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BOUNDARY ELEMENT METHODS FOR HELMHOLTZ PROBLEMS
WITH WEAKLY IMPOSED BOUNDARY CONDITIONS*

TIMO BETCKE'!, ERIK BURMANT, AND MATTHEW W. SCROGGSH#

Abstract. We consider boundary element methods where the Calderén projector is used for the
system matrix and boundary conditions are weakly imposed using a particular variational boundary
operator designed using techniques from augmented Lagrangian methods. Regardless of the boundary
conditions, both the primal trace variable and the flux are approximated. We focus on the imposition
of Dirichlet conditions on the Helmholtz equation and extend the analysis of the Laplace problem
from Boundary element methods with weakly imposed boundary conditions [Betcke, Burman, and
Scroggs, SIAM J. Sci. Comput., 41 (2019), pp. A1357—-A1384] to this case. The theory is illustrated
by a series of numerical examples.
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1. Introduction. In a previous paper [3], we introduced a method of weakly
imposing boundary conditions on the boundary element method, inspired by Nitsche’s
method [17] and Babuska’s penalty method [1] for the finite element method. Weak
imposition of boundary conditions here means that neither the Dirichlet trace nor
the Neumann trace is imposed exactly; instead an h-dependent boundary condition is
imposed that is weighted in such a way that optimal error estimates may be derived
and the exact boundary condition is recovered in the asymptotic limit.

In [3], we introduced the weak imposition of Dirichlet, Neumann, and Robin
boundary conditions on Laplace’s equation; in 7], we applied this method to Signorini
contact conditions, again for Laplace’s equation. In this paper, we look at how this
method and its analysis can be extended to be used for the Helmholtz equation, focus-
ing on the exterior Helmholtz Dirichlet problem: Find u = u!™® 4+ w5t € HL (A, Q)
such that

(1.1a) ~Au—Kk*u=0 in QF,
(1.1b) durt iku™ = o(|z|™") as |x| — oo

' 0 || - ’
(1.1c) U = gp on T

where QO C R? is a bounded interior domain with polyhedral boundary I', Qt =
R3\ Q is the domain exterior to 0, v is the unit normal to the surface I' pointing
outwards into Q7F, ©'™° is a known incident wave, and k € R is the wavenumber of the
problem. We assume that g € H'/?(T), and u € H3/?*¢(T") for some ¢ > 0.
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Due to the Sommerfeld radiation condition (1.1b), (1.1) has a unique solution
[20]. The formulation of Helmholtz problems using boundary integral equations are
covered in detail in [16], and their discretization is examined in [23, section 7.6].

The use of discretization and the boundary element method to solve Helmholtz
problems has been well studied. For sufficiently small wavenumbers k and sufficiently
smooth boundaries, the operators involved are coercive, and hence a priori error
bounds can be derived [22, 21, 8]. For values of k¥ and domains for which coercivity
cannot be shown, error bounds have been shown that involve both the mesh size h
and the wavenumber k [2, 19]. If the wavenumber is varied, then the mesh must be
refined to keep the value of hk constant in order to maintain a low error [10]. The
use of hp-BEM for Helmholtz has also been studied and analyzed [14, 15].

The use of blocked operator formulations to solve Helmholtz problems is com-
mon for domain decomposition problems, where the boundary element method is
used in multiple domains with different wavenumbers [18, 12], or a combination of
finite and boundary element methods can be used [11]. To avoid the appearance of
spurious resonances in solutions, coupled stabilized formulations can be solved [9].
The formulations presented in this paper are, in general, more expensive than stan-
dard formulations, as they require the assembly of the full Calderén system. In these
cases, however, larger blocked systems are already being assembled, and so it may be
possible to impose boundary conditions on them weakly with little additional cost.

The method proposed in this paper is applicable to low and medium frequency
problems. In practice, preconditioning limits the method’s effectiveness for higher
frequency problems. However, one main advantage of this method is its immunity
to eigenvalues of the interior problem: the solution to (1.1) can be found for any
wavenumber using our method without any modification to stabilize against eigenval-
ues being necessary.

Although we do not present an analysis of problems with mixed boundary condi-
tions, we discuss our method’s potential application to such problems in section 6. As
we discussed in [3] for Laplace problems, our method of weakly imposing boundary
conditions is advantageous when solving mixed problems, as they can be implemented
by assembling different sparse terms on different parts of the mesh without needing
to adapt the Calderén part of the formulation.

In section 2, we define the boundary operators used in our formulations and
present some of their important properties. In section 3, we derive our formulation
for Dirichlet Helmholtz problems. In section 4, we analyze this formulation and prove
a priori error bounds. In section 5, we present some numerical experiments, and in
section 6 we give some concluding remarks.

2. Boundary operators. We define the Green’s function for the Helmholtz
operator in R3 by

2 1 G eik|m7y|
(2.1) (z,y) = m

In this paper, we focus on the problem in R3. Similar analysis can be used for problems
in R?, in which case this definition should be replaced by G(z,y) = iHél) (k|x—1y)|),
where Hél) is a Hankel function of the first kind.

In the standard fashion (see, e.g., [23, Chapter 6]), we define the single layer po-

tential operator, V : H~/2(T") — H} (%), and the double layer potential operator,
K:HY*(T) — HL (QF) for v e HY*(T), p € H-Y2(T'), and x € Qt \ T by
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HELMHOLTZ WITH WEAKLY IMPOSED BOUNDARY CONDITIONS A2897

(2.2) (Vi) () = / G, y)u(y) dy,
(2.3) (Kv)(2) = /F aGa(:y’y)v(y) dy.

We define the space HL (A, QT) := {v € HL (Q7) : Av € L?(Q2")}, and then
we define the Dirichlet and Neumann traces, 74 : HL (1) — HY2(T) and 74 :
Hi (A, QF) — H-Y2(D), by

(24) i@ = lim ),
(25) W)= T v V().

We recall that if the Dirichlet and Neumann traces of a solution of (1.1a) are
known, then the potentials (2.2) and (2.3) may be used to reconstruct the function in
Q7T using the following relation.

(2.6) u=K(vpu) = V(ryu).
It is also known [23, Lemma 6.6] that for all u € H~'/?(T), the function
(2.7 u}f =Vu

satisfies —Au)f — k2u2f = 0. Similarly, for the double layer potential there holds [23,
Lemma 6.10] that for all v € H'/?(T'), the function

(2.8) ul = Kv

satisfies —AuX — k2uf = 0.

