/gxo — 390, 20); (4.139)

&1 QOa=(-1,035 (61,05 = (1,025 (§,1,0s = (§,-1, O
(5’7%0346: (§j+%c’ nj+%\/§c’ Cj)’ j:17---’6;

&.n, Oj+1z = (§j, D 2h—Cj),

j=1,...,12.

3) If the hypotenuse of the base is c, then the Cartesian coordinates of the prism corners
are (0, 0, 0,); (0, 3v/3¢, 0); (0, 3¢, 0); (0, 0, h); (0, $+/3¢, h); (0, 3¢, h). The explicit

form of the solution is

48

Py z) =Y S ~xiln —yihIG — 2k a.b by, a=1V3e, b=3c (4.140)

j=1
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where
&1, O1 = (@0, Yo, 20);

& n.C0n= (%\/§c+ %1’0— %\/gy()a %C— %\/gxo— %yo’ Zo);

&n.Qs = (%\/§c+ %ﬂfo + %\/gyo, %C— %\/5560 + %yo, Zo)§

(&1, QO = (%\/30— %950— %\/gyo, 7, Zo);

& n.Qs = (3v3e— 20+ 1V3y0, M0 20); (4.141)
(&, Q) = (\/gc—l“o, Yo, Zo)§

€105 =&y Jj=T7....,12;

G QOn = G+ 3V3e, m+ 36, ¢, G=1,...,12;

(&1 Qjana = (55 My 2= (), j=1,...,24,

It should be noted that if any value of (§;, n;, (;) in the above expressions appears to
be outside the natural domain (0 < §; < 2a, 0 <n; <2b, 0 < < 2h), then one should use a
periodicity of the function S, prior to applying formula (4.135).

Explicit formulas for eigenfrequencies.

The eigenvalues of the wave number k (related to resonance frequencies) can be obtained
from Eq. (4.135) by setting its denominator equal to zero. Obviously, this holds for trivial
values of the hyperbolic sine:

) ™\ 2 A
sinh a\/<7> +<?> -k2] =0

™\ 2 al\? . m2 n* [?
~ a\/(T) +<?> —k2=mmi ~ kmnlzﬂ ?-Fﬁ-i'g,

with arbitrary natural numbers m, n, [. For a parallelepiped domain with sides a, b, c this
result is well known in the literature. For triangular prisms it involves some new exact
estimates:

1) Right-angled prism with the base in the form of an isosceles right-angled triangle
(the leg of the base is a, the height of the prism is h). The eigenvalues of the frequency
parameter are

(4.142)

m2+n? [?
2 R
the same numbers as for a right-angled prism with a square base.

2) Right-angled prism with the base in the form of an equilateral triangle (the side
of the base is ¢, the height of the prism is h). Following Eq. (4.142), we obtain k,,,; =
7/4(m? +3n2)/(9c2) + 12/ h2.

Let us prove that this expression holds only if the sum (m + n) is even (compare with
Section 4.5). We start from the evident notice that Eqs. (4.138), (4.139) show: for every
point (£, 1, ¢);, 7 = 1,...,24 in the sum (4.138) there is also a point (§, 7, ()¢ With
§ji6 = é-j + a, Njte =1; + b, ij:é = Cj‘ Now if we take \/(ﬂ'n/b)z + (7Tl/C)2 —k%= ﬂmi/a,
as in Eq. (4.142), the following part of the numerator in Eq. (4.135) becomes equal to
cos(mny/b) cosh [(a —2)\/(mn /b + (wl/c)* - k:z] = cos(mny/b) cos[rm(a — x)/a], the
term which has opposite signs for (£, n, ¢); and (&, 1, ¢);+6 if (m + n) is odd. Therefore,
these terms in the sum (4.138) cancel each other out whenever m +n is odd, which excludes
this combination of n and m from the set of eigenvalues of the parameter k. The proof is

(4.143)

kmnl =7
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complete. Further, in the same way as in the previous section, it can also be proved that
using the obtained formula for &,,,,; with (m + n) even is equivalent to the following result:

\/16(m2 +mn+n2) |2
kmnl =T

5 o (4.144)

if one applies this with arbitrary positive integers m, n, [.

3) Right-angled prism with a right-angled triangular base having the acute angles 30°
and 60°, the base hypotenuse is c and the height of the prism h. Equation (4.142) involves the
following eigenvalues of the wave number k,,,,,; = 77\/ 4(3m? +n?)/(9¢?) + I?/h?. However,
arguments analogous to those given for case 2) prove that the correct result is (m, n, [ are
arbitrary natural numbers):

—_ 7T\/ 16(m? + mn +n?) N 2

0a 2 (4.145)

the same values as for the previous prism, given by (4.144).
The proposed results are connected with the author’s works Sumbatyan (2000); Sum-
batyan and Pompei (2001).

Helpful remarks

1°. The analytical results obtained are worthy of a special test to compare them with
numerical calculations. To calculate the wave field at an arbitrary receiving point in the
nonresonance case, one can apply, for instance, a finite-element or boundary-element tech-
nique. However, more precise results are obtained numerically for eigenfrequencies, since
they are an infegral measure of the polyhedron’s geometry. We have used a finite element
method for this purpose, and we have achieved the relative error in comparison between
analytical and direct numerical calculations less than 1% for all considered geometries.

2°. Weyl-Carleman theory (see Section 4.4) can also be applied in the 3D case to a volume
of arbitrary shape. It can be strictly proved that the leading asymptotic term, for both
the Dirichlet and the Neumann problem, is expressed as follows (see Courant and Hilbert,
1953):

N\ = %)\3/2 +0O(\In)), - oo, (4.94)
™

where V is the measure of the volume.
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Chapter 5

Integral Equations in Diffraction
by Linear Obstacles

5.1. Integral Operators in Diffraction by Linear Screen
and by a Gap in the Screen

As in wave problems for acoustic layer (Chapter 3), the problem considered here demon-
strates the power of the Fourier transform.

Let a plane acoustic wave fall from below, propagating in direction of vertical axis y in
the Cartesian coordinate system (z,y): p™(x,y) = e**¥. The problem is thus considered
as two-dimensional. We will study here integral equations arising in diffraction by an
acoustically hard linear obstacle placed over the axis z, i.e., somewhere at y = 0. If the
obstacle occupies the whole axis x: y =0, —00 <x < 00, then the problem is one-dimensional,
and is reduced to a simple ordinary differential equation with constant coefficients. If there
is a finite-length obstacle, then we consider simultaneously the two problems genetically
related to each other:

«) There is a rigid screen placed on |z| < a, y = 0.

() There is a gap (hole) in the infinite hard screen, occupying the interval x| < a, y = 0.
In Honl et al. (1961) you can find some general results, which establish a relationship
between these two problems.

For both problems we consider separately the lower (y <0, all functions here are marked
with the subscript 1) and the upper (y = 0, with the subscript 2) half-planes with appropriate
(complex-valued) acoustic pressure p;(z, y) and p,(x, y), with both of them satisfying the

Helmholtz equation
w

Apis+k*pi2=0, k:z. (5.1)
Normal incidence of a plane wave is considered here only for simplicity. Another form
of the incident wave modifies the right-hand side of integral equations only.
If we apply the Fourier transform with respect to variable —co < x < oo, then it can
be easily seen that a solution whose diffracted component satisfies Sommerfeld’s radiation
condition is given by (cf. Chapter 3)

@) Py(s,y) = A(s)e 7Y + P™(s,y), y=0,

Pi(s,y) = B(s)e? + Pie(s, ¥, y<0, ~(s)=vVa?-s?, (5.2)
B) Py(s,y) =C(s)e"™, ¢y 20,
Pi(s,y) = D(s)e"™ + P™(s,y), y<O0, (5.3)

where P™(s,y) = 2md(s)e’*¥. The coefficients A(s) and B(s) are to be defined from
the boundary conditions on the line y = 0, which are posed in accordance with the im-
penetrability of the hard screen, i.e., trivial normal component of the velocity. Since
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v = (1/iwpp) grad p, this involves the two problems in hand, for y = 0:

Op, Op, Op op,
=L 22 < = o2 . 4
) 9y - oy 0, |z| < a, D1 = D2, oy - oy |z| >a.  (5.4)
Opy _ Op> opy _ Opy
— , == < R —_ = 0, , 5.5
B) pi=p oy~ 0y lz] < a oy = oy lz| >a, (5.5)

where the second lines in Egs. (5.4), (5.5) mean continuity of the wave field in the fluid.

We aim to reduce both problems «) and ) to an integral equation over the interval
|z| < a. For this purpose, let us introduce the new unknown functions g,(z) and gz(x)
defined just on this interval:

e _ [0, lz| > a
a) y=0: pi-p, = {ga(x)’ | < a. (5.6)
op;  Ops { 0, |z] > a
= O: _— = — = 57
Dy dy dy g9s(x), || <a. 5.7)

The boundary conditions in Egs. (5.4), (5.5) are written so that in both problem «)
and (3) we have Op, /0y = Op, /0y, y = 0, |z| < co, which with the help of Egs. (5.1), (5.2)
yields

© -aA=ab (5.8)
B) —~yC =~D +2mikd(s).
Finally, Eqs. (5.6), (5.7) in Fourier transforms imply
a) B-A=G,(s
ﬁ; —4C = G6<(s>), 62
where )
Gap = / Gap(£) € dE. (5.10)

Expressions (5.8)—(5.10) allow us to write out coefficients A, B and C, D in terms of
Ga, Ggi

o poCe® G
G G, it 1D
C=- D= —27—— 4(9).
2 () ENETA L)

Therefore by applying the convolution theorem (see Section 1.1) we arrive at the following
representations:

. 1 S _
) pia.y)=p" ) + o / B(s)e™ e ds
. 1 a 0o _
= / 90 dg/ e ds, y <0, lal < oo, (5.12)
T ). -

) 1 e & .
pw = [ g©de [ et ods yzo k<.
T Ja )
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ﬂ) pZ(x y) = / C(S)e_’)’(*)’ye—zsx ds
e 1y
__/ 95(8) §/ O ds Y20, |2 < oo,

PiCe ) = P )+ 5 / D(s)eﬂ”ye i g (5.13)

. ey .
zky 4+ / gﬁ(f) é‘/ —zs(sz) ds — Zk/ € . 5(5)6—151 ds
7T _ —00 7(‘5)

= e““y+—/ gﬁ(f)df/ 0 ds 4,y <0, Jal < oo
2r ), oo Y(S)

In the last transformations we have used the basic property of Dirac’s delta (see Sec-
tion 1.4), and the value y(0) = —ik.

The required integral equations are obtained from (5.12), (5.13) if we attract the re-
maining boundary condition, which has not yet been used:

) 08_1;1 =0, |z[<a ~ / 9o (OK (x - &) dE = 2ik, (x<a),
f:‘) N - (5.14)
Ky(x)=— / L (s)e™" ds, Lo(s) =(s),
27 J o
B) pi=pn y=0, |z|]<a ~ / 93Kz -8 d§ =-1, (Jz[ < a),
o (5.15)

1 e iy
Ks(z) = Z/ Ls(s)e™ ds, Lga(s) =

Properties of integral equations.

Since L,(s) is unbounded for large s, the integral (5.14) for the kernel K, should be
treated in the generalized sense as a value of divergent integral. This can be calculated
following to ideas of Section 1.3:

K. (x)= %/OO scos(sx)ds + % /OO(\/SZ_k;Z—s) cos (sx) ds
0 0

1 ° kK> [ sx) ds
= — lim / e “scos(sz) ds — —/ M
0 ™ Jo

R
Y(s)”

T e—+0 — .
5.16
_ Ly 2% B[ costkes)ds -16)
= T e—+0 (62+l’2)2 7 J \/m.ps
:_L_M’ Ic(kﬂf) — o COS(]C{ES) ds

T m 0 Vs2—1+s

The second term in (5.16) is bounded for finite « and k, because this integral is
convergent in the classical sense if £,z > 0. For kz — 0 its asymptotic behavior can be
estimated from formula (1.83): I.(kx) ~ O(In(klz])), k& — 0. Therefore the kernel in
problem «) is a characteristic hyper-singular kernel plus a kernel with a (weak) logarithmic
singularity.

The kernel K () can also be estimated in the same way; however it is more convenient
to operate with the explicit representation

Ks(x) = H“>(1<;|x|) (5.17)
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which is a kernel with a weak logarithmic singularity (cf. the asymptotic behavior of the
Hankel function for small arguments, see Eq. (2 69)):

Kps(x) ~ —l [ In(k|z]) + v —1n2] + +O (2% Inlzl), z — 0. (5.18)

THEOREM 1. Integral equation (5.14) is uniquely solvable in the class of bounded
functions at least for sufficiently small k.

Proof. Let us extract, according to Eq. (5.16), characteristic hyper-singular part of the

kernel
1 [ ga(&)d k> [
- PR AT VN PR CAT)
ﬂ- -a (fL’ - {)2 —-a
and apply inversion formula (1.190) for the operator of the left-hand side.
. 0/2 _ wz a §d§ /a
o(2) = 2ik + [ Koz, 9.9 dE| ,
Gal) = 2i st K09 520,
K.z, =0(kInk), k—0,

where the estimate of the kernel K, is uniform with respect to (z,&) € (—a,a). The first
integral here can be calculated as follows

‘ £ dg _ [ E-m+a , v dg

Ve te-o ). Ve eao T ¢ Ve ew-o 0’1)

as the Cauchy principal value. We thus have arrived at the Fredholm integral equatlon of
the second kind, which, due to the remark right after Theorem 5, Section 1.5, is uniquely
solvable. This completes the proof.

It should be noted that the solvability question for the arising equation (5.14) is a rather
abstract issue. A much more practical question is related to the uniqueness, provided that
correct conditions are set at infinity. If we have constructed a correct solution of this linear
problem, it must be unique.

Note that a bounded solution vanishes near the edges of the interval (—a, a) as, for
example, va £z, z — Fa.

THEOREM 2. For all 0 < k < oo, the solution of equation (5.14) is unique in the class
of differentiable functions: g.(x) € Ci(-a, a), with g,(z) ~ v/a + x, x — Fa.

Proof. This statement can be proved by the method of Section 1.6 adopted to the case
when the symbolic function L(s) is nonpositive (in our problem it is complex-valued).
If there are two solutions u;(x) and u,(x) of the class described in the conditions of the
theorem, then for the considered operator equation G, g, = f, we have G,(u; —u,) =0
The scalar product of this relation with the function (u; — u,) results in

/00 Lo()|Ui(s) = Uy(s)F ds = 0, L,(s)=Vs>—k2. (5.22)

It is clear that under the conditions of this theorem U, (s), U,(s) ~ |s|*/2, s — oo being
continuous for finite s, the integral (5.22) is finite. Separation of real and imaginary parts
in relation (5.22) results in

(/ / ) —k2|U(s) = Us(s)]? ds—z/ VE2—s2|U,(s) = Uy(s)P ds = 0. (5.23)

Both the real and the imaginary terms in (5.23) should be equal to zero, which is possible
only if U;(s) = U,(s), |s| < o0 ~ ui(x) = us(x), |z| £ a. This proves the theorem.
Equation (5.15) can be studied by absolutely the same technique.
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THEOREM 3. 1) The integral equation (5.15) is uniquely solvable in the class of con-
tinuous functions with a square root singularity at the ends of the interval at least for
sufficiently small k, and 2) its solution is unique in the considered class for all k.

Proof. The inversion of an integral operator with the characteristic logarithmic kernel
(see Section 1.7) reduces equation (5.15) to a Fredholm equation of the second kind.
Further procedure to prove the first statement of the theorem is absolutely the same as
for the previous theorem. However, the second statement is also proved by analogy with
Theorem 2. We have, instead of Eq. (5.22),

/ L(s)|Ui(s) = Uy(s)|* ds = 0, Ls(s) = (5.24)

1
Ve k2
For functions u(x), u,(x) from the considered class the separation of the real and imaginary
parts in (5.24),

—k o0 2 k "
U1 (s) = Un(s)] [FUs) - Un(s)]

T S, E— = 2

</oo+/k > Ny ds”/k =0 525

leads to some finite-valued integrals. If u;, u, € C,(-a, a) with behavior (a%)""/?, z — Fa,
the asymptotics of Uy, U, is U(s), Ux(s) ~ s'/2, s — oo; therefore the first two integrals
converge at infinity, which completes the proof.

Helpful remarks

For applications, the theory discussed in this section permits the calculation of the far-field
scattering pattern. At low frequencies this can be expressed in explicit form (compare with
the results of Chapter 2). For the sake of brevity, we give here only the sketch.

It is clear that for small frequencies (k — 0) the kernels (5.16), (5.18) of the integral
operators (5.14), (5.15) are reduced to their characteristic parts, which are characteristic
hyper-singular kernel and characteristic logarithmic one. Both of them admit exact analyti-
calinversion. As follows from Eq. (5.20) in the first problem we have g, (z) =-2ikV a? — 2.
The analogous low-frequency solution in the second problem, as a solution to a logarithmic
characteristic equation, is gs(x) = B/Va? — 22, with some constant B. Then this function
may be substituted into Egs. (5.12), (5.13) giving wave field in all space. The far-field
asymptotics can be extracted from there if we estimate integrals

[eS) ) o e*’}’|y| .
I, = / e W@ g, I = / ——e @0 g, (5.26)
oo o ()
for large R = /2% + % This is given by the stationary phase method (see Eq. (1.88),
(1.92)):
> e—— 27k (kR /4) .
J = F(s)e™ e "W dg ~ Tcosae F(ksina), R=+/2*+y*— o0,
- (5.27)
hence
2k,
I~ ) S8 i/ cosa, r = /(@ —EP + 42 — o0, (5.28)
r
Iy~ 2k githrn/4) cos.oz _ |21 b/ = S — €2+ 12 — 0. (5.29)
r ~v(=k sin cv) kr
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Further treatment is based upon the classical far-field approximation for the quantity r in
the argument of the exponential functions in (5.28), (5.29) (cf. Chapter 2):

Sl (w)
r=yat P22+ =R\[1-"2 2 = R|1-2+0 (=
1 4 r is (5.30)

:R—§c05a+O(R

), R=+/2*+y> — oo.

5.2. Operator Equation in Diffraction Problem on a Crack
in Unbounded Elastic Medium

Here we will study an integral operator arising in diffraction by a crack in elastic medium.
Again, only for simplicity, we consider the 2D case of the normal incidence of a plane
longitudinal wave.

Let a crack of length 2a be situated over the interval |z| < a, y = 0, and the plane
longitudinal wave fall to this crack from y = —co: ©"(z,y) = e*r¥, p"(x,y) = 0. The
governing equations to this problem can be found in Section 1.9, and the application of the
Fourier transform in the variable —oo < x < oo is explained in Section 3.3.

Let us consider again the two half-planes y < 0 (labeled with the superscript (1)) and
y = 0 (superscript (2)) separately. Then in both half-planes the full wave field is the sum of
the incident and scattered ones:

inc

="+, Y=y @ =0). (5.31)

In terms of Fourier images, a solution satisfying a correct radiation condition at infinity,
which in the considered case of unbounded space can be applied simply as Sommerfeld’s
radiation condition, has the following form (compare with Section 3.3):

Dio(5,y) = Aja(s) e, A(s) = /s - K2, 5.32)
Wi(s,y) = Bia(s) e W, q(s) = \/s* = k2,

where both Lamé potentials are taken for the scattered component of the elastic wave field.
Of course, the coefficients A;,, B;, will be found from the boundary conditions at the
line y = 0; in the case of load free crack faces, these conditions are written out as

(1,2) _ _ inc (1,2) _ _ inc <
y - O O-zy - ny’ Uyy - Uyy’ |x| =a, (5 33)
T o g® @ e s g :
Ty Ty’ vy vy’ z T’ Y Yy’ ’

where the equations of the second line here mean the continuity of stresses and displace-
ments.
. . . D — @ 1) — 42 1
As usual, we notice that conditions (5.33) imply Oy = Ogys Oy = Oy, ON the full line
y =0, |x| < co; hence

¢ " Oy _ P . g + 1y _ 1y
oxdy  Oy>  0x2 T Oxdy Oy Ox?’

(5.34)
Por | PP Py 0Py
2 —— | +kip =2 —= | + K,
( a2 8$8y> T < 8a? (3x(9y> T2
that is
—2is®) + U + W, = -2is®) + V) + 57Uy,
(5.35)

2(—s*®, —isW)) + k2P = 2(—s*®, —isU)) + k2P,  (y =0),
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where the sign of the derivative is related to y. Equations (5.34) imply
—2isy A, + (287 — k) By = 2isy A, + (28 — k2)B,,
— (287 —k2)A| = 2isqB) = —(2s* — k}) A, + 2isqB,.

In order to reduce the problem to an integral equation, let us introduce the new unknown
functions

0 lz| > a 0, lz| > a,
=0: ul) —u?® = { ’ Toulh—® = { (5.37)
Y =T T @, lkmlga T T g0, ki<

(5.36)

Then in Fourier variables

(s + W)= Cist 4T = Guo) G = [ g,

. (5.38)
(D] +isP)) — (D) + isVy) = G, (s), G,(s) = / gy(§)6i55 d§,
which is equivalent to
—1s Al + qu + ’L'SAZ + qu = Gx, ’YAI + ’L'SBI + ’}/Az —’L'SBZ = Gy (539)

Now the solution of the system of equations (5.35), (5.38) allows us to express the four
coefficients A,, B, Az, B; in terms of the functions G, G,,.

Al = —A2 = - 2 ka G kz G Bl = B2 = —E y 2qk2 (540)
Then the Fourier images of the normal and tangential stress over the crack faces are
~ A(s) ~ A(s)
(1) 1) -
,(8,0) = P Gy, 04y(8,0) = _2qk152 G, (5.41)
where
A(s) = (25" — k2)* - 4s™yq (5.42)

is the well-known Rayleigh function.

Inversion of relations (5.41), with the help of the last remaining boundary conditions
written in the first line of Eq. (5.33), leads to the following integral equations for the
functions g,(x) and g, (2):

@ 20 (x, 0)k?
| a@r,@-9ds=-T2E2 i< a,

’ (5.43)
1 > . A
K, @)= 5 / L@ s L) = ((5))
’ 2000 (x, 0)k?
/ GOK (x-&de = == (jz]<a),
- L pes A (5.44)
K. (x)=— / Lm(s)e‘m ds, L.(s)= (S)_
27 Joso q(s)

Since o (x,0) = (k7 - 2k;), ore(x,0) = 0, so the function g, is trivial: g,(z) =0
|x] £ a. Thus the only nontrivial function here is the relative opening of the crack’s faces in
the vertical direction g, (z) = (v’ — u$’)(x,0), |z| < a, which after the change of variable
s = sk, is reduced to the form (tildes are omitted below )

¢ 2(1-23% k
/ gy<s>Ky<x—§>d£=—(T/”, e <a <5=k—1’<1>,

(5.45)

— ka = —isksx _ A(S) _ (2 2 1)2 4S V 52 52 ﬁZ
K, (x)= g/ooLy(s)e ds, L,= o - — ly

where we have recalled that ¢2 = 11/p (see Section 1.9).
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Properties of the integral equation.

Let us start from the observation that the symbolic function L, (s) is integrable over any
finite part of the axis |s| < co. Hence, the integral defining the kernel K, (x) in Eq. (5.43)
diverges at infinity only, and this can be treated in a generalized sense. Notice that

CAG) 2B -1 +00/M] 1
L,(s) = ~6) - S+ 0] =2(6°-1s+ 0 5 ) s — 00, (5.46)
hence
2 0 2 o)
K@) = 2 / 5 cos (skor) ds + = / [A(S) —2(52—1)5] cos (sk.z) ds
™ 0 ™ Jo v(s)
2P -1 K A(s)

= + 0k, 1 (ka) = /0 [

> ~2(5%-1) s] cos (skyx) ds.
T
(5.47)
Since expression in the square brackets in Eq. (5.47) is O(1/s) as s — 0o, the asymptotic
estimate based on Eq. (1.83) results in I, (ksz) ~ O[(ks|z|)?] as ksx — 0. Therefore, we
have arrived again at a hyper-singular integral equation.
In absolutely the same manner as in the previous section we can prove the following

theorems.

Y(s)

THEOREM 1. The integral equation (5.45) is uniquely solvable in the class of bounded
functions at least for sufficiently small frequencies.

The proof is based again on the equivalent representation (5.47) and inversion of the
characteristic hyper-singular part of the kernel and the fact that the regular (more precisely,
weakly singular) part of the kernel is uniformly small at k&, — O.

Let us note that a solution of equation (5.45), if exists, must be even for even right-hand
side.

THEOREM 2. The solution of equation (5.45) in the class of even bounded functions
that behave as \/a + x for x — +a is unique for all k > 0.

Proof. As usual, if there are two different solutions (), u,(x) of the mentioned class,
then u(x) = u(z)—u,(x) is a solution of the homogeneous equation (5.43), which is another
form of (5.45). If we apply the scalar product of both sides of (5.43) with the same function
u(x), we arrive at equality

/ h L,&)|U(s)Pds = 0. (5.48)

The left-hand integral here is finite since the behavior of the integrand at infinity is
~ s(s7/%)? = O(1/s%).

Further steps of the proof are based on the classical properties of the Rayleigh function
A(s) (see, for example Achenbach, 1973). Usually, the Rayleigh equation

A(s)=0 ~ (25— k) —4s*yqg=0 (5.49)

has one real root sy such that sy > k; > k,,. Further, the function L, (s) = A(s)/7(s) of (5.45),
present in (5.48), is complex-valued: L, (s) = o + i3, with

s>s: a<0, [#=0; ks<s<sy: a>0, (B=0;

k,<s<ks: a>0, >0 O<s<k, a=0, B>0; (5.50)

so separation of real and imaginary parts in (5.48) does not result in U(s) = 0, because of
negative sign of the symbolic function for s > sj.
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In order to provide that the Fourier image of the kernel is positive for s > s, keeping
positive signs for its real and imaginary parts on all other intervals, we apply the idea of
Vorovich and Babeshko (1979).

We develop below this approach to our case of hyper-singular equations.

Let us represent equation (5.43) in the equivalent form:

1 ¢ - 2 2 1 —is(x—€
5= | 900t [ G-z e i, .
2k2-202) ‘
| <a, f=-—cn Ty
that is
1 o0 o0 o
5 | w©d [ G-l Ods=g bza
e e (5.52)

1 e 00 ris(a£)
v(x) = o [a gy(&) d§ [Oo st,

where the last integral is treated as a singular integral of the Cauchy type, which can be
calculated as the sum of contributions by simple poles s = +s.
We thus notice that

(5.53)

and so v(x) is even for all |z| < oo if G(s) is even (the latter is even since g, (x) is even).
Then

;[ isolz—¢] —isola—¢] 1 [
v =3 [ gy@[e +° ]d£=5 | asintsla-ehds. .59

280 —2S0 a

Now we note that for |z| > a

1 a
o) =+ / 4,(9) sinlso( — )] de
¢ (5.55)

1 o ‘
. [sm@ox) / 0,(6) cOs(so€) dE + cos(so) / gy<£>sin<So£>dé] =0,

since the second integral here is zero due to evenness of g,(x), and the first one must be
trivial due to evenness of v(x) Vx € (—oo, 00). This proves that Eq. (5.52) is a standard
integral equation (not of Fredholm type), when there is the same interval of variation for
interval () and external x variables.

After this auxiliary transformation the proof is completed by our usual reducing to
relation of the type (5.48), which now reads

/Oo(sg - sz)Ly(S)lU(s)l2 ds =0, (5.56)

where the symbolic function (s§ — s*)L,(s) has positive real and imaginary parts over the
total axis |s| < co. Then separation of the real and imaginary parts finally proves the
Theorem.
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Helpful remarks

As in the scalar problem of diffraction by a linear scatterer, the developed method allows
us for low frequencies to obtain the far-field scattering pattern of the linear crack of finite
length. Briefly speaking, the calculation scheme is as follows. For example, for the
longitudinal scattered wave we have

1 a o] 232 _ k% .
27k? / 94(&) df/ T e MW i@ g

1 271' . a )
kBT /4) 2 2 2 —ikp & cos o
Y T4\ kR € /(2K cos 04—/@)[“ 9,(&)e de,

and the problem is then reduced to the calculation of the arisen integral, which was discussed
in detail above.
The scattering diagram of the transverse wave can be constructed in the same way.

oip(T,y) =F
(5.57)

5.3. High-Frequency Asymptotics in Diffraction by Linear
Obstacles in Unbounded Medium

The integral equations (5.14), (5.15) arising in diffraction by linear obstacles, as a Fredholm
equation of the first kind with a weak singularity in the kernel, and a hyper-singular equation,
admit the application of direct numerical methods (see Chapter 9) for low and moderate
frequencies. For extremely high frequencies, when the wavelength A = 270 /k becomes too
short, the application of any numerical method requires very large number of nodes, since
stable computations with reliable results need at least 10 nodes per wavelength. This is
why the high-frequency (i.e., short-wave) regime requires a special analytical asymptotic
approach. In our investigation we follow ideas suggested by Koiter (1954) and Aleksandrov
(1968).

Let us rewrite equations (5.14), (5.15) in a uniform manner as follows (we apply here
the change of variables s = 3k, x = & /k, £ = £/k, and tildes are omitted below)

ak
| s©K@-dc=1. wiak (= consn,
—ak
@) L(s)=~(s)=Vs*-1, f=-2i,
8) Lis) = 1/(s) = 1 /=1, f=—k.

Let us represent Eq. (5.58) in equivalent form, where the key point is a representation
of the integral over finite-length interval as a combination of several integrals, with each of
them being taken over some semi-infinite integral. In order to derive this representation,
let us consider the three equalities

1 [ (5.58)
K(r)= o / L(s)e™* ds, L(s)= {

—0o0

00 —ak
/ v(ak+§)K(az—§)d§:f+/ [v(ak =& —w]K(x-£)dé, -ak<x<o0,

—a

/a v(ak—f)K(m—ﬁ)dgzf+/oo[v(ak+§)—w]K(x—§)d§, oo < x L ak,
—00 ak
/Oow(f)K(a:—é)cE:f, —00 < x < 00,

(5.59)
with each of them holding, among other domains, also on the basic interval |z| < ak.
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Note that a solution of the last equation is simply constructed by the direct application
of the Fourier transform:

W(S)L(s) = 2w fé(s) ~ W(s)=2m f— w(x) = —— = const = ]
B) ik,

L(s) L(0)
and for this reason we could write in Egs. (5.59) the function w(x) as a constant w.
After this remark, let us take the sum of the first two equations (5.59) and subtract this
sum by the third equation (5.59). By cancelling some identical integrals, we can see that

g(x) =v(ak + x) + v(ak — ) —w (5.61)

o(s) f {a) 2, (5.60)

satisfies initial equation (5.58). Note that the (constant) function w is already found in
Eq. (5.60), so the only remaining unknown function to be found is v(z). The latter satisfies
Eq. (5.59) which in a rewritten form is

/OO vOKx-£)déE=f+ /Oo[v(2ak+§)—w]K(x+£)d§, 0<x<oo. (5.62)
0 0

The right-hand integral here represents a tail, and we will prove that this is asymptot-
ically small when k£ — oo, and so Eq. (5.62) becomes a Wiener—Hopf equation, which
admits solution in explicit form (see Section 1.2).

A rather widespread mathematical approach consists in accepting first this statement as
a hypothesis, to construct the full solution under this hypothesis, and finally to make sure
that the obtained solution validates this hypothesis.

If we reject the tail integral in (5.62), then the solution of the Wiener—Hopf equation

/OO v K(x-€)dE = f, 0<x <o, (5.63)
0

can be derived by the method described in Section 1.2 as follows:

a) Vi(s)Vs?—1= <—izs> + F (s)

+

Vils)(Vs+ Du(Vs—1)_ = <_i%> + F.(s)

B F(s)
VX S”)*_( ) < s—1> Vo-1) 560
~ Vi) (Vs+1), = (_i _i> + N_(s)
~ Vis)W5+ D), <_i _i> = N.(9)=0
NN R S N S S
R RN BT e Y e A

where we have passed from the Fourier transform variable s to the Laplace transform
variable p, in order to take advantage of the tables of inverse Laplace transforms (Bateman
and Erdelyi, 1954):

—— Erf(V=iz ) = e™/* fV2[C() +iS(x)], (5.65)
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where Erf(x) is the probability integral (error function) and C'(z), S(x) are the Fresnel
integrals (Bateman and Erdelyi, 1953). Now, having constructed a solution of equation
(5.63) in explicit form, we can prove that the right-hand integral in (5.62) is asymptotically
small. Indeed, since

C),S(x) = 5 + O ), 1 — oo, (5.66)
we can see that
v(@)=if +O@@™/?) =2+ 0@ = w+ O@™/?), T — +00, (5.67)
so expression in the square brackets in (5.62) is
v(2ak + &) —w = O((ak)™?), k — oo. (5.68)

If the kernel K (z) possesses integrable behavior at infinity, then the estimate (5.68) takes
place for the full right-hand integral (5.62). We have

K(x) = / Vst —1cos(sx)ds = — </ / ) — 1 cos(sx)ds
=— {/ \/m cos[(1 —s)x]ds +/ \/m cos[(1 + s)x] ds} .
0 0

-3/2

(5.69)

Now Erdelyi’s lemma (see Section 1.4) shows that K (x) ~ /7, x — +00, if we set there
a =1, f =3/2 and express cosines in Eq. (5.69) in terms of exponential functions of
imaginary arguments with the help of Euler’s formula.

() By analogy with the problem «) we can find here that

LifVar T ifTE V=i
—1s -

=egmi/tp YL - p = —is, (5.70)
p b

hence (Bateman and Erdelyi, 1954)

Vils) =

v()=e" N f % +V=i Erf(\/—ix)} =/ f {% - V2i[C(x) + 7;5(.@)]}

(5.71)
Now, having derived explicit expression for v(x), estimate of the right-hand integral is
based upon the following asymptotic behavior at infinity:

1z 1:v

e
v(z) ~ —if - =+ O ( —3/2) =ik — +0 (.%'_3/2)
/2 3/2
Vs Ve (5.72)
_ —3 2
=w-— \/_m3/2+0( /) T — +00.
If we add to this estimate also the asymptotics of the kernel
1 0 eisac i 6z(m+7r/4)
- _ Yoo ~
Kx) = o /OO =7 ds = 2H0 (=) T T — +00, (5.73)

it becomes clear that the tail in (5) is asymptotically small:

/m[v(2ak + &) —-w]K(z+&)dE
0 (5.74)

ei(Za k+x—m /4)

_\/7_T(2ak)3/2 / \/— dé- O [(ak)_';/Z] , ak o0,
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Helpful remarks

1°. The structure of the derived solution is such that there is a degenerate solution w,
which asymptotically represents the actual solution over the total interval |x| < ak, except
small boundary layers near the screen (or hole) ends x ~ Zak, where the structure of the
solution is affected by these sharp edges. This idea is quite clear since if |z &+ ak| = O(1),
then v(ak + ) — w, k — o0, and hence in (5.61) we have g(x) — w, k — oo. We thus can
conclude that the degenerate solution, which is obtained from the integral equation over
infinite axis |z| < oo, is valid over the considered interval. This should be corrected only
in a small neighborhood of the edges, and correct structure of the solution in these small
boundary layers can be determined by solving the corresponding Wiener—Hopf equation.

2°. Heuristically, the degenerate solution, which is valid outside small boundary layers,
must be for high frequencies in accordance with Kirchhoff’s physical diffraction theory.
We can verify that these heuristic ideas are correct. Indeed, in problem «) the pressure
“on the light” is, according to Kirchhoff’s theory, p(x,—0) = p,(z) = 2p™ = 2, |z| < a, and
solution “in the shadow” is p(x,+0) = p,(x) = 0. Then g,(x) = pi(x) — po(x) = 2, which
coincides with our obtained value w = 2. In problem /) the physical diffraction theory
may be interpreted so that in the case, when the width of the opening is much longer than
the wavelength, the structure of the solution over the opening is as the one in the incident
wave, i.e., the edges of the screen modify the latter very poorly. Therefore, in this problem
gp(z) = (Op, /0x)(x,0) = (Op2/Ox)(x,0) = (Op™/dz)(x,0) = ik, which coincides with the
degenerate solution w = k.

3°. In the literature, a standard approach to improve simple ideas of physical (and geo-
metrical, see below Section 6.3) diffraction theory is called the method of boundary (or
edge) waves (see Keller, 1962; Honl et al., 1961). This is based on some nonstrict physical
observations, and is also reduced to a Wiener—Hopf equation. The method described here
gives a direct mathematical instrument, which admits a clear mathematical justification.

4°. From results of Section 5.1 we could come to an observation that the behavior of the
solution near the interval ends is ~ (ak £ x)'/? (x — Fak) in problem ). It is interesting
to check if this qualitative property is provided by the constructed solutions. As follows
from Eq. (5.61), (5.65), if  — ak, then g(z) — v(2ak) —w + v(ak — x) = O ((ak — 2)'/?),
since Erf(az) = O(z),  — 0. By analogy, it can be easily seen from formula (5.71) that
this possesses the required square root singularity near the screen edges in problem (3).

5.4. High-Frequency Asymptotics for Diffraction by
Linear Obstacles in Open Waveguides

Many efforts of researchers were devoted to study wave propagation in waveguides (see,
for example, Chapter 3; Jones, 1986; Achenbach, 1980; Mittra and Lee, 1971). From
the theoretical point of view the case of a homogeneous infinite waveguide of constant
width has been studied by means of the Fourier transform and the obtained results have
now become classical (Collin, 1960). Through the application of the Wiener—Hopf method
(Section 1.2), many problems for open-ended waveguides have been successfully investi-
gated (see Vajnshtejn, 1969). It was clarified that the wave field in elongated waveguides is
locally similar to that in infinite ones (results contiguous to what is obtained in the previous
section).

The edge waves method developed in the previous section cannot be transferred directly
to the diffraction by a finite-length waveguide, due to presence of the propagating mode
waves that lead to a strong interaction between the ends of the waveguide. Nevertheless,
for specific values of the frequency, close to these mode values, Vajnshtejn (1969) first
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proposed, on the basis of some heuristic physical ideas, an approach similar to the method
of edge waves. He discovered that at these frequencies the wave propagating along the
waveguide does not permit any mode distinct from the incident one, when reflecting from
the open edge. Hence, it is a transformation of a one-type wave, as in diffraction by the
single slit (see Section 5.3), and so successive reflections from the edges correctly describe
the wave picture. Nobody knows if this idea is correct for arbitrarily high frequency,
different from these critical mode values. Here we develop an asymptotic approach valid
for high frequencies antipodal to those of Vajnshtejn.

iy
h k“k inc

1
—ai : ’/:a
i R

1 ! 1

1 : 1
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_h:

Figure 5.1. High-frequency diffraction by the open waveguide
Let the plane incident acoustic wave
pim:(;v’ y) — e—ik(z cos 0+y sin 0) (575)

be scattered by a finite-length waveguide with incident angle 6, as illustrated in Fig. 5.1.
The full wave field, as usual, consists of the incident and the scattered one: p(z,y) =
p"(x,y) + p*(x,y) and all three functions satisfy the Helmholtz equation

Ap+kp=0, (5.76)

everywhere outside the two finite parallel plates of length 2a, with the distance between
them being equal to 2h. Assume, for instance, that the plates are acoustically soft:

px,y)=0:  p (x,y)=—p"@,y), |zl<a, y==Lh (5.77)

By applying the Fourier transform along the x-axis to the Helmholtz equation (5.76),
we obtain the following representation for the function P*(s, y) (cf. Sections 3.1, 5.1) in
the form satisfying radiation condition at infinity:

A(s) e, y>h,
Pe(s,y) =< Cls)e ™+ D(s)e”, |yl <h, (5.78)
B(s)e, y <—h,

where A(s), B(s), C(s), D(s) are unknown functions which should be defined from the
boundary conditions over the screens, and v = ~y(s) = Vs> — k2. In the definition of the
branching function y(s) we use, as usual, the branch cut such that Re(y) = 0 for arbitrary
complex-valued s.

It is evident that the boundary condition (5.77) provides continuity of the potential
p(x, y) over the plates:

p*(x, h+0) = p*(z, h - 0) = —p"™(z, h);

pSC(x’ _h + 0) = pSC(x’ _h - 0) = _pinc(xa _h)’ |£L’| < a. (579)

© 2005 by CRC PressLLC



Together with the continuity of the wave field outside the plates, this involves the equality
p(x,h+0)=p(x,h—-0); p(xr,-h+0)=px,—h-0), -0 <z < oo, which gives the two
relations

A(s) e = C(s) e + D(s) e,

B(s)e " = C(s) e’ + D(s) e .

Let us introduce the new unknown functions u(x) and v(x) as follows:

0, |z > a,
y=ho | w@), |z| < a,

0, |z| > a,
y=—h+0 U(.’L’), |I’| <a.

The differences vanish here along |x| > a, due to continuity of the wave field.
In terms of Fourier images the last equations are equivalent to

(5.80)

9
y

o
y

y=h+0

(5.81)
9
Oy

%4
Oy

y=—h-0

7 [AE) e + D(s)e™" - Cls)e"] =~ / () de,
(5.82)
y [B(S) e 4 C(S)e’yh — D(s) efvh] — / v(€) st d&-.

It follows from (5.80), (5.82) that

—~h —~h  pa

/ av(g)e“f de, D(s):—% w(€) e de, (5.83)

C(s) = 627

with A(s) and B(s) being defined from (5.80). Lastly, the boundary condition (5.79) yields
the following system of two integral equations (|z| < a):

1 @ d o eis(g_z) d 1 @ d e eis(g—a;)—Z'yh d —ik(h sin 0+x cos 6)

5 [ wod [ S o [ [ s ,

1 @ d ° eis(g_”“') d 1 @ d > eis(&—w)—Z'yh d ik(h sin 60—z cos 0)

L Rt R L B
(5.84)

By applying summation and subtraction to (5.84), we can reduce the last system to a pair
of two independent integral equations:

/ a[u(g) + (6K, (x — €) dE = —4isin(khsin 0) e 730 |z] < a, (5.85)

/ a[u(g) — (O] K(x — €) dE = 4cos(khsin 0) e 0 || < a, (5.86)

where . | -

OO —iST :F € 7
K (x) = - / Gia(s) e ds, Gip(s) = ——. (5.87)
T J o Y

Note that the symbolic functions G(s) and GG,(s) have the branch points s = +k, and
there are no singularities, except these two points, which is an intrinsic property of open
structures. The closed ones may possess a countable set of simple poles, with a finite
number of them being distributed on the real axis (compare with the results of Chapter 3).
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When any pole coincides with the origin, we have a resonant case (see Vorovich and
Babeshko, 1979). As shown below, the distribution of the zeros of the symbol G () is
important too. To treat correctly disposition of (possibly existing) real zeros, let us apply
the principle of extremely low absorption (Section 3.2). If a small attenuation is added
to the medium, then the positive zeros and the branch point s = kK move upwards, and the
negative ones downwards. This implies that for an ideal medium, for which these points are
situated on the real axis, the integration contour in (5.87) should bend around the positive
points from below and the negative ones from above.

It is conventionally recognized that presence of the branch points in the symbolic
function complicates analytical treatment. The algorithm developed below is insensitive to
the influence of the branching effect.

In order to solve equations (5.85) and (5.86), it suffices to treat the following equation
written in a nondimensional form:

b
/ WOK@-6de = f@@).  lal<b, x=kh b=afh,
b

—4isin(x sin6) | w(x) )
+ = , — —zchose, (588)
u(z) £ v(x) { 4cos(y sin6) } N f@)=e
1 > . 1 27
K(x) = / GI,Z(S) e—?,b‘.’L' ds, GI,Z(S) = :F € s fy = 52 _ XZ‘
27 J o v

There are two independent dimensionless parameters in this problem: the frequency param-
eter y and the relative length of the waveguide b = a/h. The asymptotic analysis undertaken
by Jones (1952) operates with a one-mode regime (7w < x < 2m) (see Section 3.1) when
b — oo. We study the opposite case: the high-frequency regime y = kh — oo with
bounded b (so ka — oo too), which is more complex, since the number of propagating
modes grows with the frequency increasing.

To attract the powerful Wiener—Hopf technique, we represent again the basic equation
(5.88) as a superposition of the three functions:

w(x) = wi(b+ x) + wy(b—x) — wo(x), (5.89)

with the new ones satisfying the following system equivalent to the initial equation (5.88):

0o -b
/ wi(b+ K (x-§)dE = f($)+/ [wa(b—&) —we(OIK (x - &) d§, —b <z < o0,

b

b oo
/ (b= K (2~ &) dé = f(2) + / [y (b+ ) —wo( K (2 — €) dé, —00 < < b,
oo b

/ wo(§) K(x-&) d§ = f(x), —-oco<z<oo.

(5.90)
Here again, from the physical point of view the integral operators on the left-hand sides
of (5.90) are related to one infinite waveguide and two semi-infinite ones. As we could
see in previous section, for a wide class of physical problems additional integrals on the
right-hand side of the first two equations (5.90), the so-called tails, appear to be small
in the asymptotic sense. For instance, if the frequency is low enough, so that there is
no real zero of the symbol GG,(s) (k is less than the first critical value), then for a long
waveguide (b = a/h > 1 is the asymptotic case considered by Jones, 1952) the differences
in the square brackets vanish when £ — +oo. Thus, it can be proved that the integrals on
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the right tend to zero with a — oo. Physically, this means that the edges of the narrow
open-ended waveguide do not influence each other in the asymptotic sense. A similar
approach is possible for the short-wave diffraction problem for a single isolated plate (as
well as for a single slot in the infinite plate). The symbolic function G(«) there may be
formally obtained from (5.87) at h — oo to be G(«) ~ 1/7; thus there are no zeros of the
function G(«). It involves again an asymptotic disappearance of the right-hand integrals in
(5.90), with the same physical meaning: the edges of the plate influence each other weakly
when a/\ — oo (A = 27/k is the wavelength). The described approach generates again
the edge-waves method (see Keller, 1962), which was developed by means of a different
mathematical technique.
In the problem at hand the zeros +s,,, 5, of the function G »(s):

2
Sim =V Xz _(ﬂ_m)za Som = \/XZ - (ﬂm_ g) ’ m= 1’2’ RN (591)

play the most important role.

The number of positive zeros (5.91) increases with the growth of the frequency param-
eter x = kh. It generates more and more propagating mode waves inside the waveguide.
Thus, the ends of the open finite-length waveguide just affect each other by these propa-
gating waves, and the internal wave process differs considerably from that in semi-infinite
structures. As a result, the differences [w,(b—&) —wo(£)], [w(b+ &) —wy(£)] do not vanish
as y — 00, in contrast to case of diffraction in unbounded medium, Section 5.3.

In spite of the finite-length structure cannot be represented as a composition of two
semi-infinite ones, there is a classical idea that diffraction by the open end of the finite-
length waveguide is similar to diffraction by the edge of a semi-infinite one, when the wave
number approaches any mode value. We mean the optical range of electromagnetism,
where both geometric sizes of the structure (a and h) are several thousand times larger than
the wavelength (see Vajnshtejn, 1969). Below we determine in which sense this point of
view is correct.

To begin with, let us write out the explicit representation for the kernels

Kia@) = 5 {H (o -0 F H [x/A+@-¢7] | (5.92)

where the asymptotic behavior of the Hankel function H{" is given by Eq. (3.115). It is
clear from (5.92) that at high frequencies (xy > 1) the kernel K (x) on the right-hand sides
of (5.90) is strongly oscillating. So the right-hand integrals in (5.90) may be small if the
differences in square brackets are asymptotically bounded.

This heuristic idea should be verified. Let us assume, as usual, that these integrals are
asymptotically small indeed (correctness of this assumption should be verified afterwards).
Then we can construct the solution of the equations (5.90) over the semi-infinite intervals
by using the Wiener—Hopf method (Section 1.2). It gives the following result:

e—ix(xfb) cos O 1 %) (7Tm)2 '
= — G i i(Sm x+Xxb cos 0),
“i() G(xcost) 2G.(—xcosh) mzz:l Sm(Sm + X €08 0) +(5m)e
ix(x-b) cos 6 1 o 2 .
wz(x) = € (7Tm) G+(Sm) ez(sm z—xb cos 9),

G(x cos0) - 2G,(x cosb) — S (S — x c0s 0)
(5.93)
where G(s) = G,(s) G_(s) is a factorization of the function G(c).

© 2005 by CRC PressLLC



A solution of the third equation (5.90) is obtained by the application of the Fourier

transform as follows:
e—ixw cos 6

wo(T) = W’ (5.94)

hence we can give the final representation for w(x), under the accepted assumption, as

—ixx cos O
w(x) = € Z( +(~5m)

G( cosf)
. (5.95)
z[s L (b—x)—xb cos 0] ez[sm (b+z)+xb cos 0] O L)
{ (Sm — x cos 0) G, (x cos 0) * (Sm + x cos 0) G (=x cos 0) } * (X ) '

The asymptotic estimate of the error of this formula is proved below.

