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A NEW CLASS OF UNIFORMLY STABLE TIME-DOMAIN FOLDY-LAX MODELS
FOR SCATTERING BY SMALL PARTICLES. ACOUSTIC SOUND-SOFT
SCATTERING BY CIRCLES

MARYNA KACHANOVSKA*

Abstract. In this work we study time-domain sound-soft scattering by small particles. Our goal is to derive an
asymptotic model for this problem valid when the size of the particles tends to zero. We present a systematic approach to
constructing such models, based on a well-chosen Galerkin discretization of a boundary integral equation. The convergence
of the method is achieved by decreasing the asymptotic parameter rather than increasing the number of basis functions. For
the case of circular obstacles, we prove the second-order convergence of the field error with respect to the particle size. Our
findings are illustrated with numerical experiments.

Key words. Wave equation, asymptotic model, time-domain boundary integral equations

1. Introduction. The problem of wave scattering by many particles has been a subject of active
research since more than a century, cf. the monograph by Martin [31] for an overview of the various ap-
proaches to multiple scattering, as well as various multiple scattering problem settings, or the monograph
by Mishchenko [35] for studies of electromagnetic multiple scattering. This type of wave propagation prob-
lems often appears in applications, for example in non-destructive testing (elastic or sound wave scattering
by small defects) and atmospheric optics (scattering of light by atmospheric particles). Depending on the
nature of the phenomena, such multiple wave scattering can be studied either from deterministic or prob-
abilistic viewpoint, see [40]. E.g. the original seminal articles by Foldy [15] and Lax [24] were concerned
with scattering by randomly positioned obstacles. In this work we will concentrate on the time-domain
sound scattering by small particles in a deterministic regime.

In the asymptotic regime when the size of the particles tends to zero, and the distance between
them is fixed (or decreases ’slowly’), it is possible to obtain simpler (and, in particular, easier for the
computational treatment) models. To our knowledge, there exist two principal approaches to do so:
either by using matching (near-field and far-field) asymptotic expansions, where one usually works with
the original PDE, or by deriving asymptotics from the integral equation representations. Somewhat apart
stands the original method of Foldy [15], developed further by Lax [24] (Foldy-Lax methods), cf. [31,
Chapter 8.3] for its detailed description.

The literature on the frequency-domain asymptotic models for various types of wave propagation
problems is quite rich; a non-exhaustive list of works exploiting either of the above approaches includes
[6, 7, 23, 10, 37, 11, 9, 25, 26]. It seems that there exist fewer results in the time domain (see the recent
monograph by Martin [32]). Asymptotic models for acoustic and electromagnetic wave propagation were
obtained in [33, 4] (3D scattering by a single obstacle), [30], [19] and in [20] (transmission problems) by
using matched expansion method. The integral equation approach was applied to the 3D wave scattering
by multiple obstacles in the very recent work [39]. However, the stability of the model of [39] was proven
under some geometric conditions relating an asymptotic parameter, the number of particles and the
minimal distance between them. In general, time-domain asymptotic models may exhibit instabilities,
unlike the original model. We will prove that this is the case for the time-domain counterpart of the
Foldy-Lax model for the acoustic scattering by circles of [9].

The goal of this work is to derive an asymptotic Foldy-Lax model for the time domain scattering by
small particles, which would be stable for arbitrary geometries (i.e. provided that particles do not touch
each other). One of the novelties is the way such a model will be obtained: we start with a well-chosen
boundary integral formulation, which possesses some coercivity properties, and semi-discretize it in space
with the help of a very coarse Galerkin method. The resulting model is then stable due to the coercivity of
the underlying boundary integral formulation. The convergence of the method does not rely on increasing
the number of the basis functions, but on decreasing the asymptotic parameter.

We proceed as follows. Section 2 is an introduction: we present the problem, introduce the notation,
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and discuss whether the scattered field can be approximated by zero. We finish Section 2 by a motivation
to the present work: we examine the time-domain counterpart of the Foldy-Lax model for the acoustic
scattering by circles [9] and prove that it is unstable for some geometric configurations. Section 3 is
dedicated to the introduction of the new Galerkin Foldy-Lax model. In Section 4 we present convergence
analysis of the new model. A short Section 5 extends the results of the article to the case when particles
densify. In Section 6 we present numerical experiments, and conclude with a discussion of open questions
in Section 7.

2. Problem setting and motivation.

2.1. Problem setting. Let Q;, j € N := {1,..., N}, be a collection of N > 0 circular domains
(particles), with the jth particle being centered at ¢; € R? and having a radius R; > 0,ie. Q; = B(c;, Rj).
We assume that Q; N €Q; = 0 if i # j. For 0 < e < 1, we introduce the rescaled domains Q5 = Blcy,75),
where 75 = ¢R;. Their interior, exterior and the boundary are denoted by

O =U;05, Q°=RI\Q, I5=005, I*=uT5=00"

For the particular case ¢ = 1, we use a simplified notation Q = Q, Q¢ = Q¢ and I’ = I''. The trace
operator on I'* is denoted by ~y. Additionally, we define

d = mindist(QF,Q5), d.=d., R,=minR;, R'=maxR;.
J J

i#]

Evidently, d, > dS for all 0 < e < 1.

We look for the solution of the sound-soft scattering problem. Provided (ug,u;) € H*(R?) x H(R?),
s.t. suppup N = suppuys NQ = 0, we are given the solution u"* € C*(R%; L*(R?)) N C*(Ry; H*(R?)) of
the free-space wave equation:

Ofue(t,x) — Au'"(t,x) =0, (t,z) € R% x R?,

(2.1) , ,
w0, ) = up(x), u'"(0,x) = uy(x).

Presence of the obstacles 2° alters the field; the new field u$,, € C?(R%;L?(Q%)) N C*(Ry; H(Q5))
satisfies the following boundary-value problem (BVP):

Ofus,, — Aus,, =0 in RY x Q9
Vougot(t) =0, t=>0,

U5 (0) = wg, Owui,(0) =uy, in  Q°

nc

The auxiliary scattered field u® := uj,, — u'™° solves the inhomogeneous exterior BVP

Ofu® — Auf =0, in R% x Q%
(2.2) yous(t) = g°(t), t>0, where ¢g°(t) := —you'"(t),
u?(0) =0 (0)=0 in Q€

We are interested in solving the above problem efficiently in the asymptotic regime, when the data g¢°
is approximately frequency-bandlimited to the frequency wi,qe., and € is small compared to the smallest
wavelength present in the system, i.e. ewmqr <K 1.

For each fixed ¢t > 0, for a compact K C Q°, glg% |u®(t)||2(xy = 0. In 2D, we can expect that (cf.

Section 2.3), [[u®|| Lo (R, ;2(x)) = log ™! €|, with some ¢ > 0. Our goal is to find an approximation %° of
u® which would satisfy the following properties:
e (convergence) this approximation is more accurate than approximating u¢ by zero, i.e., for all
t > 0, compact K C ¢ and regular initial data ug, uq,

(2.3) [l (8) = @ (t)[| 2 (xc) = o(log™" ).
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o (uniform w.r.t. € stability) the approximation is uniformly stable, i.e. there exist C' > 0, ¢y, ¢; €
N,peN,s.t., forall0 <e<1,and all T > 0,

(2.4) 16 || oo 0,7522 (= 0)) < C(1+T)P(J|luol| e r2) + lwall grer r2y)-

The uniform stability requirement may seem too strong: indeed, in general it is not necessary for the
convergence. One could have authorized a super-polynomial growth (e.g. e%T, with a > 0 potentially
depending on €) of the solution. Such a model would likely be unsuitable for long time simulations.
Alternatively, one could think of a CFL like condition on & which would be dependent on the geometry
and which would guarantee the bound (2.4) (for example, this is the case for the model [39]). However, in
practical situations such a condition may be difficult to ensure. Thus we prefer to have models possessing
a uniform stability property.

2.2. Notation. Fourier-Laplace transform. We will use the following convention of the Fourier-
Laplace transform; for v € L'(R; X) (with X being a Banach space), s.t. v = 0 on R_ (i.e. a causal
function), we define

+oo
H(w) == / e“ty(t)dt, w € C.
0

The above integral converges in particular for w € CT := {w € C: Imw > 0}.
In the frequency domain (2.2) reads, for w € CT,
— W2 — AW =0 in Q°
(2.5) . . N
YU = §°, where §° := —you'".

Let us introduce the fundamental solution for —A — w?:

Gu(r) = THE  (wr), r>0.
It is a Fourier-Laplace transform of the Green function for the 2D wave equation

1t>r
Gt,r) = —=0
(t:7) 2m\V/12 — r2

Sobolev spaces on the boundary of a circle. Letr > 0, and let C,. := B(0,r). Given a function u € L*(C,.),
we define its Fourier decomposition (with §9 = (cos 6, sinf)):

1 2

u(89) = Z U™, = o e~y (39)d6.
0

The fractional Sobolev spaces on the boundary of the circle are defined as follows: u € H*(C,.), s > 0, iff
the following norm is finite:

m2\°
(2.6) Hu||%15(c,_) = 27r Z (1 + 7‘2) | |2

meZ

For s < 0, we define H*(C,.) as a completion of L?(C,.) for the norm (2.6).
We will further make use of the following observation: by [18, proof of Lemma 4.2.5], the Sobolev-
Slobodeckij seminorm

2
v(z) —v(y
(27) ey = [ PP aray
CrxCo

lz —y
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is equivalent to ) £0 m|v,,|?, with the equivalence constants independent of 7.
Sobolev spaces on I'°. We define

H(I¢) = [[ B*(T}). seR
keN

For a function v € H*(I'?), let us set vy, := v|p. . We equip H*(I'*) with the norm

01172 rey = D NvrllFre sy
keN

Sometimes we will use a shortened notation ||v||s for ||v||gs(re).
By (pj,0;) we will denote the polar coordinates centered in ¢;. The coefficients of the Fourier expan-
sion of v; on I'; will be denoted by v, m € Z.