We define {ypf} and {ynf} to be the averages of the interior and exterior
Dirichlet and Neumann traces of f. We define the single layer, double layer, ad-
joint double layer, and hypersingular boundary integral operators, V : H~!/ 2T) —
HY2(I'), K: HY*(T) — HY*(T), K’ : H-Y*(T') - H-Y*(T"), and W : H/?(T') —
H~Y2(T), by

(2.9a) (Kv)(2) := {1pKv}. (@), (Vu)(z) == {wVu}r (),
(2.9b) (Wo)(z) := = {wKv}p (z), (K'u)(®) = {nVu}r (2),
where « € T', v € HY/?(T) and p € H~/%(T) [23, Chapter 6].
We define [vp]p := 71 —p and [w]p = 73 —x to be the jumps of the interior

and exterior Dirichlet and Neumann traces across the boundary. In [23, Chapter 6],
the following jump conditions are shown:

(2-10) [['YD]]F V= H’YNHF K=0, [[’YN]]F V=- [’YD]]F K =-Id,

where Id is the identity operator.
It follows from (2.9) and (2.10) that

(2.11a) Y =V, Y = —old + K/,
(2.11Db) 5K = (1 —o)ld + K, K = -W,
(2.11¢) wY =V, WY =old+ K/,
(2.11d) K =(1-0)ld+K, WK =-W,

where o is defined as in [23, equation 6.11]. We note that o = % almost everywhere.
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The following coercivity results are known for the single layer and hypersingular
operators in R3, where (-,-) denotes the H'/2(I')~H~'/2(T") duality pairing.

LEMMA 2.1 (Gérding’s inequality for V). There exists a compact operator Ty :
H-Y2(T) — HY*(I') and ay > 0 such that

(2.12) av |l -2y < (Vi ) + (Tvps, )y Ve H'2(I).
Proof. [23, Theorem 6.40].

LEMMA 2.2 (Garding’s inequality for W). There exists a compact operator Ty :
HY?(T) — H~Y2(T) and aw > 0 such that

(2.13) aw [[0ll371/2ry < (W, v)p + (Two, v)p Yo e HY*(I),

where Hi/z(l") denotes the set of functions v € HY?(T) such that v = 0, where
<U7 1>F

T= is the average value of v.

<17 1>F
Proof. This follows by applying the proof of [23, Theorem 6.40] to the hypersin-
gular operator. ]

The following boundedness results are also known.
LEMMA 2.3 (boundedness). There exist Cy, Ck, Cy,Cw > 0 such that

(2.14) i) IVEll 2oy < OV il 172y Vue H-V2(I),
(215 i) 1Koz < Coc 1ol ooy vo e HY2(T),
(2.16) 1) IK 1l =172y < Cker el =172y Vue HVA(I),
(2.17) iv) Wl -1/2p) < Cw [0l /2 r) Vo e HY2(ID).
Proof. |23, sections 6.2-6.5 and 6.9]. 0

We define the exterior Calderén projector by

(2.18) Ct = <(1 - i{/l\(/j K 0|d71/ K,> ,

and recall that if v is a solution of (1.1a), then it satisfies
tu tu
(2.19) ct (753 = ("),
INU INU

When considering eigenvalues of the Laplacian, we will make use of the interior
Calderén projector. This is defined by

. ((l=o)d—K V
(2.20) C = ( W ol K/) :

If u™ is a solution of an interior Helmholtz problem, then it satisfies

c(2)-(2)
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Taking the product of the exterior identity (2.19) with two test functions and
using the fact that o = % almost everywhere, we arrive at the following equations:

(222)  (pup)p = (Gl +Krdu p)p — (Vdu, )y Ype HVA(D),
(2.23) <’y§u,v>r = <(%Id — W)’yﬁ}u,v)r — <W'y'$u,v>F Yo € HY2(T).

For a more compact notation, we write u in the place of vﬁu and introduce
A= 'yf\lr u and the exterior Calderén form

(224) € A). (0,0)] = (31 + K)o — (VA, 1)
+{((31d = KA, v) [ — (Wu,v) .
We may then rewrite (2.22) and (2.23) as
(2.25) CH{(u, ), (v, )] = (u, ) + (A 0)p -
We will also frequently use the multitrace form, defined by
(2.26) Al(u, A), (v, w)] = = (Ku, ) + (VA ) + (KA, 0)p + (W, )

and the multitrace form with compact perturbation,

(2'27) AT[(u7 A, (Uv M)] = <Ku7 M)F + <(V + TV))‘7 /’L>I‘
+ (KA 0)p + (W + Tw)w, v)p -

Using (2.26), we may rewrite (2.25) as
(2.28) A, ), (0, )] = =3 (. ) — 3 0, 0)y
To quantify the two traces we introduce the product space
V= HY?(I) x HY*(I).
We also introduce the associated norm
1, )y 1= 10l + Nl srsvoey -

Using the results in Lemmas 2.1-2.3, we obtain the continuity and coercivity of

A.
LEMMA 2.4 (continuity). There exists C > 0 such that
[Al(w,n), (v, W] < Cll(w,n)lly [[(v; w)lly V(w,n), (v, p) € V.
Proof. Use Lemma 2.3. ]

LEMMA 2.5 (coercivity). There exists o > 0 and compact operators Ty and Tw
such that

o (o272 + sy ) < AL ) (0210)] + (T oy -+ (Typn i
V(v,p) € V.

Proof. Use the coercivity of V and W from Lemmas 2.1 and 2.2, and let o =
min(aw, ay). d
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3. Derivation of a formulation for Helmholtz Dirichlet problems. In
this section, we derive a formulation for the exterior Helmholtz problem with non-
homogeneous Dirichlet conditions.