The structure of the obtained solution (5.95) is the following. The first term corresponds
to the case of an infinite waveguide and has the order O(x), x — oo (so far as G(y cos ) =
i(1 F exp(2xi sin 0))/(x sin #)). Several oscillating terms under the sum sign may appear
to have the same order O(y) with respect to the parameter y (if «,, ~ x cos®). Thus, the
behavior of the solution is also highly oscillating.

When estimating the value of the right-hand side integrals in (5.90), let us note that
the argument (z — &) in the kernel K(x —€) is of a constant sign for all z and & there,
so K(x-¢&) ~ O(l/\/X) uniformly on x and £. Thus, the integrand is of the order of
O(Xl/ %), x — oo. Besides, there is no stationary point, in contrast to the left-hand side
kernel with its stationary point —& =0 ~ & = x. Therefore, it can be shown by integration
by parts that, owing to the oscillating structure of the integrand, the value of the integrals has
the order O(x'/?)/x = O(x"/?), x — oc. This proves the correctness of the method when
the right-hand integrals in (5.90) are neglected. The only breakdown takes place when the
value of the variable z coincides with the edge point (z =-bin (5.90); and x = b in (5.90),).
For these values the argument (x — £) may be small, and the asymptotic estimate (5.93) for
the kernel is not valid. Thus, the developed approach gives the correct representation (5.95)
all over the interval -b < x < b, excluding the boundary layers where b+ x ~ 1/x. Another
restriction is related to the cases when the incident angle 6 approaches those values where
the incident wave generates standing modes. In these cases G(x cos 6) tends to zero, wi(x)
and w,(z) grow to infinity, and the right-hand integrals in (5.90) become unbounded. Thus,
for some particular values of the frequency and the angle of incidence the main asymptotic
result (5.95) fails.

Helpful remarks

1°. The main obtained formula (5.95) is worthy of special discussion. An interesting fact
is that the mode waves do not decay with distance; however some integrals of these wave
functions decay, so they could be neglected in (5.90). The nondecaying structure of the
wave field in (5.95) shows that the solution has no relation to the problem of semi-infinite
waveguide where only one type of edge-wave, instead of two, is present.

It should also be noted that the asymptotic contribution to the sum in (5.95) is given only
by nondecaying terms in the sum (when s,, is real). Therefore, in practice the summation
can be restricted by m = n if the frequency parameter is y = 7(n +0) (0 <d < 1/2 or
1/2 < 0 < 1), where n is a large positive integer. Thus, formula (5.95) is quite appropriate
to evaluate the split function w(x) at high frequencies, because efficient high-frequency
representations for the coefficients G, (s,,) are proposed in Mittra and Lee (1971).
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2°. Whenever a solution of the main integral equation is determined by (5.95), the scattered
wave field p*(x, y) can be obtained directly from (5.78) and (5.83)

v =g [ WOHS /@G e de

(5.96)

B % / w©H [k/(x — € + (y - h)? ] de,

uniformly over (z, y).

5.5. High-Frequency Diffraction by a Linear Discontinuity
in the Waveguide

Here we consider a problem contiguous to that studied in the previous section. We will
see that qualitative properties of the main symbolic function (i.e., the Fourier transform of
the kernel of the basic integral equation) for this closed waveguide are absolutely different
from the one for open structure studied in Section 5.4.

p=0""
] ] ]
: : 7
LB L :
Do P TP L
L -1 i [ La X
p=0

Figure 5.2. Oscillating linear plate in a closed infinite waveguide

To be more specific, we consider acoustic waveguide (i.e., a layer of constant thickness)
with acoustically soft faces (see Fig. 5.2). Let a plane rigid finite-length plate be located
inside a layer. Let its faces y = £0, |x| < [ oscillate with an amplitude p,, which is assumed,
for definiteness, to be uniform, p, = const, without any restriction. As usual, we study the
wave process harmonic in time, where the wave pressure p(x, y) satisfies the Helmholtz
equation.

By applying the Fourier transform along the x axis to the wave (Helmholtz) equation,
we arrive at the following representation for the function P(c, ), which is chosen so that the
boundary conditions p(x, b) = p(x,—a) = 0 on the free boundary surfaces are automatically
satisfied:

A(s)sinh[v(y + a)], —a<y <0,
P(s,y) = { B .
(s)sinh[y(y -b)], 0<y<b,

where A(s) and B(s) are unknown functions to be defined from the boundary conditions,
and v = Vs> - k2.

Obviously, the wave field is continuous at |z| > [ along the line y = 0. On the other
hand, the boundary condition p = py, y = %0, || £ [ implies its continuity on the interval
|z] £ 1 also. Thus we have p(z,-0) = p(x, +0), |z| < oo, and hence

(5.97)

sinh(a-y)

A(s)sinh(ay) = —=B(s) sinh(by) ~ B(s)=-A(s)————. (5.98)
sinh(by)
Let us introduce a new unknown function u(x), |z| £ [, so that
0, [,
ol _ % ={ el > (5.99)
oy y=0 oy =40 u(x), x| < 1.
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Then the function A(s) can be expressed in terms of u(z):

. !
Als) = sinh(b)

is§ _
= b /. w@) e de, h=a+b. (5.100)

At last, the boundary condition p = pg, |z| < [, with the help of Eqgs. (5.97)—(5.100),
yields the following integral equation for the function u(z):

l
/ WK (& - €)dE = po, (2] <1,
- (5.101)

_ b o ise 1. . _ sinh(av) sinh(by)
K(z) = 7 /OO G(s)e™” ds, G(s) =  sinhGi)

The symbolic function G(s), given by (5.101), is well known in the theory of branching
electromagnetic waveguides. However there is no mathematical theory appropriate for
Eq. (5.101) at high frequencies.

For the sake of brevity, further consideration is restricted, without any loss of generality,
to a particular case a = b, i.e., for the discontinuity positioned parallel to and midway
between the faces of the waveguide. Let us rewrite equation (5.101) in a nondimensional
form (h = 2a = 2b)

d
/ vKx-£déE=1, |x|<d, x=ka, d=l/a, v(z) = u(w)’
N 2P0 (5.102)
1 ; tanh y .
K(x) = g / G(a)e—zaaz dOé, G(O[) = , V= O[Z — Xz‘

The short-wave range implies that the parameter d is fixed, and the frequency parameter
x> 1.

The function G(s) in Eq. (5.102) is a meromorphic function of the complex variable s
(see Section 1.1). There is a countable set of its zeros +s,,:

am = /X = (Tm)?, m=12,... (5.103)

and a countable set of its poles +/3,,:

B =V X* = [m(m—1/2), m=1,2,..., (5.104)

so the kernel (5.102) can be explicitly represented as a series in residues at simple poles
(Section 1.1):

K@=y %ﬁ’m. (5.105)
m=1 m

Such a representation permits reducing the problem to an infinite system of linear algebraic
equations (see Mittra and Lee, 1971).

For arbitrary large value of the frequency parameter  there is a finite number of real
zeros and poles. When a pole approaches the origin with the frequency change, then we
encounter a resonance. If a small attenuation is added to the medium, then the positive
poles move upwards, and the negative ones move downwards. It implies that for the ideal
medium, when these singular points are situated on the real axis, the integration contour o
in (5.102) should bend round the positive poles from below and the negative ones from
above.
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It should be noted that with the frequency increasing (the parameter y tends to infinity)
more and more zeros and poles appear on the real axis. This essential feature complicates
the high-frequency analysis. Let

X = m(n+9), 0<d<l, d#1/2, (5.106)

with n being a large positive integer: n > 1. The critical value § = 1/2, related to the
resonance case, should be excluded from the consideration.

Asin the previous sections, it is easily seen that the basic equation (5.102) is equivalent to
a pair of equations for the new unknown functions p(x) and w(x), which hold, respectively,
on semi-infinite and infinite interval:

/Oowl(ﬁ)K(x—f)df iy +/Oo[w1(2d+£)—w]K(x+§)d§, 0<z< oo,
’ 0 (5.107)

/Oow(g)K(:U—f)cE:l, —00 < T < 00,

if
v(xr) = w(d+x)+w(d-1x)—w, lz] < d. (5.108)
The main result of the present work is given by the following

THEOREM. If § # 0, 1/2, 1 and x > O, then the right-hand integral in Eq. (5.107) is
asymptotically small:

/Oo[wl(Zd +&)-wlK(x+8)dé —0, n— oo, (5.109)
0

and so can be rejected.

The proofis based again on the asymptotic properties of the kernel K (x). Representation
(5.105) is not suitable for this purpose, and we use here a different expansion. The
function G(s) in Eq. (5.102) can be rewritten as

1 —exp(-27) 1 2 exp(—-27) 1 = m_1 €Xp(—2mvy)
6107 s S e S ———"— e L 2 -1 ——=. (5.110
D= a2yl =7 A rexpeznl ~7 22 S

m=1

Taking into account the integral identity (see Eq. (1.17))

/ XM e s = i (V4 22). (5.111)
- Y
we then arrive at the following expression for the kernel K (x):
K(z) = %Hg”(wp —i Yy (D" HP (xVaAm? + 22), (5.112)
m=1

where H{" is the Hankel function.

It is evident that with y — oo the argument of each term under the sum in Eq. (5.112)
increases infinitely, uniformly with respect to . Hence, with the help of the asymptotic
formula (cf. Eq. (3.115))

s
HYG) ~ /E e/ 2 — 00, (5.113)
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the uniform high-frequency representation for the kernel can be finally obtained as follows:

K(z) ~ H<“<x|:c|>

oo . A L o2
_67ri/4 Z(_l)m—l eXp(ZX 4m? +x ) (5114)
m=1

(4m?2 + 2H)l/4

For the open finite-length waveguide (cf. Section 5.4) there is only the first term of
the infinite series (5.114). It should also be noted that the term (i/2)H, é')(xlxl) cannot be
simplified asymptotically at y — oo, since the argument of the kernel K (z + &) in the
considered right-hand integral (5.107) may be arbitrarily small when § ~ x ~ 0.

To prove the theorem let us suppose, as usual, that its statement is valid. Then the
function w;(z) is a solution of the Wiener—Hopf integral equation (5.107) holding over a
semi-infinite interval. Omitting some routine transformations, one comes to the following
expression for its solution:

1 (7Tm) G (o) gioma
@ =70 2G (0) Z
Gl (xm)? (5.115)
) (mm)?
tan5 2 G.(0) 2, et x>0,
where
G(s) = G.(s) G_(9), G_(-s) = G.(s), (5.116)

is a result of the factorization of the symbolic function G(s) given by Eq. (5.102).
The solution of the convolution equation (5.107) can be trivially obtained by using the
Fourier transform, as follows:

w@) =w= —— = X (5.117)

- GO) tané’

It now becomes clear from Egs. (5.115), (5.117) that the values § =0 and § = 1 (as well
as the resonance value § = 1/2) should be excluded from the consideration, which is stated
in the body of the theorem. If § does not coincide with any of those critical values, then
w;(x) and w(z) are uniformly of the order of O(x), x — oc. It is interesting to note that a
few first terms in the series (5.115), in addition to the first one, have the same order O(y),
x — oo (for m such that 7m ~ ). Note also that the summation in the series (5.115)
may be taken over 1 £ m < n, because, in the asymptotic sense, only for these values of m
the quantities c,, are real. All other terms are exponentially small (icv,, ~ —x'/%, m > n),
since the argument of the function w;(2d + &), £ > 0 in Eq. (5.107), is greater than 2d (i.e.,
x > 2d in (5.115)).

Let us estimate the proper asymptotic order of the right-hand integral in Eq. (5.107):

/ [w2d + &) —w]K (z + £) d€ = % / [w,(2d + &) —wlH [x(x + &)] d¢
0 0
(5.118)

2 ey g [T explixVAmZ + (@ + 7]
e | mdro- =L g

The right-hand integrals in Eq. (5.118) should be estimated by different ways for the
free term and the terms in the series. For the last ones we introduce the phase function

S(x) =/4m? + (x +£)%, (5.119)
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which determines highly oscillating nature of the exponential function exp[ix.S(z)] in
(5.118). Tt is evident that S '(z) = (z + £)/S(x) > 0, when = > 0, £ > 0, hence this function
has no stationary point. Thus a standard multiple integration by parts proves that the
order of each term under the sum sign in Eq. (5.118) is less than O(x ™), with 3 being an
arbitrarily large positive number: 5 > 1.

Further, the free right-hand side term in Eq. (5.118) can be estimated as

/w[w1(2d+£>—w] H [z + )] de =/°O w'(2d+j/x)—w
0 0

" [rmtegomn e Dy
/0 X . VXT xt )’
(5.120)

if the value x is outside of a boundary layer (where x ~ 1/x). Thus the theorem is proved.

The problem in hand seems to be a typical asymptotic problem with singular pertur-
bations. The structure of the solution outside of the boundary layer is absolutely different
from that valid near the boundary point x = 0. As can be seen, the theorem indicates how
to construct an external solution only. Indeed, by substituting (5.115) and (5.117) into
Eq. (5.108), one comes to the following high-frequency representation:

Hg"(xx + &) d¢

Gilam) (M) ¢ ey | iamden)
1am (a+x 10m T d 121
() tan5 2 RN e +e ], lz| < (5.121)

The solution in the boundary layer d + = ~ 1/x cannot be obtained by this method. Note
that a finite number of terms 1 < m < n are taken in the series (5.121), since all other terms
are exponentially small outside of the boundary layer («,,, becomes imaginary).

Efficient high-frequency representation for G .(c).

The main asymptotic formula (5.121) contains some values of the function G_(s) (s is
real) which is a result of the factorization of the main symbolic function G(s) (5.102). It
can be written as the product of three functions: G = G|G;'Gs, where G| = 1 —exp(-27),
G, =1 +exp(=27), G = (7)', and v = /52 — 2, with the trivial factorization of the third
of them: G5(s) = (s + x)'/*(s — x)"'/%. For the first two functions one can deal with the
general representation (see Section 1.2; Noble, 1962)

BN
lz(s)—exp{ 1 /ln(ler )du}, (5.122)

271 uU—=5

which has too complex form.
A good high-frequency approximation proposed by Vajnshtejn (1969) is known:

G Gi(s)= 2\/?<1+\/;T_5X>exp [—0.8241—\/;_;%, Y=m(n+d), 0<d<l. (5.123)

The last approximation is correct when || < x, and 0 < § < 1, i.e., for high frequencies
near eigen-modes. Hence, that is of no interest for the present investigation since the
asymptotic approach proposed fails for § — 0, as discussed above.

We start from the following approximate equality:

emi/4 } > In{l- 2i(mwd + )]} dt
i e (33 [ MEGEET T s, s
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which is known to be valid at x > 1 and arbitrary Im(s) > 0 (see Mittra and Lee, 1971).
By the application of the Taylor expansion to the logarithmic function, the last integral can
be rewritten as

_i e2m0ji /oo o2t ﬂ
= J o 2t+xsI/t
. (5.125)
__ 7 € {\/‘ 2\ 2.1 —im/4 —ixsj
= — {V2[Sxstiri+ Csti)] €™/ =1} e,
S:V/2X ; J : ]

where S(z) and C(s) are the Fresnel integrals. These possess some rational approximation
(see Abramowitz and Stegun, 1965) so that the integral in (5.124) can be reduced to the

form
e 2mdji
I SRS et P PN NEN
=- € - if | o xJ | +g| o x7 |, (5.126)
Sin/X JZ:; J [ s s
where
1+1.22% 1
fx) = g(@) = (5.127)

24+2.17x + 1.22722’ 2+4.14x +3.4922 + 6.6723°

uniformly over 0 < z < co.

If we extract the most slowly decaying term in the sum (5.126), > [exp(27d5i)/5%/%],
then the series becomes rapidly convergent. The extracted series can be calculated by using
our efficient approximation for the functions Cz(x), Sz(x) (see Section 3.4). Finally, we
arrive at the following high-frequency representation:

G (s) = et o[ 171 ] iCsn(/2x/m) - S5/ 2x/7)
] Vst X P\ 2 SV/2TX

J=1

(5.128)

where the functions f, g are determined by (5.127) and C}/,, S5, in Section 3.4. The
corresponding high-frequency approximation for G3(s) can be derived likewise.

The common term of the series (5.128) decreases as O(;j~/?), so this formula permits
efficient calculations indeed. The convergence of the series in (5.128) becomes slower
when § — 0, because there is a number of small s,,, = v/(mm)?> —x2/x ~ V4, so the
acceleration procedure in this range becomes inefficient.

The discussion in the last two sections follows the authors’ works (Scalia and Sumbat-
yan, 1999, 2001).

Helpful remarks

As we have already discussed, the problems considered in the two last sections lead to
integral equations containing two independent dimensionless parameters. The first of them
is purely geometric, and this characterizes relative length of the slits, that is, b = a/h
(Section 5.4) or d = I /a (this section). The second parameter Y is related to the frequency,
being large for high frequencies. This type of high-frequency problem gives a bright
example when heuristic ideas may lead to mistaken conclusions. Indeed, in the considered
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case of high-frequency diffraction the wavelength becomes asymptotically small when
compared with the slits length or the width of the structure. So, there are two very
widespread (mistaken) heuristic opinions. The first of them is based on the fact that if
the width (thickness) of the waveguide is much greater than the wavelength, then the
leading asymptotic term of the solution on the slit coincides with that in the problem for
a half-plane. Another (mistaken) point of view declares that the solution for the finite-
length slit is asymptotically the same as for semi-infinite one, since the slit is much longer
than the wavelength. Both viewpoints ignore the fact that with frequency increasing both
dimensional sizes become large with respect to the wavelength simultaneously. Formulas
derived in the present chapter represent mathematical structure, which provides actual
behavior with multiple re-reflections of waves between the faces of the waveguide.

5.6. Waves in Elastic Half-Space. Factorization of the
Rayleigh Function

Let us consider vertical harmonic oscillations of a rigid punch coupled without friction
with an elastic half-plane (2D problem). For this problem, as in many problems studied
above, the choice of methods of investigation depends on the value of frequency. As usual,
the case of low and moderate frequencies can be investigated by using regular (analytical
or numerical) methods. With the frequency increasing regular methods lead to a loss of
the computational stability. That is why we undertake here again an asymptotic analysis
appropriate just for the high frequency case.

In order to derive the basic integral equation of the considered contact problem of
dynamic elasticity, let us come back to equalities (5.41), which establish relations between
some components of the stress tensor and those of the displacement vector. In the case
when there is known a normal component of the stress, we arrived at the integral equation
(5.45) of the dynamic cracks theory. If, in the opposite case, we know the amplitude
of normal displacement, then it can be easily seen from Eq. (5.41) that we arrive at the
following integral equation of the first kind:

1 ')
/ POK (o—t) de = L, Jz1<1, K@) = — / Lo(s)e"ds,
1 a 21 )

2 _ A2
Vur-p , X =aks, ﬁ:k‘p/kszcs/cp<1.
4ul\/u? = BVt -1 -Qu2 - 1)?
(5.129)

In Eq. (5.129), p(x) is the amplitude of the normal contact pressure (the contact area
is free of friction), w is the amplitude of the punch oscillations, x is a parameter, which
is large at high frequencies, p is the shear elastic modulus, and a is the semi-width of the
punch.

As in the previous sections, we will apply here our idea based upon the fact that initial
equation (5.129) is (exactly) equivalent to the system:

L.(u)=

o0

/ POK (@—6)dE = + / o @x + P —v(P] K + 1) dr, 220,
o 0 (5.130)
/ VOK [Xle-€) dE=1, o < oo,

if
p@) = Lo s ol ol -2 - vy, s (5.131)
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As we could see above, in many problems the last integral in (5.130) may be rejected,
and equation (5.129) becomes asymptotically as a Wiener—Hopf equation on the semi-
infinite interval. Usually, this brings the error of the order of exp(—xe) (¢ > 0), uniformly
with respect to z. Sometimes this error has a power character, i.e., becomes more essential.
Below we will show that in the present problem the fail on the right-hand side of Eq. (5.129)
is an (asymptotically) small quantity just of some power degree. Namely, the estimate

/OO [px +7)—v(MI K@ +7)dr =0,  x— oo, (5.132)
0

holds uniformly over x > 0.

As in the previous sections we aim at construction of the leading asymptotic term.
Heuristically, the estimate (5.132) means again that the leading asymptotic term (5.131) is
determined from the solution for a pair of semi-infinite punches (5.130) and one infinite
punch. Physically, this means that the high-frequency oscillations generate the waves of so
small length that perturbations from the right edge of the punch do practically not influence
the wave process near the left edge, and vice versa.

A solution of the convolution equation (5.130) is constructed immediately by applying
the Fourier transform, and is given as follows:

v(x) =— = . (5.133)

i
Bx
In order to successfully solve the equation on the semi-axis

/ HOK (- €)de = . (5.134)
0

it is necessary to arrange factorization of the symbolic function (Fourier image of the
kernel). As known (see Babeshko, 1971; Vorovich and Babeshko, 1979), the solution of
equation (5.134) is stable with respect to small perturbations of the symbol on the real axis,
so let us apply an approximate factorization (cf. Section 1.2).

The symbolic function L., (u) is a combination of the four root squares /s + 3, v's + 1,
vs—0, vs—1, with each of them having branching points. Let us draw in the complex
plane s the cuts (cf. Section 1.1) that join the points s = - and s = —1 with infinity in the
lower half-plane, and the points s = (3 and s = 1 with infinity in the upper half-plane. In
addition to the branching points, on the real axis Im(s) = 0 there are two Rayleigh poles
of the symbolic function: a = %s;, 5; > 1. According to the principle of extremely small
absorption (see Section 3.2), the integration contour in the integral representation of the
kernel in Eq. (5.129) coincides with the real axis, bending around positive singularities
from below, and negative ones from above.

The function L., (s) has qualitatively different behavior on different intervals of the real
axis. For [s| 2 1 it is real-valued, for 3 < |s| < 1 it is complex-valued, and for |s| < 3 it is
imaginary-valued.

Let us approximate the symbol L,(s) by the expression

_ 45TV 1+ (252~ 17
L.(s) = \/m 16s4(s2 — ) (s> = 1) — (252 = 1)*

AVs - (5.135)
) P R

My(s)= Bsy/s£BVs =1+ (V2s+1)" (4 B,Imz>0).

= L(s) =
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This function L(s), like L.(s), is even, has two Rayleigh poles s = +s; and possesses the
same qualitative behavior on various intervals of the real axis. Moreover, it catches the
behavior at the origin and at the infinity exactly. Besides, on all these intervals it has a true
sign of the imaginary part, which is important for the uniqueness theorem to be valid. The
expression M, (s) has a zero in the upper half-plane, which should be liquidated by the zero
of the denominator s = —Z. Let us note that the point s = —z is another zero.

With the help of this approximation factorization of the function L(s) can be made very
easily, in the following way:

YWery:

(s+5)(s+2)(s+2)

Li(s) =

M. (s). (5.136)

The realization of the Wiener—Hopf method for equation (5.134), with the help of factor-
ization (5.136), leads to the following expression for the Fourier image of the function (p(x):

(s+s1)(s+2)(s+2)

P, (s)=C

Sv/s+ (3 M.(s)
L (s+s)(s+2)(s+2) — 2
= O AT AG) {sts+ﬁ o _(ﬁSH)}’ (5.137)
Auw) = BAP(u+ B)(u+1) - (\/Eu + 1)4 =d(s+2)(s+2)(s+n)(s+7),
2
i=pB—4, =P
A8~
Therefore,
o _g vs+1 vs+1 as Ay as
+) = d “ 5+n T o S+n +s\/s+ﬁ+(s+n)\/s+ﬁ+(s+7‘7)\/u+ﬁ
_owen Cw-n&2n-)
ap =B — . a, = ay, CL3———2, a4 = — N Qa5 = Ay4.
n-n |7l n(n —mn)
(5.138)

This permits explicit representation for the function ¢(z), since the following inversion
formulas hold (see Bateman and Erdelyi 1954):

1 -
W \/— Erf —Z.%'(ﬁ - 77), T > 0,

\/m —z(fr/4—;E)
=< v/ 1=n Erf\/—iz(1 - > 0.
st N ie' r w(l-n), =«
Note that this solution can be expressed in terms of the Fresnel integrals (compare with
Section 5.3).
From explicit form of the function ¢(x), as well as directly from Eq. (5.138), we can
obtain the estimate

(5.139)

plx) ~v+ aePry 12, T — 400, (5.140)

which indicates that the boundary layer solution, as we did expect, turns in the outer zone
into a solution for an infinite punch (5.133). However, we can see that this process is very
slow.

If we add to the estimate (5.140) also the evident estimate

K(x) ~ ¢; €% + ¢y €P7573/% 4 5 7 273/2, T — +00, (5.141)

then we justify the asymptotic relation (5.132).
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It is interesting for many applications to define the relation between the applied force
and the settlement of the punch base (we assume the punch to be weightless)

1 1
P=b/ p(w)dx=uw/ {pIx(I+2)]+¢[x(1-2)]-v} dx
- -l (5.142)

= pw<2v+2/w{gp[x(l+x)]—v} d:c>.
-1

The last equality holds, due to the estimate (5.140), with the error O(x~'/?), which is
equal to the error of the constructed solution of the equation (5.129). Further, since

o 1 [~ 1
/ telx( +x)]-v} do = ;/ [p(§) —v H(O]dt = ;[‘IL(S)— Vi®)ly  (5.143)
—1 —00

(H (&) is the Heaviside function), then finally we obtain the following expression for the
pliability of the foundation:

_P_B LR ()]
o R A Gl ] ) B B

Let us note that the constants C' and D in Eq. (5.144) are real-valued, so, for instance,
the shift in phases between the settlement and the applied force is given by the formula

@ = —arctan ( (5.145)

cb)
CDB )

Helpful remarks

For a long time the problem of factorization of the classical Rayleigh function remained
unsolved, and in many problems where there was a need of this factorization some authors
applied exact factorization formulas. This leads to extremely cumbersome calculations with
very complex integrals. Instead, we use here an approximate factorization (5.135), which
keeps all qualitative properties of the (complex-valued) initial Rayleigh function (compare
with what is discussed in Section 1.2). Quantitatively, an arbitrarily precise approximation
can be achieved by a regular factor representing a combination of some polynomials (as
discussed in Section 1.2). Our calculations show that the proposed approximation, as
follows from Eq. (5.135), provides an accuracy of few percent.

5.7. Integral Equation of the Mixed Boundary Value
Problem for Elastic Layer

In this section we will demonstrate that the asymptotic approach developed in Section 5.5
for scalar problems in acoustic layer with mixed boundary conditions can be expanded to
the case of elastic layer (2D in-plane problem).

Let a rigid punch of the width 2b be undertaken by vertical harmonic oscillations being
placed on the free surface of elastic strip. Let the latter, to be more specific, be placed on an
absolutely rigid basis. We assume that the friction in the contact zone, as well as between
the basis and the strip, is absent. As follows from results of Section 3.3, the considered
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problem can be reduced to the integral equation for the unknown normal contact stress p(x),
related to the quantity pw/h:

/ap(é)K(w—f) d¢=1, lzl<a, (a=b/h), K()= L /OO L(s) e ds,

27 ) o
L(s) = Li(s) — La(s), Li(s) = 01/A(s), Ly(s) = 01 Pi(s)/ A(s),
Pi(s) = X9 4 g X2 _g2XOt) -y = pk g =4/s2 =2, o0y =Vs2-1,
A(s) = 45%0,0,G(8)F5(5) — (28> = 1)*GA(s)Fi (5), 0= k:p/ks = cs/cp <1,

Gi(s)=1-e?X, Fis)=1+e>%,  j=1,2,

(5.146)
where h is the thickness of the layer. Equation (5.146) is written again in a dimensionless
form, which is more convenient to be represented in a little different manner compared
with the previous section. Note that the function A(s) represents again the Rayleigh—Lamb
function, written in a slightly different manner.

Similarly to the scalar problem (Section 5.5) with increasing frequency (i.e., with the
growth of dimensionless parameter x) the number of zeros and poles of the symbolic
function L(s), situated on the real axis, unboundedly grows. Location of real zeros of the
symbol +aqy, and +0;:

g, = 1—(”—5)2 (k=1,...,n0), Bp= 52—(7;—k)2 (k=1,....,n5). (5.147)

In principle, the method of Sections 5.4 and 5.5 can be directly applied to the integral
equation (5.146). However, justification of the using approach will be more complex and
difficult. So we apply a slightly different idea, which leads to the leading asymptotic term
more directly and more rapidly. Let us extract from the kernel K (x) the function K (x)
with the symbol L,(s), which does not have any zeros on the real axis and whose behavior
is algebraic at u — Fo00:

| more-ode=1+ [ porw-9de (5.148)
So far as symbolic the function L,(s) of the kernel K (x) has no real pole, our standard
representation of initial equation holding over the finite-length interval as a combination of
three equations allows us to construct the outer (i.e., outside of the asymptotically small
boundary layers near the punch edges) solution at y — oo by extending the integral operator
with kernel K| to the full real axis. We thus arrive at a convolution equation whose solution
is easily constructed by the application of the Fourier transform. This technique reduces
the equation to the simpler form:

’ 1o |
/ PR - ds =1, |zl <a, Q) = 5 / G(s)e™™X ds,

G(s) = Gi(8)Ga(s) = (1 —eX) (1 - 7)), (5.149)

h=—| = —%(1 + 2B — e2),

(251

5=0
Taking into account the relation
1 o0

21 J o

; 1
e ds = ;5@)’ (5.150)
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Eq. (5.149) can be reduced to the following form:

po-x [ pOQa-Ods=lox. bl <a,
ia oo (5.151)
Q@ =5 [ PECd P =1-G0)
u —00

Obviously, the kernel @;(x) is continuous (moreover, it is even infinitely differentiable).

Now, by analogy with integral equations of the first kind, here we will apply our
standard idea that equation (5.151) is equivalent to the pair of equations for two new
unknown functions () and v(x):

oo

w(m)—x/ @(f)Ql(x—f)d§=loX—X/ [p(2a+8)—-v]Q1(z+§) dE, x>0, (5.152)
0 0

o(@) - x / HOQu@—OdE=lyx,  la] < oo, (5.153)
0

if
p(x) = pla+x) + pla—1x) -, |z| < a. (5.154)
Letus prove, as usual, that integral on the right-hand side of Eq. (5.152) is asymptotically
small, starting again from the properties of the kernel ();(z). Similarly to the previous
sections, we first obtain an asymptotic expression for ();(z) at x — oo. The principal
trouble is connected with the estimate of the integral
1 (o9}

J e—ixs;c e—2X(<T|+Uz) ds. (5155)

:g_oo

It can be simply shown that the main contribution to J is given by a neighborhood of
the stationary point s, of the phase F":

F(s,z) = sz +2V1 -2+ 2/ - 52, (5.156)

where 0 < s, < 3. It can also be shown that F is a monotonically decreasing continuous
function for any fixed z > 0, where F/ > 0 for u = 0 and F,/ < 0 for s = 3 —0. Therefore,
equation F/ = 0, which determines the stationary point s,., always has a unique solution.
As a result, we obtain

exp(—im/4) exp(ix F(s.,))
J ~ ,
V2mx  IFY (s, o)l
Asymptotic estimates for two other integrals present in the kernel (z) can be derived

by using the asymptotic behavior of the Hankel function for large arguments (compare with
Section 5.5). Then we finally arrive at the following estimate:

Y — 00. (5.157)

Qi ~x"? [Al(@eiXF(S**m) + Ay(@)e™ VI 4 Ay () (5.158)

where A,(z), Ax(x), As(x) are some smooth functions free of the parameter .

Further estimate of the integral on the right-hand side (5.152) will be based on the
application of the method of integration by parts (see Section 1.4) well known in such cases.
Since for 2 > 0 the phase function (4 + 22)'/2 has no stationary point, such integration by
parts shows that contribution to the considered ail from the terms related to the functions A,
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and A5 has the order x~'/2. In order to establish the asymptotic behavior of the term related
to Ay, let us first clarify that the function F(s,, x) has no stationary point (as a function
of x) for x > 0. Indeed, the equation F/(s, x) = 0 defines the stationary point s, = s.(z), S0
F(s.,x)=F[s.(z), x]. It follows from this relation that dF'/dx = F's,,+F,| = F,! = s=5.(x).

We thus have discovered that dF'/dx = 0 only for s, =0, which is possible only at z = 0,
which can be proved directly. It follows from the last fact that the contribution of the term
with A; to the right-hand side integral in Eq. (5.152) is also of the order of y~'/2.

Omitting details of the Wiener—Hopf method for equation (5.152) and trivial treatment
of the convolution equation (5.153), we can write out the final result

X imlox
Btany3 2G.(0)
<N Gula)H (@, 1) S jGuU(B)H (. B)
* {Z I—expl-2x01(a))] 2 T expl-2x02(5,)] } ’
exp [i\/ XB)* = (mj)* (a + 96)] +exp [i\/ xB)* = (mj)* (a— 96)]
(xB)* = (75)? '
where G(s) = G.(s) G_(s) is a factorization of the function G(s).

p(x) =

(5.159)

H;(z, ) =

Helpful remarks

Direct numerical solution of the initial equation (5.146) is faced with essential difficulties.
This is caused by the evident remark that for y > 1 the kernel represents the sum of a
delta-like and several strongly oscillating functions, which makes the calculation procedure
very unstable.

With increasing of the frequency parameter y the contact pressure diagram becomes
wave-like. This phenomenon, just as in the scalar acoustic case, can be explained by multiple
re-reflections of rays from the bottom of the layer and, as noted in the previous sections,
differs from analogous problems for the half-plane (Section 5.6), where the asymptotics of
the contact pressure tends with the frequency increasing to a constant distribution.
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Chapter 6

Short-Wave Asymptotic Methods
on the Basis of Multiple Integrals

6.1. Schoch’s Method: Exact Representation of 3D Wave
Fields by One-Dimensional Quadratures

It is conventionally recognized that modern computers permit, in principle, efficient calcu-
lation of wave fields by direct numerical methods for arbitrary boundary value problems.
This is especially true for the cases of low and moderate frequencies. In the Preface to
this book it was outlined why the high-frequency regime is so distinct from ordinary cases,
when implemented on computers. Briefly speaking, this requires too large number of mesh
nodes with the frequency increasing.

This chapter will be devoted to various methods to achieve efficient calculation of
high-frequency wave fields. In the previous chapters we could see a number of unexpected
features of high-frequency wave processes. Another interesting property is also rather
unexpected: some exact solutions written in explicit form are absolutely unserviceable for
computer calculations.

Example. Let us consider an elastic half-space z = 0, whose boundary plane surface
z = 0 is free of tangential load, and an oscillating (with angular frequency w) normal
pressure of the amplitude p, is applied to this surface over the rectangular domain |z| < a,
lyl £ b. Equations of motion (see Section 1.9) in this 3D problem have the following form:

2 2 2
Czaux+C§<auz+3uz>+(62_65)§<%+8uz>+w2ugﬁ=0,
X

" Oa? oy 02 b oy 0z
o*u u Pu 5 /ou 9
207Uy | 5 y y > 2 9 2 . 2 |
CP 8y2 + C < 022 + Ox2 ) + (Cp Cs) 8y < 92 + O ) +w Uy, 0, (6 )
Pu. Pu.  Pu, o (Ou, Ou

The boundary conditions on the plane boundary are (z = 0):

po, (x,y) € S ={lzl < a} N{lyl < b},

0, (r,y) € R*\ S. 62)

Ozz = 0y, = 0, 0. =po(x,y) = {

The double Fourier transform with respect to the variables x,y, |z| < oo, |y| < oo,
applied to these equations, leads to the Fourier images of the displacement components to
the system of ordinary differential equations of the second order with constant coefficients

AU+ [wz — (cfgsl2 + cfs%)} U, + (cf) - cf) (=ts)) (—isz U, + U;) =0,
QU+ [w = (s +Es7)| Uy + (¢ - &) (isy) (=isy U, + UL) =0, (6.3)

QU+ (W =) U, + (- ) (-is U, —is, Uy) =0, s* =57 +53,

S
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where U, = U,(s, 52, 2), U, = Uy(s1, 52, 2), U, = U, (51, 52, 2) are the Fourier transforms of
respective components of the displacement vector, and the sign of the derivative is of course
related to the variable z. A solution of this system can be found by a standard operation
with the characteristic polynomial. To this end, we should seek the solution in the form

U, A,
U, | =4, | e (6.4)
UZ AZ

where the characteristic parameter « should be determined as a root of the characteristic
polynomial. The latter is obtained by the substitution of the representation (6.4) into
system (6.3), which leads to a 3 x 3 homogeneous linear algebraic system. Since we seek a
nontrivial solution of this system, its principal determinant must be trivial. This yields the
characteristic equation, which in the considered problem after some transformations can
be reduced to the following simple form:

(s —a? - k) (s —a’ —k,) =0, (6.5)
where k, = w/c, and k, = w/c, are longitudinal and transverse wave numbers, respectively.

As can be seen from Eq. (6.5), there are two simple «, o, and two double a3, ay roots
of this bi-cubic equation:

ap=E9(s),  asa=Eq(s), V) =/ =Ky, q(s)=+/s"—ki.  (6.6)

It is easily seen from Eq. (6.6) that the general solution is a combination of some structures
of the type (6.4), and in our case can be expressed as follows:

U, =iAs, €797 — Bq(s) e 197,
U, =iAs, e —Cq(s) e 1", (6.7)
U, = Ay(s) €79% 4 (i5; B + i5,0) €717,

where we keep only those characteristic values of « that provide the satisfaction of the
radiation boundary conditions at z — +00, that is, we take the sign minus in all pairs £7(s),
+q(s).

The remaining unknown constants A, B, C' also depend on the Fourier transform pa-
rameters (s, S;) and should be determined by satisfying the boundary conditions (6.2) over
the boundary plane z = 0. Note that the components of the stress tensor participating in
Egs. (6.2) are expressed in terms of components of the displacement vector in the following

way:
Ouz _ 2 ou, N ou, Oy _ 2 % N ou,
p *\ 9z oz )’ ) *\dz 9y )’
(6.8)
T2z _ 2 Ou + (g -2c) Ou, + Ouy
p Lo pomsi\ o 0y )

After some transformations, expressions (6.8) can be rewritten in Fourier images as (a tilde
here denotes the corresponding Fourier transform of the stress tensor components)

sz =U, —isiU, = -2is;7Ae”"” + [(s] + ¢°) B+ s15,C] €407,
PCs
Uy; = Uz/; —is,U, = 2is,yAe 77 4 [SISZB + (s% + qz) C’] e 1=
pes i (6.9)
g k k
== U+ <2— —S> (is1 Uy +is, U,)
pc k2 k2

(k‘f - 252) Ae 7 =2iq(s,B + s,C) e,
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Now, satisfaction by these expressions to the boundary conditions (6.2), which, in
Fourier transforms, become

5—:102(5195250) = 0’ &yz(slaSZvO) = 07 &zz(slvsb 0) = PO(Slst)a (610)

leads to a 3 x 3 linear algebraic system to find coefficients A, B, C'. By solving this system
and taking into account that for the uniformly distributed applied constant normal oscillating
pressure py = const

a b . .
PO(SI, Sz) = / / poei(s‘] T+5Y) dz dy = 4p0 —Sln(aS|) Sln(bSZ) s (61 1)
-a J-b

5152

we then finally arrive at the following exact analytical representations for the most inter-
esting physical quantities, the components of the stress tensor given explicitly by

24 e ~7%_e~9%) sin(as,) sin(bs o
rua. = [ [ o E S HEIER) s g, ds,
™ -0 J—00

5 A(s)
2 o ey ol |
0y, y, 2)= 20 / / sty &= SIS SINO%) ionaysn g s, (6.12)
@ —o0 J -0 S A(S)
0.2y, 2)= Po / = / * [2s*—k2)*e 77 ~4s>yqe 17] sin(as;) sin(bsy) i g s
71'2 -0 J—00 51 SZA(S)

where A(s) = (2s* — k?)* — 4s*q is again the classical Rayleigh function.

Calculation of integrals (6.12) is not a simple task. In the high-frequency range, where
kya > 1, k,b > 1, this requires too long computation time, even on modern powerful
computers.

In order to overcome the troubles of such sort Schoch (1941) proposed a method that
allows, for a domain S of arbitrary shape, the reduction of the considered problem without
any approximation to the calculation of a single integral (instead of the double one) over
a finite-length interval—a fantastic result! His idea is as follows. Let us first study
small-amplitude oscillations (linear theory) of a rigid plate on the free surface of the scalar
acoustic half-space z = 0 (see Fig. 6.1).

Figure 6.1. On the calculation of the wave field generated by a plane oscillator

If the amplitude of oscillations of the plane vibrator is vy = const, (z,y) € S then the
problem is reduced to the Helmholtz equation for acoustic pressure

Ap(z,y, 2) + E*p(x,y, 2) = 0, 22>0. (6.13)

If the oscillator is fastened with a rigid screen occupying domain z = 0, (z,y) € R?\ S,
then the boundary condition is

ap Z'WPO'UOy (x’ y) S S>

z=0: % = g(:L‘, y) = { 0’ (1;’ y) c Rz \ g (614)

© 2005 by CRC PressLLC



Let us denote, as in Chapter 2, the Green’s function for full 3D acoustic space by

ikr

O(r) = ZM . =@ —aol + (- + 22, (6.15)

where the point M with Cartesian coordinates (g, o, z) is the observation point. Then,
recalling the boundary property of the normal derivative of the single-layer potential (see
Section 2.1), we can see that the exact solution of the posed problem can be expressed by

the following formula:
ikr
v / / S (6.16)
g T

because the boundary value of the normal derivative of this expression is

pan =2 [ g e dedy =22

-2 // (p, 0) dx dy + g(xo, yo), p= \/($ —20)% + (y — yo)>- 6.17)

The last integral is equal to zero since 0P (r)/0z = (8<I>(r)/ 87”) (r - n(xgy, o)) = 0 and
because » L n when z = 0.

Schoch’s idea works in the following manner. Let us place the origin of the cylindrical
coordinate system at the vertical projection of the observation point, i.e., at the point
M'(x0, Yo, 0) (see Fig. 6.1). For simplicity, we consider here only the case when M’ € S.
If M’ lies outside the domain S all transformations can be repeated in a similar way. Now,
formula (6.16) reads

zk7 p1(p) zk p+z2
zwpo zwpo
M - d d 6.18
p(M) = //S / sO/ Tl (6.18)

Now we may apply the change of variable (see Fig. 6.1): r? = p* + 22, de dy = pdpde,
rdr = pdp. Then Eq. (6.18) becomes equal to

ri(p) 1 27 ]
/ dep / e dr = T [ ’“—E elk’“lw>d4, (6.19)
0

where 7,(p) = (2% + p})'/2.

Our purpose is achieved: the 3D wave field is (absolutely exactly) expressed in terms
of a one-dimensional integral over the interval of finite length.

In some simple cases Eq. (6.19) permits analytical calculation of the full wave field.
For example, if S is a disk of radius a, then

p(M) =

wWpo ikz _ ikvVai+?
pOM) = <2, (e e ) (6.20)

Helpful remarks

We remarked above that the calculation of integrals of the type (6.12) for high frequencies
is a hard problem, even when implemented on computers. In some cases this can be treated
approximately. For instance, in the far field such integrals can be estimated asymptotically
(the so-called Fraunhofer approximation). However, for small distances it is very difficult
to obtain any result with acceptable accuracy by direct numerical treatment of the integral
(6.12). This trouble arises even in the scalar acoustic problem, but in elastic case the
integrand becomes more complex and the problem becomes more difficult.
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6.2. High-Frequency Wave Fields in Elastic Half-Space

Schoch’s approach can be spread to more complex problems. First of all, let us expand it to
the scalar problem when on the boundary plane surface of the acoustic half-space there is
applied a uniformly distributed pressure p(x, y, 0) = po(x, y), (x,y) € S over the domain S,
so that p(z,y,0) = 0, (z,y) € R*\ S. Then we can see that the exact solution here can be
represented by the double-layer potential (see Section 2.1)

8{)(7“) etkr
p(M)=2 // p(x,y) dx dy ——// 5 < " ) dx dy, 621)

r=/(x-x0) + <y—yo>2 + 22,

where M (xg, Yo, ) is the observation point. Correctness of the representation (6.21) is due
to the boundary property of the potential of double layer (Section 2.1), which is

3
// (P’ v dx dy +p(xo.yo).  p = /(X —30)* + (y — o). (6.22)

The last integral is equal to zero since OP(r)/0z = (6@(7") / 87’) (r - n(z,y))=0and because
r 1 nwhen z=0.
Equation (6.21) yields

zkr r1(p) "
M etkr
Py = 2 0z / /s / / ar

2 2 Zk’![(tp)
_ _@2 ikz zkrl(tp) d .
ik Oz [e 271' 7 po "

(6.23)

27" 0 ()

The problem becomes much more complex if the medium cannot be considered as an
acoustic one. Thus, the solution for the normal point force applied to the free surface
of elastic half-space cannot be expressed in elementary form, but is expressed in terms
of the Fourier—Bessel integral. In order to arrive at this representation, we can apply the
same technique as in the previous section, in the case po(x, y) = pod(x — o,y — Yo). Then
Py(s1, 8,) = poet@ostvos2) g0 for example, for the o, stress component we have

oo 2‘2—]{32,2 —72_4,2 —qz )
ng(x,y, z) = % // (25 5) eA( ) Sgqe e il@=z0)s1+(y-yo)s:] ds, ds,. (6.24)
us oo S

If we apply here the change of variables x — xy = pcos, © —xg = psiny, s; = Scos y,
S, = ssin u, and pass from the Cartesian to a cylindrical coordinate system, then we can
see that expressions under the double integral in the polar coordinate system become
(x —x9)s1 + (Y — yo)s2 = spcos(u — ). Since all other terms in the integrand depend only
on s = (s? + s2)/2, it can easily be seen that the integration with respect to s leads to

es} 2 2 _ kZ 2 vz _ 4 2 —qz 2m )
O_ZZ (p’ Z) pO / ( S s) € sTyqe sds / s cos(u—1p) d/jJ (625)
A(s) 0

Since for arbitrary periodic integrand the integral may be taken over any interval of the
length equal to the period of this function, it can be directly proved that expression (6.25)
is free of the polar angle :

27 2m
/ 5P cos(u=1)) du = / eispcos p dp =27 Jy(sp) (6.26)
0 0
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(Jy is the Bessel function), so

b /OO (28° -k} e7* —4s’yqe”

s Jo(sp) ds. (6.27)

09.(p,z) =

Our basic idea is the following. We can estimate this integral asymptotically for
high frequencies. The stationary phase method (see Section 1.4) can be applied to this
integral, after the change of variable s = k,5 (the first exponent in (6.27)) or s = k,5
(the second exponent), when we arrive at some exponentially oscillating function with
a phase, containing a large frequency parameter. This also appears in the argument of
the Bessel function, and an appropriate asymptotic formula should be taken to reduce
the integral to the form containing only purely exponential oscillating functions. The
principal contribution of the considered integral is given by the stationary point s = p/r =
[(@=20)* +(y—y0)*] "/*/ [(x—20)* + (y—yo)* +2*] /2, which permits the following asymptotic
estimate:

=2 s (2) v (2]
_ (2s8° - 9°) Bk k= .
o= (252 — 822 +452V/1 - s2/62 — 52 =kp/ks = cs/ep <1, (6.28)
4521 —s2/B* = 5%
) = 0=1/p.
fa(s) (282—1)2+432m\/m /ﬁ

If now the oscillator generates a uniformly distributed normal load p, applied to the
free plane boundary surface over the domain S, then Eq. (6.28) allows us to operate with
the Schoch method. Indeed, due to the linearity of the problem, the total wave field
at an arbitrary point inside elastic half-space can be calculated as a superposition of the
contributions from all point elementary forces of the type (6.28). This results in the
following asymptotic formula:

i0n2 2 () ) /Tz _ 2 _ AR dr
O'(Z)Z(p, 2)=-— i / d‘P/ |:kp 61kprf1<f> + ks elkbrf2<7>:|—.
0 z

27 r r
(6.29)
In some sense this integral is an alternative representation of the integral given by
Eq. (6.12). Unfortunately, in contrast with scalar acoustic case internal integral in (6.29)
cannot be calculated analytically, so we would like to estimate it asymptotically. Such
an approach is not equivalent to asymptotic approximation of integrals of the type (6.12),
since here we have the only large dimensionless parameter k,r (or k,r), which determines
how many times the distance from the current applied point source is greater than the
wavelength. By contrast, the asymptotic estimate of the integral (6.12) will encounter the
two large dimensionless geometric parameters: the relative (with respect to the wavelength)
distance of the observation point from the applied load, and relative (again compared with
the wavelength) geometric size of the domain S. With the frequency increasing these
parameters compete with each other. Domination of one of them relative to the other
generates the far-field (Fraunhofer) approximation. In the opposite case we arrive at the
so-called Fresnel approximation. Our approach, based upon brilliant ideas of Schoch, will
lead us to a uniform high-frequency approximation. Besides, as we will see below, in the
scalar acoustic case this approach gives exact formulas for the wave field.
An efficient high-frequency representation can be obtained if we apply to the integral
(6.29) a standard integration by parts. If we restrict ourselves by the leading asymptotic
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term only, then we arrive at the following asymptotic representation:

P 71(p)
d . 2_ 52 _ 2_ .2
o= | =F [e“wfl (—T - >+e““fz (—T - )]
2m r r T
z=r (6.30)

0
. z (. Vrr =22 . r2— 22 d
= D ezkpz _ = / ezkprfl + ezk;r‘fz ' )
27 Jo T T ri(p)

The problem of efficient calculation of the high-frequency wave field in elastic half-space
is thus reduced, by the Schoch method to a one-dimensional integral over finite integral. In
some simple cases this again can be calculated analytically. For instance, for round disk
oscillator of radius a we obtain from (6.30)

o :po{eikpz_ z |:6ik:p\/mfl< a > N 6ik>\/mf2< a )} }
(6.31)
Let us note that in the far zone, as it follows from the structure of the functions f;
and f5, the last expressions (6.30) and (6.31) degenerate into the corresponding formulas
for acoustic half-space. In the near-field they provide a high accuracy of the order of only
a few percent, as was tested by numerous numerical simulations.