The (real) duality bracket in H~'/2(I'®), H*/?(T*) will be denoted by (.,.). More precisely, for u, v €

L2(T9), (u,v) :/ uvdl.
FE
An energy norm. Given a > 0 and a domain O, we denote

loll7.0 = @ vlli2(0) + IVol72(0)-

A notation for a complement domain. Given a domain O, we denote by O¢ =R3\ O.

Inequality notation. We will use a < b (resp., a 2 b) to indicate that a < Cb (resp., a > Cb), for a generic
constant C' independent of e, N, geometry, final time, data (i.e. any parameters of the problem).
Notation for constants. We will denote by C;(R*,R,) > 0, i € N\ {0}, generic constants appearing in
proofs, which depend on R*, R,.

Notation for min(1,a). Where convenient, we will use the notation @ = min(1, a).

2.3. On the accuracy of approximating u® by zero. The goal of this section is to argue that
in general we cannot expect approximating u® by zero with an error smaller than O(log71 ). This is
illustrated in the one-particle case, where the argument is fairly straightforward in the frequency domain,
but requires more technicalities in the time domain. Instead of presenting such a technical proof, we
decided to explain the corresponding argument in the frequency domain, and next illustrate its time-
domain counterpart with numerical experiments. Let us finally remark that a related (but more general)
question was studied in [4].

2.3.1. Frequency domain. Let w > 0, N =1, ¢; =0, Ry = 1. Then the outgoing solution to (2.5)
is given by (we write g, for g7 ,,):

Hy (wp) . ino
4 (w, psg) = Z 7)§€em 89 = (cosB,sinf), p>e.

We fix p and split 4° into two terms 4° = 4§(w, pSg) + 49 (w, pSp) defined below. As e — 0, one of the
terms dominates over the other one.

g (w, pse) = mgo, 09 (w, pse) =

1
we nez\{0} H?g )(ws)

Based on the asymptotic behaviour of Hankel functions, for a fixed frequency w, we can show that when
e — 0, by [14, 10.8], one has that

i3 0, o) = 2 Hi (wp)i log ™ + ollog ™" ).
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100 [T LRI ISR RRLL] LELELILRRALI LELELILRRALI LB LI | 0.8 T
[ ==l (., 20) || Lo 0,1) 1 —rt=10""
—~ [|— O(log™'e! 1 —re=10"3
2‘ : ( ) / : 06 [ —rf=10"5] |
- §04) 1
1 0.2 1
il il -\ Lol L nl L nl il TR 0 L T L
1076 10~ 1074 1073 1072 107! 0 1 2 3 4 5 6 7 8
r*=c¢ t

Fic. 1. Illustration to the numerical experiment of Section 2.3.2. Left: the dependence of the magnitude
llu®(.; ®0)ll Lo (0,7) measured in the point ®o = (0.2,0.2), for T = 8, on . Right: the dependence of u®(t,xo) on time
for different values of €.

As for the term 49 (w, pSg), we bound it

2
HY (wp)

Hfll) (we)

doolglr<cee Y gl

nez\{0} n€Z\{0}

i (@ psa)P < Y

nezZ\{0}

where the last bound follows from Lemma C.1.
Let us now estimate the quantities related to the data. For sufficiently regular "¢,

1 ; i
9= gz [ 0" @.@)dle = 07 (w,0) + O),
~c12 -1 ~E 2
> 157 = (2me) inf [|3° — elzar,)

neZ\{0}

< 5*1/ |47 (w, y) — 4" (w, 0)|2dTy, = O(e?).
Therefore,

i (@, p39) = =5 Hy (wp)i™*(w,0) log ™" & + oflog ™" ).
If, in the frequency domain, 4"(w,0) # 0, as € — 0, we cannot expect that 4°(w, p3p) decays to 0 faster
than log™'e. The above argument can be translated into the time domain using the Plancherel identity
and bounds on Hankel functions in C*. This is confirmed by the numerical experiment of the next section.

2.3.2. Time-domain numerical experiment. We compute the field scattered by a single obsta-
cle (N =1, R =1, ¢ = 0) on the interval (0,7), T = 8. The incident field is given by u‘(t,z) =
—e‘zo(t—d'm_l)z, with d = (0,1). The solution is computed using the time-domain BEM, semi-discretized
in time using the trapezoid rule Convolution Quadrature method [29, 27, 28], and in space using the
Galerkin method with the basis functions {e?™?¢}N: ~, on the ¢th obstacle. Let us remark that the
convolution quadrature requires the knowledge of the Fourier-Laplace transform of the Green func-
tion (or a method for its numerical evaluation), and does not need its time-domain analogue. The
results are illustrated in Figure 1. We observe a good agreement of the results with the lower bound
||U,€(.7 xO)HLW(O,T) >cr IOgi1 E.

2.4. Motivation for designing a new asymptotic model. It is rather natural to ask whether
it is necessary to construct a Foldy-Lax model in the time domain, if one could simply rewrite the
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available frequency domain Foldy-Lax models in the time domain by applying the inverse Fourier-Laplace
transform. In this section we demonstrate that such a procedure can possibly yield a potentially unstable
model. Our starting point is the Foldy-Lax model analyzed in [9], which is O(g/loge)-accurate in the
frequency domain. We prove in this section that there exist geometric configurations for which this model
is unstable.

2.4.1. Foldy-Lax model of [9]. In [9] it was suggested to approximate the field 4°(x) by the
following linear combination:

(2.8) W°(x) =~ U5 (x) = Z WA%L’M where S\;L € C solves
kEN wilk
(2.9) Nt Y Mﬁ\%m = —i"™(c,), n=1,...,N.

keN\{n} Gu(rp)
To rewrite the above in the time domain, first of all we remark that 5\; 1, is frequency-dependent, and
thus is a Fourier-Laplace transform of a time-dependent distribution (which, moreover, one can show to

be causal). With fi% ,, = (Gw(rfl))_lj\%Lﬁn, the time-domain Foldy-Lax approximation of the scattered
field reads:

u(t, @) ~ upp(t, @) = thllw—CkII)*tuka

(FL1) keN
L / Lir>je—c| .
= 5= MFL,k(T)dTa
2”;; V(E=7)7 =z —ef?
where the functions p%; : Ry — RY satisfy, for alln=1,..., N,
(FL2) G(t,rs) % prm + ) Gt llen — exll) *e phop i = —u"(t, €n).
keN\{n}

It is possible to show that, for N < 2, the model (FL1-FL2) is uniformly stable, i.e. (2.4) holds for
u® = uS;. However, when N > 2, this may no longer be the case; in particular, the model (FL1-FL2)

exhibits instabilities when the distance between the particles is comparable to their size.

2.4.2. Instability of the model (FL1-FL2). For a particular geometry consisting of three particles
that are located in the vertices of an equilateral triangle, s.t. the distance between them is smaller than
their diameter, the Foldy-Lax model (FL1-FL2) is unstable, as formalized in the statement below.

PROPOSITION 2.1. Let N = 3 and R; = r for all i. Let ||c; — ¢j|| = ¢ > 0 for all i # j (in other
words, the centers of the particles are located in the vertices of an equilateral triangle of side length c).
Assume that ¢/r < 4.

Then there exist ug, u; € C§°(02°), a compact K C Q° and A,C > 0 s.t.

lim sup(e ™ ||uk (t,.)] L2 (K)) =2 C.
t——+oo

Let us examine (FL1), (FL2). Evidently, the temporal behaviour of uk,; is closely related to the behaviour
of A-;. In order to show that t — || AL, (¢)|| admits an exponential growth, we will prove that its Fourier-

o1
Laplace transform has poles with a strictly positive imaginary part. The poles of Ay} are closely related
to the points w where the matrix in the left-hand side of (2.9) is not invertible. Let us denote this matrix
for the geometry described in Proposition 2.1 by A(w):

HSY (we)

Ank(w) = 5nk + (1 - 5nk)P(w)v P(OJ) = W()
o \wr

, k,n=1,...,N.

We then have the following result.
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LEMMA 2.2. Under assumptions of Proposition 2.1, with n = cr~! < 4,
(i) The matriz A = A(w) is not invertible for a countable set of frequencies w, € CT, n € Z.
(ii) These frequencies satisfy

1 2
2.10 lim I = ——log— >0.
( ) nHH:il:loo Hen r(n — 1) g V1 o

(iii) The respective eigenvalues are simple, moreover Ker A(w,) = span{(1,1,1)}.

Proof. We present the complete proof in Appendix A, while here we will briefly outline how (i) and
(ii) are proven. One can show that the points w € C* where the matrix A is not invertible are the roots
w € CT of the equation P(w) = —1/2. From the known asymptotics of the Hankel functions it follows
that

P(w) =209 4 5(1), |w| = +oo.

The inverse function theorem can then be used to prove that the roots of P(w) = —1/2 are close to the
roots of = 2ei1=Dr — _1/2 which, in turn, are given by
(2.11) ! ((2 + )4l 2) ez
. Woon = — ( (2n m+ilog— ), neZzZ
r(n—1) Vi
Evidently, Imwe ,, > 0 for n < 4. ]

Proof of Proposition 2.1. For brevity, we will omit the index 1 in AL; and ukp. First of all, let us
prove the result for Apr(t), and next discuss how to extend the reasoning to upy. More precisely, we
will show that there exist ug, uy € C5°(2°), ¢, B > 0 s.t., for some sequence t, — +00, one has that
IAPL(tn)]| > cePlm.

Let us assume the opposite, i.e. that for all ug, uy € C§°(Q°), for all B > 0,

(2.12) limsup (e~ ArL(1)]]) = 0.
t—+oo

The assumption implies that for all § > 0, there exists Cs5 > 0, s.t.

IArL(t)]| < Cse®,  for all t > 0.

Then w — App is C3-valued analytic function in C*. We will arrive at contradiction by choosing u"¢ so
that Arz has a pole in CT. Let us introduce

a(w) = — (@™ (w, ex)),_, €C%  so that Arg(w) = Alw) a(w).