As in [3], we write the boundary condition as

(3.1) Rr(u,\) =0
and look to solve

(3'2) A[(ua )‘)7 (Ua/i)] = _% <u7ﬂ>1" - % <>‘vv>1" + <RF(U’ )‘)751'0 + 52/~L>F :

3.1. Dirichlet boundary condition. To impose a Dirichlet boundary con-
dition, we choose 5, = —iﬂll)/Q, Bo = 1651/2, where Sp will be identified with a
mesh-dependent penalty parameter, and

(3.3) R (u,A) == i8 (90 — u),

where gp € H'/?(T) is the Dirichlet data.
Inserting this into (3.2), we obtain the formulation

(34) Al N, (0, )] — & (wopdy + 5 (A 0) e+ (B, ) = (g0, v —

This leads us to the following formulation for the Helmholtz Dirichlet problem:
Find (u, A) € V such that

(3.5) Al(u, ), (0, )] + B [(u, N), (v, )] = L5 (v, 1) V(v,p) €V,
where
(3.6) B [(u, N), (v, 1)) := 5 (A v)p — 5 (u, ) + (Bou, v)p

L (v, ) = {gp, Bov — ) -
We now show that a solution of the Helmholtz problem (1.1) is also a solution of
this weak formulation.

PROPOSITION 3.1. If u is a solution of (1.1), then (y{u,viu) is a solution of
(3.5).

Proof. Let (v,u) € V. By (2.28), we see that
(A+BH) (v u v ), (v, )]

= _% <71J3ru"u>r - % <’7§“’U>F + % <’y§u,v>r - % <'71J)ru7“>r + <BD’7I+)“’1]>F
== (pu )y + (Bopu, 0)p

= (v u, fov — k). -

Using (1.1c¢), we see that
(A+ BJﬂ)[(’VlJDru’ ’YIJ\IF’U’)7 (v, )] = (9D, BV — M>F
— L3(v,10). 0

To discretize (3.5), we introduce a family of conforming, shape regular triangula-
tions of T, {7}, }n>0, indexed by the largest element diameter of the mesh, h. We then
consider the following finite element spaces:
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PP = {vy, € C'(T) : vp|r € Pp(T), for every T € Ty},
DPY := {v, € L*(T") : w7 € Py(T), for every T € Tp,},

where P, (T) denotes the space of polynomials of order less than or equal to p on a
triangle 7, and {I';}}4, are the polygonal faces of I'. We observe that P} ¢ H'/2(T)
and DP} C L*(D).

We let V;, be a discrete product space: in our case, we take this to be equal to
either PY(T") x DP}(T") or P} (T") x P{(T'), although a wide range of other choices are
possible. We let W be a product Hilbert space, such that V, ¢ W C V, and we let
I/ z be a norm defined on W, such that for all (v, ) € W, ||(v, )|z = [|(v, 1)y

Using the space V},, we look to solve the discrete problem: Find (up, \n) € Vi
such that

(3-8)  Al(un, An), (vn, )] + Bp[(un, An)s (Vn, pin)] = L (v, pin) - V(0n, pin) € V.

We define the norm

|1/2

10, )l gy, = (o, )l + 1B Mol L2y -

4. Analysis. In this section, we analyze the formulation derived in the previous
section.

4.1. Analysis of the continuous problem. We begin by analyzing the con-
tinuous problem (3.5). In the same way as we did in [3], we prove that the form
A+ B is continuous.

PROPOSITION 4.1 (continuity). There exists M > 0 such that ¥(w,n), (v, u) €
W,
|Al(w,n), (v, )] + B [(w,m), (v, w)]| < M [[(w,n) 5, 1(v, )|, -

Proof. This can be proved in the same way as [3, Proposition 4.13] but with |Ap]|
in the place of fp. O

Eigenvalues of the interior Laplacian have an effect on the boundary integral
formulation of the exterior problem. These eigenvalues are defined as follows.

DEFINITION 4.2 (eigenvalues of the Laplacian). If the interior Laplace problem
(find u such that

(4.1a) —Au = lpu in Q,
(4.1b) u=0 onT)
has multiple solutions, then lp is called a Dirichlet eigenvalue of the interior Lapla-

cian.
If the interior Laplace problem (find u such that

(4.2a) —Au = Iyu in Q,
(4.2b) Z—Z =0 onT)

has multiple solutions that differ by more than a constant, then lx is called a Neumann
eigenvalue of the interior Laplacian.
If the interior Laplace problem (find u such that

Copyright © by STAM. Unauthorized reproduction of this article is prohibited.
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(4.3a) —Au=Igu in Q,

0
(4.3b) a—z + Bpu = onT)

has multiple solutions, then we call lg a Robin eigenvalue of the interior Laplacian
with Robin parameter Op.

We now prove some important properties of these eigenvalues.

LEMMA 4.3. Forl € C, at most one of the following statements is true:
e [ is a Dirichlet eigenvalue of the interior Laplacian;
e [ is a Neumann eigenvalue of the interior Laplacian;
e [ is a Robin eigenvalue of the interior Laplacian (for some Bp #0).

Proof. By [23, section 7.6], we know that a value cannot be both a Dirichlet and
a Neumann eigenvalue.

If [ is both a Dirichlet and a Robin eigenvalue, then there exist u; and uq satisfying
(4.1a) whose values on I' satisfy u; = uz = 0 and

0wy _ Ouy
0="3, Thpou=73,
76U2 7(9712
0="5, *houz="5

If uy and uy differed by a constant, their values on I would differ by the same constant,
contradicting the boundary conditions u; = ugs = 0. Therefore [ is also a Neumann
eigenvalue, which is a contradiction.

Similarly, if [ is both a Neumann and a Robin eigenvalue, then in the same way
we see that [ is also a Dirichlet eigenvalue, leading to a similar contradiction. O

LEMMA 4.4. IfIm(Bp) # 0, then the interior Laplacian with Robin parameter fp
has no nontrivial real Robin eigenvalues.

Proof. Let fp € C with Im(8p) # 0. Suppose that lg € R\ {0} is a Robin
eigenvalue of the interior Laplacian with corresponding eigenfunction ug, i.e.,

—Aur = lrur in Q,
auR

—— + Ppur =0 onT.
ov

Consider the weak formulation of this problem: find ug € H'(£) such that
(Vur, Vo), + Bp (ur, v)p = Ir (Ur, v)q Yo e HY(Q).
Taking v = ur leads to
IVurz2() + b lurllze ) = Ir (ur, ur)g, -
Taking the imaginary part of this gives
Im(6p) [|ur |72 ry = 0.