Helpful remarks

Some examples on the application of the method proposed in this section are quoted in
Sumbatyan (1988). The accuracy of our approach is around 1% of relative error, and
this works in real time when implemented on PC. From our experience, direct numerical
treatment of integrals of the type (6.12) requires approximately 10% to 10° times more
computational time than the approach proposed here.

A survey of existing methods of elastic wave fields calculation can be found in Achen-
bach (1973).

6.3. Asymptotic Nature of the Geometrical Diffraction
Theory

As in Kirchhoff’s physical diffraction theory you can find various formulations of the
geometrical diffraction theory treated by different authors. A good survey can be found
in Honl et al. (1961, more physical treatment) and in Babich and Buldyrev (1989, more
mathematical treatment). In two words, Kirchhoff’s theory gives a leading high-frequency
asymptotic term of the solution on the boundary of the obstacle. Analogously, the geomet-
rical diffraction theory gives a leading high-frequency asymptotic term of the solution at an
arbitrary point of observation. The foundations of this theory were established by Keller
(1962), but in this section we give an alternative derivation of some of his classical results,
starting (more naturally) from Kirchhoff’s solution.

To be more specific, let us consider a point source x, of a (2D) acoustic wave which
is incident on an acoustically hard obstacle D with the boundary line /. The Kirchhoff—
Helmbholtz integral formula gives an exact representation for the solution at arbitrary ob-
servation point x (see Section 2.2)

oP(kr)
on,

<) = / P(y) dl,, @)= (UG, r=le-yl ¢ B\ D, (632)
l
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where p*(x) is a scattered wave field at the point x, and p(y), y € [, is a full wave pressure
on the boundary contour /.

According to Kirchhoff’s physical diffraction theory, the leading asymptotic term for
p(y), y € lis given as follows (see Section 2.6):

py) = {Zp "W, yel k — co. (6.33)

0, yel,

Since the incident wave, given by the same (point) Green’s function expressed again in
terms of the Hankel function, has also an asymptotic representation, we may assume that

ik?T(]
Vo

Now, taking into account that

d(k ) / k ikr
288;::’.) — 677'rz/4 % e\/F COS(TLy,’I“), ]C — 00, (635)

and collecting together Eqgs. (6.32)—(6.35), we can see that at kK — oo :

p(y) = k— oo,  19=|ro—19l (6.34)

o |k cos(n,,r) .
SC — 7”/4 TNy 7 ikS(y) dl S = = — — . 636
p(x)=e¢ ) /ﬁ it e Yo W) =ro+r=lro—yl+lz-yl. ( )

THEOREM 1. Any point yo € I* with n, T = n, 1o = 0 supplies a stationary point for the
phase function S(y).

Proof. Let such a point y, € [* exist, and we consider the current point y € [* from a
small neighborhood of the point y,. Then we will prove that y, is the only stationary point
among all y from this neighborhood. To this end, we consider the distance |z, —y| as a side
of the triangle formed by the three sides Ly = |xo — yol, 7 = |xo — yl, As = |y — yol, and use a
cosine theorem:

lzo —yP = L2+ (As)* —2Lo(As)cosa,  a = Ly As. (6.37)

Let us recall some classical results from differential geometry (see, for example,
Pogorelov, 1978).

Figure 6.2. Single ray reflection from obstacle with a perfect boundary
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For the pair of the points y and y, (see Fig. 6.2) situated on the smooth curve [* close
to each other, there is an osculating circle whose radius p determines the curvature of
the curve at the point y,. Then geometry of the triangle Oyy, determines the angle 3 as
follows: 8 =m/2—arcsin[(As/2)/p]l =7/2—-As/(2p)+O[(As)*]. As follows from Fig. 6.2,
a=r-0-F=71/2-0+As/(2p), so

A A
cos v = sin <0 - 2—S + O[(As)3]> =sinf — 2—S cos 6 + O((As)’). (6.38)
P P
The last relation allows us to express the distance |z — y|* in Eq. (6.37) in terms of (As):
A
lzo —yl* = L + (As)* + 2Ly(As) <2—S cos ) — sin 9> +0((As)). (6.39)
P
By extracting the square root from both sides (6.39), we arrive at the following relation:
As)? 20 0
o —yl = Lo — Assin @ + 5 (COS 4 58 > +0((As)). (6.40)
2 Ly P
By analogy, we can find that a similar formula holds for the second term in the phase
function (6.36):
As)? 20 0
w—yl=L+Assing+ 25) <C°z + & ) +0((As)), (6.41)
P

so the phase function is

(As)? 1 1 2
S(y) =|xo—yl+|z—yl= Lo+ L+ 5 cos’ 6 L_0+f+pcos9 +0((As)*). (6.42)

Note that linear term (As) is absent here, so the point of specular reflection is indeed the
stationary point of the phase function S(y) (see Section 1.4). The theorem is proved.

THEOREM 2. [fthere is the only point yo € I* of the specular reflection on the contour I*
and expression in the parentheses in Eq. (6.42) is not equal to zero, then the leading
asymptotic term of the scattered wave p*(x) in Eq. (6.36) is

w, ~ _ explilk(Ly+ L)+ (m/4)(6 - D]}
p(z) =
VILo+ L+2LyL/(pcosO)|

, o0=sign[Lo+ L+2LyL/(pcosB)]. (6.43)

The proof directly follows from the stationary phase method (see Section 1.4), since at
the stationary point we have n, 7 =n, 7y =0,r = L, ro = Ly, S(y) =ro+r = Lo+ L.

The solution expressed by formula (6.43) is called a geometrical diffraction theory
solution.

It is interesting to note that the obtained results implicitly contain solutions not only for
a point-source incident wave but also for a plane incident wave. This case can be obtained
from our solution (6.43) by putting L, > L, so the scattered wave pressure is

exp{ilk(Lo + L) + (7 /4)( - D1}
VLo /11 +2L/(pcos 0)

If, in addition to the listed assumptions, we consider also a far-field scattered wave field
with Ly, L > p, then Eq. (6.43) reads

() = exp{i[k(Lo + Lz)[:)éﬂ/‘*)(d - DI} \/m’

We thus can conclude that the amplitude in the far-field reflected plane acoustic wave is
proportional to the square root of the curvature radius.

p*(x) = , 6 =sign[l+2L/(pcosh)]. (6.44)

§ = sign(p). (6.45)
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Helpful remarks

1°. The proved Theorem 1 asserts that the first reflection law of the linear wave theory,
which states that the reflection angle is equal to the angle of incidence, well known for
plane reflectors is also valid for arbitrary smooth curvilinear boundary.

2°. If there are several stationary points, i.e., several points of specular reflection on the
reflecting boundary, then the total contribution to the scattered wave field is given as the
sum of individual contributions of these (stationary) points.

3°. The leading asymptotic term for the scattered wave field derived in the present section is
valid only if the stationary point is regular, i.e., if expression in the parentheses in Eq. (6.42)
does not vanish and so the term with the small length increment of the second order (As)?
is not trivial. Otherwise, when the stationary point is degenerated and this factor is zero,
expression in the denominator vanishes and more detailed analysis shows that in such cases
the leading asymptotic term is of a higher order with £ — oo.

4°, Tt perhaps seems to be a little strange that the denominator of Eq. (6.43) may vanish in
some cases. Note that the curvature radius p at the reflection point should be taken with
its actual sign—positive for convex obstacles and negative for concave ones. In the case
of nonconvex boundary with a negative curvature the considered expression may turn out
zero. A bright example is given by illumination of a circle with radius a from a point
source located in its center, when the observation point & and source point x, are taken
at the same place. In this case we have L = Ly = a, p = —a, 6 =0, cosf = 1, and hence
Lo+ L+2LyL/(pcosf) =0.

5°. Results of this section can explain why Kirchhoft’s physical diffraction theory gives
correct prediction only for convex obstacles. Indeed, from the point of view of geometrical
diffraction theory the physical diffraction theory is related to a direct incidence of the
incoming falling wave. If the boundary of the obstacle is convex, then this can guarantee
that the only wave falling to a small neighborhood of the point y, € I* is a (directly)
incident one. If the boundary is not convex, then in addition to a directly falling incident
wave there may exist also waves re-reflected from other boundary points and arriving, after
these re-reflections, to the same neighborhood of .

6°. Formula (6.43) admits a simple testing in the case of plane reflecting boundary. Heuris-
tically, if a wave radiated from a point x, and represented by formula (6.34) propagates in
the space and then encounters any plane reflecting acoustically hard surface, then simple
mirror ideas allow us to suppose that the amplitude of this wave behaves as in the case
where there is no reflector and the amplitude of re-reflected wave depends on the total flight
of the acoustic ray. We thus can predict from heuristic considerations that the solution must
in this case be of the following form (compare with the form of the radiated pressure (3)):

eik(Lo+L)

p(r) = 7m

This result directly follows from our formula (6.43), since in the case of plane reflector
p=00,0 =sign(Ly+L)=1.

(6.46)

7°. It should be noted that the results obtained in this section, in principle, can be obtained
within the framework of Keller’s approach to the geometrical diffraction theory (see Keller,
1962; Borovikov and Kinber, 1994; McNamara et al., 1990). However, because of the
number of re-reflections, it is too hard to trace the acoustic beams history. We believe that
our approach leads to the final results more directly and more clearly.
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6.4. High-Frequency Diffraction with Re-Reflections

Let us consider repeated (double) reflection from acoustically hard boundary (see Fig. 6.3).

Figure 6.3. Repeated ray reflection from obstacle with a perfect boundary

A scalar acoustic wave is emitted from the point source z, and then received at the point =
after re-reflections from arcs [ and [ of obstacle’s boundary. According to Kirchhoff—
Helmholtz integral formula, the received scattered pressure is given by

0P (k:r)

() = / P(y) d, 7=l 6.47)

where p(y,) is the value of acoustic pressure on the arc /5. For high frequencies, according
to physical diffraction theory, p(y,) = 2p°(y,), where p“‘c(yz) is a wave field falling to the
points y, € [ of the contour I3 after the first scattering happened on the contour [{. The
latter is determined again by the Kirchhoff—-Helmholtz integral formula as follows:

3@(/{:7‘1)

P = [Ty M n=leul el 649
I+ n]

1

where p(y,) is the value of acoustic pressure on the contour /7. According to the physical
diffraction theory, p(y;) = 2p"(y,), where p'™“(y,) is a wave field incident on the contour /7.
Taking into account that p'°(y, ) is expressed for high frequencies again by the formula

ikTO
Vo

and collecting together all relations (6.47)—(6.49), we can write out the following basic
representation valid at k — oo :

pSC(x) - // COS(nl,Tl) COS(TLz,?") st(y]’yz) dll dlz’
1 VTorr (6.50)
SWi,y) =ro+ri+7=|T0— Y|+ Y2 — Wil + [T — 9l

p™(y) = k — oo, ro = |20 — yil, (6.49)

___THEOREM. Any pair of points y) €l and y) € I withnir, =n,79 =0, and ny T =
N, 71 = 0, supplies a stationary value for the phase function S(y, y).
Proof. Let such a pair exist and for these values of y; = ¢, y; = ) the quantities

participating in the phase function take the following values: ry = Ly, 1 = L, r = Ly,
S(1,v2) = Lo+ Ly + L,. Then we consider the current point A = y; € [{ from a small
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neighborhood of the point 3! and analogous point B = y, € I3 from a small neighborhood
of the point 3. Similarly to the derivation procedure of the previous section we can easily
obtain

|xg —y1] = Lo + As; sin 6 +

(Asy)? (cos2 0, L o8 0,
2 Ly Pi

2 2
2= 1pl = Ly — Asy sin 6y + 55 (COS b , Cops 92) +0((Asy)?).
2

) +O0((Asy)),
(6.51)

2 L,

The key problem is to evaluate the third distance |y, —y,|. To this end, we introduce the
Cartesian coordinate system (&, 7) with the origin chosen at the point 9. As follows from
Fig. 6.3 and the consideration in Section 6.3,

AC = (Asy) sin(m/2 - B)[1 + O(Asy)]

A 2
= (As,) sinfarcsin[As,/(2p2)1} [1 + O(Asy)] = ( 2;22) +O0((Asy)), 6.52)
A 2
BD = (22‘]) +0((As)))
(cf. Fig. 6.2).

Then in the introduced Cartesian coordinate system (£, ) coordinates of the considered
points can be expressed as follows:

(Asy)?
2p,

§A = —ASz, Na = —AC =- +O((ASQ)3), 5? = L] sin 92, 7’](1) = L] CcoS 92,

2

¢ =&Y As cosa+BDsina = £) - As, cos o+ (Azsl) sina+0((As1)3), (6.53)
P1

A 2
ng =) —As,sina—BDcosa =1’ —As; sina — ( ZSI) cosa+0((As))*).
P1

Therefore,
2

A 2
lyi — 12l = [(€5 = €40 + (15 —1a)’] V2 { [5? — As;cosa + ( 251) sin o + As,

P1

(Asl)z (As2)2
coso + ———

P1 P2

2y 1/2
+ [n?—Asl sina — } } +O((As)3),
(As)’ =min {(As;)*, (As)’, (As) (Asy)}.
(6.54)
Raising to the square in the braces here and keeping all powers up to the second one
only, we can obtain

Y — ol = [Lf ~2As; (€ cosa+n)sina) +(As) +(As)’ -2 (As)) (Asy) cos

(As))? (A5 (€2
+ 22 (D sina—10 cos ) + 280 A8 + 170 =21 | +0((As)).
P1 P2
Note that o« = 7 — 6, — 6,; hence
5? cosa + 77(1’ sina = L; sin(a + 0,) = L, sin 6,
&)sina—nY cosa = —L; cos(a + 0,) = L, cos b, (6.56)

cos o = —cos(f; + 6,).
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As a result, expression (6.55) can be written as follows:

As A As)? L
i — ol = |AB| = L, [1—2ism91+2ﬁsm92+( S;) <1+—100591>
L, L, L p1

(Asz)2 L, (Asy) (Asy)
5 1+ po cosf, | +2 I

(6.57)
+

1/2
cos(f; + 92)} + O((As)3).

Now, Taylor expansion of this root square expression in powers of the small quantities
(As;) and (As,) leads to the following representation:

_ As, . As, . Asy)? L .
7|y1L1y2| =1- —L11 sinf), + L—12 sinfy + 2L1%) (1 + p—: cos 0 —sin’ 91)
+ (&5) 1+ =L cosf,—sin®6, | + M [cos(8, + 6,) + sin 0, sin ;] (6.58)
212 P2 Lt
+0((As)’).

Further, taking together all results (6.51) and (6.58) we can conclude that the phase
function S(yy, y,) in Eq. (6.50) is

(As))? 1 2
S(yl’y2)=L0+L1+L2+ 21 C05291 L—0+L—l+m

(As,)? 2 1 1 2 (As)) (Asy)
> cos” 0, X +L, +p2COS(92 + T

(6.59)
+

cos 6 cos 6, +0((As)*).

This expression is free of linear terms (As;) and (As,). This proves the theorem.

From results of this theorem, by applying the two-dimensional stationary phase method
(see Section 1.4), we can derive the leading asymptotic term for the amplitude of the doubly
re-reflected acoustic ray. This is based on the following expressions for the second-order

derivatives:
0*S ) 1 1 2 0*S cos ), cos b,
———=cos° O, | —+—+ = ,
8(AS1 )2 LO L1 pP1 COS 91 8(ASl )8(A52) L1
2 (6.60)
675 — COS2 0 L + L + #
a(ASQ)Z B 2 Lz L] P2 COS 02 ’
and, according to Section 1.4, has the following form:
(@) = exp{ilk(Lo+ L; + L) + (7/4)(6, — 2)]}, . 6.61)
VLoLi L, /| det(D,)]
Here D, is the Hessian (a certain factor is omitted in front of all its elements)
1 N 1 N 2 1
D2 _ L() Ll pP1 COS 91 Ll , (662)
1 L, 2
L, L, L, p,cosb,

and 6, = sign(D,) = v,.(D,) — v_(D») is a difference between the number of positive and
negative eigenvalues of the matrix D,.
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Let us consider the generic case when the number of reflections is arbitrary being equal
to N. Let the acoustic wave be emitted from the point x, then re-reflected N times, from
the points 39, y° € I} ,m=1,..., N, sequentially, and finally received at the receiving
point z. All these reflecting points are situated so that the incident and reflected angles at
the reflection point ¢°, are equal to each other being 6,,,. Let us denote the distance between
sequential reflecting points as L,, = [¢°,, —4°|,m =1,..., N — 1. Besides, we denote the
distance between the source x, and the first point of reflection ¥ as Ly = |y? — x|, and the
distance between the receiver z and the last reflection point %, as Ly = |z — 3%

It follows from the previous consideration that the leading asymptotic term for the
amplitude of N-times re-reflected acoustic wave can be constructed by a high-frequency
estimate of the multiple integral

o\ N2 H cosf,,
p(l’) ~ e—(ﬂ'/4)Ni (_) m=l_ / / ikS dll le’
27 i s,
\/m_o (6.63)
N-1
S=SWr. . yn) =y = Tol + D Wmet = Yl + 12— ynl.
m=1
By analogy with the above case N =2, we can conclude that
»*S , 1 1 2
e 0 _ =1,...,N
O(As,, ) €08 T <Lm_1 ¥ L, " Pm COS «9m> ’ e
0*S cosf,, cosb,,.
e =1,...,N-1, 6.64
AD5,) I D) L., " ©6Y
82—5 =0 n+m, n#m+1
O(As,)O(As,) ’ '

Hence, the multiple stationary phase method (Section 1.4) leads to the explicit formula for
the (geometric optical) leading asymptotic term:

exp {z [k‘ i L, + (/40N —N)] }

m=0

p(w) = k — o0, (665)
N
\/ (11 2., ) lgeDr)
m=0
where
Dy =(wm) (m,m=1,...,N),
1 2
dmm=L1 +L—+7H (m=1,...,N),
m—1 m Pm COSUp, (666)

1
dm+l,m = dm,m+l = Z (m = 1, ce ,N— 1),
dom =0 (n#{m,m+1,m-1}), oy =sign(Dy).

Helpful remarks

1°. Asin the case of single reflection, singular cases can occur in (6.66), too. This happens
every time when the denominator is equal to zero, det(D ) = 0. In such cases the leading
asymptotic term has a different qualitative behavior, and its dependence on the frequency
parameter k is absolutely different.

© 2005 by CRC PressLLC



2°. Recall thatin the present section we studied only the case of acoustically hard boundary.
It can easily be proved that in the case when all reflecting lines are acoustically soft, the
generic formula (6.65) should be multiplied by (=1)"V. Heuristically, this directly follows
from the evident observation that at each reflection the phase changes its value by 180° in
jump.

3°. It is important to stress the case when J = sign(Dy) can be calculated in a simple
way. Let us assume that all p,, >0, m =1,..., N, i.e., all reflecting curves are convex.
In this case the matrix Dy can be represented as the sum of two positive definite matrices
(for definition, see Horn and Johnson, 1986; and Section 4.1, which main results can be
applied also to the case of finite-dimensional space):

DN = AN + BNs AN = (anm)s BN = (bnm)?

A, = L:H + le (m=1,...,N),

a,,,H],,,L:am,mH:Ll—m m=1,...,N-1), (6.67)
Gpm =0 (m#E{m,m+1,m-1}),

bmm:me%em m=1,...,N), b,m=0 (n#m).

Positive definiteness of the matrix By is obvious, since it has a diagonal structure with
diagonal entries all positive. Let us prove that the matrix Ay is positive definite too.
First of all, let us prove by induction that

L,
Iy =det(Ay) =22 (6.68)
L,

M=

=

For N =1 we have [; = det(A,) = 1/Ly+ 1/L; = (Lo + Ly)/(LoL,), so in this case the
correctness of Eq. (6.68) is evident. For N = 2 we have

1 1 1
PR + PR PR
Ly L L 1 1 1 Lo+ L+ Ly
I, =det(A,) = = = 6.69
z = def(4) I L, 1| L Yool T T LoLi, 0
L Ly L,
which coincides again with formula (6.68). For arbitrary N > 2 we give a proof by
induction.

Let us assume that Eq. (6.68) is valid for all M < N, and we consider Iy, N > 2. Then,
expanding this determinant by elements of the first column, we obtain

N-1 N-2
L L
I—<1+1>I 1I_<1+1>mz=o’" 1 2k
N Ly, Ly N L3, N Ly, Ly)N! Ly, Nsz
0

[T L
m=0

ms

(6.70)

N-1 N-2 N-1 N
/Lyt 1/In) 3 L= (/L) X L 14(/L) S Lo 3 L

N

N-1 N-1 :
Il L Il L [T Lm
m=0 m=0 m=0
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Now, when relation (6.68) is strictly proved, we will show that the matrix A y is positive
definite, by using the well known Sylvester criterion (see Horn and Johnson, 1986). It claims
that any symmetric matrix is positive definite if all its principal determinants (i.e., the ones
arranged by cancelling equal numbers in the last columns and rows) are positive. For
the matrix A, under consideration its principal submatrices coincide with the same A,
of smaller dimensions: M = 1,...,N. It now becomes clear that, since all principal
determinants of the matrix Ay are positive, this matrix is positive definite by virtue of the
Sylvester criterion.

Further, since the sum of positive definite matrices is always again positive definite, we
can conclude that Dy = Ay + By is positive definite, so v_(Dy) =0, v,(Dy) + N and
therefore in Eq. (6.65) dx =sign(Dy) = v,(Dy)—v_(Dy) =N

4°. Tt should be noted that the matrix Ay is related to the problem with all p,, = oo,
m=1,..., N, ie., to the case when each reflector is locally a plane mirror. With such a
system of plane reflectors, by substituting equality (6.68) into Eq. (6.65) with Dy = Ay,
0y = N, we arrive at the following expression for the amplitude of N times re-reflected

acoustic wave:
p(x) = exp <zk Z L,, /” > L, (6.71)
m=0

which is in complete agreement with clear optical ideas that presence of plane reflectors
do not modify the value of the incident amplitude.

6.5. Application: Examples of High-Frequency Multiple
Diffraction

As an example of the application of the theory let us consider symmetric back far-field
reflection from a couple of equal acoustically soft circles of radius R with a distance
between their centers of 3R (see Fig. 6.4). There are two rays of the usual reflection with
N =1 at point A and B, and two rays with N = 2 (CDEF and backwards). Due to

=R>0,0ny =N, N = 1,2, the full reflection coefficient predicted by the ray theory is

~ expl(5-2v2)kRi]
\/L, [(1/L,+2v2/R)*=1/L7]
(6.72)

Here, and in all the examples considered below, the reflected pressure is taken with such
a scale that for back scattering by a disk of radius R the reflection coefficient is equal
o VmkR/2. Figure 6.4 demonstrates the dependence of the reflected pressure upon the
parameter R/\ (A = 27 /k is the wavelength). The exact solution was calculated using the
boundary element technique. For all further examples the obstacle boundary was chosen
as acoustically soft because of the convenience for exact calculations.

kR + , L =|DE|=(3-V2)R

Symmetric reflection from a semicircle.

The problem of far-field symmetric back reflection from the concave side of a semicircle
is very interesting, important, and not trivial, so it is considered separately. Figure 6.5
shows that for every NV > 1 there are two rays (such as ABC D E and backward), for which
Ly=Ly=L/2+00,L,=L=2RcosfOy,n=1,...,.N-1,p,=-R, 0y = %w(N—l)/N.
For N =1, only the ray of direct mirror reflection exists. Hence in formula (6.65),
det(Dy) = L™ det(Gy), with the entries of the matrix Gy being: g¢;; = gyvy = -3,
In=-2,n=2,....,N=1, gpi1n = Gnms1 = I, n=1,..., N -1, with the others g,,,, = 0. It
can be proved by induction that det(G' x) = (-<1)V4N. The most difficult task is to determine
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Figure 6.4. Reflection from a couple of acoustically soft disks: solid line represents the
exact solution and dashed line represents the ray solution
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Figure 6.5. Symmetric reflection from an acoustically soft semicircle: solid line represents
the exact solution and dashed line represents the ray solution

the value of d. For this purpose localization of eigenvalues for the matrix Gy can be
achieved using the well-known GerSgorin disks. It is shown that the full set of eigenvalues
lies in the complex plane inside of a union of the disks

2= gunl <D _lgaml, 1<n<N. (6.73)

m#n
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Figure 6.6. Symmetric reflection from an acoustically soft parabolic obstacle

In the problem considered this set coincides with a couple of disks

|z+3|<1 and [z +2| <2, (6.74)
and their union is located in the left complex half-plane. Hence, every real eigenvalue of
the Hermitian matrix Gy (as well as Dy ) is negative. Thus 6y = v, —v_=-N. Now it is

easy to write an explicit result for the reflection coefficient (for a soft obstacle):

k Ly .
p:\/ﬂ'—ZiNGN LN iNEN [y =2Rsin(n/2N), e =1, ey=2 if N>2.
8 <~ N

(6.75)
The convergence of the series (6.75) is very slow; this is confirmed by a numerical inves-
tigation. To obtain the first three real digits in p, a few hundred terms should be taken in
(6.75). Figure 6.5 shows a comparison between the exact solution, and that the semicircle
diameter increases from 40\ to SOA.

The case of a nonisolated stationary point.

The previous consideration was based on the assumption that, when evaluating the
integral (6.63), the stationary point of its phase is isolated. Nevertheless, for various
important problems this assumption appears to be violated. The clearest example of such
a type of problem is symmetric reflection from a parabola (see Fig. 6.6).

It is well known that every ray parallel to its axis is reflected backwards passing through
its focus. Hence it might be expected that the main term of the asymptotic expansion for
the reflected pressure would contain higher powers of &, and the general result (6.65) is
violated here. Ray consideration of one-time reflection by the point O is trivial. Reflections
with IV > 3 are absent. Consider the case N = 2. For more concreteness let the parabola
have finite size: y? = 2px, 0 < x < p. Then double reflection is possible only by two equal
finite parts [ of upper and lower halves of the parabola, with both arcs [ being separated by
a finite distance from the origin O. Thus double re-reflection from the upper to the lower
arc [ is given by the following expression for the reflection, see (6.50):

k ., cos B cos b,
A=—i— the 27— "2 ds, dsy, 6.76
1271- /l/ze T, S1 asy ( )
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where the phase ¢ is counted from the point A and is equal to o = (p— ;) + (p —x3) + L.
Taking into account that ds; = dy, /cos 0, ds, = dy,/cos 6,, (6.76) can be rewritten as

k o dyd
= \/2p / / L 6.77)
g L1 Yyt + s + 2p?

because the function L, has a slow derivative under the square root, and it is defined by a
segment crossing the focus F', which leads to: L, = (z;+p/2)+(z,+p/2) = p+(y? +y3)/2p.
Here, the main property of the parabolic curve was used which states that the distance
between its general point (z, y) and its focus F' is equal to the distance between this point
and the directness, i.e., equal to (x + p/2). The exact value for phase ¢ is given by

2 2,02
) D) D e

Thus the reflected pressure coefficient can be written as

% P dyl dyz
ik
\/7/ b e’ wm, €> 0, (679)

2

2pp =4p” —yi —ys + V(Y1 + 12)? +4pP (Y1 — vo). (6.80)

It can be shown that every pair v, v, for which y,, 3y, =—p?* gives a stationary value for ¢, this
proves the nondisconnection of the stationary point. To evaluate an asymptotic behavior of
the integral (6.79), let us introduce the new variables:

21 = (Y1 + 1)? +4p* — (Y1 — ), 2 = Y1+ Yo, (6.81)

with the Jacobian J = —1/2. Then

4p=12p° - 2. (6.82)

Detailed consideration gives the result that the two-dimensional region of integration in
(6.79) is such that

% b(z2) —zkzlz/4p
A=tk < ) 2e3kpi / / i . (6.83)
T a(z2) \/(\/p +23 -2 /2 + 21 /4

A() =2 -2V2p+ /2 +4pE,  b(z) = -2 —2e+ /22 +4p_. (6.84)

The value z; = 0 with any 2, is stationary. This confirms once more that the stationary
point is not isolate. First of all, the internal integral should be estimated separately. The
one-dimensional method of stationary phase can be applied for this. As could be expected
a priori, its stationary value z; = 0 exists not for arbitrary z,, but only if 0 < 2, < pv/2. This
means that the arcs [ mentioned above are located on p/4 < x;, z, < p/2. Estimation of the
integral in (6.83) gives

- d (70 /4)i
/e”ﬂzl/“P . 5 ~ 2“ lp % (6.85)
\/(\/4p2+z§—zl/2) +23/4 VAP + 2
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Therefore,

A=— %p e(w/4)ie3kpi /p’% & =— ﬁp e(ﬂ/4)i In 2€3kpi. (686)
V = 0o 22 +4p? 27

In order to write out the final result, the contribution of the ray with N = 1 should be
recalled. Besides, the expression (6.86) should be taken twice because for every ray
considered above, an inverse ray exists too. Taking into account a special scale, the final
result can be represented as follows:

A =—kpln2e"k /9 4 i(\/7kp/2) e (6.87)

It should be noted that the first power of k£ appears for the first time in this paper:
compare, for instance, with (6.75). Thus the parabolic reflector is the most powerful
among all known reflectors.

Comparison between the exact solution and the solution given by (6.87) is shown in
Fig. 6.6(b). The leading term (of the order of O(kp)) in (6.87) would give a straight line in
Fig. 6.6(b) that passes through the average values of the oscillating graph.

Helpful remarks

It is interesting to note that two very similar geometries represented respectively in Figs. 6.5
and 6.6 yield absolutely different reflected amplitude. In the case of semi-circle the
amplitude is quasi-constant, and the calculation of this quantity requires summation of a
slowly convergent series. In the case of parabolic reflector the reflected amplitude grows as
the first power of the frequency, and this amplitude is expressed by a very simple formula.
The marked different qualitative and quantitative reflecting properties of so close in shape
reflectors demonstrates that high-frequency analysis should be very refined to estimate
correctly the reflected amplitude.

6.6. Application: Physical Diffraction Theory for
Nonconvex Obstacles

The ideas discussed in the previous section can be applied to extend Kirchhoff’s physical
diffraction theory to the case of nonconvex obstacles, where multiple ray re-reflections may
take place.

As we remember from Chapter 2, the diffraction problem in the generic case can be
completely studied and numerically solved for arbitrarily shaped obstacle by the boundary
element methods. Here we can mark the cases when the BIE method at high frequencies,
within the framework of the physical diffraction theory, can be reduced to calculation of
some integrals. As we will see below, generally this is expressed by some multiple integrals,
and in a certain sense such an approach is indeed a generalization of the classical physical
diffraction theory (see Section 2.6). For simplicity, let us restrict our consideration by the
scalar problem only and only by the case of a back scattering, when the point source and
the receiver coincide with each other.

Let us study the diffraction problem for an acoustically hard obstacle, whose boundary
contour [ is an arbitrary smooth closed contour of finite length. Let us first emit an extremely
dense set of irradiated rays from the source z, and denote by [* the part of the boundary
contour [ containing the points of first reflections for any emitted ray. The contour [* is thus
an illuminated part of . As follows from the Kirchhoft’s theory, boundary value of acoustic
pressure vanishes in the shadow, i.e., outside [*: p(y) =0,y € [ \ [*. Now, according to the
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Kirchhoff-Helmholtz integral formula (see Chapter 2), exact value of the diffracted wave
amplitude is

v = [ s di, (6.58)
I Ny
where the basic question is: how the value of the boundary pressure over illuminated part [*
can be determined in Eq. (6.88).

The considered illuminated part [* may contain both convex and nonconvex zones. Let
us denote again as /] and /3, respectively, the convex and nonconvex parts of the boundary,
on the illuminated side: [* =[] Ul;. As indicated above, the solution of the basic BIE
on [] is calculated in the same way as predicted by classical Kirchhoff’s theory, because no
re-reflected ray can attain these parts:

eiklzol

Pl =2py = 2———. (6.89)
lzo -yl

If the considered contour [ would be convex, then this value (6.89) could be directly
substituted as a known boundary value of acoustic pressure to the Kirchhoff-Helmholtz
integral, to calculate wave amplitude at any observation point. However it is not so easy
to calculate a priori the pressure on the existing nonconvex parts [ of the boundary, since
there are multiple re-reflections on these parts. Our approach to simplify this calculation is
based on the following evident observation. The geometrical diffraction theory in the case
of multiple re-reflections operates with asymptotic estimates of some multiple integrals
by the stationary phase method. If we calculate these multiple integrals exactly, not by
applying any asymptotic estimates, then we arrive at a certain analogue to Kirchhoff’s
physical diffraction theory for nonconvex obstacles admitting re-reflections of the incident
wave by their boundaries. Following this idea, we should first trace the paths of all rays
that depart from and come back to the same point x, with the calculation of the maximum

number N for any ray during its re-reflections over the arc [3.
If N =1, then for every ray, only simple reflections without re-reflections can take place.
In this case the Kirchhoff-Helmholtz integral has the same form as in the case of convex
obstacle, that is, it is given by a single integral over illuminated side of the boundary, since

we have p(y) = 2p,, both on {1 and [, all over the light zone:

0P k[ ke
oo | 2 22 g o _gmine K Jxo—y)dl,, 6.90
v = [ 2mgidl,==e=i L [ oz, (€90

For N > 1 we introduce the characteristic function x(y1, ), ¥1, y» € [* by the following
definition: x(y,y,) = 1 if the piece y,;—y, does not intersect the contour (i.e., these two
points are mutually visible), and x(y;, 3,) = 0 in the opposite case.

Suppose, for example, N = 2. This means that every ray irradiated from the point x
and returned back to this point does reflect from the obstacle boundary ! no more than
twice its during full flight. Hence, before its last hit at the boundary, which indeed defines
the boundary value of the function p(y) in Eq. (6.88), each ray did undergo no more than
only one reflection. So, when calculating p(y), y € I*, we may add to the result of a direct
hit 2p, also a single Kirchhoff-Helmholtz integral that is responsible for the influence of
one-time repeated reflections:

od
p(y) = 2po(y) + / 2po(y1)% X,y dly, yel. (6.91)
1

I+

Here we have taken into account that the point 3, can influence the boundary value of p(y)
at the point y only in the case when the latter is visible from y,. As a result, for N = 2 the
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physical diffraction theory is reduced to calculation of the double integral which is obtained
by the substitution of relation (6.91) into Eq. (6.88).

It is clear that for arbitrary /N = 3 the physical diffraction theory is reduced to a certain
N-fold integral. The corresponding formulas are omitted here for the sake of brevity. If for
a certain contour the quantity N is known approximately from any a priori understanding,
then it may be taken on the safe side, i.e., a little higher by a few units. Correctness of this
statement follows from the evident observation: if contribution of any re-reflected wave to
the boundary value p(y), y € [* is absent, then the corresponding multiple integral will be
asymptotically small compared to the result of direct hit. It should be noted however that
for N = 3 the efficiency of the thus generalized Kirchhoff’s theory decreases considerably
because the number of required arithmetic operations grows as M~ , where M is the number
of nodes in the corresponding quadrature formulas when being implemented on a computer.
At the same time direct numerical treatment of the BIE by a collocation technique (see
Section 1.5) requires around M? arithmetic operations since this is typically reduced to an
M x M linear algebraic system (some helpful simple and clear ideas on numerical treatment
of linear algebraic systems, with a FORTRAN code, can be found in Forsythe et al., 1977).

Helpful remarks

It should be noted that, as in geometrical diffraction theory, for acoustically soft boundary
the final result differs from that for acoustically hard obstacle by a factor (-1)¥, which
goes in front of the corresponding formula for the receiving acoustic pressure p(x,). This
leads to a very important physical conclusion. As shown in Section 2.6, for convex
obstacles, when there are present only single integrals with NV = 1, classical Kirchhoff’s
theory predicts the real amplitude of acoustic pressure in the reflected wave to be identical
for acoustically hard and soft boundaries, because the complex amplitudes differ only by
their (opposite) signs. By contrast, for nonconvex obstacles with N > 1 we face with the
summation of contributions of rays reflected from the boundary at different times. For all
that, the contribution of the rays with even N for both types of boundaries are equal to
each other, but with odd /N contribute in anti-phase. Therefore, the result of summation of
such contributions in the generic case will be different. This means that two geometrically
identical objects, one of them being acoustically hard and another acoustically soft, even
at extremely short-wave regime may possess absolutely different back-scattered patterns.

Nevertheless, there can be indicated relatively wide class of nonconvex obstacles, for
which re-reflections are impossible, and so for them we may always put N = 1. For
obstacles of this class, reflection from acoustically hard and acoustically soft boundaries
will be the same in absolute value. It is proved in the author’s work (Druzhinina and
Sumbatyan, 1992) that if on a concave arc of the boundary the angle between two arbitrary
normals is less than the right angle, then ray re-reflections are surely impossible on this part
of the boundary contour. We thus can extract a class of nonconvex domains with weakly
concave boundaries. This class is covered by obstacles with the boundaries, for which on
any concave part the angle between an arbitrary pair of normals is less than 90°. For the
obstacles of this class the physical diffraction theory, like for convex domains, is described
by a usual single Kirchhoff-Helmholtz integral.

6.7. Short-Wave Integral Operator in Diffraction
by a Flaw in Elastic Medium

This problem is of great interest as regards its application to ultrasonic NDT. The general
approach developed above is suitable for the elastic case. Let p and s refer to the longitudinal
(pressure) and transverse (shear) wave, respectively.
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At the beginning, consider p—p reflection. Let an oscillating unit force be located at the
point x,, and its projection into the xyy direction be ), y € I. The value of () depends upon
the mutual disposition of z, and y. For instance, if the initial unit force is perpendicular to
the zyy segment, then @ = 0.

It can be shown that the longitudinal component of Cartesian displacements 1™, 1
caused by the force Q and related to the tangent and the normal at the point y are defined as

eikpl.'l:o—yl
u(y) = —Q sin ) ——, (6.92)
lzo =yl
ekolzo-yl
ud(y) = —Q cos 97. (6.93)
lzo =yl
The short-wave representation for the reflected longitudinal component of displacement
is given by
k2 2k, s i k2 ) etkrle=yl
UT(‘T) = 4—]% 71)6 /4 /l |:— Sln2¢9u1(y) + (k—lz) - 2S11'12 9) Uz(y):| ﬁ dSy,
uy(x) =0,

(6.94)
where (7, ) are polar coordinates related to the point y and (u, u,) is the vector of full
displacements over the contour /.

In order to use Kirchhoff theory, those values for u(y), u,(y) should be chosen in (6.94),
which are defined by a solution of the diffraction problem for reflection of a plane wave
from a half-plane cavity. As is well known, full displacements on the boundary are defined
by the incident wave (6.92) and (6.93) and are equal to

ks |k
u (y) = <1 + V- S g 1- ﬁsmzﬁv ) u™(y), (6.95)

us(y) = (1 =V, — tan OV, )us (y), (6.96)

where V), and V,,; are reflection coefficients for p—p and p—s reflection, respectively. After
substituting (6.95), (6.96) and (6.92), (6.93) into (6.94), the expression in brackets of (6.94)
becomes equal to

kz 20 01 +V, ks 1 i 20V,
2l<:2 —sin —sin6(1 + pp)+ F, _k:2 sin

(6.97)
kz
+ <ﬁ —2sin 9> [-cosO(1—V,,) +sin HVPS]} =cos 0V,
and here we give a proof for this identity.
We start from Snell’s law (see Brekhovskikh, 1980)
. . ks sinf
ks sSin 01 = kp sin 6 ~ k_p = m, (698)

where 6, is the reflection angle of the transverse when 6 is an angle between the incident
longitudinal wave and the normal. We should also recall that (see Brekhovskikh, 1980)

4 cotfcotb, — (1 —cot®6,)* B 4cotf (1 —-cot?0))
4cotfcoth, + (1 —cot?6,)2” 7 4cothcoth, + (1 —cot®6,)?

(6.99)

pp =
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Then expression in the braces in Eq. (6.97) is

2
2 sin? O cosf(1+V,,)—- 2: sinf cos 0 cos 0, V. + <2s1n 60— ;>c059(1—Vpp)
P

P

k2 k? ky ks 0k,
(k—;—2sm 9) sin OV, = k—;COSQ{V +E<4sm 0- ;> 229]{3_2

p p

. .
X |2 s‘mH cos@cos&1+s,m—9—23in29 Vis cos@ (6.100)
sin 6, sin? 6,

in® 6 in 0 20
+(@sin*6;—1)+tan @ 51.n ) s.1n cosfcos b+ s.1n ~2sin* 0| V,,
sin? 6 sin 0, sin? 6,

Zz cos 0 {V,,+(4sin” 0;—1)+[-2 sin 6, cos 6, + (1 -2 sin’ 6,) tan 0]V, }.

Now, by the substitution of relation (6.99) as V,,; into (6.100) the braces in (6.100) can be
rewritten in the following form:

.
Vip + sin” 0y 5 [(3 —cot’6) (4 cotfcotf, + (1 —cot? 01)2)
4 cotf cot b + (1—cot*6;)
—(2cotf; + (1 —cot® 6;) tan §) 4 cot (1 — cot” )] (6.101)
4cotfcoth, — (l—cot2 91)2
=Vip + 5 = Vip + Vip =2V

4cotfcotf; + (1—cot’§;)

It becomes finally clear that expression (6.100) is equal to 2(k2/ k;)Vpp cos#, and so ex-

pression (6.97) is
k2 k2
2]:2 2 k; V,pcos =V, cosb, (6.102)

which was to be proved.
Therefore, formula (6.94) for u, reads

u,(z) = Qef(ﬂ/4)l‘ / cos 9 etkr(zo—yl+a-yD 7o (6.103)

Asymptotic estimate of the last integral is the same as for (6.97), and gives the final result

QV,p explilk,(Lo+ L) + (7 /4)(0 — D]}
VLiL  \/1/L,+1/L+2/pcosf

u, () =

(6.104)

As can be shown by analogy, for diffraction with an arbitrary number of reflection points
p—p—- - - —p—p the general result coincides with a corresponding expressions for the scalar
case multiplied by reflection coefficients at every boundary point.

Deduction of a formula for other cases is more complicated. For one-time p—s reflection
one can derive instead of (6.103) the following expression for a shear component of
displacement:

~(m /4y cosy oikplzo-ylthilz-y) _
uy(r) = Qe ai K \/ v,,g g ds,  u(x)=0, (6.105)
T /LoL
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in polar coordinates, where v is a reflection angle of the shear wave. This leads to the
following result:

ks | ks cosy exp{ilk, Lo+ ksL + (m/4)(d — D]}
kp V' LoL \/k, cos? 0/ Lo + k,cos?y /L + k, cos 0 /p + k,cosy/p’

5 = sign <kpcoszq9 . ky cos? v . k, cos 6 N kscosq/).
Ly L p p

Uy (1) = QVps

(6.106)
Further, every type of multiple reflection can be described by a corresponding formula. For
example, p—s—p double reflection is given by

k.

k—évps(e, YWV.p0s cosy; cos 6,
P (6.107)

% exp Z[kao + ksLl + k:pLZ + (W/4)(52 - 2)]

V' LoLyLy/|det(D,)]

’U,,,-(l'3) = Q

, 0, =signD,,

where
D2 = (dZ)zja 7/’] = 172;
cos?f, kycos’y, cosb, N ks cos

(dn1 = + + ,
2 Ly kal P1 kppl

COSy; COS COSy; COS 6.108

(d2)12 = M’ (d2)21 = M, ( )
L, L,

k, cos? 2] k, 0

(o) = 5 COS” Y N cos” 6, N 5 COS Y N cos 2
k, L, L, kyp2 P2

Here, 0, and ~; are incident and reflected angles at the first point of reflection and -y, and 6,
are incident and reflected angles at the second point.

Helpful remarks

Obviously, due to presence of reflection coefficient the reflected wave field from the obstacle
in a scalar acoustic and elastic media are absolutely different. This is demonstrated by the
following example. Let us consider symmetric reflection of a plane longitudinal wave from
a concave side of a cosine-type curve: y = V2a[l —cos(x/a)], |x| £ (7 /3)a. It can be shown
that besides the single direct reflection at « = 0 with p = —a+/2, two mutually inverse rays
p—p—p with N = 2 exist for which 6, = 6, = 7/4 (at x = £7/4), p; = p, = —a\/8, &, = 0.
Other types of reflection are absent. Thus the ray asymptotics has the following form:

1 VA4 .
21/4—\/‘?_7/4e’% [(w/2)+2—2f2]>. (6.109)

It was taken into account here that V,,,(6 = 0) = —1. Comparison of this ray solution with
an exact one and with a scalar case is shown in Fig. 6.7 for an elastic aluminum medium.
Note that V,,,(7/4) = —0.567 here. Scalar asymptotics would differ from (6.109) by the
absence of the reflection coefficient V,,,. As can be seen, this leads to a totally different
numerical result compared with the elastic case.

A= /rk,ai <3
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Figure 6.7. Symmetric reflection from a cosine-type crack in elastic medium: 1, exact
solution; 2, ray solution; 3, prediction by scalar theory

6.8. High-Frequency Asymptotics of Integral Operator in
a Three-Dimensional Diffraction Theory

Here we extend some results of the previous sections, obtained in the 2D case, to the three-
dimensional theory. We consider diffraction of a high-frequency (i.e., short-wave) acoustic
wave, generated by a point source, from arbitrary acoustically hard smooth obstacle T,
which provides the boundary condition (9p/dn)|. = 0. As in the previous sections,
our approach is based on an asymptotic estimate of Kirchhoff’s diffraction integral by a
multiple stationary phase method. This allows us to obtain the amplitude of the reflected
high-frequency wave in an explicit form. A similar result can be obtained starting from
Keller’s geometric diffraction approach (Keller, 1962), and this can be found in more detail,
for example, in McNamara et al. (1990).

Let a point source x, generate a spherical acoustic wave, which is incident onto a
surface I". During interaction of the incident wave with the surface I' on its convex
parts there are only points of simple specular (mirror) reflection. Reflection process from
concave parts of the surface is more complex; this is connected with possible re-reflections
of acoustic rays (compare with Section 6.4), and is not considered here. The pressure in
reflected wave, in the high-frequency limit, is defined by the direction of incident wave and
by a small neighborhood of the point of specular reflection. Therefore, with the frequency
increasing, the amplitude of the reflected wave can be obtained by a multiple stationary
phase method.

If the ray xy—y—x is reflected from the surface only once, then the Kirchhoff-Helmholtz
integral formula reads

ikr

, r=lz—yl, z€R\D, (6.110)
Ay

() = // 2p™ () 8?(/%) ds,, ®(kr)= €
r+ Ty

where we have taken into account that the leading asymptotic term of the pressure p(y),
y € I'* is given by Kirchhoff’s physical diffraction theory as p(y) = 2p™(y), y € I'* (cf.
Section 2.6). As usual, here p™™(y) is the value of pressure in the incident wave on the
boundary surface I', ®(kr) is the Green’s function, n,, is the outer normal to the surface I"
at the point y of a small neighborhood of the specular reflection point y,. Note that
asymptotically at £k — oo we may put

inc et 8‘1’(]?7") . etkr
P (y) = s 1o =lTo -yl =ik cos~y
To on, 4y

[1+0k™], (6.111)
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Figure 6.8. Reflection of acoustic wave from a smooth surface

where -y is the angle between the normal n,, and the direction of propagation of the incident
ray ro = To—y: Y = 1, To.