In the vicinity of w,, defined as in Lemma 2.2, one has that A(w)™! = (w — w,) "t Py + O(1), where Py is
an orthogonal projector on Span{1 = (1,1,1)*}. To show that Apy has a pole in w = wy, it suffices to
find ug, uy so that for some n € Z, Pya(w,) # 0.

Let us fix n = n,. The choice of ug, u; is then as follows. We fix ug = 0. Let a priori supp u; = Kp,
where Ky is a compact in Q¢. Without loss of generality, let us assume that K| includes a small ball in
the vicinity of the midpoint * of the equilateral triangle formed by the points cx, k =1,...,3. Then

(w0, ) = — /K Golllz — yl)us (y)dy,

and we need to choose u; so that

3

(2.13) o= (La(w.)) = / S G, (llex — yl)us (w)dy # 0.

Ko =1
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Evidently, such a function u; (y) € C§°(Kj) exists, since otherwise one would have had Zizl Gu,, (llex —
y||) = 0 for all y € Ko, and, in particular, G, (|lcx —x*||) = 0; this is impossible since Hél)(z) does not
vanish in C*. R

This construction ensures that A(w) has a pole in w,, € C*, thus a contradiction to (2.12).

Let us now argue that with the above choice of the initial data, w + fpr(w) is not L2-analytic in

C; this will prove the statement of the proposition. By (2.8),

3

~ Gw - N
UFL(W, GC) _ 2 : (!;513 (T)Ck“) /\FL,k-
k=1 «

In the vicinity of w,., Apr(w) = (w — wn,) ted + O(1), cf. (2.13), and thus Gpy has the following
expansion:

Gu(llz — exl)

Upr(w,x) = (w_wn*)_l (flwn., ), 1) +0(1),  felw, )=« Go(r)

It remains to prove that there exists a compact K, s.t. 4pr : Ct — L2(K) is not analytic. For this it is
sufficient to show that (f(wy,,,x),1) # 0 for  lying in a subset of K of a non-zero Lebesgue measure. In
particular, we will choose K as a small ball around x*, where x* is as defined above. We remark that

f(wnww*) = aGwn*(g!::j(;)Ck”) 1 7é 07

because z H(g )(z) does not vanish in C*. Moreover, € — f(w,, ) is continuous in the vicinity of «*,

which proves the desired result. 0

2.4.3. A numerical illustration to Lemma 2.2 and Proposition 2.1. To illustrate the state-
ment of Lemma 2.2, we plot E(w) = |P(w) + 1/2| in Figure 2 (see the proof of the lemma). We compare
the numerically computed roots of E(w) (zeros of det A(w) in CT) to the values weo 5, cf. (2.11). As seen
in Figure 2, for the chosen parameters, the values w ,, provide a good approximation to the roots of
E(w).

Let us now illustrate the statement of Proposition 2.1. Performing a direct numerical simulation of
the problem in Proposition 2.1 is delicate. The difficulty stems from the time semidiscretization. The
convolution quadrature method, cf. Section 2.3.2, can be shown to converge for this problem, see the
analysis in [29], but the issue lies in its implementation, namely computation of the convolution weights.
This is usually done in the Laplace domain using contour integration techniques [28], with the contour
that depends on the final simulation time and the time step At, and this procedure may fail because of
the presence of the resonances in CT. Hence it is difficult to ensure the convergence of the algorithm
in this case, though the exponential blow-up is of course seen numerically. Because of such convergence
problems, we computed the Foldy-Lax solution only on a fairly short time interval, where we could ensure
the validity of the method used for approximating the convolution weights. We computed the Foldy-Lax

2 0.5
0 6 6 6 | 0
0 5 10 15 20

Fia. 2. |P(w) 4+ 1/2| in the coordinates (Rew,Imw), n = 2.1 and r = 1. The values woo,n are shown in white.

solution u%; for the configuration of Proposition 2.1, with r = 0.1, ¢; located in the vertices of the
equilateral triangle with ¢; = (—0.105,0), ¢z = (0.105,0) and ¢3 ~ (0,0.1819) (so that n = 2.1), the
incident field given by

wme(t, x) = e 20027 gin (30(¢ — a5 — 2)),
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103 T T T T T T
— |uS (t,z0)|, 7 =0.1,n =2.1
—exp(Imwset), r = 0.1

101 L

107t

1073

10-°

F1G. 3. The dependence of the absolute value of the solution u%.; (t,®0), o = (0.2,0.2) on time, computed for the
experiment of Section 2.4.3 (with r =0.1).

and the final simulation time 7' = 4.4. An illustration to this experiment is given in Figure 3. As seen
from the proofs of Proposition 2.1 and Lemma 2.2, the exponential growth rate A of u%, is defined by the
imaginary part of the roots of P(w) = —1/2. The numerically computed rate of the exponential growth
of the field is close to Im w0, Where woo 0 = 28.56 + 2.93¢. This is not surprising: the smallest root of
|P(w) + 1/2| with positive real and imaginary parts is approximately w ~ 28.38 + 2.99i.

2.4.4. Discussion. Proposition 2.1 states that for some geometric configurations, the Foldy-Lax
model (FL1-FL2) may exhibit instabilities (i.e. it is not uniformly stable). However, we have a proof only
for the case when the particles are very close to each other. Moreover, as € — 0, one can prove that the
three-particle configuration of Proposition 2.1 with r; = er becomes again stable. For the moment, we
do not know whether for any system of particles there exists 9 > 0 depending on N, d., s.t. (FL1-FL2)
is stable for all £ < ¢ (we conjecture that this is the case).

According to (2.10), as r — 0, the exponential growth rate becomes more pronounced. On the other
hand, upon examining the proof of Lemma 2.2, and in particular (2.11), we can expect that for a fixed n,
Rew, also grows with » — 0, and therefore, in order to observe the exponential growth rate in practice,
one may need to excite high frequencies, where the model (FL1-FL2) most likely looses its validity.

These features of the model (FL1-FL2) indicate its lack of robustness, although, in view of the above
arguments, many more experiments are needed to conclude about its applicability.

In this paper we develop an alternative Foldy-Lax model, which is uniformly stable and O(g?)-
convergent. One of the advantages of the new model is that its derivation is not limited to circular
geometries (though we analyse the error only the circular geometry case) and it is stable for any geo-
metric configuration where the particles do not touch each other. Let us remark that the new model
can be seen as a perturbation of the Foldy-Lax model (FL1-FL2), with an error between the coefficients
that define the two models being of O(g?) for a fixed frequency (see Section 3.3.4). We will present more
experiments comparing the two models in Section 6.2.

3. Galerkin Foldy-Lax model. We start by defining the Galerkin Foldy-Lax model in the fre-
quency domain, and next write it in the time domain.

3.1. Frequency domain. We will look for a solution to (2.5) in terms of the single layer potential
of an unknown density fi°:

3.1 i (x) = 80 (@) = . Gu(lz —ylDa“(y)dly, = e Q>
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The operator ¢ € L(H~/?(I'¢), H. (R?\ T'¥)). Using boundary conditions, we obtain from the above
the following boundary integral equation, with S¢ := 7S¢ € L(H~Y/2(I'¢), HY/2(I%)),

(3.2) i (@) =Spf(2) = /F Gu(lz —yl)a*(y)dl'y, = eI
Introducing

Qe
Snk

c HY2(T5) — HY2(T2), nkeN,

defined for a sufficiently regular ¢ by

(3-3) (Sixd) (@) = / Go(lz —ylhe(y)dly, zcl7,
T
we can further rewrite the equation (3.2) as follows:
(3-4) gn(x) = Siuhn + Y Sy, neEN.
keN\{n}

The above can be rewritten as a variational formulation: find i € H—Y/2(I'?), s.t
(3.5) (,9°) = (¢,Sfg), forall g € H /().

Let us now introduce the following coarse Galerkin space:
(3.6) Vs ¢ HY2(1e), H Wo(T%),  Wo(I'%) = span{l, & € T}.

Evidently, V§ is an N-dimensional space, with the basis {e*"(x)}Y_; defined as

1, zeTl?
g,n — ? n?
™" (x) { 0, otherwise.

The main idea is to discretize (3.5) by using the Galerkin method with the trial and test space V§. Such

a discretization rewrites: find fig; := Y. A ,,e%", i, € C (the index 'G’ stands for ’Galerkin’), s.t.
neN o’ '

(3.7) (&5, §%) = (5", S°[uS,), for all n e N,

and yields the following system of equations, cf. (3.4):

[ gi@ara=ig, [[ Gulle-ylar, dr.
< e xTg,

(3.8)
+ Z qu//F . w(|lz —y|)dl, dly, neN.

keN\{n}

Let us remark that the Lebesgue integrals in the above are well-defined because the function (z,y) —
G.(||x — yl||) belongs to LY(T¢ x I'%) for all n, k.

Knowing the coefficients fig;, we can reconstruct an approximation 4§, to the exact solution u® ac-
cording to (3.1):

N
(39) (o) = Yo ien [ Cullle—yl)dry, @ e
k=1 k

We will call the system of equations (3.8) and the reconstruction formula (3.9) the frequency-domain
Galerkin Foldy-Lax model.
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3.2. Time domain. Let us rewrite (3.8) in the time domain. Recall that the time-domain single
layer potential is defined as the inverse Fourier-Laplace transform of the operator §¢, more precisely, it
acts as the following convolution:

t
(3.10) SE(0)b(t, z) = / [ G-y, i wca

Its trace is again continuous across I'*; and is denoted by

t
S (D) p(t, @) = /0 . G(t—1,x—y)p(r,y)dl'ydr, xecT*.

With the above definitions, similarly to Section 2.4.1, (3.7) rewrites
(3.11) (€57, g°(t,.)) = (e, S°(0) pui(t, ), for alln € N.