As Im(Bp) # 0, this implies that [|ug| 2y =0, and so ug =0 on I'.
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This, however, implies that ug is also a Dirichlet eigenfunction of the Lapla-
cian with eigenvalue Ig, contradicting Lemma 4.3. Hence no such real eigenvalue
exists. ]

We now proceed to prove that the form A + Bg is injective. First we prove this
when k? is not a Dirichlet eigenvalue. Note that by Lemma 4.4, the assumption that
k? is not a Robin eigenvalue of the interior Laplacian holds whenever Im(3p) # 0.

LEMMA 4.5 (injectivity, part one). Let (v,u) € W. If k? is not a Dirichlet
eigenvalue of the interior Laplacian and k? is not a Robin eigenvalue of the interior
Laplacian with Robin parameter fp, then V(w,n) € W

Al(v, ), (w,m)] + B [(v, ), (w,m)] = 0
implies that (v, ) = 0.
Proof. Suppose that (v, 1) € W such that

(4.4) (A+ B5)[(0,1), (w,m)] = 0 V(w,) € W.
Taking w = 0 in (4.4), we see that, V n € H~Y/%(T),
(4.5) (Vi myp = ((51d + K)o, ).

k? is not a Dirichlet eigenvalue of the interior Laplacian, so by [23, section 7.6
we see that V is invertible, and (as (4.5) is a direct boundary integral formulation)
there exists a solution to the interior Helmholtz equation p € H(£2") such that

Ypp = v,
IND = [
Taking 1 = 0 in (4.4), we see that, ¥ w € H'/*(T),

(4.6) 0= (Wo,w)p + (Bpv, wyp + ((51d + K ), w) ..
We also know from the second line of the interior Calderén identity (2.21) that
@7 Wow)p +((3ld + K w) = (Wypp, w)p + ((51d + K) b, w),
(4.8) = (NP, W)
(49) = <,U,7 w>1‘ ’
and so using (4.6) we see that
(410) 0= </‘L7 w>1" + <6va ’U]>1—« )
and so 4 = —fpv.
This means that p is the solution (4.3) with lg = k2. If k% is not an eigenvalue of
(4.3), then the unique solution of this problem is p = 0, and so v = p = 0. ]

Next, we prove that the A + Bg is injective when k2 is a Dirichlet eigenvalue.

LEMMA 4.6 (injectivity, part two). Let (v,u) € W. Ifk? is a Dirichlet eigenvalue
of the interior Laplacian, then ¥(w,n) € W

Al(v, ), (w,m)] + B [(v, ), (w, )] = 0

implies that (v, u) = 0.
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Proof. Suppose that (v, 1) € W such that

(4.11) (A+BH)[(v, ), (w,m)] =0 V(w,n) € W.
Taking w = 0 in (4.11), we see that, ¥ n € H~'/2(T),

(4.12) (Vi m)p = ((31d + K)o, ).

As k? is a Dirichlet eigenvalue of the interior Laplacian, then we see by Lemma 4.3
that k2 is not a Neumann eigenvalue or a Robin eigenvalue.
As k? is not a Neumann eigenvalue, we see by [23, Lemma 7.6] that the equation

{(31d + Kyu, ). = (g.n)r Vne H-'2(T)

has a unique solution. By (4.12), we see that v is the solution of this equation with
g=Vpu.
Let p = Vu — Kv. By (2.7) and (2.8), we see that

(4.13) ~Ap—k*p=0 in Q.
Taking the Dirichlet trace of p and applying (4.12), we see that on T’

5B = Vit (31d — Ko
= (3ld + K)v + (51d — K)v
(4.14) =.

We therefore conclude, using the first line of the interior Calderdn identity (2.21) and
(4.12), that

Vand = (31d + K)ypp
= (31d + K)v
(4.15) =Vpu.

Note that as k? is a Dirichlet eigenvalue, V is not injective so this does not necessarily
imply that yyp = p.
By [23, Lemma 7.6], the boundary integral equation

(4.16) (31d +K)f ==

has a unique solution. Let ¢ = Vf. By (2.7), we see that

(4.17) ~AG—Kk*§=0 in Q.

Taking the Neumann trace of § and using (2.11c) and (4.16), we see that on I’

Wi =wVS)
=($1d+K)f
(4.18) = jt = IND-
We know from the first line of the interior Calderén identity (2.21) that

(21d + K)ypd = Vynd.

Copyright © by STAM. Unauthorized reproduction of this article is prohibited.



Downloaded 09/07/22 to 154.47.104.45 by Matthew Scroggs (mws48@cam.ac.uk). Redistribution subject to SIAM license or copyright; see https://epubs.siam.org/terms-privacy

HELMHOLTZ WITH WEAKLY IMPOSED BOUNDARY CONDITIONS A2905

Applying (4.18) and then using (4.15) gives

(31d + K)vpd = V(1 — D)
(4.19) —0.

By [23, Lemma 7.6], %Id + K is injective, so v,¢ = 0. By [23, Lemma 7.5], this implies
that (%Id —K)vwd@ =0, and so by (4.18),

(4.20) (41d = K')ypeh = (21d — K')p.

Using (4.20) and the second line of the interior Calderén identity (2.21), we see
that, V w € H'/2(T),

(Wo, w)p + ((31d + K, w) = (Wo, w)p + (p,w)p + ((—31d + K, w)
= (Wapp, w)p + (i, w)p + ((—31d + K) INDs
(4.21) = (4, w)p..

Taking n = 0 in (4.4) and applying (4.21), we see that

w)p

0 = (Wo,w)p + (Bov,w)p + ((31d + K’)u,w>r
(422) = </~La w>1" + <ﬁD’Ua w>1" )

and so 4 = —fBpv.
Consider p + ¢. From (4.13) and (4.17), we see that

(4.23) ~A(p+q§) -k (H+q =0 in Q.

Using the fact that y5§ = 0 (as we concluded from (4.19)) and (4.14) and (4.18), we
see that on I’

Yo (P +§) = vpP + g

(4.24) =,
YN (D + G) = WP+ mwa
(4.25) =

and so, using (4.22), we see that

K04 D | oot ) = ot o

(4.26) =0.

Therefore p + ¢ is solution of the Robin problem (4.3). Since k% is not a Robin
eigenvalue, we see that p+ ¢ =0 in Q, and so by (4.24) and (4.25) v = p = 0. d

We now combine the previous two results.