Since the incident and reflected rays lie on the same plane with the normal to the surface
at the reflecting point n,,, formulas (6.110)-(6.111) lead to the following basic integral
representation (after taking nonoscillating terms outside of the integral, in the considered
short-wave approximation:

1k cosy

o / /F s, S() =g+ =gyl 4 -

Lo =zo = yol, L =1z —1yol.

pr@ = 6.112)

We will obtain the leading (geometrical diffraction) asymptotic term by applying a multiple
stationary phase method (see Fedorjuk, 1962) to the integral (6.112).

The estimate procedure should take into account all points y from a small neighborhood
of the point y,. Let us link this small neighborhood to a right Cartesian coordinate
system, which is defined by the normal n,, and two lines of principal curvatures of the
surface at the point y,. Then an arbitrary point y from the neighborhood of 1, has the
following coordinates: y = {Asl, Asy, —3 [k‘l(Asl)z + k:z(Asz)z] }, where As; and As,
are arc differentials along the lines of principal curvatures, k; = R;' and k, = R;' are
the principal curvatures, R, and R, are the principal curvature radii of the surface S at
the point g, and [k‘l(Asl)z + kz(Asz)z] is the second quadratic form of the surface at the
point ¥, related to the principal curvature lines (see, for example, Pogorelov, 1961).

Let us apply cosine theorem to the triangles xoyoy and xyyy (see Fig. 6.4):

|zo —y* = LG + |As|* = 2Lo|As| cos(zoyo, yoy):
|z —yI* = Lg + |As* = 2L| As| cos(zyo, yoy).
where vector As is: As = {As;, As,, =3 [k1(As))? + k2 (As,)?] }.
Let us denote the unit vector along direction (yo o) as {cosc, cosf, cos~}, then

{~cosa, —cos 3, cos v} is the unit vector along direction (y, z). Now, by taking the scalar
products of these vectors with the vector As, we can obtain

(6.113)

|As| cos(zoyo, Yoy) = (Asy) cos a + (Asy) cos 3
- % [kl(ASl)z + kz(Asz)z] COs 7,
|As| cos(xyo, Yoy) = —(As) cos a— (As,) cos
- % [k:l(Asl)z + k‘z(Asz)z] cos 7,

(6.114)
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hence
lzo —yl = Lo — (As;) cos a — (Asy) cos § + 1 (L' sin® o + ky cos ) (Asy)?
+ % (Lgl sin’ 3 + k, cos 'y) (Asy)* — Ly cos a cos B(As))(Asy) + O(As|),
|z —y| = L+ (As))cosa + (Asy) cos 5 + % (L‘1 sin® o + k; cos 'y) (As))?
+ % (L" sin® 3 + k, cos 'y) (As,)* — L' cos accos B(As))(As,) + O(As]).

(6.115)

From these relations we can extract the behavior of the phase function S(y) defined in
Eq. (6.112), in the following form:

Sy)=Lo+L+ %dn(ASI ) + dia(As) )(Asy) + %dzz(Asz)2 +O(|Asl),

diy = (Lg' + L") sin® o+ 2k cosy,  dop = (L' + L") sin® B+ 2k, cosy,  (6.116)

dip =— (LB1 + L’l) cos acos 3.
Absence of the first powers (As;) and (As,) here confirms that the point y, of a (mirror)
specular ray reflection provides a stationary value for the phase function S(y). Thus, the
multiple stationary phase method (see Section 1.4) implies that the leading asymptotic term
of the integral (6.112) is determined by coefficients in front of (As;)?, (As))(As,), (As,)%.
This finally yields
exp {i [k(Lo + L) + (7 /4)(0, - 2)] }

LoL/|det(D,)] ’

where D, is the Hessian of a symmetric structure: D, = {d,,,; }, d;; = djp, (M, 7 =1,2),
and 9, = sign(D,) = v, — v_ is the difference between positive and negative eigenvalues of
the matrix D,.

Taking into account that d,; = d;,, the final result can be obtained in the following form:

exp {i [k(Lo + L) + (7 /4)(0, - 2)] }
(Lo + L) + 2LoL(Lo + L) (ky sin? o + k, sin2 ) (cos )~ + 4L3L2 K|

p(z) = (6.117)

p(x) = (6.118)

Here K = k,k, is the Gaussian curvature of the surface at the point y,. Note also that the
vector {—cos o, —cos 3, —cos~y} determines direction of incidence of the ray zqy, in the
chosen coordinate system.

Helpful remarks

1°. Certainly, in the cases when expression in the denominator of Eq. (6.118) is trivial, our
result (6.118) is not valid. In this case we are faced with an irregular stationary point, and
the dependence of the reflected amplitude upon the frequency is more complex.

2°. Asin the 2D problem, formula (6.118) was derived for the case when a high-frequency
wave is incident on a convex surface. If the wave is incident on a concave surface, then the
principal curvatures k; and k, should be taken negative.

3°. Let us stress two limiting cases when formula (6.118) can be considerably simplified.
First of all, in the case when the reflecting surface is locally plane, we have k; = k, = 0. It
can be easily seen that in this case expression (6.118) reduces to

eik(Lo+L)

N 6.119
Lo+ L ( )

p(x) =

which conforms to clear heuristic ideas.
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Another simple case is related to a far-field scattering. In this case Ly, L > R;, R,, and
the last term in the denominator predominates over two other ones. Then formula (6.118)

reduces to
VR Ryexp (i |k(Lo+ L)+ (m/4)(6, -2
p(z) = 1 Ryexp {i [k(Lo+ L) + (/4)(0, )]}’ (6.120)
2LoL
which coincides with Shenderov (1972). As you can see, the amplitude of the far-field
scattered wave is proportional to the square root of the quantity inverse to the Gaussian

curvature: p(x) ~ VR Ry ~ 1/\/?: 1/VEik,.
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Chapter 7

Inverse Problems of the Short-Wave
Diffraction

7.1. Some Basic Results in a Local Differential Geometry
of Smooth Convex Surfaces

Since almost the whole of this chapter will be devoted to the inverse (reconstruction)
problem for smooth convex obstacles, we first give a short survey of some classical results
from differential geometry devoted to the concept of the Minkowski support function,
which is essentially used in our study.

Let us consider a smooth convex closed surface S. We introduce the function P(q)
related to the distance p(q) from the origin O to the tangential plane with the normal q, as
follows (see Blaschke, 1930; Pogorelov, 1973, 1978; Ramm, 1986):

P, 0, a3) =rplay /1, an/r, as/r), n=(ay, ap, a3), 7=(2+a3+ad)?, (7.1)

where n =—q is a unit normal vector to the surface. Note that the Cartesian coordinates of the
boundary surface can be expressed in terms of the function P(«, a,, a3) as z; = OP/dq;.

First, for some mathematical transformations we consider the function P(«, v, a3) as
a function of three variables (o, an, a3), each of them varying from —oo to +0o. And then,
in final treatment we should take into account that the real surface corresponds to the value
r=1.

The introduced function P(«;, a,, a3) is called Minkowski support function. Let us
derive a partial differential equation that gives the relation between the support function
and the corresponding Gaussian curvature.

The function P(«;, s, a3) is a homogeneous function of the first degree, with respect
to its arguments:

P(/J,C!l, o, lu’a3) = /J’P(Oéh Qs, OZ3), > 0. (72)

According to Euler theorem, for the homogeneous function P the following identity holds:

oP
051P1+a2P2+@3P3=P, PZ‘= . (73)

8041‘

The tangential plane to the surface can be written in the form
1T+ 0Ty + 33 = P, (74)

which is a classical result of analytic geometry. Let us apply to Eq. (7.4) the partial
derivatives with respect to «;, ¢ = 1,2,3. Then one comes to Cartesian coordinates of the
points of tangency in terms of the derivatives P;:

z; = Pi(ay, o, a3). (7.5)

© 2005 by CRC PressLLC



Let us express principal curvatures of the surface in terms of the support function,
following to Rodrigues relations (see, for example, Pogorelov, 1961). On the surface,
along the curvature lines, these formulas take the form

dr;+ Rd&; = 0. (7.6)
It follows from (7.5) that

o*pP

3
dr;= ) Py day, Py = -
v Z LA § 804180%

k=1

7.7

For real surface, when r = 1, the quantities «; become the coordinates of the unit
normal &;: «; = &;. Then the substitution of (7.7) into (7.6) yields the following identity:

3
> Ppd+Rd& =0 (i=1,2,3). (7.8)

k=1

When moving along the curvature line all three d€; cannot vanish simultaneously. There-
fore, determinant of system (7.8) must be equal to zero: det(P;, + d;, R) =0, 4,k =1,2,3,
where 9;;, is Kronecker’s delta.

The last determinant is

R3+(P11+P22+P33)R2+(P11P22+P11P33+P22P33

2 2 2 . (7.9)
- P, —-P5—-P)R+det(Py,) =0 (4, k=1,2,3).

Let us prove that determinant in (7.9) is equal to zero. To this end, we apply to Eq. (7.3)
differentiation with respect to o, ¢ = 1,2,3. As a result we arrive at the homogeneous
system me Py, o, =0,1=1,2,3, where all three o; cannot be equal to zero simultaneously,
so determinant of the system is trivial: det(P;;,) = 0.

Hence, equation (7.9) is a quadratic equation, whose roots R; and R, are principal
curvature radii satisfying the following identities:

P+ P+ Py =—(R + Ry), (7.10)
Py Py+ P, Py3+ Py Py3—-PL-P5-Ph=R R, = K \(q), (7.11)

according to the Vieta theorem (K is the Gaussian curvature).

It is clear from Egs. (7.10) and (7.11) that reconstruction of the surface S, through
the Minkowski support function P, is possible in two cases: 1) if we know the average
curvature, i.e., the function R, + R, is known; 2) if we know the Gaussian curvature K of
the surface, i.e., the function R R, is known. Below in this section we study in more detail
the first problem, which is covered by the Christoffel theorem:

THEOREM 7.1 (CHRISTOFFEL). If there is a one-to-one correspondence between the
smooth convex closed surface S and a unit sphere arranged by the endpoints of outer unit
normals to this surface, all beginning from the same fixed point of the 3D space, then the
Sfunction Ry + R, defines the surface uniquely.

Proof. The proof is constructive and follows Blaschke (1930) and Pogorelov (1973).
Let us introduce the spherical coordinate system
o =7rsinf cos ,
ap =7sinfsinp, (7.12)
a3 =1rcosf.
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Further treatment is based upon some classical results on series in spherical functions
(see, for example, Hobson, 1955; Tikhonov and Samarsky, 1977). The spherical functions
Un(ay,an,a3), m =0,1,2,..., are homogeneous polynomials of the power m, being
simple solutions of the Laplace equation (U,,)1; + (Uy,)22 + (U, )33 = 0. In the spherical
coordinate system these functions can be expressed as

sin(jp)

Um(al’ o, O[3) = pm {Pg)(cos 0)} {COS(jSO)

} G=0,1,...,m), (7.13)

where the PY(x) = (1 — 22)//2 d’ P,,,(x)/dx’ are associated Legendre functions, and the
P,.(x) are Legendre polynomials.

It is proved that the system of spherical functions, considered as functions of (6, ¢), is
complete and orthogonal on the spherical surface 0 <0 <7, 0 < ¢ < 27. This predetermines
the most natural and sufficient way to solve the considered Christoffel problem. Let us
expand the support function, defined initially on a unit sphere, to a series in spherical
functions:

P(ay, a,, az) = Z e Unm(ay, an, ag), r= (a% + a% + ()4%)1/2 =1, (7.14)

m=0

where c,, are some unknown coefficients. Then, by taking into account that P(«;, oy, az)
is a homogeneous function of degree 1, and U,,,(a;, o, as) is a homogeneous function of
the power m, we can conclude that representation of the support function in the full 3D
space is

Un oy, o, a3)

] ., O<r=@+a+ad)*<oc0.  (7.15)
Tﬂn—

Play, ag, az) =Y e,

m=0

From this representation we can calculate AP = Py, + Py + Ps3:

S AU, .9 /1 \aU 1
Z Cm, { pm-l + - ooy <7’m1 > da; +U,, <T‘m1 ) } (7.16)

m=0

In order to calculate this expression, let us recall that AU,,, =0, due to definition of spherical
functions. Besides, since these functions are homogeneous with the power m, we have

3

o [ 1\ U, ou,  m-1
> (Tm_|> =- TW] Za = MU (7.17)
i=1 v

At last,

T.m—l T.m+1 Tm+1

(7.18)
If we apply the last identity for = 1, so as to consider the Christoffel equation (7.10) on
the unit sphere, we arrive at the following representation:

= —Z Cn(m —1D)(m+2) U, (ay, o, a3), r=@+a2+a)?=1. (7.19)

m=0
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Recall that the set of spherical functions form a complete and orthogonal system of
functions. Therefore, let us expand the given function R; + R,, as a function of the unit
normal, i.e., as a function of the spherical coordinates (0, ) with r = 1, to a series in the
spherical functions:

Ri+Ry =) dy Unlc, aa, @), (7.20)
m=0

where we consider coefficients d,,, to be known. Then Eq. (7.10) involves

A

o (7.21)

(m - 1)(m + 2) Cm = d'm ~ Cm =

Therefore, the solution to the Christoffel problem (7.10) is given by the following equality:

o] dm
P = ; m Urm. (722)

You can notice that this formula defines a correct solution only if the coefficient with
m =1 1is trivial: d; = 0. Due to orthogonality of the spherical functions in relation (7.20)
this is equivalent to

/ (Ri+ Ry U, d2=0, (7.23)
r=1

where df2 is an elementary space angle. Taking the concrete form of the spherical func-
tion U, this in particular involves

/ (R + Ry, dQ=0 ~ / (R, + Ry)ndQ = 0. (7.24)
r=1 r=1

The last condition is the necessary condition for the Christoffel theorem to be valid.
Pogorelov (1973) proves that sufficient conditions are given by the set of the three relations,
where the relation representing the necessary condition is only the first condition, among
three other ones:

1) / (Ri+Ry)ndQ=0, 2) (Ri+R))=20, 3) (Ri+Ry))—(R+ Ry, =0, (7.25)
r=1

where differentiation is applied with respect to the arc length (s) of any circle of a unit
radius on the considered sphere.

Helpful remarks

The method discussed in this section is not applicable for reconstruction of the convex
obstacle shape from the known scattering diagram, since this problem is reduced to a
Minkowski problem rather than a Christoffel problem. However this study demonstrates
that the inverse problem for convex 3D convex surface, at least in the case of linear
Christoffel formulation, can be efficiently resolved with the help of treatment in spherical
coordinates.
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7.2. Reducing Inverse Problem of the Short-Wave
Diffraction to Minkowski Problem

As follows from Eq. (6.120), the far-field scattered amplitude in a direct diffraction problem
for convex obstacles is expressed in terms of the Gaussian curvature. Therefore, in practical
(inverse) reconstruction problems, when the scattered amplitude is usually known for a set
of observation angles being received in a far zone, we arrive at the inverse problem which
coincides with the classical Minkowski problem well known in differential geometry (see,
for example, Blaschke, 1930; Pogorelov, 1973, 1978). This problem can be formulated in
the following way.

Let S be a sufficiently smooth closed convex surface with the given positive continuous
Gaussian curvature known as a function of the outward normal: K = K(n). It is required
to reconstruct the shape of the surface itself. Here we study the questions of existence and
uniqueness. This problem was solved in part by H. Minkowski himself; then some important
results were obtained by A.D. Aleksandrov and A.V.Pogorelov. Our study follows in the
main Pogorelov (1973, 1978). All approaches are based on approximation of the given
convex surface by a convex polyhedron.

Let us first derive a necessary condition for the Minkowski problem to be solvable. We
first start from the consideration of arbitrary convex polyhedron Py with N faces, with n;
being the normal to the ith face and S; its area. Let e be an arbitrary fixed unit vector in
the space, and we displace the polyhedron as a solid figure in direction of this unit vector,
by the distance €. Displacement of the ith plane involves the change of the polyhedron
volume by S;(n; - ). Since the total volume of the polyhedron does not change, we can
conclude that the following equality must hold:

N
Z(ni -e)S; =0. (7.26)
=1

Now, due to arbitrariness of the vector e, it follows from Eq. (7.26) the necessary condition
of solvability, valid for arbitrary closed polyhedron

N
> n; S =0. (7.27)
i=1

Further, let us consider an arbitrary smooth closed convex surface S. We can arrange
a sequence of convex polyhedra { Py}, N = 1,2,..., which converges to S. Then for any
polyhedron Py equality (7.27) is valid, so in the limit N — oo we arrive at the following
condition, which must be valid for any closed convex surface S:

/ nds(n) = 0. (7.28)
S

If K(n) designates Gaussian curvature of the surface at the point with normal n, then as
known from differential geometry (see, for instance, Pogorelov, 1961), ds(n) =dw(n)/ K (n),
where dw is an elementary solid angle of space in direction n. Substitution of the last
relation into Eq. (7.28) leads to the necessary condition, which the given function K (n) of
our inverse problem must satisfy, in order to provide solvability of the inverse problem:

n dw(n)
=0, 7.29
o Km) (7.29)

where (2 is the full solid angle of the space.
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We may pose quite naturally the question, whether this condition is also sufficient
to guarantee the existence of a closed convex surface given by its Gaussian curvature.
Unlike the Christoffel problem, the Minkowski problem cannot be solved by a constructive
method, which permits any analytical representation for its solution. A real way to establish
sufficient conditions is again to operate with approximation of the convex surface by
inscribed polyhedra. The following results were stated by Alexandrov (see Alexandrov and
Zalgaller, 1967).

Let n;, ¢ = 1,2,..., N, be a system of noncoplanar unit vectors, and S; > 0, ¢ =
1,2,..., N, are some positive numbers, satisfying condition (7.27). Then there exists a
unique closed convex polyhedron Py, whose faces have outward normals n; and respective
areas S;. From this basic result of the theory of convex polyhedra Pogorelov (1973, 1978)
proves the theorem, which declares:

Suppose there is a unit sphere with center at the origin of a Cartesian coordinate system
and suppose a continuous positive function K(n) > 0 determined for every point on the
sphere with radius vector n is given. Let condition (7.29) be valid, where the integral is
taken over this sphere. Then there exists a unique closed convex surface .S, which for any
point of the surface with the outward normal n has the Gaussian curvature K (n).

The results of this section allow us, in principle, to uniquely reconstruct the shape of
a convex closed obstacle from the data on the wave amplitude scattered by the present
obstacle in a far field.

Helpful remarks

1°. The quoted classical results of differential geometry guarantee the existence and unique-
ness of a solution to the Minkowski problem, but do not offer you any specific efficient way
to construct such surface. Some concrete algorithms of the shape reconstruction of convex
obstacle can be found below in the forthcoming sections.

2¢. It should be noted that reconstruction of the convex obstacle shape, which is reduced in
the high-frequency range to the Minkowski problem, allows us to come to some interesting
and very important conclusions, related to uniqueness of the studied inverse problem.

Let us assume that in the considered short-wave range there is known the back-scattered
amplitude of some nonconvex obstacle as a function of the observation angle a: A(a).
Obviously, this function is positive and continuous (some results on analytic properties of
the scattered wave field can be found, for example, in Colton and Kress, 1983). As follows
from Eq. (6.120), where we put L = L, the considered back-scattered far-field amplitude

is
VRIR,  |p™| e _ €0

Ala) = = R = . (7.30)
2 oKL, U T I
which is evidently of the same dimension as the incident wave.
Let us introduce the auxiliary function
K(a) = ﬂ (7.31)
4 A%(«) L}

The main result stated above in the present section declares that if condition (7.29) holds,
then there is a unique convex obstacle whose boundary surface Gaussian curvature is
given by Eq. (7.31). This implies a very important conclusion. Namely, let A(a) be a
back-scattered far-field diagram for any (not necessarily convex) obstacle for a fixed high
frequency. If

/ A*(a)n(a) do = 0, (7.32)
Q
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then, in addition to the real obstacle generated by this diagram, there is always some convex
obstacle with the scattered diagram A(«).

An interesting conclusion follows from the last observation. If we consider any (non-
convex) obstacle symmetric with respect to the origin of the coordinate system, then it is
obvious, due to natural symmetry, that relation (7.32) is always valid, because the contri-
butions of the integrand with positive and negative values cancel each other out. The same
fact takes place if the object is symmetric with respect to all Cartesian coordinate axes. So,
in this case we can guarantee (at least at high frequencies) nonuniqueness of the solution of
the considered inverse problem on reconstruction of the boundary surface of the obstacle
in acoustic medium by its known back far-field scattering pattern.

7.3. Explicit Results for a Differential Operator of the 2D
Inverse Problem

Let us now study the two-dimensional problem. By analogy to the general case, the back-
scattered amplitude, in ray approximation, is proportional to |p(q)|'/?, where p is a radius
of curvature at the point of specular reflection (see Chapter 6). The problem is again
nonlinear, and it is wonderful that it can be reduced to a linear partial differential equation
with respect to the Minkowski function.

To derive that equation, let us start from the Rodrigues formula again, which can be
written along the contour: dz; — pda; = 0,4 =1,2. Since x; = OP(, )/, (z; = P)),
we have dz; = Zi:l 0*P/0ay,0c;, 80

2
o*P
—pdao; =0, i =1,2). 7.33
Z For oo daw = pda (i=1.2) (733)
The last homogeneous system has a nontrivial solution, so its determinant is equal to zero,
with i, k=1,2:

0*P 0*P O*P 0*P
det (=2 _5,p) =0~ plp= (L + 2 ) 4det (=2 ) =0. (7.34
© (80%6041- ka) 0 p[p (804% * 6@%)} e <Bak8ai> 0. (739

It can be proved, by analogy with the general case, that a homogeneity of P involves the
last determinant to vanish. Hence we obtain
82P PP d*p(0)
R d6?
where p(0) is a curvature radius of the obstacle boundary curve. The passage from the first
to the second equation in formula (7.35) evidently follows the change of variables, from
Cartesian to polar coordinates over the unit circle r = 1.
It is well known that the solution of the inhomogeneous ordinary differential equation
(7.35), for arbitrary function p(0), is

p() = p°0) + p*(0), p°(0) = C,sinf + C,cosb,

_ 0 o _ (7.36)
p*(0) =sinf / p(0)cos 8 df —cos 6 / p(0)sin 6 df,
o 0o
where p°(0) is the general solution of the homogeneous equation, and p*(0) is a particular
solution of the inhomogeneous one. The latter is constructed by a variation method applied
to the constants C'; and C5.

We have tested experimentally this theoretical method of reconstruction, which is
suitable for 2D convex obstacles, on some artificially produced voids made in thick metallic
rods. The results on measurements of the back-scattered far-field amplitude are presented
in Fig. 7.1. As can be seen from this figure, measurements on the back-scattered diagram
there are carried out with the angular step 30°.

+p(0) = p(0), (7.35)
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Figure 7.1. Back-scattered diagram for artificially made triangular and oval voids

It should be noted that despite so poor experimental data (collected with the angular
step 30°) results of reconstructions show indeed that the proposed method is very stable.
The results of reconstructions are demonstrated in Fig. 7.2, where real boundary is marked
by a solid and the reconstructed contour by a dashed line.

Figure 7.2. Results of reconstruction of triangular and oval voids

Another possible approach here is to directly solve the linear differential equation
(7.35) by a finite-difference method, and our detailed analysis confirm efficiency of this
method too. It is interesting to demonstrate our scheme on a simple obstacle, such as
round disk. If the radius of the disk is equal to R, then in this case p(f) = R, p(d) = R
if the origin of the coordinate system is taken in the center of the obstacle. Evidently, for
these values of p(0) and p(#), Eq. (7.35) holds. Let us study the influence of the origin
position inside the obstacle on the reconstruction process. The numerical investigation
shows that when we use a symmetrical finite-difference representation for the derivatives:
Py = (@™ =2p" + p")/(AB)* (i is the number of a node in the grid, A6 is the step of the
discretization), then we come numerically to the solution p(6) = R cited above. Moreover,
symmetrical location of the origin is obtained for any symmetric obstacle, since we use
the symmetric finite-difference form for the derivative. This result can be derived from the
observation that any symmetry in the vector {p’} involves the same symmetry in p(f), by
using uniqueness of the inversion considered in Sections 7.1, 7.2. For an arbitrary obstacle,
which does not possess any symmetry, the reconstruction algorithm leads to an origin that
can change itself with a change of the finite-difference scheme.

Some more details concerning this problem can be found in the author’s work Sumbat-
yan et al. (1993).

Helpful remarks

Note that the studied inverse problem is nonlinear both in the 3D and 2D cases. And it
is wonderful that its formulation in terms of the Minkowski support function reduces to
the linear ordinary differential equation with constant coefficients (7.35) admitting exact
analytical solution in explicit form.

© 2005 by CRC PressLLC



7.4. Exact Explicit Inversion of the Basic Operator in the
Case of Axial Symmetry

Let an axially symmetric obstacle bounded by the surface S be spherically irradiated by a
high-frequency acoustic wave; the propagation time of the reflected pulse #(g) and the real
amplitude of the reflected wave |A(q)| are known for any direction ¢q. We denote the convex
parts of the surface S by S, and the nonconvex parts by .S;,. We restrict our consideration
to an obstacle with a simply connected surface S allowing no more than two points of
single mirror reflection at any direction of irradiation in the echo mode. It is shown in
Druzhinina and Sumbatyan (1992) that this condition is necessarily satisfied if the angle
between the normals erected to the surface S at any two of its points within one nonconvex
region is acute. All these facts will be used in the forthcoming study, but here let us restrict
the consideration by axially symmetric convex obstacles.

We consider the axially symmetric surface S bounding an obstacle in a Cartesian
coordinate system OXY Z, where the OZ-axis coincides with the axis symmetry of .S,
since the surface S is axially symmetric, for its intersection with any axial plane. For the
sake of definiteness, we consider the axial plane XOZ. In this plane, the unit vector ¢ has
the coordinates {sinf,0,cosf}, and A = A(#). Here, 0 is the angle between the axis of
symmetry OZ and the direction q.

First of all, by the known travel time of the reflected pulse ¢(f), we determine the
distance p(f) to a tangent at the point of specular reflection, which, in the axial plane, is
given by the equation

xsinf + zcosf —p(f) = 0. (7.37)

By this known function p(6), we construct a convex hull of the surface:
2(0) = —p'(0) cos O + p(0) sin 0, 2(0) = p'(0) sin O + p(0) cos b, (7.38)

which determines the smallest convex contour S, enclosing the given one (see Preparata
and Shamos, 1985).

This ill-posed procedure will be described in more detail in Section 8.9. Instead here
we describe a stable (well-posed) approach of reconstruction on the basis of the known
back-scattered amplitude, i.e., by using the function A(#). In this case, the back-scattered
amplitude in a far-field zone (we omit here a certain insignificant coefficient) is expressed
in terms of the Gaussian curvature. It will be shown in the next section that in the case of
axial symmetry this is described by the following nonlinear ordinary differential equation

of the second order: pe p
P p o
< 70 +p> (d@ cotf +p> v (0), (7.39)

where () is the known Gaussian curvature.

Note that the first factor of operator (7.39) of the axially symmetric inverse problem is
the operator of the inverse problem for a plane case discussed in the previous section, the
main equation of which is quoted here again

d*p(0)
do?

+p(0) = p(0), (7.40)

with its solution

p(0) = p(0) +p*(0), p°©®) = C,sin(d) + C; cos(h),
0

%
p*(0) =sinf p(0) cos 0 df —cos 0 / p(0)sin 6 d6.

90 90

(7.41)
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The solution of the nonlinear equation for an axially symmetric case (7.39) can be
obtained in an explicit form by reducing it to a sequential solution of two linear differential
equations of the first order with variable coefficients. Here we should note that, by using a
differential operator of the first order with variable coefficients, the first differential factor
with constant coefficients on the left-hand side of (7.39) can be expressed in terms of the
second factor (also with variable coefficients):

d*p d (dp dp
= _ [ =X — . 42
70 +p tan&da (d9c0t6+p)+<d900t9+p> (7.42)

This representation makes it possible by the substitution

dp(0)
do

cotf +p(@) =U(9) (7.43)

to reduce the initial equation to a Bernoulli equation

tan 6 % +UO) =U"' Oy (). (7.44)

Following the general theory of differential equations, by the substitution U*(6) = f(6),
equation (7.44) can be reduced to a linear equation for the function f(0),

df ()
do

+2cotff(0) =2v"(6)cotd. (7.45)

We seek the solution to this equation in the form of the product of two functions f(6) =
u(@)v(d). We select the function v(6) as a particular solution of the homogeneous equation
v(0) = sin 6. Then, u(f) satisfies the equation

du(d
2(9 ) = 151(6)sin 26, (7.46)

the general solution of which is
0
u(d) = / v (0)sin20 df + C,. (7.47)
0o
Thus, we determine the function U (), which is the general solution to equation (7.44):
| 0 1/2
U@ = f"%0)= — [/ 7' () sin 26 df + Cl} . (7.48)
sinf | /g,

Once U(0) has been found, the right-hand side of equation (7.43) in P(#) becomes known.
The solution to the linear differential equation (7.43) is obtained in the same way as the
solution to equation (7.45). As a result, the function P(f) can be represented as

[ %
P(0) = cosf {/ cos2 6 (/ 7' 0sin 20 dO + Cl>
0o 6

The results presented here follow the author’s work (Boyev and Sumbatyan, 1999).

1/2

+ C’z} . (7.49)
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Helpful remarks

It should be noted that both the plane, Eq. (7.41), and axially symmetric, Eq. (7.49), general
solutions to problems contain, in accordance with a classical theory of ordinary differential
equations, a pair of arbitrary constants C'; and (5. In both the plane and axial symmetric
cases the function p(#) gives a plane boundary curve. The only difference is that in the case
of axial symmetry the boundary curve represents a certain axial cut. In order to determine
uniquely the function p(#) in Eq. (7.49) (as well as in Eq. (7.41) for the plane problem) for
a concrete surface .S, we need to assign two boundary (or initial) conditions. Usually such
conditions are predetermined by a periodicity of the solution.

7.5. Nonlinear Differential Operator of the
Three-Dimensional Inverse Problem

In the generic 3D problem the problem cannot be resolved by any analytical method,
since this reduces to the Minkowski problem, which can be represented by a strongly
nonlinear equation (7.11). In Section 7.2 we established some general theoretical results on
solvability and uniqueness of this problem, and remarked that there is no known algorithm
in the literature with a concrete reconstruction method. So this is the principal goal of our
investigation in the present section.

Let us pass in Eq. (7.11) from Cartesian coordinates to the spherical ones (r, 8, ).
Since we consider obstacles with a closed boundary surface S, the end of the external
normal vector traces over a sphere of radius ». When passing to spherical coordinates, in
expressions for the derivatives P;, P;;, let us recall the following properties of homogeneity
(see Section 7.1):

oP P 0P
o r’  Or

Eq. (7.50) implies that the functions P(q) and p(q) coincide to each other over the unit
sphere = 1. It is rather convenient to solve this equation on the unit sphere with respect
to the unknown function p(f, ). Let us write out, in terms of the function p(f, ) on the
unit sphere, the expressions of the first derivatives of P,

=0, 1=1,2,3. (7.50)

x1 =P, =psinfcosy+ %cosﬂcosgp— g—i Ssllllll(g,
= P, =psinfsinp+ %cos@smgp+2§ C:;g (7.51)
=P= pcos@—%sm@
and the second derivatives of P,
2
Py = <g£ +p> cos® O cos® p + (% cotf +p> sin®
- 5 (7.52)
2 cotf sin ¢ cos i ap cotf sm 1 Q
reseH, \ag TP sin20 92
0? Op
Py = <8—9€ + p> cos® 0 sin® ¢ + <% cotd +p> cos®
) 5 (7.53)
+ 2 cot @ sin ¢ cos i (9_p cotd +COS c,o(?_p
L Op \ 00 P sin? 0 9p?*’
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8210 .2
P33 = (w +p) sin 9, (754)

P 82;0 + cos’ @ sin © cos Op cot9 + sin ¢ cos
12 = 902 p ¥ 12 90 p 12 12

7.55
+cotf (cos? p—sin p) 2 (22 _peots) - L8P D o
PP 5, \ag TP sin2 @ 92
. 0’p sinp 0 [ Op
P;=- — - — = i
13 sin 6 [(892 +p> cosf cos sinf 95 (89 pcot0> , (7.56)
. ’p . cosp O (Op
Py; =—sinf [(892 +p> cos 6 sinp + sind % <%—pcot9>] . (7.57)

In geographical coordinates (6, ) of the unit external normal, Eq. (7.11) can thus be
rewritten for the function p(0, ) as follows:

1 1 [o. 7
LoLo(p) [COt 0 Lo(p) t e W(P)] ey [%LQ(P)] =70, ), (7.58)
where 9
Ly(p) = —+pcot6? Lo(p) = 8—§—pcot9,

) o (7.59)
L,(p)= —+pC0t , L (p) = — —pcot.
¥ QD 90 2 8()0 SO

Such a representation of the main operator (7.11) of the considered inverse problem in
the form (7.58)—(7.59) allows us to extract operators of the respective inverse problems for
the two-dimensional case and the case with axial symmetry (see Sections 7.3 and 7.4). As
we could see above, in both cases the main differential operator permits explicit inversion.

In the considered generic 3D case we can arrange a mapping of the considered closed
surface .S to the unit sphere. Such a mapping is achieved if one draws unit vectors, with
their origin being put at any fixed center, in direction of the unit normal to the corresponding
point of the surface.

Reconstruction of the function p(#, ) can be realized by a numerical step by step
algorithm. In this numerical algorithm, on the unit sphere surface, central differences are
used for the first (py, p/,) and the second (pgy, py.,.» P,) derivatives over the mesh which
consists of parallels 6 = 0 (0 <0, <) and meridians ¢ = ¢, (0 < ; < 27), with a uniform
mesh interval, which is assumed to be the same along 6 and ¢: hy = /N, hy =27 J/(2N),
he = h, = h. We have at node (z, )

06 2n 7 Oy o

a—Zp B pi+l,j — 2pi,j +pi—1,j azp _ pi,j+l _ 2pi,j +pi,j—1 (7 60)

692 - h2 ’ 8902 - h2 B .
82p _ pi+1,j+l _pi—l,j+1 _pi+1,j71 _pi,l,j,l

000p 412 .

If we substitute relations (7.60) into Eq. (7.58), then we come to a nonlinear algebraic
system, which can be written in the operator form

Ap:’)’z_l, p: {pl’ p27---’p1\/[}’ ’Y_l ={’Y_1(91’ Sol)’---’ 7_1(0]\/[’ SOM)}’ (761)
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where M is the total number of the mesh nodes. In order to solve this nonlinear operator
equation, we apply iterations of the Newton—Kantorovich method (see Kantorovich and
Akilov, 1982), to solve this system

Pn+1 = Pn + Zn, (762)
with z,, being defined from the linear algebraic system
Jz, =7 = Ap,. (7.63)

Here J = A’ is a Jacobian of system (7.61).

Asregards a concrete implementation of this method, note that the Newton—Kantorovich
method requires in our problem a linear array of unknown elements p*. In order to arrange
a one-dimensional vector of unknowns p* on the two-dimensional mesh, it is necessary
to enumerate the nodes (¢;, ¢;) so as to obtain a linear array. We propose the following
strategy. For each ¢; sequential enumeration corresponds to increasing of 6;: h <60, <m—h.
Then the process jumps to the next value ¢,,, by increasing of the index j. The last two
nodes are two poles. As a result, dimension of the nonlinear algebraic system (7.61) is
M=2N(N-1)+2.

Let us give explicit expressions for the elements of the Jacobian.

2 i i 2 i P i
Ji’j:_|:<1_m> (P99+P)+<1_ﬁ> <P9C0t6i+ﬁ+P>:|,

cotl; , . N1 ; P! ;
J’L,]:tlz_|::l:7 (P00+P)+ﬁ<P9C0t01+81n§21+P>:|’
1 ; ; cos 6; ; .
Jijen == [_m (Pjo+P') £ sin 6, (P} cot; — PW)] , (7.64)
2 i i
Jijreven = m (PW cotd; — PW) ,
2 ; ;

Figure 7.3 demonstrates the reconstruction of a three-dimensional obstacle, which is a
circular cylinder with smoothed edges, when the back-scattered amplitude is known with
the step of 7/8 in both ¢ and 6. The third iteration is practically indistinguishable from
exact surface. In order to produce data on the back-scattered diagram, we have solved the
direct diffraction problem by the BIE method (see Chapter 2).

Figure 7.3. Reconstruction of a circular cylinder with smoothed edges
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Some more details on the discussed reconstruction method can be found in the author’s
work (Sumbatyan and Troyan, 1992).

Helpful remarks

It should be noted that the Jacobian is a sparse matrix, with the most part of its nontrivial
elements being situated near the main diagonal and its two neighbors. However, generally,
the structure of the matrix is not banded. Consequently, the method to solve this system
should take into account that its matrix is very sparse. A number of efficient methods for
solving sparse linear algebraic systems can be found, for instance, in Pissanetski (1988).

7.6. Reconstruction of Nonconvex Obstacles in the
High-Frequency Range: 2D Case

We assume that the acoustic medium contains a nonconvex obstacle (Fig. 7.4) with piece-
wise smooth positive-curvature boundary L with M corner points. For this contour,
we construct a convex hull L, (i.e., the smallest convex contour containing L,). Let

Lm(Uﬁil L,, = L N Ly) be the common segments of contours L and L, and [,, be the

segments that belongs only to L (Uf=I l,, = L'\ Ly). We assume that, when L is echo
sounded at an arbitrary angle «, the number of single scattering points is, at most, two. It
has been demonstrated that, at boundary segments /,,,, multiple scattering, which induces
a back-scattering ray, must be absent if two normals n.,,; and n,,,, erected at two arbitrary
points of [, make an acute angle [3,,, (see Druzhinina and Sumbatyan, 1992). In view of all
the limitations imposed on L, each segment /,,, may only be constituted by two intersecting
convex arcs [,,,; and [,,», with the angle between their normals at the point of intersection
being acute.

Figure 7.4. Diffraction of a plane acoustic wave by a 2D nonconvex obstacle

When the obstacle is echo-sounded at an arbitrary angle «, there always exists at least
one point of specular reflection that lies on one of the boundary segments L,,. In the
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general case, near [,,, the diffraction pattern is more complicated. However, the above
assumptions imply that, for a given angle of incidence, there exists one point of simple
singular reflection lying on one of the arcs [,,,; and [,,,, of boundary segment /,,,.

The reconstruction algorithm rests on the following consideration. We assume that, in
circular echo-sounding, the known parameters are the arrival time of the reflected pulse t(«)
and the real-valued amplitude of the reflected wave |A(a)|, 0 £ a < 27, The knowledge of
t(a) completely defines the convex envelope of the object boundary, because it determines
the support function p(«) defining the distance from some selected center O inside the

region to the convex boundary Ui\f:] L,, at the point with normal n(«) (see Fig. 7.4). The

convex hull L, of contour L is the envelope of the family of these tangents. Its Cartesian
coordinates are defined by

x =—p () sina + p(a) cos a, y = pl(a) cosa + p(a) sina. (7.65)

Once the convex envelope L, (7.65) is constructed using the known function ¢(c), the arcs
lm1 and [,,,, may be determined for boundary segments [,,, using the complex amplitude of
the reflected wave A(a). In the range 0 < « < 27, where there exists only reflection from
convex parts of L,,, the amplitude of the reflected wave is

i2kR-/4)
A —, (7.66)
Vik R+ LB

p1cost

where R is the distance between the point of observation and the boundary contour L,
cos ¥ = 1, because in the case under consideration, ¥ = 0, k is the wave number, and p; is
the contour curvature radius at a point of specular reflection on a convex boundary segment.
In the far field (R — oo ), the last formula may be approximately written as

A() ~ /pi() ek, (7.67)

In other intervals of «, waves reflected from one point of L,,(2) and one point on [,,, overlap.
In this case, the amplitude of the reflected wave reduces to the form

A(a) - /Pl(Oé €—2ip1(a)k + /pz(a e—2ip2(a)k‘ (768)

In formulas (7.66)—(7.68), p;(«) and p,(«) are the curvature radii at points of segments
L,, and [,, respectively; p;(«) and p,(«) are the respective support functions. The complex
back-scattering amplitude, defined by these expressions, has the form independent of the
distance between the obstacle and the point of observation. Then, for the intensity of the
reflected wave, we have

F(a) = F(a, k) = [A@F = pi(@) + pa(@) + 24/ pi(@)pa() cos2k@py —po)l.  (7.69)

We note that formula (7.68) allows for the contributions from the points of ray reflection
into the amplitude of the scattering wave. In the lit zone, as k — oo, the contribution from
other points of the smooth boundary segments is a quantity of a higher order of smallness
than k™! (see Section 1.4). However the boundary has corner points. In the considered case
free from multiple reflections, their contribution into A(«) is of the order of £7'/2, and as
k — o0, it becomes a small quantity.

In classical acoustic holography, it is assumed that the main information is contained
in the oscillating component of formula (7.69). In this section we suggest an alternative
treatment that rests on the following idea. We note that, in formula (7.69), only the last term
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depends on k. At high frequencies, it is a strongly oscillating function of a. Consequently,
the first two terms are slowly oscillating functions of « only if the contour has no segments
with sharp variations of curvature. Using filtering (e.g., digital), we retain only the slowly
variable component in Fj(a); then

Fy(a) = pir(a) + pa(a). (7.70)

Now, on the convex part of L,,, the curvature radius p;(«) may be deemed known after
the convex envelope of the contour has been constructed. This construction defines the
curvature of arcs [,,,; and {,,,, on [,,, as

p2(@) = Fy@) - pi(@). (7.71)

As noted above, for the selected class of boundary contours L, each segment [,,, consists
of two convex intersecting arcs [,,; and l,,, having a common tangent with the convex
envelope L, (see Fig. 7.4). In order to reconstruct each of these arcs, we can use the
approach developed in Section 7.3, which reduces the reconstruction of the convex parts of
the boundary contour to the solution of an ordinary differential equation of the second kind
with constant coefficients, Section 7.3, whose exact analytical solution is given explicitly.
However, an alternative efficient approach can be found upon the natural equation of the
plane curve (see, for example, Pogorelov, 1961):

Sa(@) = pa(e), (7.72)

where s is the arc length counted from the point of tangency. In the Cartesian coordinate
system, this arc is described by

z(s) = — /s sin a(s) ds + x, y(s) = /S cos a(s) ds + yo, (7.73)
0 0

where

s=s(a) = / [Fy(@) - pr(@)] da, (7.74)

and x, and y, are the Cartesian coordinates of the intersection of the arc and the tangent
to the convex envelope Lq. Equations (7.73) take into account the fact that, at any point of
the contour, the tangent is directed at 7/2 to the normal. We note also that the angle «
is defined by the normal to the point of tangency; this normal is common for adjacent
segments L,, and L,,;, 7 = 1,2, of the contour L. Indeed, this point is a point of tangency
of a curvilinear arc belonging to the convex boundary segment and the above constructed
convex envelope of the object. Since the boundary contour is smooth, the normal n(«y) is
uniquely defined at the point of tangency.

An appropriate choice of the upper bound of « plays an important role in using formulas
(7.73) and (7.74). This bound must coincide with the visible segment of arc [,,;; this is
equivalent to the fact that formula (7.74) is valid only for those o which permit specular
reflection from arc /,,;. Evidently, these intervals of « are associated with the presence
of two points of specular reflection (one on L,,, the other on [,,;). Thus, the considered
intervals refer to «, for which the back-scattered amplitude |A(«)] is a strongly oscillating
function in the high frequency range (see formula (7.69)).

For a better insight into this problem, Figure 7.5 shows the pattern of back-scattering
from an acoustically soft obstacle configured as two equal circles of radius R with a center-
to-center distance v/2 R (R = 3\, and \ = 27 /k is the wavelength). The back-scattering
pattern A(«) was determined by solving the direct diffraction problem by the BIE method
(see Chapter 2).
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Figure 7.5. Amplitude of scattering by a pair of intersecting circles

The function |A| was defined by solving a direct scattering problem by BIE. Note that
the angle between normals to arbitrary pair of points over any internal part S, is less
than 7/2. The only case, when a limiting value 7 /2 is reached, is related to the points
of intersection between the circles. Therefore, as mentioned above, only points of single
specular (mirror) reflection exist in the region S, for arbitrary direction of incidence, and
multiple ray re-reflections are impossible. It is clear from Fig. 7.5, when passing over the
segment 0 < 6 < 27, that there are both intervals with slow variance of the amplitude |A(6)])
and intervals with high oscillations of this function. Approximate values of #; and 8, are
just chosen as points of jump from slow to high oscillations.

In practical implementations of the numerical algorithm, the upper integration limit, o,
in (7.74) is determined approximately because we cannot exactly determine the boundary
between segments of quick and slow variation of the known scattering amplitude. In all
considered tests, the arcs of each pair [,,,;, [,,» go somewhat beyond the point of intersection.
Therefore, in the reconstruction of the simply connected domain, one must select only those
parts of these arcs, which lie from the point of tangency with the convex envelope L to the
point of their intersection.

The proposed reconstruction algorithm involves a natural method for extracting the
low-frequency component Fy(c) of F(a) = |A()]*. It is based on the fact that, upon
substituting the experimentally determined F'(«) in (7.74), the integration in this formula,

S=/ [F(a) - pr()] da, (1.75)

provides the filtering of the low-frequency component. For well-defined computation of
the integral (7.75), we should define correctly the value of the small integration step. The
convex envelope defines the characteristic dimension d of the obstacle. If we assume that
ten points per wavelength suffice for well-defined computation of this integral, then the
number of nodal points in the integration may be estimated as 10 d/\. Formula (7.75) takes
into account that the main term of the asymptotic expansion, obtained from the integral
of the last oscillating term in (7.69) by the stationary phase method (see Section 1.4) as
k — 00, is of the order of O(k™).

Numerical experiments indicate that this natural method of filtering provides a more ac-
curate reconstruction than many known procedures. We can thus state that the calculation of
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Figure 7.6. Reconstruction of an obstacle configured as a pair of intersecting circles

integrals themselves in these problems provide an efficient filtering of the highly oscillating
integrands if the step of integration is fixed and does not depend on the wavelength.

A reconstruction of a pair of unit circles (Fig. 7.6 demonstrates the real circular back-
scattered amplitude |A|) was performed. The accuracy of the reconstruction is not worse
than 2-3 % uniformly all over directions of incidence. Note that solid lines here represent
the true contour, and dashed lines represent the contour reconstructed by the outlined
method.

The results presented here follow the author’s work (Boyev et al., 1997).

Helpful remarks

This algorithm was tested by reconstructing the geometries, which do not belong to the
considered class. One of them is presented in Fig. 7.7, where the angles between the
normals to arcs [,,; and [,,,, may be obtuse and even close to 7. The region consists of two
tangent circles with R = 3. In this case, segments [,,,; and /,,,, admit multiple reflections
of rays. However, the accuracy of the reconstruction remains acceptable and, seemingly,
the validity range of this method is really wider than the class of contours specified in this

paper.

Figure 7.7. Reconstruction of an obstacle in the form of a pair of tangent circles

This conclusion is confirmed also by the reconstruction of a smooth contour in the form
of a three-leaf rose,
p() = a2 + cos 3yp), 0<p<2m, (7.76)

shown in Fig. 7.8. This contour does not belong to the considered class because it contains
segments with negative curvature. Dashed lines correspond to a = 2\ (curve 1), a = 4\
(curve 2), a = 6 (curve 3). The characteristic size of the obstacle is 10\, 20\, and 30,
respectively. It is apparent that the reconstruction accuracy increases with frequency.

This contour also does not belong to the class, considered at the present work, because
it contains some parts with negative curvature. Dashed lines correspond there to three
different values of the parameter a, with \ being the wavelength. For all that, the average
size of the obstacle is equal to 10\, 20, 30\, respectively. As can be seen from Fig. 7.8, the
accuracy of the reconstruction improves as frequency increases. Therefore, in practice, the
proposed method is applicable to a wider class of boundary surfaces than those assumed.
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Figure 7.8. Reconstruction of a three-leaf rose: solid line, exact boundary; dashed line,
reconstructed boundary; 1, a =2\, 2, a =4\, 3, a = 6

7.7. Reconstruction of Nonconvex Obstacles in the
High-Frequency Range: 3D Case

In this section we expand some results of the previous sections to the 3D case. Let
there be provided a circular irradiation by high-frequency harmonic waves, for arbitrary
angle of incidence, with respect to an obstacle detected in an acoustic medium, under a
scanning around the obstacle (S denotes the closed boundary shape of the obstacle). Such
an opportunity can be provided in practice, for instance, under immersion scanning of an
elastic body placed into a liquid.