In other words, with

(3.12) =7 [ Gulla - yihdrar, - // Gt I — yl)dz dy,
EXE

the linear system of equations (3.8) in the time domain becomes a convolutional system of equations for
g RT — RY:

/ gn(t :B drw _/ gnn T)M%(T)dT
(GFL1)
+ Z /gnkthuk( Ydr, neN.

keN\{n}

Knowing the approximate density uZ,, we restore the solution according to (3.10):

(GFL2) o)=Y / ( Gt—rm— )dry> &, 1 ().

keN

REMARK 1. Let us remark that the above model is a priori stable for each 0 < e < 1. This is formalized
in Theorem 4.1 and in Proposition 4.3. The reason for this is that the system of equations in (GFL1) stems
from the Galerkin semidiscretization of the single-layer boundary integral operator S€(0;). By applying the
Fourier-Laplace transform to (GFL1) we obtain (3.7); for each w € CT, the problem (3.7) is well-posed
because of the coercivity of the single layer boundary integral operator Im(éfv,m> = (e, w)||vH§{,1/2(FE).
This allows also to obtain a bound |fig|-1/2 S c2(e,w)||g° |12 in the frequency domain, which can be
translated into a stability bound. This bound in turn can be used to obtain a stability bound for uf,. See

the proof of Proposition 4.3 for a more detailed description of this approach.

3.3. Galerkin Foldy-Lax model for circles. The Galerkin Foldy-Lax model can be defined for
arbitrary geometries Q5. Its practical implementation relies on the evaluation of the quantities (3.12)
(computing the respective double integrals). In the case of the circular scatterers, this can be done
analytically, exploiting the Graf addition theorem, on one hand, and the fact that constant functions are
eigenfunctions of the single-layer boundary integral operator on a circle, on the other hand.

3.3.1. Galerkin Foldy-Lax model in the frequency domain.
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xr

F1c. 4. An illustration to the two applications of the Graf addition theorem.

Derivation of the system of equations for unknown coefficients. We start with the variational formu-
lation (3.7), which we rewrite in accordance with (3.4):

(313) <ea,n7 g6> = <e87n7 éine67n>ﬂEG,n + Z <ea,n7 éfbke€7k>ﬂ‘€G,k'
keN\{n}

Let us rewrite the right-hand side of the above identity. The operator S,m is normal, as proven in [8];

moreover, its (non-normalized) eigenfunctions are ~{(e““9"("3)],~k€z7 and eigenvalues are given by [22, 21],
(3.14) Se, etkfn — iy Hl(kl‘)(wr )J|k|(wrfl)eik9", therefore

(e, éfmes’"> = im?(rs)2H Y (wrs) Jo(wrs).

The operator Se © can also be rewritten in a more convement form by using the Graf addition theorem [1
9.1.79]. According to it, for z,p € C, s.t. p = |p|e’?’, z = |z]e?", with |p| > ||, and w = p — z = |w|e??",
x = 0% — 0P, it holds that

0P 7 72m 1 i P
(3.15) HD (wllple®” = |2[e”[) = e7™ Y~ B (@lp]) Ji(w]2)e* =07,
kezZ

Given € I'},, y € I';, first we apply the Graf theorem to H (w||a: — ), with p = ||z — ¢,][e?"(®) and
2 = ||y —cp et W), We obtain its expansion into the series of H,,(w||z — enl), and next we re-apply the
Graf theorem to each of the terms of the series, with p = ||c,, — ci[[e?*(¢») and z = ||x — ci[|e?*®) (in
this latter case w = p — z = ||z — ¢, ||’ ®), 0,,(ck) = 7 + Or(c,) and x = 0, (x) — 0, (ck)). These two
applications are illustrated in Figure 4. We finally obtain the following expansion:

Hél)(me —y|) = E T (WS o= imbn (y)
o0 . -
% Z Hppj(wl|en — e ))eimon(en)tifilen)) 1 (e etk (@)
j=—o0

Replacing Hél) in the definition of éik by the above expression yields

(3.16) (e™e, 82, efe) = iwzrirZJo(wri)Jo(wrfl)Hél)(w||ck —cnl))-

Therefore, the Foldy-Lax model (3.13) then can be rewritten in the following form:
[ @re = im 03P ri) da(wrs)ie

(3.17) "

+in? Y g Jo(wrd) Jo(wrs) Hy (wller — eall)iig 4.
keN\{n}
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Approzimation of the field. Once the coefficients fig; are found by solving the system of equations
(3.17), it remains to approximate the field 4°. We start with (3.9), which we further rewrite by using the
Graf addition theorem (3.15):

= 5 2 | A el —yl)ar

ke/\/
=1 Y g e — el / Jo(elly — exlar
FE
keN k
’L7T
(3.18) = Z krkH (w|le = egl]) Jo(wry,).

kE/\/

3.3.2. Galerkin Foldy-Lax model in the time domain. To rewrite the Galerkin Foldy-Lax
model for circular obstacles in the time domain, let us introduce the following causal distributions (with
’s¢” standing for ’scaled’, compared to the analogous definitions in Section 3.2):

14T,
2
o Ty

Goit® = F' 2 Do wr) Jo(wri) Hy (wllew = eal), & #m,

Gooe = F U0 g (wrs) HSY (wrf),

se. _jimrs
G (x)=F 1T’“Ho(wllw—Ckll)<fo(w7’;i)~

Then the Galerkin Foldy-Lax model (3.17), (3.18) in the time domain rewrites as

1 27 . ) - se,
o u'(t, en +15,80)d0 = GUT ki i, + Z G *e gy, neN,
T Jo keN\{n}
(3.19) =3 G (@) 1

keN

3.3.3. Numerical illustration of the stability of the Galerkin Foldy-Lax model for the
configuration of Proposition 2.1. Let us illustrate the stability of the Galerkin Foldy-Lax model for
the configuration described in Proposition 2.1. For this we use the same data as in Section 2.4.3. The field
ug(t, o) is shown in Figure 5. It remains bounded, unlike u%, cf. Figure 2, although we see that the
solution obtained with the help of the asymptotic model is quite far from the reference solution, computed
with the help of high-order BEM.

0.5+ i
0
—05 —ug(t,@o) | -
—uf(t, @)
0 05 1 35 4

FiG. 5. An illustration to the numerical experiment of Section 3.3.3. The dependence of the approximate solution
uZ(t,x0) and the reference solution u®(t,zo) at ©o = (0.2,0.2) on time.
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3.3.4. Connection to the Foldy-Lax model (2.9). The goal of this section is to show the relation
between the original Foldy-Lax model and the new Galerkin one; we will show it in the frequency domain,
ie. for (2.9) and (3.17). We start by rewriting (3.17) in a form similar to (2.9). Let us consider the
left-hand side of (2.9). First, 4¢(x) satisfies the homogeneous Helmholtz equation inside B(c,, 1),
therefore

" . e In(wp) i
uzno(cn +p89) = — Z gz’mme m , p < T:;.
meZ
Because J,,(0) = dgm,
(3.20) —Jo(wrs)a™(¢e,) = Gno = (27rr2)71/ 9°(x)dl .

Next, let us rewrite the right-hand side of (2.9). Let

AsG,n - ?T H( )( )MG,TL'

Replacing the left-hand side of (3.17) by (3.20) and fig; by its expression of 5\2 yields

6" @llex — eal)

(3.21) —0"(en) = Ag, Y. ol 0

keN\{n}

Ao nEN.

wrs)

And the field approximation then reads

1
H (wllz — exl) 5.
G,k*

(3.22) —ig(@) =Y Jo(wrf)

1
keN H(g )(wri)

We recognize in (3.21) the system of equations (2.9), and in (3.22) the approximation (2.8), modulo the
term Jo(wr). For a fixed frequency w, as 1§ — 0, Jo(wrs) = 1+ O(£?), and thus approximating Jo(wrs)
by 1 does not seem to affect the convergence rates of the model, at least in the frequency domain [9].
However, in the time domain, the absence of this term is accountable for a potential lack of stability.

4. Convergence Analysis. We aim at obtaining an estimate of the type
llu®(t) — ug(t)|| L2 (k) < C x error(e).

We will specify the type of dependence (e.g. polynomial) of the constant C' on the number of particles N,
the minimal distance between particles d,, simulation time ¢, the largest and smallest radii R* and R,,
and make explicit the dependence of the error on a certain norm of the data u*".

In the analysis, we never use an assumption about N being a fixed number with respect to € > 0,
or di > d, = const. This enables us to extend our results to the case when N and dS depend on the
asymptotic parameter £ (Section 5).

4.1. Main results. Let us first introduce a technical assumption.
ASSUMPTION 1. We assume that the incident field satisfies
u'™ € H°(0,T; H3(R?)).

Such a regularity assumption holds true notably when ug, u; € C§°(R?).
Let us also introduce the weighted norm

m
”vH%IEm(O,T;X) = Z et ”atkU”%z(O,T;X)'
k=0
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Evidently, it can be bounded by e-independent norm. Nonetheless, we would like to use such a norm in
the convergence estimates, where suitable, since it takes into account the ratio of the wavelength and the

. m
asymptotic parameter e: for v(t) = ", with w > 0, the norm |[v|| gm0,y <T( X (sw)z)l/z.

The principal result of this section is summarized below. It shows that the Galerkin Foldy-Lax method
yields O(e?) error in the far-field, and O(g) error in the near-field (at the distance O(g) to the scatterers).

THEOREM 4.1 (Convergence of ug,). Let Assumption 1 hold true. Let § = §. > 0, and x. € Q%
Then, for all 0 < e < 1,0 <t <T, the field ug, satisfies the following error bound, with a constant Cg
depending polynomially on R*,R;', T, N, %_1:

[ug(t, @) —u(t, )| < * x max(1,8. ") CallOfu™ || s 0,r:13 (R2)) -

In particular,
e when 0. = const (far-field), then

lug (t, ) — uf(t, z)|| = O(e?).
o when 6. = e, with o € (0,2) (near-field), then
lug(t, 2e) —us(t, @.)|| = O(™).
The proof of this theorem can be found in Section 4.6. It yields immediately the following result.