PROPOSITION 4.7 (injectivity). Let (v,u) € W. If k% is not a Robin eigenvalue
of the interior Laplacian with Robin parameter fp, then ¥(w,n) € W

A[(U’ M)v (wa 77)] + BS[(U, /J), (1U, T])} =0

implies that (v, u) = 0.
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Proof. Combine Lemmas 4.5 and 4.6. ]
Using Lemma 4.4, we see that the following corollary holds.
COROLLARY 4.8. If Im(fp) # 0 and ¥Y(w,n) € W

.A[(?), :u)7 (U}, 77)] + BIJ)F[('Uv /1,), (w’ 77)] =0,
then (v, ) = 0.

We now prove that the form At —I—BE; is coercive, where At is the multitrace form
with compact perturbation as defined in (2.27).

LEMMA 4.9. If Re(8p) = 0, then there exists a > 0 such that ¥V (v,pu) € V,

all(v, w5 < [(Ar + BE)[(v, 1), (v, w)]] -

Proof. Using the definitions of At and 837 we see that

Re((At + BY)[(v, 1), (v, 1))
= Re(— (Kv, p)p + ((V + Tv), p)p + (K'p, v)pe
+ (W + Tw)v, 0)p + 5 (1, v)p = 3 (v, t)r + (Boo, v)r)
= ((V+ Tv)p, ) + (W + Tw)v, v)p + (Re(Bp)v, v)p -

Applying Lemmas 2.1 and 2.2 and using the assumption that Re(8p) > 0, we see that

2 2 2
Re((Ar + BS)[(%M), (v, 1)]) = av ||N||H*1/2(F) +aw ||U||H1/2(F) + Re(fp) HU||L2(F)
2 2
> av [lplg -2y + aw [0l )
2
> all(v, p)lly

for some o > 0.
The result then follows from that fact that for any ¢ € C, |¢| = Re(c). |

Using the previous lemma, we can now prove that the form A + Bg is coercive.

PROPOSITION 4.10 (coercivity). If Re(8p) > 0 and k? is not a Robin eigenvalue
of the interior Laplacian with Robin parameter Sp, then there exists o > 0 such that
Vv (v, ) .

(A+ BE)[(v, 1), (w,)]
al[(v,p)lly < sup | T |
(w,n)eV ||(w777)\|v

Proof. Following the proof of [13, Theorem 2], we suppose (for a contradiction)
that the result does not hold. This means that there exists a sequence (vy,, pr,) such
that ||(vn, ttn)|ly =1 (¥ n) and

oy |45 B (0nsn). 0] 1
(w,n)ev H(wﬂ?)Hv n

This implies that for every (w,n) € V,

A+ B i), ()] < = )l
and so

(4.27) nILH;o(A + BE) [(vn, ptn), (w,m)] = 0.
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H'Y?(T) and H~'/%(T") are Hilbert spaces, so V is a Hilbert space. The bounded
sequence (v, i) therefore contains a weakly convergent subsequence (0y, fi,) that
weakly converges t0 (Voo, floo) € V.

By weak convergence and (4.27), we see that, for any (w,n) € V,

0= lim (A+ BY)[(0n; fin), (w, )]

J—00

= (A + Bg)[(vooﬂ ,Uoo), (wan)]'

By Proposition 4.7, it follows that (veo, tieo) = 0.
Using Lemma 4.9 and the fact that ||(9y, fin)|ly = 1, we see that there is o > 0
such that (V n)

(A -+ BE) (@ fin), (T fin)]
= (AT + 5;5)[(%7%), (ﬁna ﬁvl)] - <TVﬂnvﬂn>r - <TW{’na 77n>1“

|| By fin) |3 = (T fitn, fin)p — (Twin, Tn)p
(4.28) = — (T\/ﬂn,ﬂn>F - <wa)n,f)n>r.

We also know that

WV

<TV,&4na ﬁn>1’* + <TW1~}n» 1~)n>r

< Tviinll gz oy 1inl g-1/2 @y + 1Twonll g-1/2 @y [0nll 172y
< H(TW'DnaTVﬂn)HV ||("7n7/2n)||v
(4.29) = [|(Twn, Tviin)lly -

But since Tw and Ty are compact operators and (0, fi,) converge weakly to zero we
have

(4.30) i [[(Tawa. Ty = 0.
Combining (4.27)—(4.30), we see that
0 < o < lim (A+ Bp)[(@n, fin), (Un, fin)] =0,

which is a contradiction. 0

We conclude our analysis of the continuous problem by showing that it is well-
posed.

PROPOSITION 4.11. IfRe(Bp) > 0 and k? is not a Robin eigenvalue of the interior
Laplacian with Robin parameter fp, then the continuous problem (3.5) has a unique
solution.

Proof. As shown in [23, Theorem 3.15], this is a direct consequence of Proposi-
tions 4.7 and 4.10. 0

4.2. Analysis of the discrete problem. We now proceed to analyze the dis-
crete problem (3.8). In this section we will use the following notation.

DEFINITION 4.12. For two quantities a and b that may vary with h, we write a < b
if there is a constant hg > 0 and an h-independent constant ¢ € R such that a < ¢b
YV h<hyg. Wewritea~bifa<bandb<a.

We start by proving that coercivity holds in the discrete case.
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PROPOSITION 4.13 (discrete coercivity). If |Ap] < 1 and k? is not a Robin
eigenvalue of the interior Laplacian with Robin parameter Sp, then there exist hy € R
and o > 0 such that Vh < ho and ¥(vp, upn) € Vi,

|A[(Uh7/ih)7 (W, mn)] + BS[(“hth)y (whﬂ?h)”
all(vn, pn)ll g, < sup .
(wnomn) EVR\{0} [ (wn, 0) |5,
Proof. Following the proof of [6, Theorem 2.2], we suppose (for a contradiction)

that the result does not hold. This implies that there exists a sequence (hy,)nen such
that lim,_,oc hyn, = 0, and for each n there exists (vn,, pin,, ) € Vp,, such that

(4.31) [ (vn,s ) lg = 1,
A B+ ) b b
(4.32) sup |( + B)[(vh,, i, )5 (wh, 77hn)]| <1,
(Whiy 1 ) EV 1(Who s 10, |51,

where 7, > 0 and lim,, ., 7, = 0.