With this irradiation the echo-impulse time of flight t(q) and the real back-scattered
(reflected) amplitude | A(q)| are assumed to be known, for arbitrary direction of incidence q.

Let us start first from the reconstruction of convex part of the boundary surface. Let .S,
denote convex (external) parts of the surface .S, and S;, is its nonconvex (internal) parts.
Let us restrict the consideration by the obstacles which 1) have simply connected boundary
surface S with smooth convex parts S, and smooth junction between convex S, and
nonconvex S;, ones; 2) admit no more than two points of single mirror (specular) reflection
in echo regime, for arbitrary direction q. It is proved in Druzhinina and Sumbatyan (1992)
that the latter is automatically satisfied if the angle between two arbitrary external normals
over the same nonconvex part Sy, is acute. Figure 7.9 demonstrates a typical example of
obstacle from the considered class of surfaces. An acute angle between two normals is
shown on the left side of Fig. 7.10, for axial cut of an obstacle of axial symmetry.

Let us relate the boundary surface S to a Cartesian coordinate system O X X, X3, with
the origin O being taken inside the surface. The direction of incidence q and the unit
external normal n to the surface S may be related to a geographical coordinate system 6,
(0 is the latitude and ¢ is the longitude) or, alternatively, may be given by the direction
cosines (cos a, cos 3, cosy).

Under irradiation in echo regime, along arbitrary direction q = {cos a, cos3, cos~}
there is always a certain point of specular reflection on the convex part S.,. Diffraction by
the regions S;, is generally more complex. However, assumptions 1) and 2) guarantee that
the surface Sj, has only points of simple mirror reflections, and there are no multiple ray
re-reflections.

The proposed reconstruction algorithm is the following. First, starting from the known
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Figure 7.10. Convex hull of the nonconvex obstacle
function t(q) a convex hull S, of the boundary surface S can be completely defined, i.e.,
a minimum convex surface containing S inside (see Fig. 7.10). Indeed, #(q) determines
the function p(q) that defines the distance from the origin O to the plane tangential to the
convex boundary, whose equation is given as follows:

Q(xy, 22, 3, , ) =y cOS + T, c0s B + x3 cosy — p(a, §) = 0. (7.77)

The convex hull S is an envelope of a two-parameter family of these tangential planes.
We have taken in (7.77), as a pair of independent parameters, the angles « and 3, since the
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third direction angle v is connected with them, by the trivial identity
cos” v+ cos? B+ cos’y = 1. (7.78)

Following a classical theory (see, for example, Pogorelov, 1961), the boundary points of
the convex envelope have to be defined from the system

Q(x19x29x35 Qa, 5) = O’
oQ
8—a(xl,x2’x3,a, /3) = Oa (779)

——(x1, 22, 23,0, ) = 0.

op

The latter is equivalent to

1 COS a+ Ty cos B + x5 cosy = pla, B),
— 2y sinacosy + 3 sinacos « = pl, cos, (7.80)
—mzsinﬁcos7+x3sinﬂcosﬁ:p’ﬁcosy,

since ;, sin-y = —sina cos a/cos 7, v sin-y = —sin 3 cos 3/cos 7, which directly follows
from Eqs. (7.77), (7.78).

The solution of the last linear algebraic system can be obtained, for instance, by using
Cramer’s rule. Therefore, the Cartesian coordinates of strictly convex parts of the convex
hull Sy are given by the following equations:

zy = [pla, B) + pl(a, B) cot Bl cos a—pl, (e, B) sin av,
3 = [play, B) + pl,(a, B) cot a] cos 3 — ps(av, 3) sin 3, (7.81)
z3 = [p(a, B) + pl,(a, B) cot o + ply(cv, B) cot B cos .

Now we proceed to reconstruction of nonconvex regions of the boundary. As soon as
the convex hull S is constructed, on the basis of the known time of flight function t(q),
for reconstruction of internal parts of the boundary surface S the measured values of the
echo-impulse amplitude |A(q)| can be used. All directions of incidence q are divided into
two types, which is schematically shown in Fig. 7.10 as unit vectors ¢ and q,. The first set
contains those ¢, where only one point of specular reflection exists on the convex part S,
in echo regime of the scanning. For such directions q the back-scattered far-field amplitude,
up to some factor, is (see the previous sections of this chapter)

A(Q) =4 (q@) expl-2ikpi(qQ)]. (7.82)

For other directions q, for which there are points of specular reflections from the parts S},
as well, the echo amplitude is given as follows:

A(Q) = 7,'7(q) expl2ikpi(@)] +7,'*(q) exp[-2ikpy(q)]. (7.83)

Here v, = (R’ RY’)", i = 1,2 are the Gaussian curvatures; R\", RS" and R”, RS are the
principal curvature radii at the points of reflection from S, and .S;,, respectively; p, and p,
are the distances from the origin to the tangential planes at the respective reflection points;
and k is the wave number.

The main information for reconstruction of the regions .S, is contained in the real
amplitude of the reflected wave:

F(q) = [AQF =77 (@) + %' (@) + 2[71(@a(@)]/* cos{2k[pi (@) — p2(@)]},  (7.84)
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which is the sum of slowly varying terms 77!, 75! and a highly oscillating function of (q),
under high-frequency irradiation by plane acoustic waves. Let us apply any filtration
technique, to extract a slowly varying component (at large k) from the function F(q) (see
Cappellini et al., 1978):

Fo(@) =7'(@) + 7' (@) (7.85)

So far as the function 7,(q) is known from the convex hull S, the Gaussian curvature
~2(q) at the points of the internal parts S;, of the surface S can be defined as

%(q) = [Fo(@) — 7 (@] (7.86)

Shape reconstruction of the nonconvex parts S;, of the surface S can be performed on the
basis of the Minkowski function, starting from the known function v,(q), Eq. (7.86).

Further study can be completed in more detail, for example, in the case of axially
symmetric obstacle. Here the problem to reconstruct the function p(f) was studied in
Section 7.4 and we could see that this admits an explicit analytical solution expressed
through two arbitrary constants C; and C,, which can be uniquely determined in the
following way.

The surface S, determines common points of the convex S, and internal .S;, parts of the
real boundary surface (see Fig. 7.10, S, and Sj, junction). For every region S;, such points
generate a pair of circles, disposed on parallel planes, with their centers being on the axis
of symmetry OZ. As regards the points of these circles of the same axial cross-section,
the normals to the surface are parallel to each other and, being related to the unit sphere,
represent the same normal with certain coordinates (6, ¢,). For both circles the ends of the
unit normals form, in geographical coordinates, a parallel § = 6. This parallel is disposed
in a spherical belt 6, < 0 < 0, between the parallels 6 = 0, and 6 = 8,, which define a visible
zone of the region Sj,.

Now the calculation of p(f) can be performed by using the double integral (7.49) over
0 € [0;, 0,]. The general solution (7.49) contains a pair of the unknown constants C'
and C,. The required initial conditions, to determine these constants, can be formulated on
the intervals [0;, 6,] and [0, 0,] as follows. Since the convex hull S is already constructed,
this means that at the junction points between regions S;, and S, i.e., at = 6, there are
known p(6y) = po and dp/dO(6 = 0y) = p;. It thus leads to a sequential definition of the
constants in (7.49):

Cl = SiI'l2 90 (p6 cot 00 + po)z, CZ = po/ Ccos 90. (787)
Similarly, the unknown constants (7.41) can be found in the two-dimensional problem:
Cl = Do sin 90 + p6 Ccos 90, CZ = —PpPo COS 90 +p6 sin 90. (788)

It should be noted that the quantity (dp/df) at 6 = 6, is naturally treated, over every
segment of integration, as a one-sided limit at § — 6, when approaching to the limiting
point from the corresponding convex part S, of the convex hull Sy. Hence, the calculation
of the function p(#), which describes the internal region S;,, is reduced to a numerical
treatment of some single integral (two-dimensional case) or to a double integral (the case
with axial symmetry), over the intervals [0, 6,] and [6y, 6,]. For all that, the corresponding
parts of the curves (in the two-dimensional problem) and the analogous parts of the curves
in the axial cross-section (for the case of axial symmetry) can be reconstructed up to the
point of their intersection.

In practice, realization of the proposed method allows one to define the values 6,
and 6, with some error. That is because these values are indicated on the graph of the real
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amplitude |A(6)| of the back-scattered wave as the points, where a slowly varying part of
the diagram turns into a highly oscillating one, for corresponding part S;,.

This can be clarified again by the two-dimensional example shown in the previous
section in Fig. 7.5, which presents a diagram of the real amplitude back-scattered from an
acoustically soft obstacle, which is a junction of a pair of equal circles with radius R and
distance between their centers v2 R (R = 3\, where \ = 27 /k is the wavelength).

Let us return back to investigation of the general three-dimensional inverse problem
without axial symmetry. We can arrange a mapping of the considered closed surface S to
the unit sphere. Such a mapping is achieved if one draws unit vectors, with their origin
being put at any fixed center, in direction of the unit normal to the corresponding point of
the surface. In this case at any internal part Sj, of the surface S its visible zone generates
a certain complex region on this unit sphere. Since there can be only points of single back
specular reflections on the internal parts .S;,, these parts can be a union of some convex
pieces only. This guarantees that the region drawn by the ends of external unit normals is
simply connected, so it can be defined by the inequalities ¢; < @ < ¥, 01(p) < 0 < 0,(p)
(see Fig. 7.11). Particularly, this region may appear to be a spherical belt 0 < ¢ < 2,

01(p) <6 < 0x(p).

0 0 = 6,(p)

| |

| |

| |

| |
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Figure 7.11. A visible region of an internal part of the boundary surface

A general sketch of the proposed reconstruction algorithm will be given for the case,
when the internal boundary region S, contains a curve of intersection of its composing
convex surface parts (see Fig. 7.11). There is a curve 6 = 0y() that determines, for every o,
a unit normal of the convex hull to lines of junction between the given part S}, and the
neighbor parts Se.

Within the framework of the developed approach some numerical experiments were
undertaken on reconstruction of a number of concrete nonconvex obstacles. For all ex-
amples below we first reconstruct a convex hull of the defect on the basis of measured
echo—impulse time of flight, as described at the beginning of the paper. Note that both in
the two-dimensional case and in the case of axial symmetry the Cartesian coordinates of
the convex hull are given as

x(0) = —p'(0) cos O + p(0) sin 0,

2(0) = p'(0) sin 0 + p(0) cos b, (7.89)

where 6 is the angle between external normal and the axis O Xj5.
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The following two examples were considered, to test efficiency of the proposed algo-
rithm. The first one (see Fig. 7.12) is related to a reconstruction, in the plane X;0Xj3, of
an axial cut of the axially symmetric obstacle, bounded by a surface join of two ellipsoids
(both with the symmetry axis OX3):

Er S S T N |
4 4 16 36 36 4
Shape reconstruction of these obstacles was performed on the basis of solution (7.49).

= 2. (7.90)

\ —
—4\
Figure 7.12. Reconstruction of an axially symmetric obstacle: solid line, exact boundary;
dashed line, reconstructed boundary

Another example was related to a three-dimensional obstacle without axial symmetry,
bounded by a surface join of the two ellipsoids of rotation, around the axes O X; and O X,
(see Fig. 7.9):

x3 oz 13

xf+x§+?3=1, Z‘ ?24_73

In this case reconstruction of the boundary surface is performed on the basis of the proposed

numerical step-by-step method. Note that the differential equation (7.58) should be treated
here numerically in a spherical belt 0 < ¢ < 27, 6,(¢) < 0 < 0,(¢) of the unit sphere.

In both examples just considered, the accuracy of the convex boundary parts recon-
struction is around 5-7 %, and that of the reconstruction of the internal parts is no worse
than 10 %.

The results presented in this chapter follow the author’s work (Vorovich et al., 2001).

=1. (7.91)

Helpful remarks

In order to implement the numerical algorithm developed for the considered inverse prob-
lem, we need to have an array of values of the real wave amplitude |A(6)|, back-scattered
from the obstacle along all possible directions. We constructed these values by a numerical
treatment of the direct diffraction problem, with the help of the BIE method. Note that a
typical size of the obstacles was nearly 8—12 wavelengths, which requires rather detailed
mesh with a small mesh step.
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Chapter 8

lll-Posed Equations of Inverse Diffraction
Problems for Arbitrary Boundary

8.1. lll-Posed Problems for Operator Equations of the
First Kind: General Properties

The theory of ill-posed (i.e., incorrectly posed) operator equations of the first kind was
founded by A.N. Tikhonov (see, for example, Tikhonov and Arsenin, 1977) and had become
a further natural development of some ideas of Hadamard and other classicists.

Hadamard first formulated the concept of a well-posed (or correctly posed) problem for
the operator equation

Au = f, uelU, fer, 8.1
where A is a linear operator acting from a Banach space U to a Banach space F'. This
includes the three points:

1) Equation (8.1) has a solution for any f € F.

2) The solution is unique.

3) The solution is stable with respect to small perturbations of the right-hand side. In
other words: small perturbation of f (in the F'-metrics) involves small perturbation of « (in
the U-metrics). Later on, it was recognized that for a correct treatment the last condition
is of most importance. Thus, boundary value problems are well posed for elliptic systems,
and initial (Cauchy) problems for hyperbolic systems, but not vice versa.

Obviously, the existence of a bounded operator A™! is sufficient for condition 3) to
be valid. However, as shown in Section 1.6, in the case when A is compact the inverse
operator A~! does not exist. In the meantime, operator equations of the first kind (8.1) with
a compact operator A are widespread in applied mathematics. A typical example is given
by the Fredholm integral equation of the first kind

b
(Au)(z) = / K(x,Hu() d€ = f(x), alz<bh, (8.2)

with a continuous (in both its arguments) kernel K(x, &), a < x,& < b. In Section 1.5 it
was proved that such an operator Awu is compact in C'(a, b), i.e., when U = F' = C(a, b). Tt
is also well known (see, for example, Kantorovich and Akilov, 1982) that operator (8.2) is
compact on the Hilbert space U = F' = L;(a, b).

In order to understand more clearly why the solution of Eq. (8.2) is unstable with respect
to small perturbations of the right-hand side, let us suppose that Auy = fy, vy € C(a,b),
fo € C(a,b), and we take u; = ug + cos At. It is obvious that in the case a = 0, b = 27,
[l —ugl| = 1. If we denote f; = Au,, then

11 = foll = l1A(u; —u)|l = max

(0,27)

/ K(ZE t)( 1)\t —1)\t) dt’

/ K(x, t)cos)\tdt’
(8.3)

=1 max
mE(O 27r)
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Let the kernel K (x,t) be differentiable with respect to £. Then, according to results
discussed in Section 1.4, ||f; — foll = O(1/A), A — oo. Therefore, for sufficiently large A
small perturbation of the right-hand side corresponds to a finite deviation of the solution.

This example and some general theoretical ideas indicate the possible approach where
we can guarantee stability with respect to small variations of f. Actually, the considered
set of functions {ug + sin(At)} do not satisfy Arzela—Ascoli criterion (see Section 1.5)
of compactness in C'(a, b) since these functions are not equicontinuous when A — oo.
Classical results of functional analysis (see, for instance, Kantorovich and Akilov, 1982)
show that if we seek a solution to equation (8.1) on any compact set V' C U, then the
solution depends continuously upon f, which is provided by the following theorem.

THEOREM. If a continuous operator A : U — F determines a one-to-one mapping of
a compact set V.C U onto a set AV = G C F, then the inverse operator A™" is also
continuous on G.

This theorem gives you a quite natural way to construct a stable solution, which is called
the method of solution by inspection. It involves the minimization of the discrepancy over
some compact set V' C U: wuy is taken as an approximate solution to equation (8.1) if

min [|Au — fll = [ Aug - fII. (8.4)
uCV

It is clear that if uo € V, then the solution is stable with respect to small change of f, since
A7!is continuous on G = AV.

These ideas allow us to operate with the concept of correctness in the sense of Tikhonov,
instead of correctness in the sense of Hadamard.

DEFINITION. Problem (8.1) is called well posed in the sense of Tikhonov if:

1) For some fy there exists a solution ug to this equation belonging to a compact set
V: U € V, AUO = f().

2) This solution ug is unique.

It is clear that in this case operator A~! is continuous on the set G = AV. So, if the
right-hand side f of equation (8.1) is given with some small perturbation (which typically
occurs when it is known with some small error) and f € G, then the element u = A~ f can
be considered as a correct approximation to the exact solution ug = A™! f;, due to continuity
of the operator A. The considered compact set V' C U is called a class of correctness for
the operator A.

There can be listed evident cases when the above ideas can be applied efficiently.

1°. If we seek a solution inside a finite-dimensional subset V' of the Banach space U.
Actually, any finite-dimensional subset is compact in the Banach space. For example, let
us consider the integral equation (8.1) on an interval symmetric with respect to the origin
and of the length of periodicity of trigonometric functions

(Au)(a) = / K@.Ou@)dt = f@@),  |el <. 8.5)

If the kernel is, for example, even with respect to both its arguments z, £, and also the
right-hand side f(x) is even with respect to x, then the solution of equation (8.5) is also
even, and we may seek an approximate solution in the form

Un(x) = Y _ ay, cos(ma), (8.6)

m=0
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where a few terms with n = 2-5 are usually sufficient to approximate well the exact solution
ug(x) (if the latter exists and is unique). In practice, you should minimize the discrepancy
Pn = ||Au,, — f]l. This can be achieved either by the inspection method or by a strict solution
of the corresponding variational problem. In the latter case it is more convenient to consider
equation (8.6) in the Hilbert space L,(-m, ). Then we arrive at a problem of minimization

of the quadratic functional with respect to the unknown coefficients a,,, m =0,1,...,n
g}igpm pn = lAu, — fI = (Au, — f, Au, - f)

& - 8.7
= Z amaj(AQDm, ASOJ) -2 Z am(AQDm, f) + (f9 f)’ Q)Om(x) = COS(mIE), ( )

m,j=0 m=0

whose solution can be found by using the well-known criterion of minimum: 9p,, /da,, =0,

m =1,2,...,n. This technique leads to the following linear algebraic system, to define
coefficients a,,,, m=0,1,...,n:
> (Aps, Apw)a; = (f, Apn),  m=0,1,...,n. (8.8)
4=0

It is interesting to note that this system coincides with the one which could be constructed
by a certain type of Galerkin method (see Mikhlin, 1964) if you take a small number of
basis functions ¢, (z).

Another appropriate structure of the approximate solution is

Un(@) =Y ™, (8.9)
=0

which in many cases leads to a more stable method than the one with trigonometric
basis. The structure (8.9) represents a linear combination of monotonic functions, and
the following paragraph explains why operation with monotonic functions usually leads to
stable calculations.

2°. In many problems we possess some a priori information about qualitative structure of
the solution. For example, in Section 3.6 we could see that in Arctic seas variation of the
wave speed with depth represents typically a positive monotonically increasing function.
One of the basic results in functional analysis states that any set of monotonic function
is compact in Ly(a,b). The proof can be found, for example, in Tikhonov and Arsenin
(1977). So, if we solve the problem on reconstruction of the wave-speed function in a
stratified ocean from some measured data on acoustic wave scattering, then we can seek the
unknown function by inspection in the class of monotonically increasing (or decreasing)
functions. As an appropriate method we can quote here representation of the solution in the
form (8.9) with unknown but positive (or negative) coefficients a.,,, m = 1,2,...,n. The
set of such functions consists of monotonic functions only. Note that stable calculations
here are provided with arbitrary, even very large, number n, since we do not need to check
here that the constructed set is finite-dimensional (in practice, with some small number n).

Helpful remarks

When following the general strategy described above to construct a correct (i.e., stable)
solution of the ill-posed operator problem of the first kind, we may encounter the case
when the exact solution u, related to the exact right-hand side f,, belongs to a compact set
VCcU:uyeV, Auy = fo € G = AV, but a perturbed right-hand side f is outside of the
set G = AV : f ¢ G. In such cases equation (8.1) may not have solution in the classical
sense. To this end, there is introduced the concept of a quasi-solution (see Tikhonov and
Arsenin, 1977).
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DEFINITION. Let V' be a compact set of the Banach space U. Then an element u* € V
that provides a minimum for the functional min,cv p(u) = p(u*), p(u) = ||Au— f|, is called
a quasi-solution of equation (8.1).

It is obvious that since V' is a compact set, a quasi-solution surely exists (its uniqueness
is under question). Besides, we can indicate the case when the quasi-solution is simulta-
neously a classical solution, namely when f € G = AV. Some interesting and important
results on quasi-solutions can be found in Tikhonov and Arsenin (1977).

8.2. Regularization of lll-Posed Problems with the Help
of Smoothing Functional

As we could see from the previous section, a solution of the operator equation Au = f, where
a compact linear operator A acts from one Banach space U to another Banach space F/,
i.e., A: U — F,is surely stable with respect to small perturbations of the right-hand side f
if this solution is sought on a certain compact subset V' C U and if f € AV. However, in
some cases the perturbed right-hand side f5 is outside of the set AV: f; ¢ AV, being at
the same time very close to the exact function f: ||f — fsl| < d, with some small positive
quantity 6 > 0. In such cases the results of Section 8.1 cannot guarantee stability of the
solution, i.e., that the distance ||u — us]| is small, where Aus = f5. This phenomenon seems
to be a little strange. The equality Aus = f5 implies that a solution of our operator equation
exists in the space U, and in many cases it is even unique. However, small changes in f
result in a large change in the solution, which is indeed a specific feature of equations of
the first kind.

In order to overcome this trouble and also for some other reasons Tikhonov (see
Tikhonov and Arsenin, 1977) introduced the concept of regularization for ill-posed prob-
lems. The basic idea may be related to some fundamental ideas of Lavrentiev (1959,
1960).

Let for simplicity operator A be self-adjoint and positive in some Hilbert space, A :
H — H. If it is not so, then by multiplying the equation A, = f by A* from the left, we
can achieve both required properties. In this case, as follows from results of Section 1.5,
the operator A + o, where [ is a unit operator, is invertible with arbitrary positive Va > 0,
ie., (A+ «ol)"" is continuous on H.

Indeed, for positive operator A all its eigenvalues \,, are nonnegative, and so for the
operator A + al, o > 0, they all are positive. Therefore, the point A = 0 is a regular value
of the operator (A + af — AI). Then, according to the fundamental theorem of the operator
theory (see Kantorovich and Akilov, 1982), we can conclude that (A + o) is invertible.

Heuristically, if 0 < o < 1, then the new operator A + «/ is in some sense close to
the main operator A. So we may hope that the thus constructed solution u, = (A + o)™ f
can be accepted for a certain small o > 0 as an approximate solution to the main equation
Au = f, stable with respect to small perturbations of f € F, even when f is an arbitrary
element in F'.

This idea was further developed by Tikhonov who introduced the concept of regu-
larization by smoothing functional. The latter in the simplest treatment consists in the
consideration of the variational problem of minimization of the functional

Mo(u, f)=Au—fIP +alul?, >0, (8.10)

which is justified by the following theorem.

THEOREM 1. If A is a one-to-one compact linear operator from a convex closed set
V C H to the set AV =G C H and uw € V is a (unique) solution of the equation Au = f
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for a certain given f € G, then there exists a unique solution u,, € V of the minimization
problem
Ug ing M, (u, )= M,(ug, f). (8.11)
ue

Proof. The functional (8.10)
My(u, f)=(Au-f, Au— ) + a(u, u) (8.12)

is a quadratic functional with respect to u. So it is infinitely differentiable and its Frechet
differentials of the first (which is in fact its gradient) and the second order is easily calculated.
Their structure can be obtained from a small variation of the functional as follows:

OuMy(u, f)=2(Au— f, Adu) + 2a(u, ou) = 2(A*Au— A* f + au, du);

hence, grad, Mo(u, f) = 2(A" Au— A" f + au). (8.13)

Further,
62 My(u, f) = 2(A* Adu + o du, du) = 2(Adu, Adu) +2a(du, du) = 2 ||dul®, (8.14)

so the functional M, (u, f) is strongly convex. It follows from some classical results of
functional analysis (see, for example, Mikhlin, 1965; Groetsch, 1984; Morozov 1984) that
any strongly convex functional attains its (unique) minimum value on any convex closed
set V' € H. The theorem is proved.

THEOREM 2. If the solution of the variational problem (8.11), u, € V, is an internal
point of the set V, then it can be found from the uniquely solvable equation

A" Au+au=A"f. (8.15)

Proof. It is known (see Tikhonov and Arsenin, 1977; Groetsch, 1984; Mikhlin, 1965)
that under the conditions of this theorem the problem of minimization of the strongly convex
functional by reducing to Euler’s equation leads to the necessary and sufficient condition:
grad M, = 0, which by taking into account Eq. (8.13) is equivalent to Eq. (8.15). The
theorem is proved.

THEOREM 3. Under the conditions of Theorems 1 and 2, if u, is a (unique) exact
solution of the equation Au = f, then

2

)
lua —udl, o—0, if E—>0 and ||f5 - fll < 0. (8.16)

The proof to this theorem can be found in Tikhonov and Goncharsky (1987), and for a
more general case, in Tikhonov and Arsenin (1977).

This theorem gives an efficient instrument to choose an appropriate value of the regu-
larization parameter «. Indeed, if the error on the right-hand side f is small enough being
of the order of §, then the regularization parameter o cannot be chosen too small. The
optimal choice is such that « ~ §*<, & > 0. In some more details this important question
on optimal choice of the parameter o will be discussed below.

The basic idea of Tikhonov’s regularization justified by Theorems 1-3 is related to
the fact that the smoothing functional M, (u, f) is strongly convex, so that it attains a
minimum at the point u = u,. This allowed Tikhonov to propose an alternative concept of
regularization by more smooth stabilizers. One of possible approaches is constructed by
introducing the so-called stabilizing functional Q(u), which is positive: Q(u) 20, Vu € V,
and continuous over V, so that the exact solution u, of the equation Au = f belongs to the
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set V : u, € V. Tikhonov proves that if the functional £2(u, f) is such that the set 2(u) < d is
a compact subsetin V for Vd > 0, then the listed conditions are sufficient for the smoothing
functional

M, (u, f) = ||Au — f|* + a2(u), a>0, (8.17)

to have a unique minimum value inf ¢y M, (u, f) for arbitrary positive «, and for all that
u, € V. Moreover, under these conditions Theorems 1 and 3 are valid (see Tikhonov
and Arsenin, 1977). Therefore, Eq. (8.15) supplies you with a more general instrument to
construct a stable approximate solution to the operator equation of the first kind Au = f,
due to a general form of the functional €2(u). Besides, these results remain valid if the
initial space U is not Hilbert but only metric.

It should be noted that the analogue to Theorem 2 in this more general case can
be obtained by reducing the minimization problem to the Euler equation, which in this
problem can be written out in the following form:

A Au+a Q' (u) = A* f, (8.18)

where Q'(u) is the Frechet derivative of the functional, which is the same as its gradient.
The approach described at the last part of the previous discussion turns out very fruitful
in numerical treatment of the Fredholm integral equations of the first kind

b
Au=f ~ / K(x,H)u&) d€ = f(x), x € (a,b). (8.19)

Let us consider this operator equation in the Banach space of continuous functions:
K, ¢ € Cla,b) X (a,b)], f(x) € C(a,b), A : C(a,b) — C(a,b). In the ambit of
Tikhonov’s regularization we can put V' = W, (a,b) C C(a,b) = U. In this case the norm
in W) (a, b) can be accepted as the stabilizing functional

b
Qw) = |lully,, = / [0 w*(2) + qru'*(2)] da, %> q1 >0, (8.20)

since the set Q(u) < d is here a sphere in W, (a, b), which is known to be compact in C'(a, b)
(see, for instance, Mikhlin, 1964; Tikhonov and Arsenin, 1977). Here q,, ¢; are some
positive constants. It now becomes clear that the functional (8.20) is a generalization of
Q(u) = ||ull5 in the space L (a, b) since in the case q; = 0 the former is reduced to the latter.

Within such a treatment the Euler equation for the variational minimization of the
smoothing functional can be explicitly constructed since

b b
0Q(u) = 2/ (qoudu + qiu'ou’) do = 2/ (qou—qiu") dudz, (8.21)

if we fix the values of the unknown function u(x) at the endpoints of the interval (a, b).
After these preliminary transformations, a stable solution to equation (8.19) can be
found from Euler’s equation:

b
/ K\ (z, u(€) d€ + a [go u(x) - qru" ()] = fi(x), (8.22)

where

b b
Kl(x,£)=/ K, z)K(t,§)dt, fl(:c)=/ K(t,x)f(t)dt. (8.23)
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It should be noted that here f; = A* f, and the kernel in the integral operator in (8.23) is
evidently related to the operator A* A.

Now some words about the choice of the small parameter of regularization «. There
are known several approaches to this problem (see Tikhonov and Arsenin, 1977). The
following two of them seem to be quite natural and very efficient.

1. If the error of the measurement in the known data-in function is d, and this quantity
is a priori known from some considerations, then this can helpfully serve to estimate the
value «, due to the estimate ||f — f5]| < J (cf. above). Indeed, if we start to solve equation
(8.22) for relatively large «, then the solution u,, will be very stable (as a solution of an
operator equation with invertible operator), but too far from the exact solution u.. In other
words, the deviation |[u, — u.]| is too large, and so is the discrepancy |[Au, — f]|. If we
gradually decrease «, then, according to Theorem 3, u, — u, and so, by continuity of the
operator A, the discrepancy ||Au, — f|l — 0. However, it is not reasonable to arrange this
discrepancy less than . So a good criterion to choose « is to decrease this parameter until

lAua — fII ~ 0.
2. Numerous implementations of model examples and problems showed that the choice
for which p
. ua
o glg a- (8.24)

appears to be very efficient. Heuristic justification to this statement can be clarified as
follows. As the parameter o decreases, while it is not too small, the solution u,, weakly
depends upon a small change of the value of «, so the quantity du,, /d« is almost constant
and the value of « du, /da seems to be relatively large for such large a. With further
decrease of o, when approaching its extremely small values, u,, becomes very sensitive to
small variation of «, and so du, /da becomes very large. The optimal choice of « should
thus be made for the smallest value of the product « du,, /dcx.

It should be noted that the quantity, for which we need to estimate the norm (8.24),
admits direct estimate. To clarify this idea, we demonstrate this technique on the simplest
case of Eq. (8.15). Let us differentiate Eq. (8.15), where the right-hand side f; contains
some error §, with respect to o

., dug dus . du, dug \
AAda +ua+ozw—0, AA(ada>+a<ada>——aua. (8.25)

But from Eq. (8.15) we have

—Qu, = A" Au, — A* f;, (8.26)
so Eq. (8.25) is:
d d
A A (0 ) v o (o) = 4% Au, — A 5. (8.27)
do do

Thus, the quantity « du,,/da can be found from the same integral equation (8.15) with a
certain different right-hand side.

Helpful remarks

1°. Approach applied for investigation of Eq. (8.19) remains very efficient even in the
extremely ill-posed case when the interval of variation of the variable z € (c, d) is different
from (a, b) (in practice, the former is a subinterval of the latter), the case rather typical in
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many inverse problems with very limited input data. You can apply the discussed approach
also in this case, which will lead to an equation which is very similar to Eq. (8.22):

b
/ Ky (z, ©u(€) dé + o [qo u(x) — qu ()] = fi(z),  a<z<h,
N (8.28)

d d
Ki(.6) = / KtoK¢od,  filz)= / K(t,2)f(b) dt.

2°. Operation with the Sobolev Hilbert space W, (a, b) seems to be quite natural from the
viewpoint of compactness in the Banach space C'(a, b). It is absolutely clear that any set of
continuous functions whose derivatives are uniformly bounded by a certain constant satisfy
the Arzela—Ascoli theorem (see Section 1.5).

8.3. lterative Methods for Operator Equations of the First
Kind

As follows from results of Chapter 1 (see Sections 1.6 and 1.7), generally there are no
results on solvability in the classical sense of operator equations of the first kind, in contrast
to the second-kind equations, where the classical Fredholm theory guarantees that in the
case of regular values of the parameter A\ the operator (I — AG) is invertible and so the
equation u— AGu = f is solvable in this case, at least for compact operator G. Some results
on solvability of the first-kind integral equations are discussed in Section 1.7, but only for
convolution kernels (i.e., when the kernel depends only on the difference of its arguments)
and only about a generalized rather than classical solution. Uniqueness of such equations
is also a poorly studied question. The only strong (and quite clear) result here is that if A is
compact in any Banach functional space, which is not finite-dimensional, then the inverse
operator A~! does not exist (i.e., it is not continuous).

From this point of view, it is absolutely unclear how equation (8.1) can be solved in
practice by any traditional numerical method, and a powerful indirect approach is based
upon the Tikhonov’s regularization scheme discussed in the previous section. It is rather
unexpected that some classical iterative techniques well known in the literature on numerical
methods automatically provide convergence of iterations to an exact solution, in the case
when the latter exists, perhaps not uniquely.

A natural idea to construct such an approach is based on the following consideration.
Let us assume that we know a certain approximation u,, to the exact solution u, of the
equation Au = f, where A : H — H is a linear continuous operator in the Hilbert space H.
Let us calculate the discrepancy o(u) = ||Au — f||* at the element wu,,:

p(un) = 1A, - fI = (Au, - f, Au, = f), (8.29)

and try to find a direction where this quadratic functional decreases with the maximum
possible rate. This is known to be determined by the gradient to this functional (see
Kantorovich and Akilov, 1982; and also Section 8.2 here). The latter can be defined from
its elementary variation dp:

dp(u) = 6(Au— f, Au— f) = 2(Au— f, Adu) = 2(A*(Au — ), du);

hence, grad p(u) = 2A*(Au - f), (8.30)

where A* designates the adjoint of the operator A. This implies that the next step of
iteration can be found along the direction of the calculated gradient:

Un+1 = Up—7Y grad ‘P(Un) = un_’YA*(Aun_f) ~ €n+l = é-n_’YA*Aé-n, é-n =Up—Usx, (83 1)
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where w, is the exact solution to the studied equation:
Au, = f. (8.32)

It is obvious that £,, designates the deviation of the approximate solution from the exact
one. Let us calculate its norm

(£n+1’ £n+1) = (gna gn) - 27(571, A*Agn) + VZ(A*Agru A*Afn)
~ Nnall® = €l = 27AEIP + I A" AP,
and try to achieve its minimum value, as much as possible. This is reduced to a simple

minimization of the quadratic functional, which involves y = || A, ||”/||A* A&,||*. Therefore,
the iteration scheme (8.31) has the optimal form

(8.33)

IIAEIP
Upy) = Uy — —————=A"(Au, — f), (8.34)
‘ 1A= A&, IP d
or equivalently,
1AL, I > »  AGIE
+1 = n_iA*A ns n+ = nll = AL Ae 10 ° .
St =6 T AT MG Il =GP - s (839)

which is called the Steepest Descent Method (SDM).
The following theorem was first proved by Fridman (1962).

THEOREM 1. [terative process (8.34) ~ (8.35) converges monotonically to the exact
solution u, of the equation Au = f.

Proof. Monotonic behavior of the convergence follows from Eq. (8.35), which shows
that the distance between the approximate and exact solutions decrease at each step of the
iterative process.

In order to give the proof of convergence of the process, let us recall some classical
results about geometrical properties of Hilbert spaces (see, for example, Kantorovich
and Akilov, 1982). We denote by {e;}, 7 = 1,2,..., an ortho-normalized basis of the
space H, constructed from eigenfunctions of the self-adjoint and positive operator A* A:
A*Ae; = [B;e;, where [3; are its eigenvalues, which we arrange in decreasing order. Then
any element x € H can be expanded into a series in elements of this basis:

=Y ze; ~ P =) ok  AAz=) Baje; (8.36)
j=1 j=1 j=1
Let us rewrite Eq. (8.35) in the following form:
1 | A* AL, |
£n+ = gn - _A*Agrw )\n = T A o, (837)
‘ An 14E, 1P

and note that 0 < m < A\, <||A*|| = ||All = M.
For further consideration it is important whether m > 0 or m = 0. We give the proof if
the former condition is valid. The latter case is proved in a similar way and can be found

in Fridman (1962).
So, let us assume that 0 < m < X\,, < M. First of all, we note that Eq. (8.37) implies
(A&, AE,)
CourrEur) = (6, )~ Lo A8, (8.38)
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It follows from the last relation that a) ||£,,||* monotonically decreases with n — oo (which
was already outlined), and b) that

IAE.IP
An

— 0, n — 00. (8.39)

Since A\, £ M, this implies that [|A,,|| — 0, n — oo.
Further, from the expansion &,, = ZFI &lej, Vn=1,2,... it follows that

£n+1 - Zg /Bjej Zgj ( )
~ = sz;( @) 50H< f—>

=0

(8.40)

It follows from the last relation that

l1€.1P —Z(é) -Z(&» H< ) : (8.41)

Since the convergence of the series Z;’Zl ﬁjz- implies that 3; — 0 with j — o0, so there
exists the number N such that 3; 2 m for j =1,2,..., N, and 3; <m for Vj > N + 1.
Then we decompose the sum in Eq. (8.41) to the two ones:

N . n-1 ﬁ 2 n-1 ﬂ
€17 = S+ S, SI:Z(&%)ZH( —A—J_) . 5= 2@0)21'[( ) (8.42)

j=1 i=0 j=N+1

and consider these sums separately. We thus have

<)@ (8.43)
j=N+1
since for these values of j
B; ﬂg
0< W <1, andconsequently 0<1-—<1. (8.44)

The quantity (8.43) can be made less than arbitrary small value € /2, for sufficiently large NV:
Sz < 6/2
When estimating the first sum S|, we return to the initial representation (8.41):

N N 4 } 1 & .
Si = g (531)2 = E fﬁj(ffz)z < m E 5j(§fl)2
j=1 j=1 77 J=1

1 1
= —(A"AE,.6,) = — (A&, AE,) < =,
m m 2

(8.45)

where the last expression can be made less than the small quantity /2, because || Ae,,|| — O,
n — o0. The theorem is proved.
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In the case when the operator A is self-adjoint and positive, i.e., for Vu,v € H (Au,v)=
(u, Av) and (Au, u) > 0, the result of the theorem remains valid when the iterative formula
is applied in the less complex form:

O
"7 (AL, A%,)

which is equivalent to a formulation of Kantorovich (see Kantorovich and Akilov, 1982).

The most difficult problem here is to give the estimate for the rate of the convergence,
i.e., to estimate what is the real behavior of ||, || = ||lu,, — u.|| as n — oo. Generally, the
only known estimate here is that

Aunv fn = Up — Uy, Agn = Aun - fa (846)

Unp41

1
QD(U”) = ”Aun - f”2 = O <E) ’ n— oo, (847)

and no known estimate for ||u,, — u.||.

In the case of nonlinear operator equations of the first kind, the theory of regularization
is not so well developed, but some interesting results can be obtained also in this case. Here
our discussion follows Tikhonov and Goncharsky (1987).

First of all, it is clear that if we construct an approximating sequence, then for ill-posed
problems the number of iteration steps should be coupled with the in-put error, i.e., the value
n(d) must be related with the error . Thus n(J) would act as a regularization parameter.

It is clear that the solution of an operator equation like (8.1) also in the nonlinear case
can be reduced to the minimization of a discrepancy functional. That is why we consider
here the iterative methods simultaneously to solve the first-kind operator equations and
to minimize functionals. The most essential difficulties arise because classical iteration
algorithms cannot be directly applied to ill-posed problems.

Let f(u) be a rigorously convex differentiable functional defined on a closed convex
set U of a Hilbert space H. Then we apply the basic ideas of the method of gradient
projection used above, i.e.,

Un+1 = PU (un - ’Ynf/(un)% (848)

where Py is the projection operator on U C H, v, is a constant depending on the properties
of f. In this formulation classical algorithms like (8.48) typically provide only a weak
convergence of the approximating sequence u,,. This is true for any classical method.

Note that the initial nonlinear problem can be re-formulated in the form of a variational
inequality. It is known that the minimization of a convex functional on a closed convex
set U C H of a Hilbert space can be reduced to the solution of the following variational
inequality with respect to u:

(f'(uw),(w=-2)) <0, VzeUl. (8.49)

Here f’(u) means the usual gradient if we assume that the functional is smooth. If f(u)
is a convex functional, then f’(u) is a monotonic operator, i.e.,

(f'(u2) = f'u) (uz =) 20, Vuy,up, € U. (8.50)
Let us formulate the problem of solving the inequality
(Fw,(u-2)) <0, Vzel, (8.51)

where F'(u) is a monotonic operator. In the case U = H, the formulation includes the
solutions of a nonlinear operator equation with a monotonic operator F'. A standard
iterative process cannot be applied, as we already noted, to solve this problem.
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Let M (u) be a strictly monotonic operatoron U C H, i.e.,
(M (uy) = M(us), (ug —u2)) = Coylluy — woll, Cuy > 0. (8.52)
and we consider, instead of (8.51), the auxiliary inequality
(Fw)+aM@u),(u-2)) <0, VzeQ, a>0. (8.53)

Since the operator F'(z) + aM () is strictly monotonic (for any « > 0), the inequality
in (8.53) can be solved by any ordinary classical iterative method. On the other hand, the
inequality (8.53) approximates (8.51) when  — O (which directly follows from Brauder—
Tikhonov lemma). So, let us apply a standard iterative method to solve problem (8.53) for
a fixed a > 0:

Uns1 = R(a, uy, M). (8.54)

The iteration algorithm
Un+1 = R(an’ Unp, M) (855)

can solve (8.51) for a certain choice of the sequence «,, — O.
In order to clarify this statement, let us apply the following theorem, which illustrates
the iterative scheme.

THEOREM 2. Let f(u) be a doubly differentiable functional such that the domain of
definition D(f") = H, M(u) = u, and ||f"(w)|| £ N, Yu € U. Let v, > 0 and «,, > 0 satisfy
the following conditions:

(a) lim o, =0, (b) a, <L, 1, () Zq/nozn=+oo, (d) lim (1+a,,)y,<2/N. (8.56)

n=1

Then the iterative process
Uit = Py (= (' (un) + anuy)) (8.57)

converges from any starting point uy € H to a solution of the variational problem (8.51),
which has the minimal norm in H.

The proof can be found in Tikhonov and Goncharsky (1987).

Until now we considered only ill-posed problems with exactly known initial data.
Iterative methods such as (8.57) can also be used to solve problems with perturbed input
data. This is because the constructed algorithm, with a proper choice of the number
of applied iterations linked with the error ¢ of the input data, yields some regularizing
algorithm for (8.51). The following theorem demonstrates how we can determine the
applied number of iterations n as n(J), to be used in the iterative regularization (see
Tikhonov and Goncharsky, 1987)

THEOREM 3. Let us assume that the gradient of the perturbed right-hand side ' belongs
to the same class as the exact f' of Theorem 2, i.e., ||f"(wW|| < N, Vu € U, and || f'(u) -
' £ Olull. Then the process defined in (8.57) generates a regularizing algorithm for
(8.51) if, under the conditions of Theorem 2, n(9) is such that

lim 6/ = 0. (8.58)

The theorems we have represented illustrate the power of iterative regularization. How-
ever, the discussed ideas can also be applied to directly solve linear ill-posed operator
equations such as (8.1), which can be constructed without using (8.55) or (8.57). For
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example, a solution of (8.1) with approximate data fs and an exact operator A can be found
by using the following iterative process (compare with results of Theorem 1):

Upet = Uy + (A" fs — A" Au,,), uy = 0, 0<pu<2/||A*A]. (8.59)

Letb> 1 be a fixed constant. Then the regularization parameter can be chosen according
to the discrepancy principle in the following way. For n(d) we take the first n such that

| Aw,, — f51l < b. (8.60)

The proof to the following theorem can be found in Tikhonov and Goncharsky (1987).

THEOREM 4. Let A be a continuous linear operator from a Hilbert space U to a Hilbert
space F, with the iteration sequence u,, defined by (8.59). If n(d) is chosen as given in
(8.60), then |[u,s) — u.ll — O with 6 — 0, where w, is the normal solution to Eq. (8.1) for
6 =0, i.e., the solution with a minimal norm in U.

Helpful remarks

1°. The discussed iterative method given by Theorem 1 represents an approach, which is
an alternative to Tikhonov’s smoothing functional construction. A role analogous to the
small parameter of regularization 0 < o < 1 here is played by the number of iteration
n> 1.

In order to justify this statement, let us suppose that w is a solution to the main equation:
Aug = f, and f5s is an approximate (i.e., perturbed) right-hand side with || f — fs|| < J, where
0 > 0 is a small quantity. Then the explicit form of the SDM, Eq. (8.34) ~ (8.35), which
expresses the (n + 1)st iteration through the previous nth iteration by a finite combination
of the direct operator A, shows that for a finite number of the iteration n the difference
|u® — u,|| can be made arbitrarily small when ||f — f||l; — 0, i.e., the iterative process with
finite number n guarantees stability with perturbations of the right-hand side f.

2°. Between Tikhonov’s and iterative schemes there is a significant difference. If we need
to solve the first-kind operator equation (8.1) with exact (i.e., unperturbed) right-hand side f,
then the iterative SDM can give us an approximation to the exact solution with arbitrary
accuracy, by taking more and more iterations. In contrast with this, Tikhonov’s scheme
based on the help of a small smoothing parameter cannot provide the approximation to the
exact solution with arbitrarily small error, since the regularized equation (A*A + al)u = f
cannot be solved for too small a.

8.4. Comparison of Various Methods for Reconstruction
of the Scatterer Geometry

Over the last years, increasing interest has been shown in inverse scattering problems.
A good survey of the state of the art can be found in Colton and Kress (1992), where
mainly rigorous and abstract mathematical theory is developed. In practical aspect, this
interest can be explained by applications to radio-location, ocean acoustics, medical and
technical ultrasonics, seismic problems, etc. The current section presents an analysis of
the main approaches to the problem of reconstruction of obstacle shape. For all that, we
consider only the papers where: 1) the authors do not use any simplified theories (like
Kirchhoff’s hypothesis) that were a subject of the previous Chapter 7; 2) some examples of
reconstruction are presented; 3) proposed algorithms are sufficiently wide to be applicable
to more complex problems. It should also be noted that we are only interested in those
algorithms which can directly be applied in practice.
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We start from the remark that the studied problems are ill-posed and nonlinear simul-
taneously.

Apparently, the approach proposed by Imbriale and Mittra (1970) was the first one
where the authors did not accept any simplified assumptions. If we solve the 2D Helmholtz
equation in the exterior of a certain acoustically soft obstacle, then the authors’ principal
idea is as follows. Let the scattered pattern F'(¢) be known in the far zone. Then the
Fourier coefficients a,,, in the series expansion of this function

Fle) =Y ane™? (8.61)

m=-00

uniquely determine the scattered wave field in the polar coordinate system in the following
form:

oo
P ) = Y an i"HY) (kp)e™?, (8.62)
m=-0o0

where the series converges at least outside a minimum disk Cj containing the unknown
obstacle. Since the full pressure is trivial on the boundary contour / (due to the boundary
conditions), so with decreasing p the first point for which p'™ + p*® = 0 is a point belonging
to the boundary of the object. If we use different origins of coordinate systems, then in
principle we can restore a set of boundary points. This method can be easily spread to
the case of acoustically hard body, since it is obvious that for smooth boundary curves
Op/On = dp/0p.

Despite its simplicity and attractiveness, this method possesses at least the following
two disadvantages:

1) This cannot be applied directly to reconstruction of nonconvex objects. In order
to overcome this restriction, the authors apply a method of sequential continuation of the
scattered wave field. Such an approach, which is contiguous to analytic continuation in
the theory of complex-valued analytic functions, consists in multiple re-expansion of the
Fourier series in wider and wider domains. Just as the problem of analytic continuation,
this problem is one of the most difficult ill-posed problems.

2) Convergence of the series (8.62) in the exterior of the disk C, does not mean that
it is so easy to calculate its sum in practice. In order to realize in practice the discussed
method, we need to calculate the sum (8.62) for points very close to the boundary of its
convergence, and it is not clear what is the rate of its convergence in such cases. This
question is closely connected with the classical Rayleigh hypothesis if it is possible to
continue the series (8.62) inside C), and if so, for how long of a distance. For instance,
there is a known result (see also Section 8.7) that for elliptic obstacle in the coordinate
system, related with its axes, the boundary of the convergence of the series (8.62) passes
its foci, situated on the principal axis. Therefore, for elongated ellipses the point at which
p'™ + p* = 0 is situated very close to the boundary of convergence. However, this feature
is a common disadvantage of almost all existing methods of reconstruction: they lose their
efficiency for narrow obstacles.