COROLLARY 4.2. Under Assumption 1, the Galerkin Foldy-Lax model is convergent and uniformly
stable, as defined in the end of Section 2.1.

Proof. See Appendix B. ]
Theorem 4.1 relies on the following result about the convergence of the density p®.

PROPOSITION 4.3 (Convergence of the density). Let Assumption 1 hold true. Let T > 0. For all
0 < e <1, the density pg, € L>(0,T;V5) satisfies the following bound, with the constant C,o depending
polynomially on R*, R;', T, N and %_l:

HN%HLW(O,T;H*UZ’(FE)) < e x CMOHagu”w”%{;(0,T;H2(R2))'

The error between the exact density and its approzimation satisfies, with the constant C, g depending
polynomially on R*, R7', T, N and %71:

€% Lo (0,172 (rey) < € X CruallOPu™ || (0, 7502 R2))) -

The proof of this proposition is presented in Section 4.5. The above proposition states two results:
e the H~1/2(I'*)-norm of the density pg,(t) grows at most as O(s~'/2); this implies in particular
that 5 (0) (o) S =
o the Galerkin Foldy-Lax method approximates the density ug, with the error O(e), i.e. we can
expect the relative error in the density approximation to be of order 0(83/ ).
The growth of the density pg, with e~! is due to the choice of the Foldy-Lax unknown p¢ as the jump of
the normal trace of the field that satisfies the Dirichelt problem for the wave equation inside and outside
of the obstacles (with the data g%). It is possible to rescale the Galerkin Foldy-Lax formulation in order
to avoid this problem, by taking as the new unknown

S =S, (O)s, k=1,...,N.

The Galerkin method applied to the integral formulation with this new unknown will yield a problem
equivalent to (3.11), because constant functions are eigenfunctions of éZk The analysis of the Foldy-
Lax formulation obtained with this definition of the density is out of scope of the present article, since,
conceptually, it will not differ much from the analysis presented here, however, requires some extra
technical results.

REMARK 2. Comparing Proposition 4.3 and Theorem j.1, one may find it surprising that the error in
the density of O(g) can produce an error of O(e?) in the field. See Section /.6 for a detailed explanation
to such a ’super-convergence’ phenomenon.
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4.2. Main identity for the error in the frequency domain. We start by performing the analysis
in the frequency domain, as it is classical in the time-domain boundary integral equation community [2, 38],
by considering the case of the frequencies with absorption (w € CT), and next argue how the respective
estimates can be translated into the time domain.

4.2.1. Decomposition of spaces. Let us decompose the space H'/?(I'®) into a direct sum of the
spaces (orthogonal with respect to L?(I'®)-scalar product)

HY2(1%) = V5 + H/*(19),
where V§ was defined in (3.6) as follows:

Vi = [[ W), W) =span{l,z €T}, and
neN

Hi/Q(Fa) ={ve HY*(I°): (e°™,v)2(r<) =0, foralln € N}.

The respective L?(I'®)-orthogonal projector on the space V§ is denoted by P§, and on the space H. Y 2(FE)
by P . For any v € H'/2(I'?), we introduce the decomposition v = vo+v |, with vg € V5, v, € Hi/2(FE).
In a similar manner we decompose

H Y219 =V + HV2(T9),  where

HIV2(%) = {w e H-Y2(T9) : (v,e5™) =0, for all m € N}

The respective adjoint projectors will be denoted by Py and P9, Again, any v € H~Y2(I'¥) can be

decomposed as v = vy + v, with v € V§, v € H;l/z(f‘s).
It remains to introduce the following operators:

Qe . DEGEPE,* Qe  _ pDEREPE* Qe  _ DE QEPE* Qe _ pDE GepPE,*
Sgp = PSPy, 0L = PoS°P, 0 =PiSPy7, 1 =PySP.

The main idea of the error analysis is to exploit different scaling of the norms of these operators with
respect to € — 0.

_ REMARK 3. Remark that there should be no confusion between Sg, defined above and the operators
St E=1,...,N, corresponding to the single layer boundary integral operators for a single obstacle, cf.

(3.3).

4.2.2. Error expression in the frequency domain. With the decomposition of the spaces intro-
duced in the previous section, we rewrite the Galerkin Foldy-Lax model as: find fig; € V§, s.t.

(4.1) 96 = Sjohic-
The exact solution fi° satisfies the system
& $)6)-¢)
Slo Sii/ \H1 g1
~E

From the above it is straightforward to obtain an equation for the error &° = 1 — fig;:

(8 &) (&)= (o0 -3us)
STo ST/ \e1 g1 — Siobc

The constant component of the error can be obtained by the usual Schur complement:

A -1,
(4.2) e = (Si) SiLel.
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and the non-constant component is nothing else than

~ * (Qe\—1pE [ AE Qe pE G rQe\—1pe (A€ &e de \—1lae
eL:Pj_’ (S9) IPL(QL* LOHG):Pi (S9) IPL(QL* LO(SOO) do)-

Next, we estimate

~ A —1 A N
1€511-1/2 < 11(S50)  NISFLINIETN-1/2,

(43) ~e g, Qe\—1lpe ~E Qe e Y~ Lina
el ll-1/2 < [IPT7(S%)™ Pl (||9J_||1/2 + 11820l (Sho) ||||90H1/2) .

Thus, the convergence of the Galerkin Foldy-Lax model relies on the estimates of the data g° and on the
estimates on the operator norms of the (inverses of) restrictions of S¢ to different subspaces, as £ — 0.

Let us anticipate the results that we will prove in the sections that follow. For the data, we will see
that as ¢ — 0, it is a constant component of §° that provides the most significant contribution in the
norm of [|G°[| gra/2(pey:

195]11/2 = O(e'2),  1g1lh/2 = OCe).

For the operators, this is as well the case: the most significant contribution to (35)71 is provided by the

inverse of é(s)o, which scales as O(e~1). Moreover, as € — 0, the operator Se approaches a block-diagonal
operator. This is reflected below:

1(S50)

These estimates, combined with (4.3), will imply the following error behaviour:

-1 — ek de\—1pe Qe Qe
=06, IPT'(S)'PLI=0(1), [S5Ll =S50l = O(E>?).

Iesll-1/2 = O(e)  lI€§ll-12 = O(*/?).

We proceed as follows. Because our final goal is to obtain time-domain estimates, we
e first obtain estimates on the data, directly in the time domain;
e next obtain frequency-domain estimates on the operators, explicit in the frequency and in the
asymptotic parameter;
e translate all the estimates into the time domain.

4.3. Estimates on the data in the time domain. The two main results of this section are
Propositions 4.6 and 4.7, which relate the norms of g5 and gj on the boundary I'* to the e-independent
norm of the incident field u**¢. The proof of these propositions relies on two auxiliary lemmas, formulated
for the case of a single circle of a fixed radius r > 0. We will make use of the same decomposition of
the spaces, as the one introduced in Section 4.2.1, however, for the case of the single boundary C,.. The
projection operators corresponding to Py and P9 will be denoted by Py and P, . We start with estimating
Pyyov.

LEMMA 4.4. Let 0 < R < +oco. Then there exists C > 0 s.t., for all0 <r < R, v € H*(B(0, R)),
1Pryovlicze,y < Cr'/? (o)l 2 s0,my)-
Proof. Evidently, ||Poyov|ir2(c,) < (277)'/?||v||p=(c,). The remaining part of the result follows by

the Sobolev embedding theorem [16, Theorem 1.4.4.1]. 0

REMARK 4. We state the above result with H*(B(0, R)) instead of a more optimal L>(B(0, R)) space,
because it is better adapted to the energy wave equation which is used later.

Next, let us estimate P ygv.
LEMMA 4.5. Let 0 < R < 400, § > 0. Then there exists C > 0 s.t., for all 0 < r < R, s.t. for all
0<r<R,ve H*B(0,R)),

IPLyvovll givze,y < Crmax(1,7)||v| g3 (B(0,r))-
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Proof. Decomposing v into its Fourier series (2.6) yields
m2 1/2
_ 2 2
IPLyovll e,y =7 Y (1 + 7"2) om|® < 2max(1,r) > mlon .
mez\{0} meZ\{0}

To estimate the above, we use the seminorm (2.7). Defining 89 = (cosf,sinf), we rewrite it in the
following way:

2m 2m & S 2
v(rse) — v(rsy)| 2 2
Proll3 :/ / S dodp Sr° sup V()|
1PL0l3072¢c, 0 o |30 — 842 mGB(Oﬂ“)l

The latter quantity is bounded by the Sobolev embedding theorem. 0
The above two lemmas then allow us to estimate gg and g9 .

PROPOSITION 4.6. Let £ € N, and let for allt > 0, Ofu'™*(t) € H?(R?). There exists co > 0, depending
polynomially on R*, s.t.

1095 (0)lxcre) < coc™ >N Dfui™ (D)l rzqrey, ¢ 0.

Proof. We prove the result for ¢ = 0; for £ > 0 the proof is a straightforward extension. By Lemma
4.4, we have the bound

D g5 Farey S > rallu™ () Fss ey < B Nelw™ (6740 re)- U
neN nenN

The counterpart of Lemma 4.5, which relates g5 to u'", is given below.

PROPOSITION 4.7. Let ¢ € N, and let, for all t > 0, Ofu™°(t) € H3(R%). There evists ¢, > 0,
depending polynomially on R*, s.t. for allt >0,

”ategi (t) HHl/Q(FE) < CJ_5N1/2 ||8f’umc(t)||H3(R2).

Proof. The proof mimics almost verbatim the proof Proposition 4.6. 0
REMARK 5. The above bounds translate obviously into the frequency domain.

4.4. Estimates on the operators in the frequency domain. The goal of this section is to prove
the following bounds, with constants depending on the frequency:

de \—1 - & & €% (&de\—1pe
||( 00) | =0( 1)7 156,11 = [ISToll 20(83/2)» HPL (S9) 1PJ_|| =0(1).