We define F : V,, — W, for (¢, ,kn,) € Vi, by

(F(th,»kn,)s (Wi, )y = (A + BO)(tn,, s kn, ) (W sk, )] Y(wh, mn,,) € Vi, -

By Lemmas 2.1 and 2.2, there exists a compact operator T : V; — V;, such
that the real part of the operator F+T is elliptic. Following the proofs for the Laplace
problem in [3], we see that there exists a > 0 such that

Re(((F + T)(vn,,, #n,)s (Whyys 1, ) )r)

all(vn,, pn g, < sup

(Whop, My, )EVhy, [ (wh,,, n.,) |BD
< sup [((F+T)(vn,, 1n,,); (whmnhn»rﬁ
(Whpy sMhp )EV Ry, ” (whn ) nhn)HBD

Using (4.32), we see that

F
o ntin gy < sup A Whanttho ) (0 T )}
no Bho )l B
(Why, Mg )EV R, | (whnanhn) ‘BD
T
+ sup |< (Uhn’luhn)7(whn7’r,hn)>r|
(Whyy ) EVi, 1(wh,, s 71, 51,
T

< T+ sup |< (Uhnvlu’hn)a(whnynhn)>1"|.

(Whyp, M0y )JEV Ry, H (whn’ nhn,)HBD

By the Cauchy—Schwarz inequality,

T(on, )l [(@nis 1) My

(T (vn,, s tth,, )5 (Why s M, ) el <l
IT(vn,, s n )l | (Wi, s 71, )

<
< |BD'

Let 0 < € < 1. Taking N; € N large enough so that Vn > Ny, 7, < £, we see

2
that

(4.33) a|[(va,, pin,,)

€
8o < 5 +IT(vh,s pin,)

[y -

The bounded sequence (v, ,pp,) contains a weakly convergent subsequence
(On, fin,) that converges to (vo, o) € V. This means that there exists N € N such
that V n > Ny,
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(4.34) 1T fin) = oy o)y < -

Let 6 > 0. Let (w,n) € V. The spaces V), are asymptotically dense in V, so there
exists hg such that V h < hg, there exists (wp,nn) € Vj, such that

(4.35) [1(w,m) = (wh, nw) |y < 0.

Suppose that n is large enough that (0n, fin) € Vj,  with B < hg.
Using (4.32), we see that

(A + BE)[(0n, fin), (w,n)]
= (“4 + BJﬂ)[(ﬁm ﬂn), (w’ 77) - (whv nh)] + (A + BS)[(@TH ﬁn)a (wh7 nh)]
(4.36) < (A+BE) (0, ftn), (w,n) = (why )] + T | (why 1) |,

where 7, represents the values in (4.32) corresponding to the subsequence (¥, fin)-
Using Proposition 4.1 and (4.31), we see that

(A +BY)[(Tns fin), (w,n) = (why )] < M |G, fin) |5, |(w,m) = (wromn) |l 5,
(4.37) = M ||(w,n) = (wh,nn)ll,, -

Using the definition of |-||y;, we see that

1w, m) = (wn,mn)ll g, = 1w, 7) = (wnymw) g + 1Bol™? lw = wll 2y
< |l(w,n) = (wn,m)lly + 1Bl | (w,m) = (whymw)lly
= (1+18p!"?) |(w,n) — (whymn)lly -

Using our assumption that |Sp| < 1, i.e., |Ap| < ¢ for some constant ¢ € R, and (4.35),
we see that

[Cws 1) = (wns mn)ll g, < ell(ws ) = (wnymw)lly
(4.38) < cd.

Combining (4.36)—(4.38), we see that

(4.39) (A + By) (@, fin), (w,m)] < M8 + 7o || (wns ) ||,
where the M’ = Mc is constant.
As |Bp| < ¢,
1wns )l gy = Nl wnyma) ly + 8ol lwall 2y
< Nl (wn, )l + /2 lwallp2(r
< [ (wn, )y

for some constant ¢’ € R. Using the triangle inequality and (4.35), we obtain

[ (wns me)lly < 11w, m) = (whs na)lly + 1w, n)[ly
(4.40) <0+ |(w, )y

Copyright © by STAM. Unauthorized reproduction of this article is prohibited.



Downloaded 09/07/22 to 154.47.104.45 by Matthew Scroggs (mws48@cam.ac.uk). Redistribution subject to SIAM license or copyright; see https://epubs.siam.org/terms-privacy

A2910 TIMO BETCKE, ERIK BURMAN, AND MATTHEW W. SCROGGS
and so
(4.41) (A+ BE)[(0n, jin), (w,m)] < M"6 + ¢ || (w, 0l »

where M" = M’ +c'7,,. As ||(w,n)]]y is constant, it is possible to take n large enough
that 7, < 0/ [|(w,n)|y. Hence, we conclude that
: R —
Tim (A + B) (B, fin), (w,m)]) = 0,
As this is true V (w,n) € V, it follows that

(A + Bg)[(vo, o), (w, )] = 0,

and so, by Proposition 4.7, we have that (vg, po) = 0 whenever |Sp| < 1.
We therefore conclude using (4.33) and (4.34) that for any n > max(Ny, Na),

«a ||(5n7ﬂn)||BD <€

This contradicts (4.31). O

Based on the results in [3] and the Nitsche formulations for other problems, we
would expect this coercivity result to hold for |3p| < h~!, which is a wider range
of values than we have proven it for. When |8p| < h™! and |Bp| £ 1, the proof
can be modified to show that (4.39) still holds. However, when |3p| =~ h~! the term
[ (wh;mn)| 5, depends on h, and it is not necessarily possible to take 7,, small enough
to counter this, so this prevents us from completing the proof in this case. Note,
however, that the method is optimally convergent using the uniformly bounded Sp,
so in practice there is no reason to use a stronger penalty parameter.

The coercivity result allows us to prove that the discrete problem is well-posed.

PROPOSITION 4.14. If |Ap| < 1 and k? is not a Robin eigenvalue of the interior
Laplacian with Robin parameter Bp, then there exists hg € R such that ¥V h < hg, the
discrete problem (3.8) has a unique solution.