In Colton and Monk (1985) the authors propose an interesting approach, which is based
on the concept of a Herglotz function. A Herglotz function is an entire function (in the sense
of complex-valued analysis) that satisfies a Helmholtz equation. Then the authors introduce
a certain nonnegative functional that vanishes at the actual solution of the problem. Since
the considered inverse problem is ill-posed, the proposed numerical algorithm consists in
the minimization of the functional on some compact set. In order to apply the proposed
algorithm, one needs to know the scattered far-field amplitude on some interval of the wave
number, k£ € (ki, k,), which is too problematic in practice. In the next works of the authors
(see Colton and Monk, 1986) this restriction was overcome.
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In Kirsch et al. (1988) there is proposed a method where the scattered wave field is
sought as a single-layer potential (cf. Section 2.1) over some auxiliary contour (compare
with the auxiliary sources method in Section 8.7):

<) = / HO (ke — gl y) ds,. (8.63)
C

over a certain contour C situated inside the unknown obstacle, whose boundary is under
reconstruction. Equation (8.63) implies the following expression for the far-field scattered
amplitude:

F(p) = / M e ersin ey ds 0 < o < 2. (8.64)
C

If the scattered diagram in the far zone F'(¢) is known, then Eq. (8.64) is a linear integral
equation of the first kind (which is ill-posed) with respect to the function ¥)(y), y € C. The
second step of the proposed method consists in the determination of the sought boundary
contour [ for which p™™ +p* = 0, where p* is defined by Eq. (8.63). It is clear that efficiency
of such an approach strongly depends upon the choice of the contour C.

Completing the survey of the first three methods let us notice that they all possess the
essential restriction: since they use in one or another way analytical representation of the
wave field these approaches cannot be directly spread to the case when we know not the full
far-field wave amplitude F'() but only its modulus |F'(¢)|. In the meantime, the problems
with given F'(y) are of most importance in practice.

So, let us proceed to discussion of methods free of the marked disadvantage.

The method proposed by Angell with co-authors (1989a,b) was tested on some exam-
ples. The wave field outside the sought domain is approximated by a finite number of the
elementary waves

M
sc _ m 77(1) cos(mp)
P (p, w)—mg:Mcmz H (kp){sin(m@}. (8.65)

The chosen approximate representation of the solution a priori satisfies the Helmholtz
equation and radiation condition. The only remaining conditions to be satisfied are the
boundary condition over the contour [: (p™ + p*); = 0, and the requirement that the
scattered wave field must coincide with the known function F'(y):

= _m | cOS(Mm)
Flp)= Z Cm t sin(m)

m=-M

}, 0<p <27 (8.66)
Further, by introducing the two discrepancy functionals
2 M cos(m) ’
U, = F(p) - ;" d
| /0 () mgM C i {Sin(m(p) }| @,
M cos(my) ’
v, =/ > em z‘mH;?(kp){ ’ }+pi“°
!

m=—M Sln(m@)
the problem is reduced to a minimization of the functional ¥ = ¥, + oW, with a certain
positive parameter o > 0. Since the studied problem is ill-posed, the minimum of ¥ is
being sought on a compact set.

(8.67)

dy,
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By the first view this approach seems to be very similar to the method of Imbriale and
Mittra (1970). However, here the question of convergence of any series is of no significance.
The difference is quite the same as the difference between the question about convergence
of the power expansion of any function f(z) = > a,,z™ on the interval (0, L) and
the question about approximation of this function on the same interval by a polynomial:

f@)= 30y ama™.

It should be noted that the discussed method has the evident merit, because this does
not require under the minimization of the functional ¥ multiple repeated solving of the
direct scattering problem. It is interesting to note that this merit of the method is at the
same time its disadvantage for the following reason. Let for a problem, where the unknown
object is irradiated by an incident wave, there be chosen M terms in Eq. (8.65) and equal
number of terms in expansion of the contour p(¢). Then the dimension of the corresponding
linear algebraic system, which is solved at each iteration step by the Levenberg—Marquard
(see, for example, Gill et al., 1981) method, is 2M. If there are N incident waves in the
problem then the total number of coefficients c,, is equal to M N, and dimension of the
corresponding systemis (N = 1)x M. For example, for M =5 with one incident wave there
is aneed to solve a 10 x 10 system, while for 24 incident waves (a circular scanning with a
15° step), a 125 X 125 system (compare with the method discussed below in Section 8.4).
At the same time, a direct problem would need in this situation to solve a 5 X 5 matrix
system with 24 right-hand sides, which is much easier.

We should agree that in an arbitrary nonlinear problem the most natural way is to apply
the Newton method. This approach was realized by Roger (1981), and chronologically that
was the second published work, after Imbriale and Mittra (1970), where the author quoted
examples on reconstruction of the unknown boundary. In some more detail, the method
proposed by Roger is as follows. For a known far-field scattered diagram F'(¢), in the case
of acoustically soft obstacle, the author solves the system of two integral equations

27
F(p) = / g(O)e kr@cose=0) g 0< <2,
0

2
/ GO HP [kr(p,0)1dO = e r@ese < <o, (8.68)
0

r(,0) = [p2(0) + pX(0) - 2p(p)p(B) cos(p - 6)] *

with respect to the two unknown functions—the function g(¢), related to the normal
component of the velocity over the boundary contour, and the function p(), which describes
the boundary of the unknown star-like domain. Here the incident wave is assumed to be
plane.

For numerical implementation there is used a step-by-step method where at each step
a linearized system is being solved. These linear systems, similarly to the full problem,
are also ill-posed, and so are studied with the help of Tikhonov’s regularization. Such an
approach is very fast in the sense of computation time. However, this algorithm possesses
an intrinsic disadvantage—the question on convergence of the Newton method in ill-posed
problems is poorly studied in the literature. In particular, it is not so evident what is the
rate of convergence of this method. In this connection we only note here that all known
estimates about convergence of the Newton method applied to nonlinear systems operate
with the norm of the operator inverse to the Jacobian of the considered operator equation.
However, in the ill-posed problems Jacobian is irreversible.

In the work of Tobocman (1989) the Newton method is extended to the case of acous-
tically hard boundary. It is also admitted irradiation of the obstacle by several sources
with different frequencies. The basic distinction from the method of Roger is that for
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solving linear systems at each iteration step the author first applies, instead of Tikhonov’s
regularization, a singular decomposition of the corresponding matrices and then neglects
its small eigenvalues.

Kristensson and Vogel (1986) apply a quasi-Newton method to minimization of a
functional that corresponds to Tikhonov’s smoothing functional under the process of dis-
crepancy minimization for the initial nonlinear system. For all that, as an operator of
the corresponding direct problem, the authors use the so-called T-matrix approach (see
Bostrom, 1986).

It should be noted that a good survey of various methods to solve inverse problems in
diffraction theory can be found in Burov (1986). Besides, some interesting approaches to
inverse problems of diffraction were also proposed in Colton (1984),

Helpful remarks

1°. Let us emphasize the two restrictions inherent in all above discussed approaches:

1) Their possibilities, as a rule, are demonstrated in practice only for the case of a
2D problem. The passage from the model 2D to a real 3D case increases the number of
unknowns at least by an order of magnitude, which leads to a significant increase in the
computational time.

2) They are efficient only for long or moderate waves. The passage to the real fre-
quency range, where representative size of obstacles is very often by an order larger when
compared with the wavelength, implies significant increase in the number of nodes on the
grid. Therefore, with the frequency increasing, the dimension of the corresponding finite-
dimensional linear (or nonlinear) algebraic systems becomes too large even for modern
computers.

If we take into account both remarks 1) and 2), we can conclude that for real practical
requirements the total number of the grid nodes increases at least by a factor of M = 50
to 100. Since all the above discussed methods reduce the studied inverse diffraction problem
to some (linear or nonlinear) system of algebraic equations, this involves an increase in the
computation time by a factor of M3 ~ 10° to 10°.

2°. Another important disadvantage inherent in all discussed methods (perhaps, excluding
the work of Imbriale and Mittra, 1970) is the fact that they restore the boundary of only
star-like domains. Such curves can be described by a one-to-one function p = p(p) in
the polar coordinate system. Operation with arbitrary domains is impossible with such
approaches, since it is not clear a priori what are the intervals of the polar angle variance
for which the function p = p(¢) is not single-valued. In order to overcome this difficulty
absolutely different approaches should apparently be developed.

8.5. General Inverse Diffraction Problem: Combination
of Iterations and Smoothing

As we could see from the previous Chapter 7, the inverse problem on the reconstruction of
the shape of unknown obstacles from the known scattering diagram within the framework
of geometrical diffraction theory can be reduced to a Minkowski problem, which is quite
classical in differential geometry. At least for the class of convex obstacles this can be
numerically studied as a well-posed boundary value problem since this is reduced to a
second-order partial differential equation with respect to the support function, the problem
known to be very stable with respect to small perturbations of the given data.

In contrast with this, the considered inverse problem in exact formulation is reduced
(see below) to a system of nonlinear integral equations, with the principal of them being a
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Fredholm equation of the first kind with very smooth (and hence “very bad”) kernel. The
first three sections of the present chapter dealt with such a type of ill-posed problems, and
here we will demonstrate in which way some techniques discussed above can be applied to
the studied inverse problem on reconstruction of obstacles’ shape in exact formulation.

Let us note once again that inverse problems of mathematical physics in general were
studied by many authors (a good state of the art, with applications to inverse diffraction
problems, is presented in the monograph of Colton and Kress, 1992).

Let a certain specified wave p, be incident on a body situated in an acoustic medium.
We will restrict ourselves by the two-dimensional case for the sake of simplicity. As usual,
the incident wave is assumed to be plane and for simplicity propagating along the horizontal
axis, so that p, = e*** (k is the wave number). We limit ourselves to the class of star-like
regions. Then a parametric representation in polar coordinates, p = p(¢), 0 < ¢ < 27, is
possible for the contour [, bounds the body under consideration. To be more specific, we
assume that contour [ is acoustically soft. In this case, the boundary condition has the form
pl; = 0. The problem is posed as follows. The field scattered from the body at all angles ¢,
i.e., the function F'(p) = fl expl—ikp(0) cos(p — 0)]0p/On|, dl, 0 £ ¢ < 27 is known (see
Chapter 2 for an expression of the scattered wave field).

It is required to determine the function p(y). We will assume that contour [ is smooth.
Then we can apply the equality dl = (p*> + p®)'/2dé to introduce the function g(f) =
[p2(0) + p”1'/*dp(#)/On|;, in terms of which the scattered wave field is expressed in the
form

2w
F(y) = / exp [—ikp(@) cos(p — )] g(@)dh,  0< ¢ <2r. (8.69)
0

There are two unknown functions in this problem: g¢(f) and p(f). It is therefore
necessary to attach another relation to (8.69). For example, it might be the boundary
integral equation on contour [ (see Chapter 2):

27
/ g(O)Ho[kr(p,0)] db = po|; = exp [ikp(p) cos ¢], 0<¢<2m,
0

(¢, 0) = [p*(p) + p*(0) = 2p()p(0) cos(p — O)]'/2.

Thus, it is possible to reduce the problem to a system of two nonlinear integral equations
(8.69), (8.70) for the two unknown functions g(6) and p(9).

Note that the problem posed is the simplest inverse diffraction problem. In more
complex cases, it is possible to specify not F'(¢) but only its absolute value |F'(¢)|, and not
for all 0 < ¢ < 27. Further, the direction of the incident field may be unfixed.

It should be noted once again that the problem under consideration is ill-posed in the
sense of Tikhonov. This is because the operator of the direct problem G : p(¢) — F(¢)
is compact in the spaces naturally associated with the problem. Then it becomes obvious,
as we already remarked above, that the inverse operator G™' : F(¢) — p(¢) cannot be
continuous. In addition, the problem is nonlinear. All these features complicate its solution
since the most efficient numerical methods for ill-posed problems are developed for linear
problems.

One of the most universal numerical methods is the gradient descent method (see the
previous sections). It has been shown in Section 8.3 that in the linear case (i.e., when the
discrepancy functional is quadratic) this method yields a regularizing algorithm. Although
there is no rigorous proof for the general case, it turns out that this property of the method
also can be extended to nonlinear problems. This follows from the fact that any smooth
functional is quadratic in the neighborhood of a local minimum.

The numerical solution algorithm is constructed as follows. First Egs. (8.69) and (8.70)
are written in a finite dimensional form at the nodes ¢;,0; (¢; = 6;) using a simplest

(8.70)
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rectangle quadrature formula. The collocation nodes form a uniform grid on the segment
(0,27). The diagonal terms in (8.70) (at ¢ = ) must be evaluated as the integral over a
small interval of a principal singular part of the kernel (the singularity is logarithmic). With
a sufficiently dense grid of nodes, the nonlinear finite-dimensional system obtained in this
way

fi(gh""gj? p],...,pj)=0, 2‘21,...,2J, (871)

has operator properties similar to those of the original fully continuous operator. For
example, some of the eigenvalues of its Jacobian are very close to zero. In constructing
the numerical algorithm, therefore, it is necessary to remember that the problem (8.71) is
in practice ill-posed.

We write the discrepancy functional ¥ (g, p) = ZL]:] |fil*>. At the zero-th step, we find
min (g, p) on all possible circles. Suppose that the values ¢°, p° correspond to a circle
found in this way. The next step is to apply an iterative gradient-descent procedure. Here
(see, for example, Gill et al., 1981)

grady = A* f (8.72)

where A is the Jacobian of system (8.71), f is the vector of its left-hand side, and the
asterisk is the symbol of the conjugate. The Jacobian A can be calculated in explicit form
in the present problem. Thus, the direction of descent is given by the equality

q=-A"f, q=(Ag, Ap)T. (8.73)

It is found that this method makes it possible to solve certain simple problems. For
example, it is possible to obtain an ellipse of small eccentricity from a circle. However, the
method converges very slowly for more complex problems, hence the convergence should
be acceleration by any reasonable procedure.

To provide such an acceleration, we note that any direction g = —B grad ) will be a
direction of descent if B is a positive definite matrix. A suitable matrix B must be chosen to
accelerate the procedure. For this purpose, the functional ¢ is approximated quadratically at
the point z=(g, p) (see Gill etal., 1981): Y(z+q) =y (2)+(A* f, Q)+ %(q, (Gq). Minimization
of ¥(z + q) generates the direction (8.73) in linear approximation. Minimization of ¥(z + q)
in the quadratic approximation results in the relation Gq = —A* f. It is shown in Gill et al.
(1981) that the Hessian G = A* A in the neighborhood of its minimum, so this relation is
approximately A* Aq = —A* f. With (8.72), we might have taken (A*A)™' as the matrix B.
However, since the problem is ill-conditioned, the operator A* A has no inverse (in the
sense specified above), and for this reason we use an idea implicitly related to Tikhonov’s
regularization. To the operator A*A we add a small positive operator, for example, o/,
o > 0. We then obtain

(A*A+al)g=-A"f. (8.74)

This relation determines a certain direction of descent. Thus, B = (A*A + o) is
correctly defined. It is obvious that (8.74) becomes (8.73) for a > 1.

It turns out that implementation of the above algorithm faces a difficulty, because it is
not so easy to find a universal criterion for selection of the parameter «, so that this will be
suitable for various classes of contours /. By our experience, the following approach turns
out very efficient. Several values «,,, (m = 1,..., M) that form a geometric progression
(usually M = 5 to 8) are chosen in the range ap;, = 10™* < o < 10!, and the values
Qe at which the functional 1) decreases most sharply on the corresponding direction gy
is identified among them. Naturally, the optimum « determined in this way will be
different at different steps of the iterative procedure. We find that o, takes large values in
the first few steps and then gradually decreases with iterations. The limit a > vy, Which

© 2005 by CRC PressLLC



is accepted here, preserves well-posedness for the evaluation of the matrix (A*A + o).
This universal method of selection of the parameter & was used in all of the following
examples of reconstruction of the boundary contour /.

It should be noted that system (8.71) is overdetermined. Actually, it contains 3.J
real unknowns: J values of {Reg;, Img;, p;}. At the same time, the system has 4.J
real equations. The proposed approach permits solution of overdetermined systems. For
example, the numbers of unknowns and equations would be the same if only the real
amplitude |F'(¢)| of the wave was known.

Some examples of reconstruction for certain types of boundary contour [ by the method
described in this section can be found in the author’s work (Vorovich and Sumbatyan,
1990).

Let a body with an unknown boundary [ be irradiated successively by plane waves at
various angles y,, n=1,..., N: p§ =exp[—ikp(p) cos(p—v,)]. Suppose that the scattering-
wave amplitude is known for several angles ¢, 7 = 1, ..., I for each nth incident wave.
Then the problem in finite-dimensional form reduces to the nonlinear system

2

J
fir= B> expl-ikp; cos(pl — ) g} | - F =0, (8.75)

J=1

J
Ry Holkr(pi, p)1 g} = expl=ikpi cos(pi =)l (h=2m/]), (8.76)
j=1
where we should remember that the term ¢ = j in the second equality requires a careful
treatment.

System (8.75)—(8.76) can be solved by the method described above. Then the linear
system (8.74) for determination of the descent direction is a system of (2N + 1)J real
equations for the same number of real unknowns Re g7, Im g7, p;. This approach requires
a great deal of machine time when J and N are large. To decrease the dimension we
make use of two properties of system (8.76), which we treat as a system for g}': it is linear
with respect to g7'; only the right-hand side changes in this system when n changes. We
therefore propose to reduce the problem to minimization of the functional

N I
=Y > I (8.77)

n=1 =1

with condition (8.76), i.e., to a problem of conditional optimization with constraints in the
form of equalities (see Gill et al., 1981). As above, we solve this problem by quadratic
approximation of functional (8.77) with respect to the increment vector: ¢ = (Ag', Ap, 7=

(zv, p)T. Differentiation of (8.76) gives the relation
v ... 0
Vo, +U,, =0, V=[... v ..]. (8.78)

Here the matrix V' consists of IV identical matrices v = (v;;), v;; = hHylkr(p;, p;)] situated
on the diagonal of the matrix V. The matrix U can also be written in explicit but more
complex form.

We note that the matrix V' corresponds to the direct diffraction problem, has a dominant
diagonal by virtue of the logarithmic singularity of the kernel, and is therefore properly
invertible.
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The conditional minimization of the quadratic functional with constraints in the form
(8.78) gives the equation (see Gill et al., 1981):

(Z"A"AZ +al)qg=-Z"A"f, (8.79)

where the direction of descent is determined from the formula ¢ = Zg. Here the matrix Z
has the form VU

z=(7"," ). (8.80)

the vector f = (f"), and A is the Jacobian of system (8.75). The optimum value of
the parameter « is chosen at each step in the same way as in the case of unconditional
minimization. The dimension of system (8.79) is equal to J.

Figure 8.1 demonstrates some examples on reconstruction in the case when there is
known the back-scattered amplitude for IV = 24 irradiation directions uniformly distributed
in the range of angles (0,27). For all that, I = 1, ¢" = v, and J = 24. Solid lines
designate actual boundary contour, and dashed ones are calculated on results of the proposed
reconstruction method.

Figure 8.1. Reconstruction of the elliptic and three-leaf obstacles in acoustic medium

A similar approach can be developed in the case of reconstruction of a void of unknown
shape in elastic medium. Let in elastic plane (2D case) there be situated a void with
unknown boundary [/, which is free of load. The given incident wave, which to be more
specific we assume to be plane, falls to this void from right to left, parallel to the x, axis:
oy, = opexp(—k,x;), where k,, k, are wave numbers related to longitudinal and transverse
waves, respectively. For simplicity, we assume that the contour [ is star-like, so that it
can be represented in the polar coordinate system by a single-valued function p = p(y),
0 < ¢ < 27. The most important problem here is to reconstruct the shape of the void, i.e.,
the function p(() from the amplitude of the far-field scattered diagram. The direct problem
here is to construct this diagram if the shape of the obstacle is known. It can be shown that
this diagram is represented by the following integral:

VR, (R,p) ~ F(p), R — o0,

2
Flp)= [ &0 )26, 9)cos o + Ay (9] 850
: .

+ u (21 (0, ) sinp + A n2(9)]} df, (0, ) =mn1(0)cos p+ n,y(6)sinp,
n,(0) = p(@) cos @ + p'(0)sinh, n,(0) = p(0)sinh — p'(0) cos h.
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In the considered inverse problem function F'(¢) is supposed to be known. The unknown
quantities in Eq. (8.81) are (as in the above scalar acoustic problem) p(), which describes
the boundary contour [, and the functions u;, u, which designate the components of the
displacement vector over the boundary / in the Cartesian coordinate system x;, x,. In
order to write out a complete system of equations, we need to add to equations (8.81), for
example, a system of boundary integral equations (BIE) on the contour /. In this section
we use, both in scalar and elastic problems, the direct BIE method (cf. Section 2.2), where
the mentioned system is

uy () -2 / [P (y, 2)ui(y) + Py (y, 2)ua(y)ldl, = 2ud(2),
t (8.82)

uy(x) -2 / [Py, 2)ui(y) + Py (y, 2)ua(y)ldl, = 2ud(x),
l

with
P® =2/ o [U(k)(y,m)] + An,, - div, [UP(y, 2)] + p{n, x rot, [UP (y, 2)1},

Y

(8.83)

UP(y, x) = {kzkoHm(k ) = 5 LHy (k) = Hy (ke r)]}

4u k:z OyrOy;
r =) + P20) —2p(p)p@) cos(@ - ), T=a(p), y=y@), z€l

Here, as usual, H(()') is the Hankel function, and (u?, u9) are the components of the displace-
ment vector in the incident wave:

0 0 _ikpx 0
— 1 =0. 8.84
R (A +2p) ik, ¢ ’ 2 (8.84)

Therefore, the problem is reduced to a system of the three nonlinear integral equations
(8.81)—(8.82) with respect to the three unknown functions p, u;, u,.

Since relation (8.81) for the scattered wave field is an integral equation of the first
kind with a smooth kernel (which yields a compact integral operator of the first kind), the
described problem, similarly to the scalar case, is really an ill-posed problem. That is why
this requires a regularization. Here we use the same approach as that developed for the above
scalar case. The algorithm consists again of minimization of the discrepancy functional for
equations (8.81), (8.82) in the functional space L,(0, 27). The minimization is carried out
again by an iterative steepest descent method, with the help of its quadratic approximation
at each step. Recall that this method does coincide neither with the Lewenberg—Marquardt
method nor with Tikhonov regularization scheme (see the previous sections), nor with any
other known technique. When performing numerical realization, we may write equations
(8.81), (8.82) in a finite-dimensional form, which contains the values of the unknown
functions p;, uy;, s, 94,0, (@; =0;), 4,5 =1,2,..., N, at the nodes of a finite mesh. The
principal difficulty is related to the calculation of the Jacobian of the obtained nonlinear
finite-dimensional system. Expression for the Jacobian can be written in an explicit form,
which reduces the time of computations by around an order compared with its calculation
by using a finite-difference scheme.

Figures 8.2-8.5 demonstrate examples on reconstruction of various flaws in elastic
medium. Here we used ¢,/c; = 5.85/3.23, which corresponds more or less to a steel
medium. The results are shown for the total number of nodes N = 72 and for the number
of iterations near 8-10.
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Figure 8.2. Reconstruction of elliptic flaw with semi-axes ak, = 1.6, a/b = 3 in elastic

medium
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Figure 8.3. Reconstruction of the flaw k,p(p) = 0.6 (2 + cos 3¢) in elastic medium
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Figure 8.4. Reconstruction of the vase-type flaw with ak, = 0.9, bk, = 1.5 in elastic

medium
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Figure 8.5. Reconstruction of the mask-type flaw in elastic medium: £,x,(t) = cost +
0.65 (cos2t — 1); kpx,(t) = 1.5sint; 0 <t <27

Helpful remarks

1°. In the case of acoustically hard contour, when the boundary condition has the form
Op/0n|; =0, the problem reduces to a system of two nonlinear integro-differential equations.
However, this is not an obstacle to the application of the method discussed below also to
this case.

2°. The methods proposed here differ from other known methods: the Gauss—Newton and
Lowenberg—Marquardt methods (see Gill et al., 1981), the smoothing functional method
(Tikhonov and Arsenin, 1977; and Section 8.2), and others. In the Lowenberg—Marquardt
procedure, for example, a unit step along the direction of descent is always fixed. And in
the smoothing functional method, o cannot depend on the iteration number (if an iterative
procedure is used to minimize the smoothing functional).

3°. The method discussed in the present section at first sight seems to coincide with the
method proposed by Roger (1981) (see our brief survey in Section 8.4), but this is not
so. Roger uses the Newton—Kantorovich method to solve a nonlinear functional equation
which, strictly speaking, does not converge in the case of the first-kind operator equation
with compact operators (both linear and nonlinear). In contrast with this, our approach is
based on the steepest descent method whose convergence is strictly proved (see Section 8.3),
at least for quadratic discrepancy functionals, corresponding to linear operator equations.
Locally each functional is quadratic, so although we cannot strictly prove the convergence
of our method in the nonlinear case, there is a good chance, starting from the proved
convergence for quadratic functional, that the proposed algorithm converges also in the
more general nonlinear case considered here.

8.6. A Correct Treatment of lll-Posed Boundary
Equations in Acoustics of Closed Regions

Let D be a simply connected two-dimensional finite domain with boundary [ occupied by a
linear isotropic acoustic medium. Then the wave pressure p(z1, x,) satisfies the Helmholtz
equation

Ap+k*p =0, (8.85)

where k = w/c is the wave number, w is the circular frequency, and c is the wave speed.
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The wave process in D is determined by the boundary condition set on /, which may be
a Dirichlet condition (p is given on [ ), a Neumann condition (the normal derivative dp/dn
is given on 1), or a mixed condition (p is given on a part of [; Ip/On, on the rest of it).

We apply the conventional procedure based on the application of the Kirchhoff-
Helmbholtz integral formula to Eq. (8.85). An auxiliary system of elementary solutions
to the Helmholtz equation (8.85) is chosen as the set of plane waves exp[¢k(n, x)], where
4+ =1,2=(x,22),n=01,m), (N, T) = N1, x| +Np1,, instead of the Green’s function
traditionally applied in the classical approach. In general, plane waves of any type (both
homogeneous and inhomogeneous) are suitable for our analysis, but we restrict ourselves
to homogeneous waves with real 7, and 7,, which propagate in the plane (1, x,) at arbitrary
angles without damping.

We integrate Eq. (8.85) times the chosen elementary solution over D, and apply the
conventional procedure based on Green’s integral formula to obtain the integral relation

/ [01877(130) —ik(n, n)p(x) | exp [tk(n, z)dl, =0, Inl =1, (8.86)
!

where n = (n;,n,) is the outward unit normal to [ at x € [. Subject to any boundary
condition, Eq. (8.86) is an ill-posed integral equation of the first kind, since its kernel is
dominated by an exponential factor and is an infinitely differentiable function. Another
characteristic feature of this equation is that the inner variable runs over /, while the outer
one runs over the unit circle n = 1, and these variables are defined in absolutely different
geometrical domains.

Let us reduce the basic equation (8.86) to an infinite algebraic system. In designing
a numerical algorithm, we restrict ourselves to the class of star-shaped domains D with
smooth boundaries. Then, we have the following unique representation in polar coordinates:

z = p(p)cosy,  x=pp)siny, 0= <2m,

m =cost, m=siny, 0<9<2m, (8.87)

where p()) > 0. To be more specific, we consider the Dirichlet boundary value problem,
with p(z) given on the boundary: p(x)|; = f(x). By using the elementary relations

(1.1) = [p() cos(®h D) + p' () sin(y) =D/ [p* (W) + p*@W)]'2,
(.x) = p(p)cos(p =), dl, = [p*W) + p*W)]'/* d,

the basic equation (8.86) is transformed into the following one for the unknown function
9() = (0% + p»)'/*(Op/In):

(8.88)

21
/ 9(0) explikp() cos(th — )] i
0

21
— ik / F(E) cos(eh— 9) + p/ (1) sin(ts — )] (889
0

x explitkp() cos( —N]dy, 09 <2,

Strictly speaking, this equation is ill-posed, because, in contrast to classical boundary
equations based on the conventional application of Green’s formula, its kernel does not
possess even a weak logarithmic singularity that would ensure the stability of the collocation
method (Voronin and Tsetsokho, 1981). However, the right-hand side of Eq. (8.89) has a
very special form resulting from the application of a completely continuous operator to a
regular function and, hence, has the same degree of smoothness as the operator function on
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its left-hand side. A natural question arises: is it possible to construct a stable numerical
method for Eq. (8.89) that would take into account this property of the right-hand side?
The answer to this question is rather difficult. Collocation-type methods are unlikely to
be stable. For this reason, we develop a special projection method based on the following
idea. For a circular contour /, the Fourier series expansion of the unknown function g(z) in
Eq. (8.89) yields a known exact solution, which can easily be verified directly from (8.89).

Let us represent g(v), in the case of arbitrary contour [, also as a Fourier series in
1 € [0,2m). For simplicity, we assume that the problem is symmetric about the x-axis,
which does not lead to a loss of generality. Then, p(¢)), (1)), and g(¢)) are even functions
of ¢, consequently,

9@W) = g cos(map). (8.90)

m=0

We substitute (8.90) into Eq. (8.89) and calculate the scalar product of the resulting relation
with cos(n) (n =0, 1,...), in order to obtain the infinite algebraic system

ibnmgm:hn, n=0,1,...,
=0

2T
bym =2 / Julkp()] cos(nip) cos(map) dip, 8.91)
0

27
o=k [ @080 T )] = T (i)
0
+ p' W) sin(n){ S [kp()] + Jnar[kp()]}) dip.
To derive the last equation, we have used here the following tabulated integrals:

27
/ exp [ikp(y) cos(¥ — 1) cos(nd) d¥ = 2mi cos(ny)J, [kp()],
0

/ ” exp [ikp(1)) cos(¥d — 1) cos(V) — 1) cos(ndd) dv)
0 = 70" cos(){ Tt [kp()] = Tt [ p(P)]},
/ " exp [#kp(4) cos(9 ) Sin(® — ) costnd) 9
0 = mi"* sin(np){ T [kp)] + T lkp()]1},

where .J,, is the Bessel function of the first kind of order n.
System (8.91) can be rewritten as an equivalent system of the second kind:

(8.92)

[e’e) 27
S N N A AT
=0 0 (8.93)

2
G = bomd s M EM, gy = / T kp()] cos2nad) dob.
0

The properties of the solution to system (8.93) are determined by the asymptotic be-
havior of a,,, and f, as n,m — oco. Using the well-known asymptotics of the Bessel
function,

J,(2) ~ % (%)n n — oo. (8.94)
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After some algebra, we obtain at n — 0o

27 27
b = / Tl p()] cos [(n — ms] dis + / Tl p()] cos [(n + my] dip
0 0

n

(8.95)

n

nl2n

~

27 27
/ pn(w)(e—iln—mlw + e—i(n+m)w) dw’ d" ~ / pn(w) dw
0 0

nl2n
The coefficients h,, can be represented likewise.

The asymptotics of integrals (8.93) and (8.95) can be found by the saddle-point method
and depends on the analytic properties of p(¢), which determines the boundary contour [
(see Fedorjuk, 1977). Explicit asymptotic representations of these integrals can be derived
when p(v) has the general form

p@W) = a,cosm), ag>0, a,20, n=12..., 0<¢<2m  (8.96)

n=0

In this case, by introducing the new variable z = exp (iv)), the coefficients b,,,,, in (8.95) can
be represented in the form

bnm ~ _ Z‘zn {e’ILSl(Z) + enSz(Z)} dz, p(z) = E Z anzn’ a, = a_,,
e e n=—oo (8.97)
. [n—m|+1 n+m+1
Si(z)=Inpz)-p;lnz, j=1,2, pu = Y Ly = —

The expression for d,, is analogous, with p; = 0.

The general properties of phase functions similar to S;, were examined in detail in
Fedorjuk (1977). In particular, it was proved that the saddle point z = xo(p;) is always
positive and is determined by the equation

zp'(2) = pip(2). (8.98)

However, a stronger result can be stated in our problem: z((y;) > 1. Indeed, it was proved
in Fedorjuk (1977), Lemma 5.2, that

00 00 -1
Z;)(S) = [; na,(z" - z‘"] [; a,(z" + z‘")] (8.99)

is a monotonically increasing function. It vanishes at z = 1 and tends to plus infinity as
z — +00. Consequently, for any 1; > 0, the function in (8.99) equals 1; at the single point
z = xo(p;) > 1. Thus, the integral in (8.97) has the following asymptotic form (where a
certain inessential factor is omitted):

/ exp [nSj(Z)]dZ - eXp[n‘IS;JZ(xO)] — |:p(:§;)):| n—l/Z’ Ty = r:UO(,UJJ) > 1’ n — 00.
lzl=1 n Zo
(8.100)
The crucial point in further analysis in the proof of the fact that S;(x) = S;[zo(p;)] is
a monotonically decreasing function of 1 ;. Indeed, it is easy to see that

S 0S duy

-/ =0 9 =-1 0, 1, 8.101
duj axo dlu] nx nry< To > ( )

which follows from 95/9x, = 0, since x, is a saddle point.
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This property implies that the coefficients d,,, which correspond to y; = 0 in the integral
(8.100) and arise in the denominators of a,,, and f, in (8.93), are exponentially large
as compared to the numerators of the corresponding fractions, provided that p; in these
fractions is not infinitely small. More specifically, for n — oo, the following holds:

~ e'n{S[l‘o(m)]—S[l‘o(O)]}’ w=In- ml/n, zo(0)=1, n#m,

n{S[on)l—S[l‘o(O)l}’ fo= hnd;: ~ et zoD=Szo (]}

Qpm = bnmd:
(8.102)

aTLTL ~ €

Now, it is clear that monotonic decrease in .S as a function of ;1 implies exponential
decrease in the coefficients and absolute terms in (8.93) as n — oo, provided that p; =
O1) ~ [In-m|=0(n),n — oco.

Consider the structure of the matrix (8.93) and the structure of its right-hand side for
large n in more detail. Obviously, all matrix elements, which are not exponentially small,
lie near the principal diagonal. In this sense, the matrix of system (8.93) is similar to a
banded matrix. However, its bandwidth increases linearly with the row index n. Infinite
algebraic systems with such matrices have not been analyzed previously. In particular, they
cannot be referred to any well-known class, such as regular, quasiregular, or Poincaré—
Koch normal systems (see, for example, Kantorovich and Krilov, 1958). Nevertheless,
the truncation method for system (8.93) converges very rapidly. This is explained by the
special form of the right-hand side in Eq. (8.89) and entails exponential decrease in the
components of f,,. Indeed, for the truncated system (8.93),

M
9n = fn_zanmgma (8103)
m=0

we easily prove by induction that g, = O(exp (=en)), as n — oo, for € > 0. The proof is
based on the following fact. When n is large, each summand in (8.103) is exponentially
small, because so is a,,,, with a small m (as an element situated far from the diagonal) or
gm With a large m.

Even though the above properties of the infinite system are proved only for p(v) with
positive Fourier coefficients (see (8.96)), some test results obtained by using the method
in various examples have shown that the exponential decrease in g,, with increasing n is a
common property for smooth contours / with analytic boundary functions p(v)).

In all test examples, a constant boundary function was used: f()) = 1. In one example,
an ellipse with semi-axes ka = 3 and kb = 1 was considered. In this case, the Fourier
expansion (8.96) of kp(1)) = abla? sin” ¥ +b? cos? 1]~'/? contains both positive and negative
coefficients. Nevertheless, the method converges very rapidly, as illustrated by the curves
shown in Fig. 8.6.

9¥)

0 90° 180° 270° P
Figure 8.6. Numerical results for an elliptic domain

Figures 8.7 and 8.8 show analogous curves of g(1)) obtained for contours / shaped as
three-leaf roses with different eccentricities, kp(v)) = 2 + a cos(3%)) with a = % anda=1
corresponding to Figs. 8.7 and 8.8, respectively.
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0 120° 240° Y

Figure 8.7. Numerical results for a domain in the form of a three-leaf rose: a = =

9(¥)

240° (

0 120°

Figure 8.8. Numerical results for a domain in the form of a three-leaf rose: a = 1

Solid curves in all figures were calculated by the classical method of boundary integral
equations, in which the unknown function g(¢)) is determined by the following Fredholm
integral equation of the first kind whose kernel has a logarithmic singularity at the origin:

27 2 Y (k
| st =2k [ 1= 6 -0 sinw+ poos )
0 0

+(&—x)(psiny+ p' cos)dp, ¢ € [0,27), r=[(& —x)" + (52_%)2]1/2’
zy = p(p)cosp, Ty =plp)sing, & =p(p)cosy, & =pth)siny,

(8.104)

where Y(x) is a Bessel function of the second kind. Equation (8.104) was solved nu-
merically by the collocation method with the number of nodes N = 180 in ¢ € [0, 27).
Dot-and-dash and dashed curves in Figs. 8.6-8.8 corresponded to M = 10 and M = 25,
respectively, where M is the number of equations retained in the truncated system (8.103).
The results displayed in Figs. 8.6—8.8 demonstrate that the algorithm proposed here is
highly stable and accurate.
The presented results are discussed in the author’s paper (Sumbatyan, 2001).

Helpful remarks

1°. Note that the run time of the algorithm is comparable to that of the conventional
boundary integral equation method in the isotropic case. Indeed, a greater portion of CPU
time in the former case is required to evaluate the integrals in the matrix of the infinite
algebraic system. However, test results have shown that dimension of the system in that
case can be reduced by an order of magnitude, as compared to the classical method of
boundary integral equations, in which the elements of the algebraic system are expressed
in explicit form.
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2°. The method discussed here seems to be a little alien to the considered direct boundary
value problem, when compared for example with the BIE method discussed in Chapter 2.
However, the proposed approach looks more efficient in the cases when the Green’s function
cannot be constructed in a finite form. Indeed, efficiency of the classical BIE approach,
based on the Kirchhoff-Helmholtz integral formula, is closely connected with the fact that
the Green’s function is expressed explicitly in terms of the exponential (3D case) or the
Helmbholtz (2D case) function. If we consider, for example, the linear acoustic problem in
a medium possessing some kind of anisotropy, then the Green’s function (i.e., the solution
to the basic equation with the delta function d(z — x¢) on the right-hand side) is usually
expressed by quadrature. Under such conditions the classical BIE method becomes less
efficient, but not our approach, since the latter does not require operation with the Green’s
function.

8.7. lll-Posed Method of Auxiliary Sources in Diffraction
Theory

One of the well-known methods used for solving diffraction problems that has become
widely used in recent years is the auxiliary sources (AS) method, in which the unknown
current density is disturbed on a certain auxiliary contour (in the two-dimensional case)
lying inside the body at which diffraction occurs. This approach is considered to be correct
if the auxiliary contour includes all the singularities of the diffracted field, in which case
the basic integral equation of the method is uniquely solvable. However, unlike the basic
equation of the classical BIE method (Section 2.2), the equation of the AS method is ill-
posed in Tikhonov’s sense. Thus, even though there is a unique solution, it remains an open
question how to select an effective numerical method of solution. Here we investigate the
equation of both the direct and the inverse problem of diffraction.

If the solution of the diffraction problem is sought in the form of the single-layer
potential with an unknown density p(6) distributed over an auxiliary contour, then to find
the function p we need to solve the well-known integral equation (see Chapter 2)

27
/ WO HER(p.01d0 = f(9), o € [0,27],
0

R(¢,0) = [p*(p) + () — 2p(p)r () cos(p — )12,

where p(p) describes the true contour, 7(6) describes the auxiliary contour, and f(y) is
expressed in terms of the incident wave field. For simplicity, both contours are assumed to
be star-like. The diagram of the scattered wave field in the far zone is expressed in the form

(8.105)

27
F(p) = / p(@)er@cose=0) g (8.106)
0

The direct diffraction problem requires to solve Eq. (8.105), then the calculation of
the scattered diagram (8.106) reduces to a simple integration. It is proved in Apeltsin and
Kyurkchan (1990) that (8.105) has a unique solution if and only if the contour 7(6) encloses
all points at which the singularities of the wave field are concentrated, and the numerical
solution can be constructed by any classical method. For instance, in the collocation
method the integral in (8.105) is replaced by a finite sum; the equation is satisfied at a finite
number of nodes ¢,,, n=1,2,..., N, after which the problem reduces to a linear algebraic
system of equations, which can be solved by the Gauss method. Strictly speaking, such an
approach is not correct, because (8.105) is a first-order equation with a compact operator (in
any natural functional space) and, therefore, the problem of its solving is ill-posed. Only if
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r(p) = p(p), a case corresponding to the BIE method, the kernel of Eq. (8.105) has a weak
(logarithmic) singularity. We know (see Voronin and Tsetsokho, 1981) that the collocation
method is stable for kernels of this kind. We will therefore call this a well-posed case.
Naturally, for general contour, stability of the algorithm in this method will be provided
only if the auxiliary contour is very close to the true contour.

The solution of the inverse problem can be found as follows. First, from the given
function F'(p), we find the potential 1(0) from (8.106). Then, substituting the result for
w(0) into (8.105), we reduce the problem to solving the nonlinear equation (8.105) for the
function p(). Unfortunately, there are no results on the solvability of (8.106) in the general
case.

After the ill-posed equations (8.105) and (8.106) have been reduced to linear algebraic
systems, the properties of stability of the latter depend on the question how rapidly the
eigenvalues )\, of the integral operator (8.105) and (8.106) tend to zero as n — oo (cf.
Hille and Tamarkin, 1931). The faster they decrease the smaller the modulus of the first
eigenvalues of the matrices obtained by the discretization. A study of this spectral problem
has been carried out by Hille and Tamarkin (1931), which shows that Eqgs. (8.105) and
(8.106) belong to different classes with respect to the function w(6).

The kernel in (8.105) is only analytic in a finite domain of the complex variables
©, 0 and, of course, the functions p(¢) and r(#) themselves are regarded as analytic in
this case. It follows from Theorem 10.1 of the cited work that \,, < d"/*, n — oo,
d = (1+b*"?+0b, where b is the dimension of the imaginary semi-axis of the ellipse inside
which the kernel of the equation is analytic with respect to the variable ¢. In the case
under consideration here, analyticity of the kernel of (8.105) is broken at the points where
P2(p) + 12(0) = 2r(@)p(p) cos(p — 0) = 0. Since |cos(p — 0)| < coshy, ¢ = x + iy, it is
easy to show that the parameter b is determined by the quantity min In[p()/r(6)]. Thus
An — 0 like the terms of a geometric progression, and removing the true contour far from
the auxiliary contour makes the quantity d-'/* smaller.

The kernel in (8.106) is an entire function with respect to both its variables ¢, 6. It
follows from Theorem 11.1 of Hille and Tamarkin (1931) that A,, — O here are not slower
than n~'/*. Hence Eq. (8.106), considered with respect to the function ;(#), is much more
ill-conditioned than (8.105).

The results we have obtained here for some simple cases can be made more precise.
For example, if r(0) = r, p(p) = p, r < p, then the eigenfunctions for (8.105) and (8.106)
are of the form cos(nf) and sin(nf). Here, respectively,

2i " Er\" 1
A, ~ -2t (Z> R W (—T> - (8.107)
n \p 2 n!

Formula (8.107) confirms the rule obtained for the general case. As one might expect,
the closer r to p, the better the conditionality of (8.105). In the limiting case corresponding
to the BIE method, A\, = O(1/n), leading to a stability of the calculation during the
discretization (see also below Section 9.2). The conditionality of (8.106) is independent of
the true contour.

From these results, it follows that the basic question arising in the numerical implemen-
tation of the AS method concerns the conditionality of the corresponding linear algebraic
systems. This is a more relevant factor than the solvability of (8.105) and (8.106). One
of criteria for choosing the auxiliary contour proposed in Apeltsin and Kyurkchan (1990)
was the absence of strong oscillations of the density () distributed on that contour. Yet,
as specific calculations show, the auxiliary sources for the simplest test example p(¢) = 3,
r(@)=0.5, N = 18 can be uniformly concentrated around a circle r = 0.5, with densities of
the order of 10*. The solution by the Gauss method of the (18 x 18) systems corresponding
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to the direct and inverse problems then gives results accurate to within 3—4 significant digits,
which justifies the use of this approach. Another criterion of correctness of the auxiliary
contour choice in Apeltsin and Kyurkchan (1990) was that the discrepancy between the left-
and right-hand sides at points situated half-way between selected nodes should be small. It
was found that this could only be the case for a contour which encloses all the singularities
of the wave field. The specific calculations of the diffraction problem considered in the
cited work on an ellipse with semi-axes 3 and 1.2 for small values of N (/N = 18, 36,
etc.) show that these discrepancies are of the same order in the following cases: (a) ()
corresponds to an ellipse with semi-axis 2.8 and 1 which includes the singularities; (b) the
contour 7(f) = 1 does not include the singularities; (c) the contour r(6) = p(6) corresponds to
the BIE method and is a priori admissible. In all three cases the solutions of the direct and
inverse problems are with 3 or 4 significant digits. The scattered field diagram is obtained
with the same accuracy.

It follows from the foregoing consideration if the AS method in its discrete modification
is not associated with an integral equation (which is what happens when only a small number
of nodes is chosen), any interior auxiliary contour can be used, and the conditionality of the
resulting system becomes a main parameter which depends on the choice of the contour.
It is always true that the closer the auxiliary contour to the true contour, the better the
conditionality of the corresponding algebraic system. Since the resulting systems are always
ill-conditioned, some regularization method must be used to solve them. The following
approach is used here: (a) the method based on orthogonal Hausdorff transformations;
(b) the QR-algorithm; (c) the method of steepest descent.

To verify the dependence of the conditionality number on the position of the auxiliary
contour, we will find its values in a few cases. Suppose that the true contour is a circle
with kp(¢) = 3. Let the interior contour also be a circle, with various possible values of the
parameter kr. The performed calculations show for the conditionality number 5 = M/m
of the corresponding systems the following results. When kr varies from 1 to 3, 3 varies
from 10* to 10! in the direct problem and from 10° to 10? in the inverse problem.

Suppose now that the true contour is an ellipse with semi-axes ka =3 and kb= 1.2. The
singular points of the wave field are then situated at the foci k¢ = £2.75 (cf. Apeltsin and
Kyurkchan, 1990). The first of the three auxiliary curves encloses the singularities, but the
second and third do not. The corresponding conditionality number 3 is such that for the
direct problem it is always of the order 10%, and for the inverse problem varies from 10’
to 1019,

The following conclusions can be drawn form these results.

1. The conditionality of the inverse problem is always several orders of magnitude
worse than for the direct problem.

2. The conditionality of the direct problem depends on the position of the auxiliary
contour, improving as it approaches the true contour. We have found that the conditionality
depends much more on the position of the auxiliary contour than on whether it encloses the
singularities or not.

3. The conditionality of the inverse problem depends much less on the position of the
auxiliary contour, always being poor.

It should be noted that the conclusions given here might not be directly applicable to the
case where there is a large number of auxiliary sources. The behavior of the computational
singularities of the AS method as N increases is basically an open question and requires
more thorough study.

As noted above, the solution of the inverse problem can be obtained by the successive
solution of (8.106) and (8.105). After substituting the function p(#) found from the linear
Eq. (8.106) into (8.105), this equation becomes nonlinear with respect to the function p(y).
This approach is genetically close to the method first proposed in Kirsch et al. (1988),
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in which the resulting nonlinear ill-posed problem is solved by the Tikhonov smoothing
functional method. The approach we are using is based on the method of gradient descent
for minimizing a functional, which is the square of the norm of the discrepancy. The
gradient of this functional in this problem can be easily written out explicitly. As one
might expect, the accuracy with which the contour p(() is reconstructed depends closely
on the successful choice of the auxiliary contour r(#). Two examples on the applications of
these results can be found in the author’s work (Bratsun and Sumbatyan, 1993). The first
example is related to an elliptic domain with semi-axes 2.2 : 1.2, which was restored with
auxiliary contour kr(f) = 1.2. The second cat-face contour is described by the parametric
equations

kx(t) = cost +0.65[cos2t) — 1],  ky(t)=1.5sint, 0<t<2m,  (8.108)

with kr(6) = 0.8. Note that the auxiliary contour in the first example does not include the
singularities, which are at points +1.84. A similar situation also appears to apply in the
second case.

Unfortunately, more complicated boundaries p(¢) cannot be reconstructed by this
method. Another drawback is that the method cannot be applied if we study the case
where we know only the modulus |F'(¢)| rather than F'(y) itself, then Eq. (8.106) becomes
nonlinear with respect to the function pu(0).

Helpful remarks

The method described at the present section can be used as a basis to generically study ill-
posed integral equations of the first kind Au = f. If, for simplicity, the integral operator A is
symmetric and positive, then all its eigenvalues are positive: A, > 0, Vn, and the respective
eigenfunctions {(} form an ortho-normal system. Then if we seek the solution as a series
in the eigenfunctions, u = > u,¢,, then u,, = f,/\,, where f,, = (f, ¥,), so the issue of
convergence of the series depends on the issue of the asymptotics of f, and A\, as n — oo.
In this sense, solvability of the equation is linked with the fact in which degree the kernel
K(z, &) and the right-hand side f(z) are smooth. This idea was implicitly used in our study
in Section 8.6, and now in the present section. We can conclude from the consideration
carried out in the last two sections that solvability takes place when the right-hand side
is smoother in a sense than the kernel. This idea will also be used in Section 9.2. Some
thorough results on asymptotic distribution of eigenvalues )\,,, as noted above, can be found
in Hille and Tamarkin (1931).