4.4.1. Lifting lemmas. The proof on the estimates on the norms ||(Sg,)~*|| and ||PT*(S%) P || is
typically done by showing the coercivity of the underlying operators, and a certain lifting lemma, see [2].
The difficulty in our case lies in deriving the lifting lemma with estimates explicit in the small parameter
e > 0. To do so, we will base our considerations on the idea from the recent work by Hassan and Stamm
[17], where the three-dimensional electrostatic problem in the exterior of multiple spheres is considered.
They adapt the lifting lemma to their geometry, and we will make use of their construction, with some
modifications due to the nature of our model (the Helmholtz equation rather than electrostatics).

We proceed as follows:

1. in Lemmas 4.9, 4.10, we formulate the lifting bounds explicit in diam O for the case when O =
B(0,r), and the data is either constant or orthogonal to a constant. Moreover, we will need an
estimate on the L?-norm of the solution inside

By y1a = B(0,r+d)\ B(0,r).

2. we extend these results to the case of multiple scatterers in Proposition 4.11.
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Lifting lemmas for a single obstacle. We start by recalling the lifting lemma of [2], in the form
presented in the monograph by Sayas [38].
PROPOSITION 4.8 (Proposition 2.5.1in [38]). Let O be a Lipschitz domain. Then there exists Co > 0,
s.t. for all € € HY2(9O) and all a > 0, the solution v € H*(O) to the Dirichlet problem
—Av+d*v=0in O, ~v=E,

is bounded as follows: ||v||a,0 < Co max(l,al/z)HﬁHHuz(o).

Let us single out an explicit dependence of Cp on diam O for the case when O is a circle B(0,7r). We
start by considering the case when the data is constant on C,.

LEMMA 4.9 (Lifting lemma for constants). Let a,7 > 0, and V" € H(R?) satisfy the interior
boundary value problem

—AV" +a*V" =0 in B(0,r), V" =1,
and the exterior boundary value problem

~AV" +a?V" =0 in BS(0,r), V" =1.
Then, for all d > 0,

(4.4) HVT||3,B(O,T+d) S max(1, ar),
HVT“%z(B 57"d+d2

rortd)
Proof. The solution V" is defined via the modified Bessel functions:

Io(ap)
Toar) P <T

(4.6) V(p) = .
Kgggf;g 0>

Proof of the bound (4.5). Using Lemma C.2 to bound Ky(ap)/Ko(ar),

r+d 2
. Ko(ap)
IV 2,0 = 277/

Ko(ar)

pdp S d(r + d).

Proof of the bound (4.4). To prove this result, one could have used an explicit expression for V" (4.6)
and next proved some bounds on the modified Bessel functions. We have tried this approach, however,
the final bound that we managed to obtain did not improve significantly over the bound obtained from a
simple scaling argument (see Remark 6 below), which we will present below.

We start by bounding HVTHZ’B(QH@ < |[V7|12 g2+ In what follows, we use the fact that V" is rotation
invariant, and we make its dependence on a explicit by writing V" (p, a) instead of V"(p). By a scaling
argument, one can verify that V"(p,a) = V(2,ar). Moreover (where we use V" € H'(R?)):

+oo
(4.7) V" (. a)lspe = /0 18,V (p,@)* + a®[V7(p,a)|?) pdp = |V (., ar)|3, o
To obtain (4.4), it suffices to bound

||V1('7ar)||3r,R2 = HVl(-’aT)Hir,B(o,l) + ||V1("ar>||§r,BC(O,1)’

which is done by applying Proposition 4.8 twice, first with O = B(0, 1) and next with O = B(0,1). 0O
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REMARK 6. A bound for |[V"|? B(0,r+d) that we obtained by bounding modified Bessel functions reads:

1
Vo2 < { Tty ortd) <172,
a,B(0,r+d) ~ max(1,ar), a(r+d)>1/2.

Le., by using the scaling approach, we lose logarithmic terms at low frequencies.

A similar scaling approach can be used in order to prove a lifting lemma for the case when the boundary
data is orthogonal to the space V§.

LEMMA 4.10 (Lifting lemma for elements of Hi/z(CT)). Given a,r > 0, g" € Hi/z(Cr), let V" €
HY(R?) satisfy the interior boundary value problem

_AVT’ + CLQVT _ 0 m B(O,T), ’YO_VT — gT7
and the exterior boundary value problem
—AV" +a?V" =0 in B°(0,r), WV =g".

Then, for all d > 0, V" satisfies the following bounds:

(4.8) v |§,B(O,r+d) S maX(lvaT)||9TH%ﬂ/2(cr)v
(4.9) e T i S
Proof. Provided that g" = > gre™? the solution to the above BVPs can be written explicitly:
mez\{0}
Ijm(a r o im
» I"m"gaiﬁgme o p<r,
(4.10) Vi(p,0)= > vn(p)e™, v,(p) = o
m|(a r oim
meZ\{0} Kl‘ml‘(ai) g€ 0, p>r.

Proof of the bound (4.9). We start by bounding ||U;1|‘%2(BT o) With Lemma C.3, for m > 1, we have

/r—i-d
r

From the definition of V" (p, 8), it is straightforward to see that

K (ap) ?

r—+d
do < 2m —2m+1d < rd.
Ro(ar)| PP ST / P pST

V2, STd D gnPSrd Y Imllgnl® S rdllg 3
mez\{0} mez\{0}

Proof of the bound (4.8). For the same reason as in the proof of Lemma 4.9, we will use the scaling
argument to prove (4.8), see also Remark 7 below. Again, we will bound [|V"||2 BOr+d) S VT2 ge-

First of all, let us introduce g*(x) := ¢g"(rz), for x € C;. Let V1(p,b) € H'(R?) be a solution to the
following exterior and interior problems:

— AV + 0’V =0in B(0,1), 7, V! =g,
— AV +0*VE =01in B(0,1), A V' =g

Again, by a scaling argument, one can verify that V" (p,a) = V(£,ar), and one has the norm identity
(4.7). Tt remains to use Proposition 4.8 which yields

(4.11) V(s a)lZ o, < Cmax(l,ar) g [ 7/2c,)-
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Here the constant C' is independent of r, but encodes some information about the circular shape of the
scatterer. The functions g', ¢" are defined by their Fourier series, for = (cos 6, sin 6),

gl @) =g (re)= Y gne™ = > gpem
mez\{0} meZ\{0}

We remark that

" 1320y = D A+m) gL P <2 > |mllgp|?

meZ\{0} mez\{0}
m
<2 >+ ) g2 = 19 3 nce,
meZ
which, with (4.11), yields the desired inequality. 0

REMARK 7. Unlike for Lemma 4.9, the direct estimates by bounding modified Hankel and Bessel
functions did not improve over the straightforward scaling bound.

Before proving the lifting lemma for multiple circles, let us introduce an auxiliary truncation function.
Preliminaries: an auziliary truncation function. In what follows, we will extensively use the following
truncation function. Let

1, p€[rr+d/4),
(412) Xr,d(ﬂ) = O7 P >+ d/27
pr.a(p), otherwise,

7
with pr.q = 3 ax(p —r — d/2)*, with the coefficients as, chosen so that x,.q € C3(R>g). One can verify
k=0
that ay = cx/d* (with some ¢, independent of d and r), for k > 4, and a3 = ay = a; = ag = 0. We then
introduce

(4.13) X (@) =Xz az (|2 —enl), X (@)=Y xi(@)
neN

With this definition,

(4.14) supp X;, Nsupp xi =0, ifn#k,

(4.15) supp x5, € B(en, 5, + d5/2).

It is then straightforward to see that

(4.16) I llemme) S 1 I ey < (@) 520,
Lifting lemma for multiple scatterers. The two lifting lemmas and the definition of the truncation
function enable us to prove the following proposition.
PROPOSITION 4.11 (Lifting lemma, for multiple scatterers). Let a > 0, A € H'Y?(I'%), and A® €
HY(R?) satisfy the following two boundary-value problems:
— AN+ a*A° =0in Q°, ;AT =X,
— AN+ a?A =0 in Q¢ T AT =X

Let us define

(4.17) Cole,d5) =1+ %

Pl



22 M. KACHANOVSKA

If X € V5, then, with a constant ¢, depending polynomially on R;1 and R*,

JA%]12 pe < conoe ™ max(L,2a)Cole, d2) A2z e

If X € Hi/2(Fs), then, with a constant ¢, 1 depending polynomially on R;' and R*,
JA%[12 ge < s max(L, 20)Co(e, d2) Az oo

REMARK 8. The index 'm’ in cm 0, cm,1 stands for ‘multiple’.

Proof. First of all, we remark that A = arg N, 1 (R2); 4 p=x |v]|q,r2. Therefore, in order to bound

|A||laRr2, we can construct a lifting v € H'(R?) of X, obtain an explicit stability bound |[jv][,re <
Ce|l Ml gr1/2(rey, and conclude that [[A%|lqrz < Cel|Algi/2re). Let us define the following lifting of A

(where x¢ are as in (4.13)):
= ALXG,

neN

where each A% € H'(R?) solves the following exterior and interior boundary value problems, with ), €
HY2(T5),
—AAS +alA;, =0in Q;, A5 = Ay,

(4.18)
— AN +alAs =0in Q¢ v A =\,

We next relate [|AS |2 e to the norms [[A] ||a 2> which we will bound based on Lemmas 4.9, 4.10. By
definition,

IASIE e = a1 D XA ALIP + 1 D XA VAL + 1 D Vxa ALl

neN neN neN
By the property (4.14), we have that

IASIZ Re = a® D INGALIZ + D IXG VAL + D IVxa AL

neN neN neN

Z HXnHLQOHAEHa ,SUpPP X5, + Z HVXfLH%OOHAfIHSHPPVXfL
neN neN

(4 14)
”X ||L°° Z HAEHa ,Supp X5, + ||VX€||%°° Z ||AfLquppVX$l
neN neN
(4.16)

(419) < Z ||AE ||a ,Supp X5, + de Z HAE HsuppVXn
neN neN

It remains to bound all the above quantities, by recalling that, see (4.15), supp Vx;, C B(cn, 5 + d5/2) \
B(ep,rs). We consider two cases: A € V5 and A € H*l/2(F5).