Proof. Suppose that (up,Ap) and (u}, \)) are two solutions of (3.8). Applying
Proposition 4.13 to (up, An) — (u},, A},), we see that

+ A I
M) — (N, < sup  LAFERIn A~ ), Con )]
(wh,mn)€VL\{0} || (wh7 nh) ||BD

As (up, An) and (u}, \},) are both solutions of (3.8), (A + BE)[(wn, An), (wh,nn)] =
(A -+ BE)[(u),, Ny, (wn,mp)], and so

|| (uns An) = (upy M), < 0.

It follows from Proposition 4.7 that (un, Ap) = (wh, nn), and so (3.8) has at most one
solution.

However, as (3.8) is a linear system with a square matrix, having at most one
solution implies that it has exactly one solution. ]

4.3. A priori error bounds. To prove our a priori error bounds, we will use
the following lemma.

LEMMA 4.15. Assume that Re(fp) > 0, h < hg, and k? is not a Robin eigenvalue
of the interior Laplacian with Robin parameter Bp. Let (u, \) be the solution of (3.5),
and let (up, Ap) be the solution of (3.8). If |Bp| < 1, then
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A — A < inf — A — .
(= A= M), S = v A = ),

Proof. Let (vp, ur) € Vi, By the triangle inequality, we obtain
(442)  [[(u = wn, A = M), < (w—=wvn A= pn)llg, + 1(wn = vn, An = 1)l 5, -
Applying Proposition 4.13 to the second term on the right gives

1 sup [(A+ BE)[(un — vn, An — pn), (wi, mn)|
@ (wp,mn)€VA\{0} ”(whvnh)HBD

[ (un = vhy An — pn)ll g, <

It follows from (3.5) and (3.8) that (A+B{)[(un, An), (wh, nn)] = (A—|—B$)[(u, A)y (wh, mn)]s
and so

1 A+ B [(w—vpy A — ), (wp,
[(un —vny An = )l g, < = sup ’( B)[(w = on, A — an), (wn ]|
@ (wp, mn) €V \{0} [(why n0) |l 5,

Applying Proposition 4.1 gives

M [[(w = vy A = )| gy, [ (wns 1)
[(un = v An = pi)llg, < — sup 5o =
A (wy,mn)eVE\{0} [ (wn, 77h)HBD
M
(4.43) = I = vn A= pn) 1,
Combining (4.42) and (4.43) and taking the infimum yields the desired result. 0

If T is a discretization of a smooth surface, then we can take V;, = P} (") x P} (T")
as our discrete space. The following result gives the approximation properties of this
space.

LEMMA 4.16 (approximation in P}(I') x P4(T)). If |Bp| S h™t, then V(v,pu) €
H*(T) x H"(T),

inf _ - < h<—1/2 h§+l/2 ,
(wnamn) P} (1) <P (D) 1o =wn, i =m)ls, = [V, ) + PR

where ( =min(p+1,s), £ =min(g+1,7), s > 5 and r > —3.

Proof. This can be proved in the same way as [3, Proposition 4.14]. 0
We can now prove the a priori error bound for V;, = P (T') x P{(T").

THEOREM 4.17. Assume that h < hg, Re(Bp) > 0, |Bp| < 1, and k? is not a
Robin eigenvalue of the interior Laplacian with Robin parameter fp. The solution,
(u,\) € H¥(T) x H"(T'), of (3.5), and the solution, (un, A\p) € P} (I') x P} (), of (3.8)
satisfy

(= wns A = Xl S RS2l g, oy + BE2 I\ e oy 5
where ¢ = min(p+ 1, ) and £ = min(g+ 1,7).
Proof. Combine Lemma 4.16 and Lemma 4.15. 0

When I' is not smooth, the flux space must be adapted so that it can represent
jumps in the normal derivative between cells. In this case, we take V;, = P} (T') x
DPJ(T"). The following result gives the approximation properties of this space.

Copyright © by STAM. Unauthorized reproduction of this article is prohibited.



Downloaded 09/07/22 to 154.47.104.45 by Matthew Scroggs (mws48@cam.ac.uk). Redistribution subject to SIAM license or copyright; see https://epubs.siam.org/terms-privacy

A2912 TIMO BETCKE, ERIK BURMAN, AND MATTHEW W. SCROGGS

LEMMA 4.18 (approximation in P} (T') x DP}(T)). If |Bp| S h™', then V(v, pu) €
HA(T) x HY (D),

inf — oy, — < pC-1/2 REt+1/2 7
)P Pt (1) (v = wn, o= nw)ll g, S [0l g5,y + |1l s,y

[ I

where ¢ =min(p+1,s), £ =min(g+1,7), s > § andr > —
Proof. See [3, Proposition 4.14]. d
We can now prove the a priori error bound for V;, = PY(T') x DP}(T).

THEOREM 4.19. Assume that h < hg, Re(Bp) > 0, |Bp| < 1, and k? is not a
Robin eigenvalue of the interior Laplacian with Robin parameter fp. The solution,
(u,A) € H*(T') x H"(T), of (3.5), and the solution, (un,A,) € P} (T) x DP(T), of
(3.8) satisfy

[[(w — un, A — )\h)HBD S he—1/2 ‘“|H§“,(r) +hETI2 |)‘|H§“,(F) J

where ¢ = min(p 4+ 1,s) and £ = min(g + 1,7).
Proof. Combine Lemma 4.18 and Lemma 4.15. ]

Recall that due to Lemma 4.4, the Robin eigenvalue assumption in the results in
this section holds whenvever Im(f8p) # 0.