8.8. A Method of Global Random Search in Inverse
Problems

Here we propose an alternative approach to solve ill-posed problems which is related to the
operator equation of the first kind
Au = f, (8.109)

where A is a compact operator acting in some Hilbert space H. The problem of finding w,
when the right-hand side f is known, is therefore an inverse problem. It is known (Tikhonov
and Arsenin, 1977) that Eq. (8.109) is considered as Tikhonov’s ill-posed problem in the
sense that a large change in the solution w may correspond to a small change in the right-
hand side. This leads to instability of the basic numerical methods when they are applied
to Eq. (8.109) (see the previous sections).

To overcome these difficulties, special numerical methods have been developed. One
of possible approaches is based on the ideas of regularizing Eq. (8.109) by means of an
appropriate small perturbation of the operator A that was discussed in Section 8.2.
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In this section a method which is natural from the physical point of view is proposed.
If approximations u,, are selected randomly, it is possible to evaluate their closeness to the
exact solution u*, from the closeness of the left- and right-hand sides, that is, from the
smallness of the discrepancy functional,

M(un) = ”Axn - f”2 (81 10)

But it is known (see Sections 8.1 and 8.2) that the ill-posed equation (8.109) cannot be
reduced to minimization of the functional M (u), (8.110). Instead, it is necessary to consider
the smoothing functional (see Section 8.2)

M, o(u) = ||Au - fI* + af(uw), O<a< 1. (8.111)

To minimize functional (8.111) we will use the method of global random search (see
Zhiglyavskii, 1985). Unlike direct random search, it has important properties which enable
the process of finding a good approximation u,, to be accelerated. This is valid because

1) random sampling of values u,, in the neighborhood of the points X, for which the
values of M,(X) are smaller, happens more frequently than that in the neighborhood of
the points Y, where the values of M, (Y)) are larger, and

2) domains, in which random values u,, are chosen, are gradually contracted to the
small neighborhoods of the points with small values of M, (u).

This algorithm has been tested by examples on minimization of finite-dimensional
functions of a small number of variables. Here we use it to solve functional equations in
the Hilbert space.

We will first consider the integral equation of the first kind

27
Au = / cos[pcos(ip — )] u(@) db = f(y), 0<p<2m, p =const>0, (8.112)
0

as a model example. Its kernel is infinitely differentiable, which implies that this equation
is extremely ill-posed.
We will find its solution in the form of a Fourier series with a finite number of terms

M
u(®) = Z ancosmb,  0<6<2nr. (8.113)

m=0

For simplicity, we consider here the case when the right-hand side f(y) (as well as
the kernel) is an even function of ¢. In this approach the minimization of the functional
(8.111), based on the method of global random search described above, implies random
sampling of sets of real numbers (ay, ai, . . ., a;,),. It is proposed to choose a regularizing
functional in the form (see above Section 8.2)

Q(u) = "u”W22(0,27r) (8.114)

where W3 is Sobolev’s space, and the basic space is H = L,(0, 27).

The results of the application of the proposed algorithm for two right-hand sides,
which are fi(y) = 2mJy(p) and f>(p) = —27J, cos 2¢, can be found in the author’s paper
(Sumbatyan, 1992), where we took the values p=1, M =4, a=10"" to 10™*. The number of
random samples of the solution defining the number of calculations of the direct operator A
was equal to N = 300.

The method given in this section is especially effective for problems characterized by
a large number of local minima of functional (8.111), as well as by large values of the
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gradients of the functional. In such problems it is practically impossible to find the global
minimum by regular methods. As a detailed analysis indicates, the problems of recognizing
an object from the wave field scattered by it are distinguished by these properties.

When investigating the problem on reconstruction of the boundary contour, we will
restrict ourselves, for simplicity, to the two-dimensional case and to the simplest model of
an acoustic medium described by a single Helmholtz equation. Then it is possible to reduce
the problem to a system of two nonlinear integral equations (see the previous sections)

/ eka) g(x) ds,

l

= f(y), 0<p<2m, (8.115)

/ Hy (klw = yhg(@) ds, = ™, yel,  g=—{cospsingl.  (8.116)
l

Here k is the wave number and H(()') is the Hankel function. In Egs. (8.115) and (8.116) the
unknowns are the function g(x), connected with the normal derivative of the velocity, and
the function = € [, which defines the position of the boundary contour / (the latter may be
specified, for example, in some parametric form).

The results on reconstruction of two objects, an ellipse with a ratio of its semi-axes
equal to 3 : 1, and a semi-circle with a diameter of 10, from the amplitude of circular back
scattering, can be found in Sumbatyan (1992). As in the model example, the parametric
representation of the contour [ was specified in the form of a finite truncation of a Fourier
series in the polar coordinate system with M = 4.

Helpful remarks

1°. System (8.115), (8.116) holds for the case when the amplitude of the back scattering
from the object is known for the whole range of variation of the scanning angle ¢ € (0, 27).
This method of scanning, when the directions of propagation of the incident wave and the
reflected wave coincide, corresponds to the echo method, widely used in ultrasonic testing,
in radio-location, in underwater acoustics, and many other applications. In this method the
same ultrasonic sensor device serves both as the emitter and the receiver. The amplitude
of the reflected signal f(y) is therefore known, but the phase, as a rule, is unknown. It
is assumed that similar measurements may be carried out in principle for any angle of
incidence ¢ € (0, 2m).

2°. The direct problem of diffraction consists in the calculation of the function f(y) along
the known contour /. To do this it is necessary, first, to solve the boundary integral equation
(8.116) for the function g(x), x € [, and then to calculate the quadrature (8.115). It is
obvious that the corresponding operator Au in (8.109) is nonlinear. Calculation of the
direct action of a nonlinear operator is therefore reduced to solving one linear equation
and one quadrature. This situation is typical for nonlinear inverse problems. Unlike the
above case the inverse operator A~! (if it exists) is extremely nonlinear. When using regular
methods to invert Eq. (8.109) it would be necessary to calculate the Frechet derivative for
the operator A, which is quite difficult to do. The method described here requires only the
calculation of the direct operator, which, as noted above, involves linear operations only.

8.9. lll-Posed Problem on Reconstruction of Convex Hull
of the Obstacle in Acoustic Medium

Let us come back to the problem of practical realization of algorithm on reconstruction
of convex parts of a smooth obstacle in acoustic medium from the far-field back-scattered
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diagram, when the known information is contained in the time-of-flight data. In this case the
problem of reconstruction of the convex hull S, can be reduced to calculations by explicit
formulas (7.81), on the basis of the support function usually known from experimental
measurements. Note that these formulas require operation with numerical differentiation,
a process that is well known to be an ill-posed problem (see Tikhonov and Arsenin, 1977).

In practical scanning there is typically a discrete array of directions where they carry
out measurements with some error. We thus can conclude that direct usage of formulas is
impossible in practice for two reasons. First of all, there is an error in definition of time of
flight £(q). Secondly, a finite step of discrete measurements is usually not sufficiently small
to provide precise and correct computations of the derivatives in those formulas. Even for
convex parts of the boundary surface the obtained function p(n) is only piecewise-smooth,
and so its first derivatives p;,, pj; used in reconstruction of the convex hull S, may differ
from actual values not only by their values but even by their sign.

Taking into account the above discussed specifics of the studied problem, let us construct
an algorithm, which permits approximation of the function p(«, 3) by a certain smooth
function, for which its values and values of its derivatives are close to really obtained from
measurements. In the considered situation when in practical scanning we obtain, instead of
a smooth function, its approximate values in some nodes, the bases of our algorithm is an
approximation of the sought function by cubic splines (see, for instance, De Boor, 1978).

Let us restrict the study by the 2D case, for simplicity, and assume that we know
approximate values p;, ¢ = 1,2,..., N of a certain smooth function (in our case, the
function p(m)) at the points ny, . .., ny, and the estimate Ap; of the mean-square deviation
of p; from the real values p(n;). In practice, Ap; does not exceed 10%. Let us construct
the function f = f; that for a given parameter § € [0, 1] determined by the mean-square
deviation minimizes the functional (see De Boor, 1978)

N 2 nN
m(f)= 52 [“A;pfi] +( —5)/ [f”(e)]2 do, (8.117)
i=1 v n

over all functions f possessing second-order derivatives.

Minimization of the functional 7(f) is a compromise between two requirements: to
provide a good approximation to the given values p;, and to provide a sufficiently smooth
approximating function.

It is known (see De Boor, 1978) that f5 is a second-order spline with simple points of
interpolation at the points n,, ..., ny_; and satisfying the condition f;'(n;) = f{'(ny) = 0.

Let us assume, for simplicity, the step An between any pair of neighbor normals to be
constant, and let us introduce the notations: a; = fs,¢; = f{,i=1,2,..., N. In practice, for
the 2D reconstruction problems discussed below, the dependence of the function p(n) upon
the direction of outward normal n is equivalent to its dependence on the angle of incidence
(the same as the angle of observation). Therefore, in practice, we can put An = Ad, i.e.,
the angular step when scanning around the obstacle.

Then the condition of continuity of the first-order derivatives f; for a closed contour
takes the following form:

(ciy +4c¢; + cin)(An) =6(a; —2a; + aipy), 1=2,3,....,N—1,
(cn_g +4ey + ) An)? = 6(an | —2ay +ay), (8.118)
(cn +4c + ) (An) =6(ay —2a; + a)).

For all that, the functional (8.117) takes the following form:

N 2 N
T(f)=6) [pi_al} 20 (G e + ). (8.119)
— Apz 3 7 1+

i=1
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Further, by applying in relations (8.118) approximation of the second-order derivatives
c; = f§ by central finite differences, with the help of values of the unknown function at three
nodes, we can reduce the condition of minimum of the functional (8.117) to the following
form written as a vector equality:

2§ 1-46
~ B P a,Re=0 (8.120)
P=1pi;---»pn} a=Han,...,an}, €={c,...,cn},
where X is a certain sparse matrix. Nontrivial elements of this matrix form a diagonal
band of five lines, and additionally two triples in the upper right and lower left corners
of the matrix. Recall that Ap is a maximum error of measurements, which is in our case
around 0.1 of the representative size of the obstacle.
In order to obtain a self-consistent algebraic system, we should add to system (8.120)
also relations (8.118) written in the vector form

(An)y’Re=6Qa, (8.121)
where R and Q are some sparse matrices. By their structure, these are three-diagonal
banded matrices, with two additional elements, one in the upper right and another in the

lower left corners. Let us substitute (8.121) into (8.120), then we arrive at a system of
linear algebraic equations, to define the vector of the second-order derivatives c:

25(An)2

X 122

[ (Apy? Q (A )z Qp. (8.122)

In investigation of this system it is convenient to introduce the parameter M
2 N
i (1 -0)*(Ap)? 5
M= - Xc); . 12
; [ Ap; } (24 5An) Z;( ©); (8.123)

On the basis of the introduced parameter M we can arrange the estimate of the minimum
value of the parameter §, 0 < § < 1 so as to provide the value of M less than a certain a
priori given value L.

As soon as the vector c¢ is defined from system (8.122), we can determine vector a of
values of the unknown function f; at the chosen nodes, from the following relation:

(1-9)(Ap)®
=p-————Xec. 124
AEPT AN € (8.124)
This method allows us also to determine approximate values of the first three derivatives:
F5(ny) Fi(ny) Aiv1 — Ay Ci 5 (n;)
n;) = Qj, n;)= - - )
" — . " Ciy1 —C;
) (nz) =G, ( z) ATL

The quantity L is proposed in De Boor (1978) to be taken somewhere between v/2N
and N. Such a choice permits arrangement of the function fs to provide a sufficiently
accurate approximation p(n) together with its first and second derivatives at the points n;,
and to be simultaneously smooth enough.

The function p(n) obtained by the thus developed method finally gives, after the substi-
tution to formulas (7.81), the sought surface of the convex hull for the considered obstacle.

Below we demonstrate the proposed reconstruction algorithm on some real cylindrical
flaws made in aluminum plates. The representative size of all defects was around 10-
15 mm. The measured back-scattered diagrams were obtained with the angle of incidence
changing in 5° increments. Scattering patterns with the respective results of reconstruction
are reflected for some flaws in Figs. 8.9-8.12.
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Figure 8.9. Support function for the first obstacle and the corresponding reconstructed
convex hull
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Figure 8.10. Support function for the second obstacle and the corresponding reconstructed
convex hull
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Figure 8.11. Support function for the third obstacle and the corresponding reconstructed
convex hull
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Figure 8.12. Support function for the fourth obstacle and the corresponding reconstructed
convex hull

Helpful remarks

It should be noted that in the considered 2D case Cartesian coordinates of the convex hull .S,
are expressed by the following formulas:

x; = p(0) cos f — py(0) sin 0,
x3 = p(0) sin 6 — py(H) cos § (8.126)

(compare with Eq. (7.81) valid for 3D case), where 6 is the scanning angle, equal at
the same time to the angle between the normal to the boundary of the obstacle at the
reflection point (x, x,) and positive direction of the axis z;. In our calculations we used
the following values: N =360°/5° =72 and 15 < L <25. For the results of reconstructions
shown in Figs. 8.9-8.12, solid lines designate real boundary contour, and dashed lines the
reconstructed ones. Note that we operate both with convex and nonconvex obstacles, and
the shown results confirm that the proposed method to construct the convex hull of a smooth
obstacle can be used for obstacles of both types.
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Chapter 9

Numerical Methods for Irregular
Operator Equations

9.1. Steepest Descent Method: Stability and
Improvement of the Convergence

As shown in Chapter 2, a diffraction problem in acoustic media may be reduced to integral
equations obtained from the Kirchhoff—~Helmbholtz integral formula. The Dirichlet problem
is described by an equation of the first kind and the Neumann problem by an equation of
the second kind, if we speak about the direct BIE method:

/¢(y) G(yo,y) dS, = Fi(yo), Yo € S, ©.1)
S
0G(yp,
p-2 [ o P ds, = Fw. wes 92)
s Ty

Here 9(y) = dp/0n,, p is the diffracted pressure on the boundary surface S; F and F,
are functions expressed in terms of boundary functions. To be more specific, we assume
that the surface is closed and sufficiently smooth; the normal n,, is directed outwards the
surface .S. Equations (9.1) and (9.2) describe the diffraction problem both in the 2D and
3D cases. In such cases we have, respectively

1 eikr

i
Gloy) = 7HY k), Gop)=———  r=ly-yl 93)

Note that equations (9.1), (9.2) may be written out for full wave field too. This changes
only the form of the right-hand sides F; and F;. As we could see from the previous
study, equations (9.1), (9.2) are investigated in detail, and a number of analytical and
numerical methods have been developed to solve these equations. The exact analytical
solutions are known only for canonical regions (circle, sphere, ellipse, segment, etc.). In
the high-frequency range (ka > 1, a is a characteristic size of the S-surface) the short-
wave asymptotic methods are efficient for regions of complex shape. As regards direct
numerical methods, we note once again that these methods become inefficient for extremely
high frequencies. The main disadvantage of numerical methods is their isolation from the
physical essence of phenomena. Besides, it is known that numerical methods lose their
stability for large values of ka (see also the Preface). Here we propose a method that uses
a combination of analytical and numerical techniques. The analytical solution obtained
from the Kirchhoff theory is used as an initial-step approximation for a certain iterative
method. It is effective for ka >> 1 only, and for lower values of ka this is improved by
the iterative method, and we show that each step of the proposed technique improves the
chosen analytical solution.
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Let us write the considered equations (9.1), (9.2) in the operator form
Bx =y, 9.4)

and consider the linear operator B acting in some complex Hilbert space H, which may be
chosen as L,(.S). We assume the operator B to be self-adjoint and positive. We always can
achieve such properties of B representing it in the form A* A, where A is the operator of
the initial integral equation. In this case y = A* f, where f is a right-hand side of the initial
integral equation.

Let the spectrum of the operator B lie on the interval [m, M], 0 < m < M. For the
first-kind equation, m = 0 always, which follows from compactness of the integral operator.
We proved in Section 8.3 that if equation (9.4) has a solution, z*, then the iterative steepest
descent method (SDM)

L,

_7Ln ’ L n=B n— 9 9.5
(La,. BLz,y " T O

Tp+l = Tp

converges monotonically to this solution in the norm of the chosen space H. This means
that ||z, — *|| < ||z,, — =*||. For all that, if m > 0, then

oy o Lol (M —-m\"
— < .
llz, — 27|l < - <M+m> ; (9.6)
if m =0, then
1

It is easy to demonstrate that this result is correct if we use some allied methods, instead of
SDM, which can be written as (see Section 8.3)

| Lz,
=T, - ———A"Lzx,, A*A = B), .
Tan = Ty = e s AL ( ) 9.8)
o BLzx,, L
Tpsl = Tpy — M (9.9)

IBLz, P "

Recall that for convergence of SDM the existence of the solution x* is only sufficient.
Below we will use this fact in the case when the solution is not unique.

The numerical realization of the considered iterative techniques implies that the integral
operator is changed by a finite-dimensional one. In particular, when solving equations
(9.1), (9.2) by a collocation method, we arrive at a linear algebraic system N X N. The
convergence in (9.5) takes place; however in the case of an equation of the first kind we
have m > 0 always, except the special cases mentioned below, hence the estimate (9.6) for
the rate of convergence is always valid. At the same time, in the case when the integral
equation (9.1) is approximated by a finite-dimensional operator equation with the large
number of nodes N, the finite dimensional operator is a good approximation to the initial
compact one, therefore m /M < 1. Hence, the matrix of the system is ill-conditioned. It
is easily seen that the rate of the convergence here is very slow. In the case of equation
(9.2) concrete calculations at ak > 1 show that the matrix of the corresponding algebraic
system is poorly posed too. From this point of view, equations of the second kind differ
not very much by their qualitative properties from equations of the first kind, in the case of
the high-frequency process.
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In connection with this, the problem of the SDM acceleration seems to be very important.
Different approaches to acceleration of iterative methods are known in the literature. Here
we use an acceleration method, which is based on some asymptotic properties of SDM
for large n. It is shown in Samarsky and Nikolaev (1978) that when n — oo the iterative
process (9.5) has the following properties:

Fz,) _ Az, - fIP _ ,

= = 9.10
Fonn) Az fIF G109
M-
Ty -2 = (@ —2") <02 = M+Z) . 9.11)

It follows from (9.11) that, when SDM approaches its asymptotics, the next iteration may

be chosen in the form ,

~ Ly —C Tp-2

T= 2 (9.12)
where ¢ may be calculated from (9.10). The usage of such an approach in concrete
numerical examples demonstrates fast acceleration of the iterative process for any matrix
equations, including ill-conditioned ones (m /M < 1, c? ~ 1). In some more details, we can
observe the following properties of the iterative process. For sufficiently large n the process
(9.5) approaches the worst of its estimate in inequality (9.6), and the asymptotic relation
(9.10) becomes approximate as an equality. Under such conditions the difference F'(z,,)
at each step decreases ¢* times; consequently, for ill-conditioned problem with ¢* ~ 1
it decreases very slowly. For all that, implementation of one step (9.12) eliminates this
cycling and further the process (9.5) converges more rapidly. This property is well observed
from the table related to the first of the examples considered below.

Recall that the first-kind equation (9.1) is ill-posed in the sense of Tikhonov, hence the
iterative process (9.5) defines some family of regularizing operators R,, for equation (9.1).

Indeed, the iterative process at every step defines some nonlinear operator x,, = R,y and
in order to calculate R,, it requires application of a finite number of continuous operators
for any finite value of n. This property of R,, and convergence of the SDM process (9.5)
proves the fact that R, is a regularization operator.

It is known (see Chapter 2) that for the closed surface .S there exist the values of the
parameter k=k; (j=1,2,...) at which the operators corresponding to equations (9.1), (9.2)
are not invertible. Such a situation takes place at frequencies that correspond to resonances
of the corresponding interior problem. Some authors used various methods to overcome
this difficulty. Here we show that our approach automatically avoids this obstacle. It is
proved in Colton and Kress (1983) that for equation (9.1) at the critical frequencies k;
the right-hand side is always orthogonal to solutions of the homogeneous equation. It is
also proved that under such conditions equation (9.1) is solvable (not uniquely) for any
boundary function in the Dirichlet problem, and the wave field computed on the basis of
this solution is defined uniquely. Since a solution to equation (9.1) exists, the described
method guarantees the iterative process to convergence to a certain solution (in case the
solution is not unique). This means that the proposed method provides a stable solution to
the Dirichlet problem at critical frequencies too.

It is also well known that the indirect BIE method permits reducing of the Dirichlet
problem to an integral equation of the second kind (see Chapter 2). But in this section we
do not use such an opportunity because at the critical frequencies in this case the right-hand
side is not orthogonal to solutions of the adjoint homogeneous equation.

It should also be noted that if the size of the complex-valued matrix in discretization of
Egs. (9.1), (9.2) is equal to N, then solution of the matrix equation by any direct method
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requires around N° arithmetic operations. At the same time one step of the process (9.5)
requires near N2 operations. With large ka it is necessary to choose the number N of the
nodes rather large for adequate description of the field on the boundary surface. In such
situation the SDM is more stable from the computational point of view.

Thus, in our approach we essentially use the following two new points:

1) acceleration of SDM; this allows us to achieve fast practical convergence;

2) the fact that SDM overcomes the classical difficulty connected with presence of
critical frequencies in the Dirichlet problem.

The following examples were considered to test efficiency of the proposed method.

First of all, we tested the proposed approach by a certain 2D problem about diffraction
of the plane wave by an acoustically hard round disk. We took ka = 5, the number of points
N = 72. For such moderate wavelengths the solution on the Kirchhoff theory as the first
step of iterations is ineffective. The proposed method allows us to improve it. The SDM
rates of convergence without acceleration and with acceleration by Eq. (9.12) after each 10
iterations are compared in the table below.

n F(x,) c F*(x,) n F(x,) ¢ F*(x,)

1 261x10° 0293 2.61x10° 16 527x10° 09271 1.92x10*
2 7.67x107" 0332 7.67x 10" 17 4.89x103 0.9271 1.42x10*
3 254x10" 0377 2.54%x 107 18 4.53x103 0.9271 1.19x10*
4 9.63x102 0430 9.63x102 19 420x103 09272 1.07x10*
5 4.14x102 0523 4.14x102 20 3.89x10° 09272 9.76x 107
6 2.17x102 0.649 2.17x102 21 3.61x10° 09272 8.06x 107
7 141x102 0776 1.41x10?2 22 335x10° 09273 4.57x10°
8 1.09%x102 0.856 1.09%x1072 23 3.11x103 0.9273 3.35x 107
9 936x102 0901 9.36x1073 24 2.88x1073 0.9273 5.72x10°8
10 844x103 0917 844x1073 25 2.67x10° 09273 3.30x10°®
11 248x103 0924 1.93x102 26 2.48x10° 09274 2.63x 1078
12 7.15x103 0.925 6.10x 107 27 229x10° 09274 2.31x10°8
13 6.62x107 0926 2.03x1073 28 2.13x10° 09274 2.09% 1078
14 6.14x103 0926 7.33x10* 29 1.97x10° 09274 1.91x 10
15 5.69x103 0927 3.31x10* 30 1.83x10° 09274 1.72x10°%

Here ¢? is calculated as in (9.10), n is the number of the iteration, F(x,) is the value
of the discrepancy functional without acceleration, F'(x,) are analogous values of the
functional, by applying the proposed acceleration method. We can observe stabilization
of the parameter ¢* in the table, which is in agreement with the described asymptotic
properties of SDM. We can see that the value of ¢? is around 1 and this is connected
with the poor definiteness of the matrix, which results in slow convergence of the process
(without acceleration). At the same time, the acceleration makes the process more rapidly
convergent: the value of the discrepancy decreases by 8 orders when compared with the
first step of the iteration.

Further, we continued to test efficiency of the proposed approach, by consideration
of diffraction of the 2D plane acoustic wave by a hard ellipse. Here ka = 5, kb = 0.5
(a/b=10), N = 180. It is known that efficiency of the BIE method decreases considerably
for elongated bodies. It is caused by the fact that such bodies require very large number of
nodes N. Besides, the numerical investigation shows that the matrix of the corresponding
algebraic system becomes extremely ill-conditioned for elongated bodies. The performed
computations prove that the proposed method is efficient in this case too.

Then we considered the problem about diffraction of the plane wave by a soft cylinder
with ka = 3.8317; this corresponds to interior resonance. We took here N = 72. The
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implementation of the SDM with the above described acceleration allows us to obtain a
solution efficiently in this case also. The results are presented in more detail, with some
diagrams and tables, in the author’s work (Druzhinina and Sumbatyan, 1990).

Helpful remarks

We also tested some simple geometries for extremely high frequencies. The problem on
comparison between approximate Kirchhoff’s solution and results of the direct numerical
treatment requires a special investigation. The first problem we studied is related to
a circular acoustically hard cylinder at ka = 20, N = 180. Here we can include also
comparison with the solution predicted by the geometrical diffraction theory, which is
given as

ik
F(p) = ”Taw sin/2]. 9.13)

The results of computation (see Druzhinina and Sumbatyan, 1990) show a perfect accuracy
of the asymptotic solutions in the light, and poor accuracy in a shadow zone.

Then we considered an example with higher frequency: ka =50 to study further increase
of the frequency parameter. To this end, to adequately describe the problem we needed to
take N = 400. The 400 x 400 (complex-valued) algebraic system was solved by a direct
Gauss method, which did not give us any reasonable result. The realization of SDM with
20 iterations and with acceleration after each 5 iterations decreases the discrepancy by 4
orders. The comparison with the asymptotic results demonstrates again that asymptotic
theories in the shadow zone are of poor accuracy.

9.2. Galerkin Methods for Integral Equations of the First
Kind with Weakly Singular Kernels

As shown by the example of the problem considered in Section 8.7, the question of the
stable solution of integral equations of the first kind depends upon the rate of asymptotic
decrease of the eigenvalues (A, — 0, n — oc0) of the considered integral operator, as
well as upon the asymptotic behavior of the coefficients in expansion of the right-hand
side by eigenfunctions. If the kernel is positive and symmetric, then the spectrum {\,,} is
positive and the eigenfunctions form a complete set of orthogonal functions. As follows
from results of Hille and Tamarkin (1931), less regular kernels generate the spectrum {\,, },
where \,, — 0 more slowly. Therefore, there is a good chance to construct a stable numerical
method for the first-kind integral equations, whose kernel possesses a weak singularity.
Let us start from the characteristic equation with the periodic logarithmic kernel

_ / " w(©n

~ K0U=f, K0($,£)=—ln

r—§

2

sin

‘ d€ = f(x), |l <,
(9.14)

sin

x—ﬁ’

If, for simplicity, f(x) is even, f(-x) = f(x), then it can easily be proved that the solution

of equation (9.14) is even too. The spectrum of operator (9.14) can be directly defined on

the basis of the following tabulated series (see Gradshteyn and Ryzhik, 1994):

r—§
2

2sin

3 %x_@ = In . < 9.15)

n=1
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This shows that the set of eigenfunctions of the operator K, is {¢,(x)} = {cosnz},
n=0,1,..., because for n = 0 we have (see Gradshteyn and Ryzhik, 1994)

K0<p0=—/ﬂln —¢ sméldg_—Z/ﬂln(sin%) d€
- 0

/2
=4 In(si dé=(4)(-=)In2=271n2,
/0 n(sin &) dé = ( )< 2) n mIn

sin

|d§—— In

(9.16)

where we have used the following property of periodic functions: the value of the integral
of any periodic function taken over the interval of the length equal to its period remains
without change if we arbitrarily shift the interval of integration keeping it of the same
length.

For other n = 1,2, ... it directly follows from Eq. (9.15) that
E 71'

dé =— cosné In —¢

sin

Sll’l

Kop,, =— / ' cos(ng)

Ak

=— Z 1 /7T cos(né) cos[m(x — &) dé
c=m ), 9.17)

3 COS,ZM) / . cos(né) cos(mé) d&
m=1 o

=T cos(na) = Zon(x),  n=1,2,...;
n n

hence {(,, } are indeed eigenfunctions of the operator K, with the eigenvalues Ao =27 In 2,
Ap=m/n,n=12,....

Now solvability of equation (9.14) depends only on analytic properties of the right-hand
side f(z). If f(x) € Cy(-m, ), then

= /7T f@)p,(x)dr = /7T f(@)cosmnx dxr =0 (%) , (9.18)

as follows from the asymptotic estimates of Section 1.4. Then the exact solution to integral
equation (9.14) can be explicitly expressed as a series in eigenfunctions

w(z) = Zuncpn(x) Z w, cos(nz), U, = {—" =0 (%) , (9.19)

n=0 n

which is uniformly convergent over the integral « € [-m, 7].
In the case of a full Fredholm integral equation of the first kind, whose periodic kernel
contains a weak logarithmic singularity

sin 2=51 . (9.20)

/ [Ko(z—6)+ K\(@. Ol u@©) dé = f@).  |el<m  Ko(@—E=—In

where f(x) and K (z, &) are even with respect to their arguments and K (z, £) is regular in
some sense, we may seek a solution of equation (9.20) again in the form of expansion by
eigenfunctions of the kernel Ky(z — &):

w(x) = Z U P (T), ©m(x) = cos(mzx). 9.21)

m=0
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Then the standard Galerkin method (see, for example, Fletcher, 1984) imply the substitution
of the representation (9.21) into Eq. (9.20):

>t [ 1Ko+ i@ Olen(©dé = @) lal <

mo i 9.22)
Z u"”/ |:)\TVLS0’"L($) + / K] (x’ g)SOWL(g) dg = f(x)’ |x| S 7r’

m=0 -

and the application of the scalar product of Eq. (9.22) with the functions from the same
basis. As a result, we arrive at an infinite system of linear algebraic equations

un+2anmum =f, n=0,12,..., (9.23)

m=0

where

5n T T
Ay, = A_ / / Kl (.’IJ, {)(pn(x)@’m(g) d§ (n’ m = 0, 1’ oo )a

127, n=0,
l/m, n=12,....

S : (9.24)
fn:)\_n/ f(aj)spn([g)dl‘, TL=O,1,..., 5n: {

Here we need to recall some classical result from the theory of regular infinite linear
algebraic systems.

DEFINITION 1. System (9.23) is called regular if >~ |anm| < 1for vn=0,1,...

Itis shown in Kantorovich and Krilov (1958) that regular systems have a unique bounded
solution if | f,,| £ K (1 - Z;.::o |anm|) foralln=0,1,2,...,and K is identical for all n.

DEFINITION 2. System (9.23) is called completely regular if anozo |Grm| < 0 < 1 for
Vn=0,1,..., where 0 is the same constant for all n.

It is proved in Kantorovich and Krilov (1958) that completely regular systems have al-
ways a unique bounded solution if f,, are uniformly bounded. They can also be numerically
solved by the truncation method, which is treated in the following way. Let us consider the
finite-dimensional truncated system

N
vn+2anmvm=fn, n=0,1,...,N. (9.25)
m=0
Then for allm =0, 1,.. ., the solution v,, of this system tends to u,, as N — oc.

DEFINITION 3. System (9.23) is called quasi completely regular if for alln=0,1,2, ...
we have Y~ || < 00 and AM such that "> |an,| < 0 < 1 for all n > M.

It is proved in Kantorovich and Krilov (1958) that such a system is uniquely solvable if
the finite system (9.25), formed by the first M equations, is uniquely solvable, and if f,, are
uniformly bounded. Under this condition such infinite system can be numerically solved
by the truncation method.

Let us show that our system, obtained by the application of the Galerkin method to
the first-kind Fredholm integral equation with a (weak) logarithmic singularity, is quasi
completely regular if the regular part of the kernel is smooth enough. More precisely, this
statement is valid if at least K (x, &) € Cy[(—m, ) X (—=m, m)] and f(x) € Cy(~m, ), since
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the asymptotic estimates of Section 1.4 give here: a,,,, = O(1/nm?), n,m — oo, and
fn=0(/n), n — oco. Indeed, with such an estimate Y -_ |a,,| = O(1/n*), which can
be made less than 0, 0 < 6 < 1, beginning from a certain n > M. Besides, the quantities f,
are uniformly bounded.

From the above consideration we can finally conclude that a full Fredholm equation of
the first kind (9.20) with a (weak) logarithmic singularity in the kernel can be efficiently
solved by the application of the Galerkin method, which reduces the problem to a quasi
completely regular infinite system of linear algebraic equations that can be solved by the
truncation method.

Let us pass now to equations of the first kind with logarithmic but not periodic kernels.
The characteristic equation here is

1
_ / nle—&u@©)dé = f@). lel<1. Gou=f. Golw.&)=-Inje—él,  (9.26)

and the eigenfunctions can be constructed on the basis of the following tabulated integral
(see Gradshteyn and Ryzhik, 1994):

1 n(§)1 p mln2, n=0, 927
II \/—5 nlz _gl 5 {%Tn(ﬁﬂ), n=12,..., 627

where T),(x) = cos(n arccos x) is the Chebyshev polynomial of order n (see Abramowitz
and Stegun, 1965). Hence, following our general line, we can state that the orthogonal
basis formed by the eigenfunctions is {¢,(x)} = {Tn(x) /V1—a? } with the respective
eigenvalues being equalto \,, = 7/n (n=1,2,...), A\g = wIn2. Our statement is based on
the general property of orthogonality of eigenfunctions generated by a self-adjoint operator.
In our case this is given by another tabulated integral, which is the relation of orthogonality
(0., 18 Kronecker’s delta)

' T(2) T ()
1 vV 1- .’L'z

These relations (9.27) and (9.28) immediately give an exact representation of the solution
to equation (9.26) in the form

= €,0nm> g0 =17/2, Ep = T. (9.28)

T ()
i

which is in a complete agreement with the theoretical result established in Section 1.7
about the structure of the solution to Eq. (9.26). Actually, the latter contains a square root
singularity at the ends of the interval (-1, 1).

Substitution of the series (9.29) into (9.26), with the help of relation (9.27), leads to an
explicit expression for the unknown coefficients wu,,:

yo Fn /fUT(x)z
iE

EnAn

u@) =D U@, o) = (9.29)

m=0

(9.30)

Now convergence of the series (9.29) is connected with the question of the asymptotic
estimate of f,, as n — oco. The latter depends on analytic properties of the right-hand side
f(x). If this function is at least twice-differentiable, f(z) € C,(-1, 1), then

= / ’ f(t) cos(nt) dt, x = cost, ft) = f(cost). 9.31)
0
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If, for simplicity, we consider again only even right-hand sides, then

1 /™. 1
fn= B / f@)cos(nt)dt = O (7) , n — 00, (9.32)
- n’
due to the periodicity (cf. Section 1.4). For all that, as follows from Eq. (9.30),
1
u, =0 <—2> , n — 0o, (9.33)
n

so for such functions f(z) the series is uniformly convergent on the interval (-1, 1).
In the case of the full equation

1
/ (Golw &) + G (@ O u©) dé = (o), [l <1, 9.34)
4

where for simplicity we restrict the consideration only by even f(x) and even G(z, &),
with respect to both its arguments, we may seek the unknown function u(x) again in the
form of a series in eigenfunctions:

T, ()
NI

u@) =D U@,  Pm@) =

m=0

(9.35)

Then the substitution of this representation into Eq. (9.34) and the application of the scalar
product with ¢,,(x) lead to a second-kind infinite linear algebraic system

un+anmum = fo, n=0,1,2,..., (9.36)
=0

where

en (M1 Tu@ T, 1 /‘ T,.(x)
b, = — Gi(x, &) dE, n = — dx. (9.37
nm )\n /1 /1 /—1 — xz /—1 — 52 I(x E) 5 f )\n . f(x) /—1 — xz X ( )

By analogy to the case with periodic kernel it is directly proved that system (9.36) is
quasi completely regular if f(x) € Cy(~1,1)and G (z, &) € Ch[(-1, 1)X (-1, 1)]. Therefore,
the truncation method may be used to solve numerically this system.

Helpful remarks

It should be noted that the method described here is an alternative to another very efficient
collocation technique (see Voronin and Tsetsokho, 1981). Each of these methods has its
own intrinsic merits and restrictions. Thus, the collocation technique needs to solve a
finite-dimensional algebraic system, in contrast with the method discussed at the present
section. However, convergence of this method for integral equations with the logarithmic
singularity is a more complex problem. Here we need to solve formally an infinite algebraic
system, which can be reduced again to a finite-dimensional system, within the framework
of the truncation method. Convergence of such a process is substantiated in a more clear
way.
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9.3. Integral Equations of the Physical Diffraction Theory
in the Case of Nonconvex Obstacles

In Section 2.6 we could see that in the case of short-wave diffraction Kirchhoff’s physical
diffraction theory can asymptotically predict the value of the unknown pressure over the
boundary surface (or contour, in the 2D problem). Here we spread some ideas of the physical
diffraction theory, by applying boundary integral equations to the short-wave diffraction by
obstacle with an arbitrary smooth boundary. The background of our approach is the specific
feature of the incident wave interaction with convex and concave parts of the boundary.
Essentially, acoustic rays incident on convex parts of the boundary cannot participate in
repeated re-reflections. Vice versa, the rays incident on any concave part can re-reflect only
between points of this part, and never fall to any convex part of the boundary. We show all
ideas on the 2D case, but the 3D case can be treated just in the same way.

Let a plane incident acoustic wave be incident on an obstacle with a smooth boundary
contour ! (see Fig. 9.1).

Figure 9.1. Incidence of the plane acoustic wave to a nonconvex obstacle

We formulate the problem simultaneously both for scalar and elastic problems. If the
boundary contour is free of load, then (to be more specific) in the scalar case of acoustically
soft boundary we have p|; = 0, and in the elastic case: T|; = (1}, T»)|; = 0, where p is the
acoustic pressure in the scalar problem, and T is the stress vector in the elastic problem.
Then, within the framework of the direct method the boundary integral equation in the
scalar problem is (see Chapter 2)

Z /Hél)(k’r’)g(y) dly = po(x) — ezk(q ),
l

_ 9
gw%—a

Y

(9.38)
, r=lr-yl, xel,

l

where k is the wave number, q is the unit vector which determines direction of the incident
wave, and H((]” is the Hankel function.
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In elastic medium, instead of one equation, we have the system of two equations:

w(@) -2 / (PO, yrun(y) + PO yyus(y)] dly = 2u°(@),
l

uy() -2 / (PP, yyui () + P (@, p)ur(y)] dl, =2u3(z), z €1,
l

9 .
PO, y) = 25— [UD(, )] + A, div, [UV(z, )] 9.39)
Yy
+ 1 {n, xrot, [UX(z, ]},
i
k260, HO (ko) -
Apuk2 { Ot ) = 5 By
w(z)=qe™ T, r=lr-yl,  kj=12

o ) ] .

where 0;; is Kronecker’s delta, £, and £, are the longitudinal and transverse wave numbers,
respectively, A and p are elastic moduli. Here, to be more specific, we consider incidence
of the longitudinal wave.

Let us construct a convex hull of the boundary (see, for example, Preparata and Shamos,
1985; and our Section 8.9), which is the minimum convex contour containing the given
contour /. This implies that we need to draw tangent straight lines to the contour [, which
separate convex (/) and nonconvex ([,) parts of the boundary. Further, if we draw tangent
lines parallel to the vector q, then we separate the shadow zone AB of the total boundary.
The latter is situated on its back side. It is obvious that the points A and B belong to convex
parts of the contour [;.

Let L be a characteristic size of the obstacle. If in the asymptotic sense, kL > 1,
k,L > 1, k,L > 1, then the solution of integral equations in the shadow zone is equal
to zero. So BIE (9.38) and (9.39) are asymptotically reduced to the arc AC'DB. In what
follows we mean by [; and [, only those parts of the contour, which lie on the front part
AC DB of the boundary contour.

The behavior of the solution of the basic integral equations over the convex parts [,
differs qualitatively from its behavior on the nonconvex parts [,. Actually, on [, (arcs BD
and AC in Fig. 9.1) there is no re-reflections of acoustic rays. By contrast, ray re-reflections
play an essential role on /,. Therefore, at high frequencies the solution of equations (9.38)
and (9.39) on the convex parts BD and AC is asymptotically defined as in the case of
strictly convex obstacle. This implies for Eq. (9.38) that the leading asymptotic term is

_ Ipo
g(y) =2 B

= 2ik(q - n,) ™V, y €1y, (9.40)
Yy
in the scalar problem.

In the case of elastic medium in the neighborhood of every point on the convex parts /1,
the solution of system (9.39) coincides with the known solution of the problem about
reflection of the plane wave from a free boundary of the corresponding elastic half-plane.

Let us relate to every point y € [, basis unit vectors 7,, n, that form a right Cartesian
coordinate system where n, is an outward normal. Let t, be a unit vector that determines
the direction of the transverse wave reflected from the boundary [; at the point y. Then,
according to Brekhovskikh (1980),

ur(y) = [—(q 1) (L+V,,) + k_'(ty : lly)‘/}m] eikr @),
p

(9.41)

un(y) = [—(q ) (1-V,y) — 1ot ry)Vps] eihr(av),

kp
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Here V,,, and V,,; are coefficients of reflection from the boundary at the point y € [;, for
longitudinal and transverse wave, respectively.

As aresult, components of the displacement vector u = {u, u,} on the convex parts [,
can be found without solving system (9.39), in the following form:

ui(y) = nun(Y) + nou(y), U (y) = Nty (y) — nyuL(y), (9.42)

where n; and n, are Cartesian components of the unit outward normal n,, = (n;, n,).

As follows from the previous analysis, now we only need to define the value of the
unknown functions in Eqgs. (9.38), (9.39) on the nonconvex parts /,. To this end, we keep
on the left-hand sides of the corresponding BIE only integrals over y € [,. For y € [,
the value of the unknown functions are already determined by formulas (9.40)—(9.42), and
the corresponding integrals over these contours may be carried over the right-hand sides
as some already known functions. Therefore, by putting x € [,, we can reduce in the
considered high-frequency case the studied BIEs to some integral equations over [,. Such
a reducing essentially decreases required calculation time, which is of the order of M3 if
M designates the number of the collocation nodes in any quadrature formula. Let us write
out, for example, an equation to which we come in the scalar case, after this reducing:

1
4 / H"(klx - yhg(y) dl,,

L A (9.43)
_ otk 5 l q- ny)eik(qy)Hél)(klm -yhdl,, z€l,.

Further simplification is possible in the same way. If on the illuminated part of the
boundary contour there are several arcs of the type [,, then the key essence of the diffraction
process is as follows: acoustic sources, as boundary values of the corresponding unknown
functions, lying on a certain such nonconvex part, in the asymptotic sense do not influence
the values of wave fields on other such nonconvex parts. By other words, acoustic rays
reflected from one nonconvex part cannot hit other nonconvex parts of the boundary.
Therefore, if there are J arcs [5;, j = 1,...,J, then it suffices to solve equation (9.43) on
each contour [,; separately.

At last, additional simplification may be achieved if we neglect the influence of acoustic
sources lying on convex parts /; to nonconvex ones [,. Such an approach is quite natural
since the rays reflected, for instance, from the arc AC cannot hit the arc C'D neither in
scalar nor in elastic case. For instance, Eq. (9.43) within the framework of such an approach
can be simplified and reduced to a set of more simple independent equations

Z/ Hy (klz -y g(y) dl, = ™), relb; (G=1....J). (9.44)
lz]‘

To demonstrate efficiency of this approach, we consider the calculation of the back-
scattered diagram, which is of significant interest for many applications. If the unknown
functions are defined from Eqgs. (9.38), (9.39), then the back-scattered diagram is determined
from the following integral representation:

Alo) = —% /eik(q'y) g9(y)dl,, q = {-cosa, —sina}, (9.45)
l
1 /k,\* A
A() = I <k—p> /l eihr@y) {uy- [2(q ‘n,)q+ m ny]} dl,. (9.46)
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Below we demonstrate the proposed method for obstacles both of convex and nonconvex
shape. In all figures line 1 refers to the exact numerical solution of the full integral equation
and line 2 refers to the calculations within the framework of our approximate approach.
Figure 9.2 demonstrates the back-scattered diagram A(x), (9.46), for the 2D diffraction
problem about elliptic void in an elastic medium. We used the values k,a = 10, a/b = 3,
ks/k, = ¢,/cs = 5.85/3.23. For this convex obstacle implementation time required to
construct lines 1 and 2 differ by 120 times. The number of nodes here was taken N = 120.

4]

0O° 30° 60° o
Figure 9.2. Comparison of exact (line 1) and proposed (line 2) methods for the calculation
of diffracted waves for an elliptic obstacle

Figure 9.3 shows the back-scattered diagram for an obstacle in the form of a bagel, which
is represented in the Cartesian coordinate system by the following parametric equations:

4 4
kx(t) = ancos(mt), ky(t) =Y by, sin(mt), 0<t<2m,
m=0 m=1 (9.47)
ap=2.76; a;=338; a,=6.15; az=-1.12; a4 =-0.36;
b, =848; b,=2.35; b3;=130; b,=-1.74.

The processor time required for calculating curve 2 is 8 times less than that required for
constructing line 1. For all that, N = 64.

There is reflected in Fig. 9.4 the back-scattered diagram for a three-leaf rose considered
as a void in elastic medium. The equation describing boundary contour in the polar
coordinate system is here k,, p() =5 (2+cos 3¢). Physical parameters have the same value
as in the case shown in Fig. 9.2. We took here N = 150. Calculation time between lines 1
and 2 differs by 5 times.

Due to evident symmetry of all considered obstacles we show all results only for a
certain part of variation of the angle o € (0°, 360°).

In order to evaluate more completely the accuracy of the presented results, we note
that the characteristic size of the considered obstacles is around 3\ to 4, where A is the
wavelength (in elastic case we put A = A, the length of the longitudinal wave).

Helpful remarks

It should be noted that some alternative approaches to extend the Boundary Integral Equation
method to higher frequencies are proposed by Thiele and Newhouse (1975), as well as by
Tobocman (1986, 1987).
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4]

OOO 60° 120° o

Figure 9.3. Comparison of exact (line 1) and proposed (line 2) methods for the calculation
of diffracted waves for a bagel obstacle

4]

0° 15° 30° 45° o
Figure 9.4. Comparison of exact (line 1) and proposed (line 2) methods for the calculation
of diffracted waves for a three-leaf rose

9.4. Numerical Methods in Singular Integral Equations
with the Cauchy-Type Kernel

This section follows in the main the classical results of Belotserkovsky and Lifanov (1993).
Let us start to expound the methods suitable for numerical treatment of singular integrals
and integral equations from a quadrature formula for the Cauchy-type singular integrals.
Let us introduce the so-called canonical partition of the interval (a, b) with its subdivision
to n+1 equal subintervals of the length h = (b—a)/(n + 1). This implies two sets of nodes:
{t;} witha =ty, t, ta, ..., to, tpn =b,t; =a+jh, j=0,1,...,n+1, and {z;} as the
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central points of each subinterval (¢;,¢:11), i = 0,1,...,n, so that z; = a + (i+1/2) h
1=0,...,n.
It is proved that if g(z) € C\(a, b), then

/ gyt _ Z g(t) [ Inn ] n—oo ~ h—0. (9.48)

x;—t x;—1; n(x; —a)(b—-x;)

Now let us now study a singular integral equation with a characteristic kernel

b
/ g®dt _ f@), re(ab), f@) el (b)), (9.49)

r—t

and we recall some classical results related to this equation (see, for example, Gakhov,
1966; Muskhelishvili, 1965). For equation (9.49) there exist three different classes of its
solution: 1) Solution unbounded at both ends of the interval (a,b). Such a solution is
not unique, and as in the theory of ordinary differential equations of the first order this is
defined to within an arbitrary constant C'. 2) Solution bounded at any of the two ends of the
integration interval. Such a solution is unique. 3) With some additional condition for the
right-hand side (i.e., not for every function f(x)) there can exist a solution bounded at both
ends of the interval. We will be interested here only in case 1), where the exact analytical
solution to equation (9.49) is given explicitly as

1 [ / Vi(x— a)(b x)
w2/ (t—a)(b—1)

Note that arbitrary constant C'is related with the integral of the unknown function g(z):

g(t) = ———f(x)dz (9.50)

b
C:/ g(z)dx. (9.51)

Our further strategy is to construct a direct numerical collocation technique to solve
characteristic Eq. (9.49) for arbitrary right-hand side, so that the constructed solution is
a correct approximation for exact analytical solution (9.50). Then the method developed
for the characteristic case will allow us to spread these results to a full singular integral
equation where the analytical solution is not known.