Case 1. Bounds for A € Vj. A straightforward application of Lemma 4.9 yields

N N
IALN2 e S max(L, arg)|Anol® + (d5) ™2 > dS(rs, + d2)|An ol

n=1 n=1

Because ||)\H3{1/2(F5) =21y, e 75| An0/%, we have the following bound, with a constant Cy > 0 depending
on R;! and R* polynomially:

[AS |12 ge < Che™! (max(l ca) + E + 1) IAIZ1/2 ey -
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By bounding 1 < max(1,ae), the bound of the proposition follows straightforwardly from the above.

Case 2. Bounds for X € Hi/z (I"?). An application of bounds of Lemma 4.10 to bound the right-hand
side of the inequality (4.19) yields the following bound, with a constant Cy depending on on R;! and R*
polynomially:

c g
1AL 2 02 < Co <max(1,m> + d) A3 /2pe- 0

The bound in the statement of the proposition is then obtained like in Case 1.

4.4.2. An estimate on H(Ago)_lﬂ. To obtain the operator norm estimates, we will need some
auxiliary notation.

Augziliary notation. We define a normal to 2° so that points into the exterior of 2°. Given a function
¢ € HY(R?\ I'®), we define by 73 ¢ and 7; ¢ its exterior trace and its exterior normal trace, by 7, ¢ and
1 ¢ its interior traces, and by [yo¢], [y1¢] the respective jumps:

ool =750 — 5o ndl =710 — ¢

Estimate on the operator norm. Given n € HY/2(I'*), we denote v; = S°n € H'(R?). We remark
that vj solves the following transmission problem:

— AvE —w?vS =0in R?\ I'?,
(4.20) ! o '
[vovs] =0, [nvy] =m,

e _ Qe
and, moreover, youv;, = S°1.

THEOREM 4.12. Let w € CT. The operator S5, : Vi — V5 satisfies, with a constant Cm,0 QS in
Proposition 4.11,

vl

1(550) "1l < emorat-Cole, d5)e ™ max(1, elw]).

Imw

Proof. As usual in the theory of time-domain boundary integal equations, we will prove a coercivity
bound on S§, cf. [2]. Let 7 € V5. Then

P§rov; = P§STPG™n = S5om.

Therefore, since n € Vg,

(n,Sen) = (n,S5om).

Hence,
(4.21) —Tm(n,wS§yn) = —(n,wS*n) = Imw|[vf |17, g,

where the last identity holds because of the Green formula. Next, we need to obtain an upper bound on
7 in terms of vy, which is done in a classical way:

A ok
Inllz-1/20ey = sup L: sup inf (n,704A)

AeVa\{0} A Er=1/2(rey AeVa\{0} A€H' (R?): ”)‘”H*UZ(FE).
YoA=A
By the Green identity,

(n,voA) = — g Vv%ﬂdw — w? /R2 v;dec.
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Then
Al
(122) iy < Wl swp | in o
Aevs\{0} A€H (R7): H-1/2(T¢)
YoA=A
Alljl R
The Al is realized for A = A®, where A® is from Proposition 4.11, with a = |w].

in —_—
AEH(R?): vgA=A HA||H71/2(F5)
With the notation of Proposition 4.11, we obtain

70 7r-1/2(pey < €m,oe™ ! max(L, ew])Cole, dZ)l|vy|If, | re-

Therefore, from (4.21) and the above, we obtain the coercivity bound

—Im(n, wS5em) > e ¢l min(1, (elw]) ™) Tmw Gy (e, d5) 112 e

and the bound for the inverse (éﬁo)fl stated in the theorem follows from the above. ad
4.4.3. An estimate on ||P7*(5°)"'P<||. In the theorem below we show that [|PT*(S%)~'P% || =
O(1), and thus this term does not have an effect on the asymptotic error estimate.

THEOREM 4.13. Let w € CT. The operator S° : H™Y/2(D¢) — HY2(I'°) satisfies, with ¢, ) like in
Proposition /.11,

* rAEN — w
[P (87)7 P < 1 p Cile, ) mis(1, el

Proof. Let A € HY*(T¢), and n = (5°)7'A = (§7)~'P=A. Our goal is to find an estimate on
1, = PT7(S%)7'PL X by A. For this we remark that

(m,Sn) = (0, X) = (N, N),

because A € H./?(I'%). We proceed now like in the proof of Theorem 4.12. We define v = Sn e H'(R?)
the solution to the transmission problem (4.20). The Green identity yields

—Im(n,,wX) = Imwl|vg |7, re-
It remains to estimate 1, by |lv} |||, Rz, like in (4.22):

: [ Al ] R
M1l < [vgllw), 51 (R2) sup inf %
AeH/2(ne)\ {0y AEH (R): Al
Yo

The desired estimate again follows from Proposition 4.11. We have
—Tm(n,,wA) > ¢! Tmwmin(1, (glw]) ™) Co (e, d) 0 L1712 pey

which yields the estimate in the statement of the theorem. ]

4.4.4. An estimate on ||S5 || and ||S%,||- The upper bounds on the norms of these operators will
be obtained in a different manner compared to the proofs of Theorems 4.12 and 4.13. The first result
shows that it is sufficient to obtain a bound on either of the norms ||S, || or [|S9 ]|

PROPOSITION 4.14. ||S%,[l = IS5, II-
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Proof. We start with

& _ <”’aé€)‘>

||SOLH = Sup sup ||)\H H H )
wevs aer—1/2(rey N =1/20e) [l =172 re)

Ac )\,éau

850 = sup  sup S

HEVS xeH Y2 (Te) ||AHH*1/2(FE)HNHH*UZ(FE) '

With the notation like in (4.20), third Green’s identity yields
(1, S°A) — (A, S°p) = —/ (Av5, — w?vr, )5 +/ (Av§, — w?of vy, =0,
R2\I's R2\T'e

and hence the desired result. O

Before proving the main theorem of this section, let us state an auxiliary lemma, which we will use also
later.

LEMMA 4.15. Let w € CT, r > 0, and the point x € B°(0,7) be such that dist(x, B(0,r)) = d. Let
h:C,. — C be defined by h(y) = G,(y — x). Then the following bounds hold true:

1
HhHLQ(CT) < +1/2 min <max (l,log dlmw) ’ |wd|1/2) ,

hsllrire ey S rmax(1,7Y2)d™ max(1, |wd|'/?).

Proof. Evidently, ”hH%%cr) < ||h||2m(cr)r. For all y € C,, the function w — G, (y) is analytic in
w € C* and its restriction to C* is continuous to R\ {0}. Therefore, we make use of the following bound
that stems from the asymptotic behaviour of the Hankel functions for w € C*, when w — 0 and when
|w| = +oo, cf. [14, Section 10.8, Section 10.17]:

1 1
h(y)| < min (max <1,log ) , ) .
)l il —oll) ol e — 7

To obtain the desired bound we use Imw < |w|.
To compute |[A L[| f1/2(c,), We proceed as follows: first of all,

01 1Bae,y = L 1 — el < 1Gu(. = @) = Gul—2)Bxc,)

SIVGu(. = @) (0.0

Because %H(()O) (z) = —Hl(o)(z),

1 1
VyGuly — )| S wl[H® (wlly — 2[))] < |w|max< ) :

willy =" /Jwlly — ]
(1)

and we again used the fact that the restriction z — H;’(z) to CT is analytic, and continuous to R\ {0},
in order to obtain the above bound from its asymptotics, cf. [14, Section 10.8, Section 10.17]. This finally
yields

1hillZzc,y S rPd~* max(L, |w|d).

Next, to obtain a complete bound for [|hL||1/2(c,), it remains to compute its Sobolev-Slobodeckii semi-
norm, where we again use the Lipschitz regularity of h:

h(y) — h(y')[?
i lorsey = [ [ M= aryary, $ 2 wax(, ula) 0
e Je, Ny =Yl
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Finally we have all the necessary results to formulate and prove the principal result of this section.

THEOREM 4.16. Let w € CT. Then the following bound holds for all € > 0, with a constant Cy,
depending on R;' and R* polynomially:

IS0l = 1S5l < Core®*N(d2) ™" w| max(1, (Imw) ™).
Proof. We use an explicit representation of ég B

Let n = S°A, with A € H*_l/Q(FE). Our goal is to bound 1, by A; by the density argument it suffices
to obtain the bound for X sufficiently regular (e.g. A € C°(I'¥)). On I', it holds that

Ne = S@)\z + Z éZn/\n
neN\{£}

Since A € H,:l/z(l‘e)7 by (3.14) it follows that $5,\; € H*l/Q(I’j). Therefore, we have, after integrating
both sides of the above over I',

TeNe0 = 5= Z / / Gu(x —y) A (y)dly dl .
nEN\{Z}

It remains to use the definition of ||170||2LQ(F5) and the Cauchy-Schwarz inequality:

2

ol S 6D Y / / G (& — )M ()T T

teN neN\{E} peiTe
(1.23) <RIEY i sup / Ho(wll@ — yl) A (y)dr
LeN neN\{Z} zely

We then use the bound of Lemma 4.15 to obtain, with C; depending polynomially on R* and R, !, for
z el

Ho(wllz =yl An(y)dTy

< Clg/di max(l, |Wdi‘1/2)||)‘n”H*1/2
re ’

Is)"

The rest follows by the Cauchy-Schwarz inequality and by remarking that

()" max(L, lwds| ') < max(1, (d5) ") max(L, w|)

*

< max(1, (d5)!)|w| max(1, (Imw)~1). |

We have now finished with the proofs of auxiliary results, namely, the bounds on the data and the bounds
on the operators. In the section that follows we will use these ingredients to prove Proposition 4.3 about
convergence of the Galerkin approximation of the density, and next make use of its results in order to
prove the principal statement of Section 4, namely Theorem 4.1.