5. Numerical results. In this section, we demonstrate the theory with a series
of numerical examples. All the results presented were computed using version 0.2.4 of
Bempp-cl, an open source Python BEM library [4]. We precondition all linear systems
in this section with blocked mass matrix preconditioners applied from the left. We
take Vj, = P;(I") x P;(I") throughout this section, so we use the preconditioner

(v )

mij = (b5, bi)p

where M = (m;;) is defined by

where {¢g, ¢1,...} is the basis of the space P,ll(F). The preconditioning corresponds
to taking the discrete strong form of the operator, as described in [5].
Define

eik|r1\ eik\r2|

(5.1 o) = o+

where r{ = ¢ — (%, %, %) and 7o = — (%, %, %) Let Q be a bounded domain such

that (&5,4,2) € Q@ and ({5, 1,3) € @, and let QT := R\ Q. It is easy to check
that for any wavenumber k > 0, u(x) = e‘lilrlll e‘lj:fl is the solution of the exterior
Helmholtz problem
(5.2a) —Au—Ek*u=0 in O,

O scat ] -~
(5.2b) ﬁ — ikuet = o(|z| ™) as |x| — oo,
(5.2¢) u=gp on T
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Fi1c. 1. The error (left) and GMRES iteration counts (right) of the penalty method with fp = 1
for the Helmholtz Dirichlet problem with varying k on the unit sphere with h = 2=2. Here we take
(wh, M), (Vs pp) € PE(T) x P1(T) and solve to a GMRES tolerance of 107°.
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F1G. 2. The error (left) and GMRES iteration counts (right) of the penalty method with varying
real Bp for the Helmholtz Dirichlet problem with k = 2.759 on the unit sphere with h = 272 (red
triangles), h = 273 (red diamonds), and h = 274 (red pentagons). Here we take (upn,\n), (vp, un) €
P} (I") x P}(I) and solve to a GMRES tolerance of 1075.

with u!"¢ = 0 (and so u = u*®"). Tt can also be seen that
B ik -1 ik|r] ik -1 ik|ra|

(53) au = (1 |T1| 3)6 rL -V + (l |’I"2| 3)6 ro -V on I'y.
ov 71 [ral

Using (5.1) and (5.3), we can compute the error of the solutions obtained in this
section.

Figure 1 shows how the error and number of GMRES iterations vary as k is
increased using Op = 1. It can be seen that at various points the number of iterations
and error grows as k approaches a problematic Robin eigenvalue of the problem: one
of these is near 2.759, as indicated by the dashed lines.

In section 4, we saw that our formulation can fail to have a unique solution when
k? is Robin eigenvalues of the Laplacian with Robin parameter 8p. This implies that
adjusting the parameter Sp will adjust the locations of these eigenvalues. This can
be oberved in Figure 2, where the error and number of iterations are shown for the
problem with & = 2.759 and varying real fp. The spike in the error and number
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FiGc. 3. The error (top) and GMRES iteration counts (bottom) of the penalty method with
varying Bp with Re(Bp) = 1 for the Helmholtz Dirichlet problem with k = 2.759 on the unit sphere
with h = 272 (red triangles), h = 273 (red diamonds), and h = 2=* (red pentagons). Here we take
(un, An), (v, up) € Pi(I) x P4 (T') and solve to a GMRES tolerance of 107°.

of iterations at Sp = 1 (as shown by the dashed lines) is due to the approaching
same eigenvalue as we saw in Figure 1. We observe that the increase in the error is
less pronounced for meshes with a lower value of h. This is due to 2.759 being near
an eigenvalue of a given discretization of the sphere: the exact approximation of the
sphere changes a little as we increase the number of cells in the mesh, and so the
eigenvalues differ on the different meshes used.

As we saw in [3] for Laplace problems, we observe in Figure 2 that the error and
iteration counts for the problem increase once (p is increased above a certain level.

Figure 3 shows how the error and iteration counts vary as we adjust the imaginary
part of Sp when the real part of fp is fixed as 1, again taking k = 2.759 so that we hit
an eigenvalue when Im(8p) = 0. We see that once |Im(f8p)| is greater than around
1072, the error and iteration count drop. Once |Im(Bp)] is too large, the error and
iteration count rise in a similar way to that we observed when taking a large real fp.
We observe that the iteration count is slightly lower for a small range of values when
Im(fp) is negative.

Motivated by our observations in Figure 3, we fix fp = 1 —i. Figure 4 shows
how the error and iteration counts change as we increase k with this value of fSp.
In agreement with Lemma 4.4, we observe that (in contrast to Figure 1) there is no
vulnerability to eigenvalues in this case, and the iteration count remains steady as we
increase k.
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Fic. 5. The error (left) and GMRES iteration counts (right) of the penalty method with fp =
1 —1i for the Helmholtz Dirichlet problem with k = 3 on the unit sphere as we reduce h. The dashed
line shows order 2 convergence. Here we take (up,Ap), (vn, un) € Pi(I) x PL(I') and solve to a
GMRES tolerance of 1072.

Figure 5 shows the error and number of iterations as we reduce h. We observe
order 2 convergence, and see that the number of iterations remains the same as h is
reduced, demonstrating the effectiveness of the mass matrix preconditioner.

6. Conclusions. In this paper, we have derived and analyzed a formulation
for weak imposition of Dirichlet boundary conditions on the Helmholtz equation.
By taking a parameter with a nonzero imaginary part, Helmholtz problems can be
solved at any wavenumber without any difficulties caused by resonances of the interior
problem.

The formulation derived in this paper bears a close resemblance to the formula-
tions for Laplace that we derived and analyzed in [3]. Formulations for Helmholtz
problems with mixed Dirichlet—Neumann or Robin boundary conditions could be de-
rived in the same way. We expect that these formulations could be analyzed following
a similar method as used here, although this analysis appears to pose some additional
challenges. The weak imposition of mixed boundary conditions is demonstrated in
Figure 6, where we have plotted the scattering of an incident wave colliding with
a collection of sound-hard (a 0 Neumann boundary condition) and sound-soft (a 0
Dirichlet boundary condition) spheres.
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One benefit of formulating mixed problems in this way is that the boundary
conditions are imposed by adding sparse terms to the full Calderén system: for
mixed boundary conditions, sparse terms assembled on parts of the boundary can
be added without any need to adjust the dense Calderén term. When solving an in-
verse problem—for example, when looking to find the material properties that should
be used to give a scatterer a certain desired property—the Calderén term (which is
the most expensive part to assemble) can be reused and different sparse terms added
to solve the same problem with different boundary conditions.

One avenue of interest for further interest would be the weak imposition of bound-
ary condition on Maxwell problems. In the experiments we have run to explore this,
however, we have been unable to obtain good solutions in a reasonable amount of
time. Maxwell problems are prone to being strongly ill-conditioned, and it appears
that mass matrix preconditioning is not enough to achieve good performance in the
Maxwell case. Therefore, we believe that it is necessary to design more powerful pre-
conditioners for these weak formulations in order to make this method feasible for
Maxwell problems.
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