To this end, we apply approximation (9.48) for singular integral:

b
g(t)dt g(t; )
/a P hZ - (9.52)

so that we arrive at some linear algebraic system. Let us prove that the solution of the
system

— g(t;) :
hzxg Jt = f(xy), i=1,...,n—-1,
j=1

Y

hY glty=C
j=1

which is indeed an n X n linear algebraic system with respect to unknown values g(%,),
7=1,2,...,n, gives a correct approximation to the exact solution (9.51) of equation (9.49),
in the sense that if ¢t = ¢; € (a, b) is fixed, then the difference between the solution g(¢;) of

(9.53)
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system (9.53) and the analytical solution (9.50) tends to zero as n — oo. The principal
determinant of system (9.53) is

1 1
T =1t T —t,
D=h'A, A= . (9.54)
1 1
Loy — o Tyt —
1 1

It is proved in Belotserkovsky and Lifanov (1993) that

HH(tq_tp) HH(xP_xQ)

A=2F =P , 9.55
[IT1 (0 1,) 05

q.p

where the lower limit in all products is 1 and the upper is n.
According to Cramer’s rule, one needs to calculate the determinant A; where the
right-hand side column is substituted for the /th column of A:

1 1

I —t] f(xl) T _tn
1 1

P [ (z2) P

Dy=h"'A, A= U (9.56)
1 1
Tp-1 _tl f(xn—l) LTp-1 _tn

1 C 1

The last determinant may be calculated with the help of expansion by elements of the
Ith column:

n-1 L 1<_I< ' Hl (tg—1tp) . <]1 ) Q (zp—24)
Al - Z f(l'j)(—l)']+l =q<p=n; q,p# <g<ps<n-1; q,p#j

q#j p#l

g=1 [T II (xq - tp)

1£g<n—-1 1<p<n

a<p (9.57)
1< 1_[< R Hl (tq - tp) 1< l<_[ 1: 1<1:[ 1 (xp - xq)
+ C’(—l)"” <q<p<n; q,p* <gsn-1; 1<psn— ’

p#l

[1 [1 (xq - tp)

1£gs<n-1 1<p<n

SO
[T (@,-t n-1 IT (z;—t)
_ Dl _ 1<g<n-1 f(x]) 1<g<n
gty =5 =="5—— [C= e . (9.58)
h 11 t,—t) 3=l 1 (z;-=,)
1<gsn 1<gsn-1
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Let us simplify the products present in the last formula. We have

-1 n-1

[T (@,—t) H(ﬂsq—tl) [T (z,—t)
1<g<n-1 =1 q=l+1
g = (- )~ T X —
I1 ty—t) 1 (t~t) I1 (t—t)
1<gsn q=1 q=l+1
-1 n-1-1
—1/2)h 1/2)h
:Q(E(q /2) ><(}:[l(q+/) ] h/ .
2 ﬁlqh ﬁfqh (n—1+1/2)h :
" ( 1 ) o ( 1 ) h/2 12 (n=D)/?
X I-— | X I+— ~ X X
pin 2q) "4 2q (n—-1+1/2)h " T(1/2) © T'(3/2)
h V-1 h

2
[

n — oQ.

b-t, % mh—a 7m/b-1)t —a)

Here we have used the asymptotic estimate (compare with Belotserkovsky and Lifanov,

1993)
- B _ n’ G-1

m=1

By analogy, atn — oo

7-1 n
[T @ -ty I[T(z;—ts) I (25—t
I<q<n _ (a: —t») q=1 g=j+1
q#j J 1) 5-1 n—1
[ -z, (zj—z) I (25—
1<g<n~1 qg=1 g=j+1
, Ma+1/2h Tla-1/2h
=3 X (9.61)
th H qh

=1 =1

—(n ]—]/2)H(1+—>anll< )

h (b—l'j),/ﬂfj— _ \/—
~ 3 = (x; —a)b—x;).

ra/2rad/2),/o-x;
Hence expression (9.58) with i — 0 tends to
1 1 <X hf(z)/(x; —a)(b—x-)
g(t) ~ C-— Z : :
T/ (b—1)(t —a) @ -
(9.62)
1 [ _/ f(x)\/(x a)(b ) ]
/(- 1)t - a)
which was to be proved. Note that in the last passage we have used quadrature formula
(9.48).
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Now let us consider the full equation

b
/ [ﬁ + Ko (x,t)} g@) dt=f(x), =€ (a,b). (9.63)

Its general solution can be constructed by applying the inversion of the characteristic part
(see Eq. (9.50)), which reduces Eq. (9.63) to a second-kind Fredholm integral equation:

b
o / Ny (e.t) i (1) dt = fi(2). € (@b), 9.64)

with respect to the function g(z) = /(x — a)(b — x) g(x). Here

1 /” Ky (r, ) V(T —a)(b-7)dr
72/ t—-a)d-1) J, T-T ’

cC 1 ["fVT-a)b-1dr
f1($)=?—ﬁ/ s

Ni(z,t) =—

(9.65)

xr—T

where C' is again an arbitrary constant. It should be noted that the kernel of this Fredholm
equation has a weak singularity.

Let us prove that a direct numerical solution to Eq. (9.63) can be constructed from the
linear algebraic system

hZ|: ! +K0(.7Ji,tj):| g(tj)=f(.%'l), i:l,...,n—l,
=1

xXr; — tj
(9.66)

hY gt =C,
j=1

in the sense that its solution tends to the solution of equation (9.63) at any fixed point when
h — 0 (i.e., n — o0). Indeed, if we transfer the terms related to the regular kernel to
the right-hand side and solve the resulting linear algebraic system with the characteristic
matrix 1/(x; —t;), then we arrive at a finite-difference approximation of Eq. (9.64). The
proof is completed by applying classical results on numerical solution of the second-kind
Fredholm integral equation.

Helpful remarks

Approximation (9.48) shows that usual quadrature formulas, well known for regular inte-
grals, can also be applied to Cauchy-type singular integrals with the chosen canonical sets
of nodes.

9.5. Numerical Methods for Hyper-Singular Integral
Equations

Consider a hyper-singular equation with a characteristic kernel

g () dt

P f'(@), z € (a,b), f(x)e Cslab). (9.67)
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Let us prove that a bounded solution of Eq. (9.67) is unique and is given as follows:

Vaz-a)b-z) [° f(t) dt
w2 o VE-a)®-1) (z-1)

Indeed, according to the definition of hyper-singular integrals (see Section 1.8), equation
(9.67) is equivalent to

bg(t) dt
a (.’L'—t)

where C' is an arbitrary constant. Now an inversion formula for the Cauchy characteristic
integral operator (see Gakhov, 1966) determines the bounded solution as

g(x) = (9.68)

=—f'(x) ~ / g;t)dt =—f(x)+C, z € (a,b), (9.69)

dx t

Vixc—-a)(b-1x) @
g(x) = 2 BN ) dt, =z € (a,b), (9.70)
and the constant C' as ,
C= i L dt. (9.71)

T Jo V(t=a)(b-1)

Thus, as indicated in the Introduction, any bounded solution of Eq. (9.67) vanishes at
T — a,b.

To construct a direct collocation technique to solve Eq. (9.67) for arbitrary right-hand
side, we introduce a similar but slightly different canonical partition compared with the
case of singular integrals (see the previous section). Namely, let us divide the interval (a, b)
into n small equal subintervals of the length h = (b — a) /n, by the nodes a = t¢, t1, ta, . . .,
ty1,tn=bt; =a+jh, j=0,1,...,n. The central points of each subinterval (¢, ,;) are
denoted by z;, thus z; =a+ (i—1/2) h,i=1,...,n

If we try to arrange an approximation of integral in (9.67) by using finite sum, as in
regular cases, then for x = x; we have

b gt dt i dt M2 dt

5 =g ()
a (xi_t) =0 i ( T — ) ~h/2 t2

1 I 3 ! :
+Zg(t )< i ﬂfi—tj1> =;g(tj) <xi—t' - xi—tj1> ,

j#i J J

(9.72)

where a value of the above hyper-singular integral of the function 1/t has been used. So,
we try to approximate Eq. (9.67) by the linear algebraic system

Zg ( 1 >=f’(a:i), i=1,...,n. 9.73)
ZT; —t xi—tj_l

Further considerations are similar to those in Belotserkovsky and Lifanov (1993). Let
us prove that, by assuming = = x; € (a, b) is fixed, the difference between the solution g(x;)
of system (9.73) and analytical solution (9.70) tends to zero, when n — oo. System (9.73)
can be rewritten as

- 1 1
Zg(tj)< —xj_t“>=f’(xi), i=1,...,m, (9.74)

ol .:UJ _ti
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and its principal determinant is

1 1
.’L']—t] xl—to

1
T, _tl

1
LTy, — tO

A= . ... 9.75)
1 1 1 1
Ty — tn Ty — t'n—l Ty — tn LTy — tn—l
Let us rewrite the ith row (2 = 2,...,n) of A as the sum of all other rows, from k = 1
to k =1:
ti 1o ti —to
(z1 —t1) (@1 —to) (@5 —t1) (Tn — o) IT (¢ —to)
A = = =
tn—to tn—to [1(:~to)
(xl _tn) (:Cl _tO) (xn_tn) (xn_tO)
(9.76)
1 1
T =1t Ty =1 H(tj_to) TTIT (¢t —t,) TTTT (zp — )
% — J q<p q<p
[T (i —to) ITII (xq - tp)
1 1 i a.p
Ty —t,  XTp—tn

where the lower limit in all products is 1 and the upper is n. A known value of the last

determinant has been taken from Belotserkovsky and Lifanov (1993).
According to Cramer’s rule, one needs to calculate the determinant A; where the
right-hand side column of (9.74) is substituted for the /th column of A in (9.75):

1 1 /
(xl_t] _x1—to> I (@)
1 1 /
Alz (xl_tg_x]_tl> f (932)
1 1 /
<.I1 _tn B X _tn—l ) f (xn)
tl —to .
(1 —t1) (z, — o) [ (@)
tz—to , )
| @it (@~ o) fr@y+ ()
tn —to n
(z1=t,) (T —to) ; f ()

1 1
(a:n—tl - xn—t0>
1 1
(a:n—tz B xn—t|>

1 1
L, _tn Tn _tn—l

9.77)
t1—to
($n - tl) (xn - tO)
t,—ty

(xn - t2) (xn - tO)

t, —to
(wn - tn) (xn - tO)

where we have used the same summation of rows as in the case of A.
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The last determinant may be calculated arranging expansion by elements of the /th
column as follows:

6t o freo I G0 LG s
AIZW . _tm i D" : glpgm (xq’—;fp) ,  (9.78)
hence
. z F@ T (z=t,) IT (24— tm)
g(xl)———m t0>; Ot i T e ty) () (9.79)
pEm q#

The last expression at h — 0 ~ n — oo, under the condition x; € (a, b) is fixed, can be
estimated as follows:

n 1 "
11 (i ~t,) [ (z-t,) 11 (z-t)
s =(7-1) f: x
};[l (xfl - ml) 1 (xq - xl) qg{] (xq - xl) (9.80)

(—1)” 1( > "l< 1)  hb—z,
Il 1—— || 1+ — ) ~(-1)" — — 00,
L ><ID1 + e (- )7r =g n — 00

if « belongs to the open interval (a, b) (i.e., [ #n, [ # 1). Here we have used the asymptotic
estimate (compare with Belotserkovsky and Lifanov, 1993)

n B
(1) =rasm o™ s ©81)
m=1
Further, by analogy
I (2, t) - —
q _ n i _L ~ (—1\ L
m—(—l) (tm—xm)g (1+ 2q> g (1 2q> -1 1 (9.82)

Other terms in Eq. (9.79) can be simplified as follows (h — 0):
m tom
(@i—to) = @), (tn—to) = (tm—a), Y f(t) — / F@)dt = f(t,.), (9.83)
k=1 a

hence expression (9.79) with h — 0 tends to
h - f(tw)
~ —S(x—a)(b—
9@~ aVE- 9 b ; V) Gt (1 t)

N@—aC-z) [ f@dt
m o VE=) 0= (-1

(9.84)
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Consider the full equation

b
1
/ [r_ pp +Ho@ D] g(®) dt = @), z€(ab), (9.85)
where -
Kooty = 020, (9.86)
Ox

Its bounded solution can be constructed by applying inversion of the characteristic part,
which reduces Eq. (9.85) to a second-kind Fredholm integral equation

b
g(x) +/ Ny (z,t) g () dt = fi(x), =€ (a,b), (9.87)
where ,
_V(@-a)(b-1) K (1,t) dr
Ny (z,t) = = B sy s S (9.88)
@) = Vaz-ayb—z) [° f(r) dr 9.89)
T . VE-00-7) @=7) |

Let us prove thatif f(x) € C(a, b); K, (x,t) € C| [(a, b) X (a, b)], then for any x € (a, b)
the difference between solution g () of the linear algebraic system

- 1 1
Z[ +hK, (xi,tj)] g(t;)=f (@), i=1,....,n, (9.90)

o1 Il—tj ZT; _tj—l

and the bounded solution of Eq. (9.85)—(9.86) tends to zero when h — 0 (i.e., n — 00).
Indeed, if one transfers the terms, related to the regular kernel, to the right-hand side
and solves so written linear algebraic system with the characteristic matrix 1/ (a;i - tj) -
1/ (mi —tj ), then one arrives at a finite-difference approximation of Eq. (9.87). The proof
is finally completed if one applies classical results on numerical solution of the second-kind
Fredholm integral equation.

An example for K, (x,t) = A(z-t), f'(x) = -7 ~ f(x) = —wx can be found in
Iovane et al. (2003), where the numerical solution is compared with the exact one g(z) =
8V 1—22(4+ Ax) /(32 + A?) in the case A =3, (a,b) = (-1, 1).

Helpful remarks

In Eq. (9.84), when carrying out the last passage, we applied implicitly the quadrature
formula (9.48) of the previous section in the case where the integrand possesses a square
root singularity at the ends of the interval. It can be proved that the estimate (9.48) can be
refined for this case as follows:

’ g(t)dt _ hi 9(t))
o VE-)b0-D@-t) S\ -a)b-1) @~ t;) 9.91)
Inn
+O<n1/2<xi—a><b—xi>>’ noee s el

© 2005 by CRC PressLLC



REFERENCES

Abramowitz M. and Stegun L. (1965), Handbook of Mathematical Functions, Dover: New
York.

Achenbach J.D. (1973), Wave Propagation in Elastic Solids, North-Holland: Amsterdam.

Alexandrov A.D. and Zalgaller U.A. (1967), Intrinsic Geometry of Surfaces, Amer. Math.
Soc.: Providence, RI.

Aleksandrov V.M. (1968), Asymptotic methods in contact problems of elasticity theory, J.
Appl. Math. Mech., 32, 691-703.

Angell T.S. et al. (1989a), A constructive method for identification of an impedance scat-
terer, Wave Motion, 11, 185-200.

Angell T.S. et al. (1989b), Target reconstruction from scattered far field data, Annal.
Telecomm., 44, 456—463.

Apeltsin V.F. and Kyurkchan A.G. (1990), Analytical Properties of Wave Fields, Moscow
State Univ.: Moscow (in Russian).

Atkinson F.V. (1949), On Sommerfeld’s “Radiation condition”, Philos. Mag., 40, 645-651.

Babeshko V.A. (1971), Convolution integral equations of the first kind on a system of
segments, arising in elasticity theory and mathematical physics, J. Appl. Math. Mech.,
35, No. 1.

Babich V.M. and Buldyrev V.S. (1989), Asymptotic Methods in Short-Wavelength Diffrac-
tion Theory, Springer-Verlag: Berlin, Heidelberg.

Banerjee P.K. and Butterfield R. (1981), Boundary Element Methods in Engineering Sci-
ence, McGraw-Hill: London.

Bateman H. and Erdelyi A. (1953), Higher Transcendental Functions, Vol. 1, 2, McGraw-
Hill: New York.

Bateman H. and Erdelyi A. (1954), Tables of Integral Transforms, Vol. 1, McGraw-Hill:
New York.

Belotserkovsky S.M. and Lifanov LK. (1993), Method of Discrete Vortices, CRC Press:
Boca Raton.

Birman M.Sh. and Solomyak M.Z. (1979), Asymptotic behavior of the spectrum of differ-
ential equations, J. Soviet Math., 12, 247-283.

Blaschke W. (1930), Differentialgeometrie und Geometrische Grundlagen Einsteins Rela-
tivitdtstheorie, Vol. 1, Springer-Verlag: Berlin.

Borovikov V.A. and Kinber B.Y. (1994), Geometrical Theory of Diffraction, IEEE Waves
Ser. 37: London.

Bostrom, A. (1986), The null-field approach in series form—The direct and inverse prob-
lems, J. Acoust. Soc. Amer., 79, 1223-1229.

Bowman J.J., Senior T.B.A., and Uslenghi P.L.E. (1987), Electromagnetic and Acoustic
Scattering by Simple Shapes, Hemisphere Publ.: New York.

Boyev N.V., Vatul’yan A.O., and Sumbatyan M.A. (1997), Reconstruction of the contour
of obstacles from the scattered acoustic field in the high frequency range, Acoustical
Physics, 43, 391-394.

Boyev N.V. and Sumbatyan M.A. (1999), An inverse problem of high-frequency diffraction
for nonconvex axially symmetric obstacles, Russian Acoustical Physics, 45, 133—137.

© 2005 by CRC PressLLC



Bratsun G.A. and Sumbatyan M.A. (1993), Investigation of stability of the method of
auxiliary sources in practice, Comput. Math. & Math. Phys., 33, 125-127.

Brekhovskikh L.M. (1980), Waves in Layered Media (2nd ed.), Academic Press: London.

Bremermann H. (1965), Distributions, Complex Variables, and Fourier Transforms,
Addison-Wesley: Reading, MA.

Burov V.A. et al. (1986), Inverse scattering problems in acoustics (a review), Russian
Acoustical Physics, 32, No. 4.

Cappellini V., Constantinides A.G., and Emilani P. (1978), Digital Filters and Their Appli-
cations, Academic Press: London.

Carleman T. (1922), Sur la resolution de certaines equations integrales, Arkiv. Mat. Astr.
Phys., 16, 1-19.

Collin R.E. (1960), Field Theory of Guided Waves, McGraw-Hill: New York.

Colton D. (1984), The inverse scattering problem for time-harmonic acoustic waves, SIAM
Review, 36, 323-350.

Colton D. and Kress R. (1983), Integral Equation Methods in Scattering Theory, John
Wiley: New York.

Colton D. and Kress R. (1992), Inverse Acoustic and Electromagnetic Scattering Theory,
Springer-Verlag: New York.

Colton D. and Monk P. (1985), A novel method for solving the inverse scattering problem
for time-harmonic acoustic waves in the resonance region, SIAM J. Appl. Math., 45,
1039-1053.

Colton D. and Monk P. (1986), A novel method for solving the inverse scattering problem
for time-harmonic acoustic waves in the resonance region II, SIAM J. Appl. Math., 46,
506-523.

Courant R. and Hilbert D. (1953), Methods of Mathematical Physics, vol.I, Interscience
Publ.: New York.

De Boor C. (1978), A Practical Guide to Splines, Springer-Verlag: New York.

Druzhinina I.D. and Sumbatyan M.A. (1990), Numerical-analytical method in short-wave
diffraction problems, Soviet Physical Acoustics, 36, No. 2.

Druzhinina I.D. and Sumbatyan M.A. (1992), Two-dimensional shortwave diffraction on
objects with arbitrary smooth boundary, Soviet Physical Acoustics, 38, No. 3.

Erdelyi A. (1956), Asymptotic Expansions, Dover: New York.

Fedorjuk M.V. (1962), Stationary phase method for multiple integrals, J. Comp. Math.
Math. Phys., 2, No. 1.

Fedorjuk M.V. (1977), Steepest Descent Method, Nauka: Moscow (in Russian).

Felsen L.B. and Marcuvitz N. (1973), Radiation and Scattering of Waves, Prentice Hall:
Englewood Cliffs, NJ.

Fletcher C.A.J. (1984), Computational Galerkin Methods, Springer-Verlag: New York.

Forsythe G.E., Malcolm M.A., and Moler C.B. (1977), Computer Methods for Mathematical
Computations, Prentice Hall: Englewood Cliffs, NJ.

Fridman V.M. (1962), On convergence of steepest descent type methods, Usp. Mat. Nauk,
17, No. 3 (in Russian).

Gakhov ED. (1966), Boundary Value Problems, Pergamon Press: Oxford.

Gel’fand I.M. and Shilov G.E. (1964), Generalized Functions, Vol.1, Academic Press:
London.

Gill P.E., Murray W., and Wright M.H. (1981), Practical Optimization, Academic Press:
London.

Gradshteyn LI.S. and Ryzhik .M. (1994), Table of Integrals, Series, and Products (5th ed.),
Academic Press: New York.

© 2005 by CRC PressLLC



Groetsch C. (1984), The Theory of Tikhonov Regularization for Fredholm Equations of the
First Kind, Pitman: London.

Grosjean C.C. (1965), On the series expansion of certain types of Fourier integrals in the
neighbourhood of the origin, Bull. Soc. Math. Belge, 17, 251-295.

Hackbusch W. (1995), Integral Equations. Theory and Numerical Treatment, Birkhauser
Verlag: Basel.

Handelsman R.A. and Lew J.S. (1970), Asymptotic expansion of Laplace transforms near
the origin, SIAM J. Math. Anal., 1, 118-130.

Hardy H. (1956), Divergent Series, Oxford University Press: London.

Hille E. and Tamarkin J.D. (1931), On the characteristic values of linear integral equations,
Acta Math., 57, 1-79.

Hobson E.W. (1955), The Theory of Spherical and Ellipsoidal Harmonics, Chelsea Publ.:
New York.

Honl H., Maue A.W., and Westpfahl K. (1961), Theorie der Beugung, Springer-Verlag:
Berlin.

Horn R.A. and Johnson Ch.R. (1986), Matrix Analysis, Cambridge Univ. Press: London.

Imbriale W.A. and Mittra R. (1970), The two-dimensional inverse scattering problem, IEEE
Trans. Antenn. Propag., AP-18, 633-642.

Iovane G., Lifanov LK., and Sumbatyan M.A. (2003), On direct numerical treatment of
hypersingular integral equations arising in mechanics and acoustics, Acta Mechanica,
162, 99-110.

Jones D.S. (1952), Diffraction by a wave-guide of finite length. Proc. Camb. Phil. Soc., 48,
118-134.

Jones D.S. (1974), Integral equations for the exterior acoustic problems, Quart. J. Mech.
Appl. Math., 27, 129-142.

Jones D.S. (1986), Acoustic and Electromagnetic Waves, Clarendon Press: Oxford.

Jorgenson R.E. and Mittra R. (1990), Efficient calculation of the free-space periodic Green’s
function, IEEE Trans. Antenn. Propag., 38, 633-642.

Kantorovich L.V. and Akilov G.P. (1982), Functional Analysis, Pergamon Press: Oxford.

Kantorovich L.V. and Krilov V.I. (1958), Approximate Methods of Higher Analysis, No-
ordhoff: Groningen.

Keller J.B. (1962), The geometrical theory of diffraction. J. Optical Soc. Amer., 52, 116—
130.

Kirsch A. et al. (1988), Two methods for solving the inverse acoustic scattering problem,
Inverse Problems, 4, 749-770.

Kleinman R.E. and Roach G.F. (1982), On modified Green’s functions in exterior problems
for the Helmholtz equation, Proc. Roy. Soc. London, A 383, 313-332.

Koiter W.T. (1954), Approximate solution of Wiener—Hopf type integral equations with
application, Proc. Konikl. Nederl. Akad. Wet., 57, 558-579.

Kristensson G. and Vogel C.R. (1986), Inverse problems for acoustic waves using the
penalized likelihood method, Inverse Problems, 2, 461-479.

Kupradze V.D. (1950), Boundary Value Problems of the Theory of Oscillations and Integral
Equations, Gostekhizdat: Leningrad (in Russian).

Kurosh A.G. (1972), A Course of Higher Algebra, Mir Publ.: Moscow.

Kuznetsov N.V. (1966), Asymptotic distribution of eigenfrequencies of a plane membrane
in the case when the variables can be separated, Differential Equations, 2, 715-723.
Kuznetsov N.V. and Fedosov B.V. (1965), An asymptotic formula for the eigenvalues of

the circular membrane, Differential Equations, 1, No. 12.

Lavrentiev M.M. (1959), On integral equations of the first kind, Russian Doklady, 127,

No. 1.

© 2005 by CRC PressLLC



Lavrentiev M.M. (1960), On integral equations of the first kind, Russian Doklady, 133,
No. 2.

Makai E. (1970), Complete orthogonal systems of eigenfunctions of three triangular mem-
branes, Studia Scientiarum Mathematicarum Hungarica, S, 51-62.

Markushevich A.l. (1963), The Theory of Analytical Functions, Hindustan Publ.: Delhi-6.

Mathis A.W. and Peterson A.F. (1996), A comparison of acceleration procedures for the
two-dimensional periodic Green’s function, IEEE Trans. Antenn. Propag.,44,567-571.

McNamara D.A.M., Pistorius C.W.I., and Malherbe J.A.G. (1990), Introduction to the
Uniform Geometrical Theory of Diffraction, Artech House: Norwood.

Mikhlin S.G. (1964), Variational Methods in Mathematical Physics, Pergamon Press: Ox-
ford.

Mikhlin S.G. (1965), Problem of the Minimum of a Quadratic Functional, Holden-Day:
London.

Mindlin R.D. (1955), An Introduction to the Mathematical Theory of Vibrations of Elastic
Plates, US Army Signal Corp. Eng. Lab.: Fort Monmouth, NJ.

Mittra R. and Lee S.W. (1971), Analytical Techniques in the Theory of Guided Waves,
Macmillan: New York.

Morozov V.A. (1984), Methods for Solving Incorrectly Posed Problems, Springer-Verlag:
Berlin, Heidelberg.

Morse P.M. and Feshbach H. (1953), Methods of Theoretical Physics, (Parts 1,2), McGraw-
Hill: New York.

Muskhelishvili N.I. (1965), Singulare Integralgleichungen, Akademie Verlag: Berlin.

Noble B. (1958), Methods Based on Wiener—Hopf Technique, Pergamon Press: New York.

Pissanetski S. (1988), Sparse Matrix Technology, Mir: Moscow.

Pogorelov A.V. (1961), Differential Geometry, Noordhoff: Groningen.

Pogorelov A.V. (1973), Extrinsic Geometry of Convex Surfaces, Amer. Math. Soc.: New
York.

Pogorelov A.V. (1978), The Minkowski Multidimensional Problem, John Wiley: New York.

Polyanin A.D. and Manzhirov A.V. (1998), Handbook of Integral Equations, CRC Press:
Boca Raton.

Preparata F.P. and Shamos M.L. (1985), Computational Geometry: An Introduction,
Springer-Verlag: New York.

Ramm A.G. (1986), Scattering by Obstacles, Reidel Publ.: Dordrecht.

Rees C.S., Shah S.M., and Stanojevic C.V. (1981), Theory and Applications of Fourier
Analysis, Marcel Dekker: New York.

Riekstinsh E.Ya. (1977), Asymptotic Expansions of Integrals, vol.2, Zinatne: Riga (in

Russian).

Riekstinsh E.Ya. (1981), Asymptotic Expansions of Integrals, vol.3, Zinatne: Riga (in
Russian).

Riesz F. and Sz.-Nagy B. (1972), Lecons d’Analyse Fonctionelle, Akademiai Kiado: Bu-
dapest.

Roger A. (1981), Newton-Kantorovich algorithm applied to an electromagnetic inverse
problem, IEEE Trans. Antenn. Propag., AP-29, 232-238.

Samarsky A.A. and Nikolaev E.S. (1978), Methods of Solution of the Grid Equations,
Nauka: Moscow (in Russian).

Samko S.G. (2000), Hyper-singular Integrals and Their Applications, Gordon & Breach:
London.

Scalia A. and Sumbatyan M.A. (1999), On high-frequency asymptotics in diffraction by
finite-length waveguides: Open structures, J. Eng. Math., 35, 427-436.

© 2005 by CRC PressLLC



Scalia A. and Sumbatyan M.A. (2001), Explicit short-wave asymptotics for diffraction by
finite-length discontinuities in waveguides: Closed structures, ZAMP, 52, 631-639.
Schoch A. (1941), Betrachtungen iiber das Schallfeld einer Kolbenmembran, Akust. Z., 6,

318-326.

Shenderov E.L. (1972), Wave Problems of Hydroacoustics, Sudostroyeniye: Leningrad (in
Russian).

Sierpinski W. (1988), Elementary Theory of Numbers, North-Holland: Amsterdam.

Skudrzyk E. (1971), The Foundations of Acoustics, Springer-Verlag: Vienna/New York.

Smirnov V.I. (1964), A Course of Higher Mathematics, Vol. 1,2, Pergamon Press: Oxford.

Sumbatyan M.A. (1988), Development of the Schoch method for numerical study of the
wave field of ultrasonic transducer, Russian Acoustical Physics, 34, No. 1.

Sumbatyan M.A. (1992), A method of global random search in inverse problems with
application to the problem of recognizing the shape of a defect, J. Appl. Math. Mech.,
56, 779-781.

Sumbatyan M.A. (2000), Explicit solutions to acoustic problems in polyhedra, Doklady
Math., 62, 125-128.

Sumbatyan M.A. (2001), A correct treatment of an ill-posed boundary equation in the
acoustics of closed regions, Comput. Math. & Math. Phys., 41, 407-412.

Sumbatyan M.A. and Pompei A. (2001), Some explicit results for three-dimensional
Helmholtz operator in polyhedra, Rep. Math. Phys., 47, 371-379.

Sumbatyan M.A., Pompei A., and Rigano A. (2000), New explicit solutions in acoustics of
closed spaces on the basis of divergent series, J. Acoust. Soc. Amer., 107, 709-713.
Sumbatyan M.A., Solokhin N.V., and Trojan E.A. (1993), Reconstruction of convex flaws

using backscattered ultrasound, NDT & E Int., 26, 227-230.

Sumbatyan M.A. and Troyan E.A. (1992), Reconstruction of the shape of a convex defect
from a scattered wave field in the ray approximation, J. Appl. Math. Mech., 56,464—468.

Thiele G.A. and Newhouse T.H. (1975), A hybrid technique for combining moment methods
with the geometrical theory of diffraction, IEEE Trans. Antenn. Propag., AP-23, 62-69.

Tikhonov A.N. and Arsenin V.Y. (1977), Solutions of Ill-posed Problems, Winston: Wash-
ington.

Tikhonov A.N. and Goncharsky A.V. (Eds.) (1987), Illl-Posed Problems in the Natural
Sciences, Mir: Moscow.

Tikhonov A.N. and Samarsky A.A. (1977), Equations of Mathematical Physics (5th ed.),
Nauka: Moscow (in Russian).

Titchmarsh E.C. (1948), Introduction to the Theory of Fourier Integrals (2nd ed. ), Clarendon
Press: Oxford.

Tobocman W. (1989), Inverse acoustic wave scattering in two dimensions from impenetrable
targets, Inverse Problems, S, 1131-1144.

Tobocman W. (1986), Extension of the Helmholtz integral equation method to shorter
wavelengths, J. Acoust. Soc. Amer., 80, 1828-1837.

Tobocman W. (1987), Extension of the Helmholtz integral equation method to shorter
wavelengths. II, J. Acoust. Soc. Amer., 82, 704-706.

Vajnshtejn L.A. (1969), Theory of Diffraction and Method of Factorization, Golden Press:
Boulder.

Voronin V.V. and Tsetsokho V.A. (1981), Numerical solution of an integral equation of
the first kind with a logarithmic singularity by the interpolation-collocation method,
Comput. Math. & Math. Phys., 21, No. 1.

Vorovich LI. and Babeshko V.A. (1979), Dynamic Mixed Boundary Value Problems of
Elasticity Theory for Non-Classical Domains, Nauka: Moscow (in Russian).

© 2005 by CRC PressLLC



Vorovich LI., Boyev N.V., and Sumbatyan M.A. (2001), Reconstruction of the obstacle
shape in acoustic medium under ultrasonic scanning, Inverse Probl. Eng., 9, 315-337.

Vorovich LI. and Sumbatyan M.A. (1990), Defect-image reconstruction from the scattered
wave fields in an acoustic approximation, Russian Mech. Solids, 25, 80-85.

Weyl H. (1912), Uber die Abhiangigkeit der Eigenschwingungen einer Membran von der
Bengrenzung, J. Reine Angew. Math., 141, 1-11.

Weyl H. (1952), Kapazitat von Strahlungsfelden, Math. Ziet., 55, 187—-198.

Wiener N. (1934), The Fourier Integral and Certain of its Applications, Dover: New York.

Zemanian A.H. (1969), Generalized Integral Transformations, Interscience Publ.: New
York.

Zhiglyavskii A.A. (1985), Mathematical Theory of Global Random Search, 1zv. LGU:
Leningrad (in Russian).

© 2005 by CRC PressLLC



	EQUATIONS OF MATHEMATICAL DIFFRACTION THEORY
	Differential and Integral Equations and Their Applications
	PREFACE
	AUTHORS
	Table of Contents

	Scalia1.pdf
	EQUATIONS OF MATHEMATICAL DIFFRACTION THEORY
	Table of Contents
	Chapter 01: Some Preliminaries from Analysis and the Theory of Wave Processes
	1.1. Fourier Transform, Line Integrals of Complex�Valued Integrands, and Series in Residues
	Helpful remarks

	1.2. Convolution Integral Equations and the Wiener-Hopf Method
	Helpful remarks

	1.3. Summation of Divergent Series and Integrals
	Helpful remarks

	1.4. Asymptotic Estimates of Integrals
	Helpful remarks

	1.5. Fredholm Theory for Integral Equations of the Second Kind
	Helpful remarks

	1.6. Fredholm Integral Equations of the First Kind
	Helpful remarks

	1.7. Singular Integral Equations with a Cauchy-Type Singularity in the Kernel
	Helpful remarks

	1.8. Hyper-Singular Integrals and Integral Equations
	Helpful remarks

	1.9. Governing Equations of Hydroaeroacoustics, Electromagnetic Theory, and Dynamic Elasticity
	Linear Hydroaeroacoustics
	Electromagnetic wave theory
	Linear dynamic elasticity
	Helpful remarks




	Scalia2.pdf
	EQUATIONS OF MATHEMATICAL DIFFRACTION THEORY
	Table of Contents
	Chapter 02: Integral Equations of Diffraction Theory for Obstacles in Unbounded Medium
	2.1. Properties of the Potentials of Single and Double Layers
	Helpful remarks

	2.2. Basic Integral Equations of the Diffraction Theory
	Formulation of diffraction problem
	Helpful remarks

	2.3. Properties of Integral Operators of Diffraction Theory: General Case and Low Frequencies
	Low-frequency diffraction problem
	Arbitrary 3D obstacle: Acoustically hard boundary
	Helpful remarks

	2.4. Full Low-Frequency Solution for Spherical Obstacle
	Acoustically hard obstacle
	Acoustically soft obstacle
	Helpful remarks

	2.5. Application: Scattering Diagram for Obstacles of Canonical Shape
	Low-frequency scattering from a hard round disk
	Low-frequency diagram for acoustically hard sphere
	Scattering by acoustically soft sphere
	Helpful remarks

	2.6. Asymptotic Character of the Kirchhoff Physical Diffraction Theory
	Helpful remarks




	Scalia3.pdf
	EQUATIONS OF MATHEMATICAL DIFFRACTION THEORY
	Table of Contents
	Chapter 03: Wave Fields in a Layer of Constant Thickness
	3.1. Wave Operator in Acoustic Layer: Mode Expansion, Homogeneous and Inhomogeneous Waves
	Helpful remarks

	3.2. Principles of Selection of Unique Solution in Unbounded Domain
	Sommerfeld's radiation condition
	Principle of extremely low absorption (Ignatowsky's principle)
	Energy radiation condition (Mandelshtam's principle)
	Principle of amplitude for extremely large time (Tikhonov-Samarsky principle)
	Helpful remarks

	3.3. Waves in Elastic Layer
	Helpful remarks

	3.4. Generalized Riemann's Zeta Function and Summation of Some Oscillating Series
	Helpful remarks

	3.5. Application: Efficient Calculation of Wave Fields in a Layer of Constant Thickness
	Helpful remarks

	3.6. Waves in the Stratified Half-Plane
	Helpful remarks




	Scalia4.pdf
	EQUATIONS OF MATHEMATICAL DIFFRACTION THEORY
	Table of Contents
	Chapter 04: Analytical Methods for Simply Connected Bounded Domains
	4.1. General Spectral Properties of the Interior Problem for Laplacian
	Helpful remarks

	4.2. Explicit Formulas for Eigenfrequencies of Round Disc
	Helpful remarks

	4.3. Some Variational Principles for Eigenvalues
	Helpful remarks

	4.4. Weyl-Carleman Theory of Asymptotic Distribution of Large Eigenvalues
	Helpful remarks

	4.5. Exact Explicit Results for Some Polygons
	Helpful remarks

	4.6. Explicit Analytical Results for Some Polyhedra
	Helpful remarks




	scalia9.pdf
	EQUATIONS OF MATHEMATICAL DIFFRACTION THEORY
	Table of Contents
	Chapter 09: Numerical Methods for Irregular Operator Equations
	9.1. Steepest Descent Method: Stability and Improvement of the Convergence
	Helpful remarks

	9.2. Galerkin Methods for Integral Equations of the First Kind with Weakly Singular Kernels
	Helpful remarks

	9.3. Integral Equations of the Physical Diffraction Theory in the Case of Nonconvex Obstacles
	Helpful remarks

	9.4. Numerical Methods in Singular Integral Equations with the Cauchy-Type Kernel
	Helpful remarks

	9.5. Numerical Methods for Hyper-Singular Integral Equations
	Helpful remarks




	scalia8.pdf
	EQUATIONS OF MATHEMATICAL DIFFRACTION THEORY
	Table of Contents
	Chapter 08: Ill-Posed Equations of Inverse Diffraction Problems for Arbitrary Boundary
	8.1. Ill-Posed Problems for Operator Equations of the First Kind: General Properties
	Helpful remarks

	8.2. Regularization of Ill-Posed Problems with the Help of Smoothing Functional
	Helpful remarks

	8.3. Iterative Methods for Operator Equations of the First Kind
	Helpful remarks

	8.4. Comparison of Various Methods for Reconstruction of the Scatterer Geometry
	Helpful remarks

	8.5. General Inverse Diffraction Problem: Combination of Iterations and Smoothing
	Helpful remarks

	8.6. A Correct Treatment of Ill-Posed Boundary Equations in Acoustics of Closed Regions
	Helpful remarks

	8.7. Ill-Posed Method of Auxiliary Sources in Diffraction Theory
	Helpful remarks

	8.8. A Method of Global Random Search in Inverse Problems
	Helpful remarks

	8.9. Ill-Posed Problem on Reconstruction of Convex Hull of the Obstacle in Acoustic Medium
	Helpful remarks




	Scalia7.pdf
	EQUATIONS OF MATHEMATICAL DIFFRACTION THEORY
	Table of Contents
	Chapter 07: Inverse Problems of the Short-Wave Diffraction
	7.1. Some Basic Results in a Local Differential Geometry of Smooth Convex Surfaces
	Helpful remarks

	7.2. Reducing Inverse Problem of the Short-Wave Diffraction to Minkowski Problem
	Helpful remarks

	7.3. Explicit Results for a Differential Operator of the 2D Inverse Problem
	Helpful remarks

	7.4. Exact Explicit Inversion of the Basic Operator in the Case of Axial Symmetry
	Helpful remarks

	7.5. Nonlinear Differential Operator of the Three-Dimensional Inverse Problem
	Helpful remarks

	7.6. Reconstruction of Nonconvex Obstacles in the High-Frequency Range: 2D Case
	Helpful remarks

	7.7. Reconstruction of Nonconvex Obstacles in the High-Frequency Range: 3D Case
	Helpful remarks




	Scalia6.pdf
	EQUATIONS OF MATHEMATICAL DIFFRACTION THEORY
	Table of Contents
	Chapter 06: Short-Wave Asymptotic Methods on the Basis of Multiple Integrals
	6.1. Schoch's Method: Exact Representation of 3D Wave Fields by One-Dimensional Quadratures
	Helpful remarks

	6.2. High-Frequency Wave Fields in Elastic Half-Space
	Helpful remarks

	6.3. Asymptotic Nature of the Geometrical Diffraction Theory
	Helpful remarks

	6.4. High-Frequency Diffraction with Re-Reflections
	Helpful remarks

	6.5. Application: Examples of High-Frequency Multiple Diffraction
	Helpful remarks

	6.6. Application: Physical Diffraction Theory for Nonconvex Obstacles
	Helpful remarks

	6.7. Short-Wave Integral Operator in Diffraction by a Flaw in Elastic Medium
	Helpful remarks

	6.8. High-Frequency Asymptotics of Integral Operator in a Three-Dimensional Diffraction Theory
	Helpful remarks




	Scalia5.pdf
	EQUATIONS OF MATHEMATICAL DIFFRACTION THEORY
	Table of Contents
	Chapter 05: Integral Equations in Diffraction by Linear Obstacles
	5.1. Integral Operators in Diffraction by Linear Screen and by a Gap in the Screen
	Helpful remarks

	5.2. Operator Equation in Diffraction Problem on a Crack in Unbounded Elastic Medium
	Helpful remarks

	5.3. High-Frequency Asymptotics in Diffraction by Linear Obstacles in Unbounded Medium
	Helpful remarks

	5.4. High-Frequency Asymptotics for Diffraction by Linear Obstacles in Open Waveguides
	Helpful remarks

	5.5. High-Frequency Diffraction by a Linear Discontinuity in the Waveguide
	Helpful remarks

	5.6. Waves in Elastic Half-Space. Factorization of the Rayleigh Function
	Helpful remarks

	5.7. Integral Equation of the Mixed Boundary Value Problem for Elastic Layer
	Helpful remarks




	Scalia.pdf
	EQUATIONS OF MATHEMATICAL DIFFRACTION THEORY
	Table of Contents
	REFERENCES


	Scalia3.pdf
	EQUATIONS OF MATHEMATICAL DIFFRACTION THEORY
	Table of Contents
	Chapter 03: Wave Fields in a Layer of Constant Thickness
	3.1. Wave Operator in Acoustic Layer: Mode Expansion, Homogeneous and Inhomogeneous Waves
	Helpful remarks

	3.2. Principles of Selection of Unique Solution in Unbounded Domain
	Sommerfeld's radiation condition
	Principle of extremely low absorption (Ignatowsky's principle)
	Energy radiation condition (Mandelshtam's principle)
	Principle of amplitude for extremely large time (Tikhonov-Samarsky principle)
	Helpful remarks

	3.3. Waves in Elastic Layer
	Helpful remarks

	3.4. Generalized Riemann's Zeta Function and Summation of Some Oscillating Series
	Helpful remarks

	3.5. Application: Efficient Calculation of Wave Fields in a Layer of Constant Thickness
	Helpful remarks

	3.6. Waves in the Stratified Half-Plane
	Helpful remarks




	Scalia4.pdf
	EQUATIONS OF MATHEMATICAL DIFFRACTION THEORY
	Table of Contents
	Chapter 04: Analytical Methods for Simply Connected Bounded Domains
	4.1. General Spectral Properties of the Interior Problem for Laplacian
	Helpful remarks

	4.2. Explicit Formulas for Eigenfrequencies of Round Disc
	Helpful remarks

	4.3. Some Variational Principles for Eigenvalues
	Helpful remarks

	4.4. Weyl-Carleman Theory of Asymptotic Distribution of Large Eigenvalues
	Helpful remarks

	4.5. Exact Explicit Results for Some Polygons
	Helpful remarks

	4.6. Explicit Analytical Results for Some Polyhedra
	Helpful remarks




	Scalia5.pdf
	EQUATIONS OF MATHEMATICAL DIFFRACTION THEORY
	Table of Contents
	Chapter 05: Integral Equations in Diffraction by Linear Obstacles
	5.1. Integral Operators in Diffraction by Linear Screen and by a Gap in the Screen
	Helpful remarks

	5.2. Operator Equation in Diffraction Problem on a Crack in Unbounded Elastic Medium
	Helpful remarks

	5.3. High-Frequency Asymptotics in Diffraction by Linear Obstacles in Unbounded Medium
	Helpful remarks

	5.4. High-Frequency Asymptotics for Diffraction by Linear Obstacles in Open Waveguides
	Helpful remarks

	5.5. High-Frequency Diffraction by a Linear Discontinuity in the Waveguide
	Helpful remarks

	5.6. Waves in Elastic Half-Space. Factorization of the Rayleigh Function
	Helpful remarks

	5.7. Integral Equation of the Mixed Boundary Value Problem for Elastic Layer
	Helpful remarks




	Scalia6.pdf
	EQUATIONS OF MATHEMATICAL DIFFRACTION THEORY
	Table of Contents
	Chapter 06: Short-Wave Asymptotic Methods on the Basis of Multiple Integrals
	6.1. Schoch's Method: Exact Representation of 3D Wave Fields by One-Dimensional Quadratures
	Helpful remarks

	6.2. High-Frequency Wave Fields in Elastic Half-Space
	Helpful remarks

	6.3. Asymptotic Nature of the Geometrical Diffraction Theory
	Helpful remarks

	6.4. High-Frequency Diffraction with Re-Reflections
	Helpful remarks

	6.5. Application: Examples of High-Frequency Multiple Diffraction
	Helpful remarks

	6.6. Application: Physical Diffraction Theory for Nonconvex Obstacles
	Helpful remarks

	6.7. Short-Wave Integral Operator in Diffraction by a Flaw in Elastic Medium
	Helpful remarks

	6.8. High-Frequency Asymptotics of Integral Operator in a Three-Dimensional Diffraction Theory
	Helpful remarks




	Scalia7.pdf
	EQUATIONS OF MATHEMATICAL DIFFRACTION THEORY
	Table of Contents
	Chapter 07: Inverse Problems of the Short-Wave Diffraction
	7.1. Some Basic Results in a Local Differential Geometry of Smooth Convex Surfaces
	Helpful remarks

	7.2. Reducing Inverse Problem of the Short-Wave Diffraction to Minkowski Problem
	Helpful remarks

	7.3. Explicit Results for a Differential Operator of the 2D Inverse Problem
	Helpful remarks

	7.4. Exact Explicit Inversion of the Basic Operator in the Case of Axial Symmetry
	Helpful remarks

	7.5. Nonlinear Differential Operator of the Three-Dimensional Inverse Problem
	Helpful remarks

	7.6. Reconstruction of Nonconvex Obstacles in the High-Frequency Range: 2D Case
	Helpful remarks

	7.7. Reconstruction of Nonconvex Obstacles in the High-Frequency Range: 3D Case
	Helpful remarks




	scalia8.pdf
	EQUATIONS OF MATHEMATICAL DIFFRACTION THEORY
	Table of Contents
	Chapter 08: Ill-Posed Equations of Inverse Diffraction Problems for Arbitrary Boundary
	8.1. Ill-Posed Problems for Operator Equations of the First Kind: General Properties
	Helpful remarks

	8.2. Regularization of Ill-Posed Problems with the Help of Smoothing Functional
	Helpful remarks

	8.3. Iterative Methods for Operator Equations of the First Kind
	Helpful remarks

	8.4. Comparison of Various Methods for Reconstruction of the Scatterer Geometry
	Helpful remarks

	8.5. General Inverse Diffraction Problem: Combination of Iterations and Smoothing
	Helpful remarks

	8.6. A Correct Treatment of Ill-Posed Boundary Equations in Acoustics of Closed Regions
	Helpful remarks

	8.7. Ill-Posed Method of Auxiliary Sources in Diffraction Theory
	Helpful remarks

	8.8. A Method of Global Random Search in Inverse Problems
	Helpful remarks

	8.9. Ill-Posed Problem on Reconstruction of Convex Hull of the Obstacle in Acoustic Medium
	Helpful remarks




	scalia9.pdf
	EQUATIONS OF MATHEMATICAL DIFFRACTION THEORY
	Table of Contents
	Chapter 09: Numerical Methods for Irregular Operator Equations
	9.1. Steepest Descent Method: Stability and Improvement of the Convergence
	Helpful remarks

	9.2. Galerkin Methods for Integral Equations of the First Kind with Weakly Singular Kernels
	Helpful remarks

	9.3. Integral Equations of the Physical Diffraction Theory in the Case of Nonconvex Obstacles
	Helpful remarks

	9.4. Numerical Methods in Singular Integral Equations with the Cauchy-Type Kernel
	Helpful remarks

	9.5. Numerical Methods for Hyper-Singular Integral Equations
	Helpful remarks




	Scalia.pdf
	EQUATIONS OF MATHEMATICAL DIFFRACTION THEORY
	Table of Contents
	REFERENCES