4.5. Proof of Proposition 4.3. Step 1. Stability bound for the density. To obtain a time-domain
bound on pg, we proceed as follows.

First, we use the stability bounds provided in Theorem 4.12 in order to obtain a bound on || |1 /2
(recall that, cf. (4.1), 15, = (S5,)"'g5). Next we rewrite the obtained bound in the time domain, using
the Plancherel identity. Next, we bound |0Fg5l1/2 by a certain e-independent norm of u™¢, as stated in
Section 4.3.

Step 1.1. Stability bound on the density in the frequency domain.  With Theorem 4.12, we have the
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following stability bound on the density in the frequency domain, with Cs > 0 depending polynomially
on R R*:
|w

(4.24) |4 —1/2 < Cae™ " Cole, d5) max(1, €|w|) | ||g0||1/27 for all w € C.

Step 1.2. Passing to the time-domain. Rewriting the bound (4.24) in the time domain is quite classical,
and, e.g. can be found in the monograph [38], or [3], [5], see the references therein. For the convenience
of the reader, we will outline the corresponding procedure below.

First of all, we remark that the function w — i (w) is H~'/2(T'*)-analytic in C*. This follows from
the analyticity of w — S5, € £ (H~V/2(I°), HY/2(I¥)) and w ~ g§ € H'/?(I'*). Moreover, the bound
(4.24) indicates that, indeed, fig; is the Fourier-Laplace transform of a causal V§-valued distribution (cf.
[13]). Moreover, pZ(t) vanishes with all its derivatives in the vicinity of 0 as a convolution of a causal
operator-valued distribution Sgo(0;) with g§(t), which itself vanishes with all its derivatives in the vicinity
of 0.

To translate the obtained frequency-domain bounds to the time-domain, we proceed as follows. Let
T > 0. First, we use the Plancherel identity and the causality of ug to obtain the following inequality,
valid for any n > 0,

| O st = = [ (ot in) s S Coe2CRevdtn~

x / (1+ 2w + i)l + inl? 85w + in)ll2 pdw,

where Cg is like in Theorem 4.12, and the latter inequality was obtained from the bound of Theorem 4.12
by using max(a,b) < a + b. Next, we bound in the above

(1 +&*|w +in*)llg5(w + i)l 2 < (1 —i(w +in)e)gs(w + in)ll5 2,

which allows to apply the Plancherel identity again to the right-hand-side of the above inequality, in order
to obtain a bound on pg by g§, rather than its Fourier-Laplace transform. In particular, recalling that
g5 vanishes with all its derivatives in the vicinity of 0, and choosing n = % yields the following bound

[ e Mg 012, ot S CECR e do)e 1

(4.25) "

x/ e_Qt/TH(l +58t)3t96(t)”%/2dt'
R+

Our goal is now to replace in the above the integrals over R4 by the integrals over (0,7). For this we will
use of the causality argument. More precisely, because puz = (5§ (at))*l g5, the density pZ,(t) depends
only on g§(7) for 7 < t. Hence, if g7, is s.t.

g%“,O = gg on (_OO’T)v
and
—1
per = (So0(9)) " 96,7
then we have that pug = pug r on (=00, T). Moreover, if g5, 7 is sufficiently regular, the bound (4.25) holds
with pg, g replaced respectively by pg 1, g5 - We choose gg  so that (cf. the proof of Proposition

3.2.2 in [38))
(1+29:)0,g5(t) = 0 on (T, 00),  9;g5 1(T) = d;g5(T), for £=0,1.

With this choice, (4.25) becomes

/ 2T (D)2 1 jpdt S CECE (e, d5)e 2T
(4.26) " T
X /0 e 2T (1 + £01)0rg ()13 o dt.



28 M. KACHANOVSKA

We use pg (t) = pg(t) on (0,7) and 1 > e tT > ¢! on (0,T) to obtain further

T T
(4.27) / ISt S CECR (e, do)eT? / 11+ €005 ()2 it

We thus have obtained a time-domain bound on pg in terms of g§. To get a stronger L>(0, T; H~/2('%))-
bound on pug,, we use

I8& | 0.mve) < T2 10 | 20,7508
and the bound on [|0s & || 20, 7; 1 -1/2(r<)) can be obtained like (4.27).
Step 1.3. Bounding the right-hand side with respect to u'™°. Finally, to obtain the bound in the

statement of the proposition, we use in (4.27) the estimate of Proposition 4.6. It yields the following
bound, where the constant Cf, depends on R* and R ! polynomially:

||H%||2L°o(o,T;vg) < Cécg(& di)silTBN”atQumcH%IEl(O,T;Hz(R%)'

Bounding Cy(e, d;) < 1+1/d,, see its definition (4.17), yields the desired stability bound in the statement
of the proposition.

Step 2. Error bounds.  The bounds on the density errors can be computed like in the previous
case, by making use of the results of Theorems 4.12, 4.13, 4.16 and Propositions 4.6, 4.7. In order to
avoid technicalities, we will not specify explicit dependence of the constants in the error estimates on
T,N,d. ~1 since it is clear that the resulting bounds will depend on them polynomially. In what follows,
the constants C; g1, Cig0, i €N, depend on polynomially on T, N,d, ', R*, Ry ",

Step 2.1. One error bound for the orthogonal component of the density. Our next goal is to estimate the
error e . With Theorems 4.12, 4.13, 4.16, and using the same arguments as in the previous step, the
frequency-domain bound (4.3) can be rewritten:

. |w] .
(4.28) [ell-1/2 < Cl,G,Lm max(1,elw|) (19 112
4.28

2
w _ N
+ 51/2% max (1, (Imw) ™) max(1, elw|)[|§5]1/2)-

Using the same arguments as in Step 1 yields the following bound:
HeiHLoo(o,T;H—l/?(FE)) < 02,G,L(||5tzgi||H51(07T;H1/2(F6)) + 51/2||5?9(E)||H§(0,T;vg))
(4.29) < Cs.0,1 (1079 | a1 0711 72(rey) + €2 1102 g5 20,7006 )

where in the last bound we used the property |v||z20,7) < T|0¢v| 20,7 for v(0) = 0.
Step 2.2. One error bound for the constant component of the density. With Theorems 4.12, 4.16, the
frequency-domain bound (4.3) for & can be rewritten as follows:

jw|?

(430) 6511172 < 1.0/ 1o max(1, ef]) max(L, (Tmew) ™) €4 12

Repeating the same procedure as before yields the bound

(4.31) ll€dllLoe 0,3 r-1/2(rey) < gl/?

x U260 (||8tﬁgi HH?(O,T;Hl/Q(FE)) +el/2 ||8tﬁg(5)”H?(O,T;Hl/?(l‘f)))'

Step 2.3. Obtaining the final error bounds. It remains to sum up (4.31), (4.29) and apply the bounds
of Propositions 4.6 and 4.7, so that the error is bounded by some Sobolev norms of the field v"*¢. This
yields the desired bound. Let us remark that with the bounds of Propositions 4.6 and 4.7,

(4.32) 1€Lll-1/2=0(e) and [&f]l-1/2 = O(*/?).

This fact is not reflected in the statement of the proposition, but will be of use later.
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4.6. Proof of Theorem 4.1. Let §. > 0, and let . € Q% This in particular implies that
dist(x., Q%) > 6.. First, we will obtain an explicit in frequency bound for the error
V° =0 (w, xe) — UG (w, e ),
and next translate it into the time domain like in the proof of Proposition 4.3.
We use an explicit representation of ¢, valid for sufficiently regular é°:

g __ NE ~NE
vt =1vyy+ v,

v = g G (@ —y)e(y)dly, ] = g Gu(xe — y)ed (y)dly.
We would like to show that the far-field error behaves as ||7¢]| = O(¢?), while the density error looses an
order of : ||€°|| gr-1/2(r=y = O(e), cf. Proposition 4.3. In order to obtain such a super-convergence result,
we will treat the terms 7§ and 27 separately, in order to make use of the different scalings of the error
components (4.32). We will explain the interest in this approach afterwards.

In what follows, by C; g, i € N, we will denote a constant depending polynomially on R*, R;1, N,
dy ~! and, where appropriate, on T

We start with the error generated by the constant component of the density error:

2
Iz

> [ Gutw — i o,

neN
< Nsup [|Gu(z: — '>||%2(F;)||é0”%2(1“5)7
n

(4.33)

and the desired bound for 7§ follows from (4.30) and Lemma 4.15 (the latter used in a simplified form):

jwl?

Imw

l75] < Ch,ge max(1, (Imw)_l)max(1,5|w|)

1
x max(1,log 7)”‘?33”71/2
- o 0c Imw
<Oy ge
T Imw

max (1, (Tmw) ") max(1, ew|)

1 1
x max(1,log g) max(1, log m)”éi”,l/g,
where in the latter inequality we used max(1,a+b) < max(1,a)+max(1,b) < max(1l,a)(1+ max(1,bd)) <
2max(1,a) max(1,b). In a similar manner, using the result of Lemma 4.15, we can bound the field error
generated by the error in the orthogonal component of the density:

97] < Coged, ' max(L, |we| /) &2 [|-1/2

4.35
(4.85) < Cg’gs(sg_lmax(l,§;/2)|w|max(1,(Imw)_l)HéiH,l/Q,

where to obtain the last bound we used in particular max(1, |w|'/?) < max(1, |w|) < |w| max(1, (Tmw)~").
At this point we can see the interest in splitting ¢ into two components. When 0. = const, both ||

and |05 | have the same scaling with respect to e: they behave as O(el|€%||_1/2) = O(e?), cf. (4.32). Had

we used from the beginning the same argument as we used to obtain (4.35), we would have the bound

[0°] < sup [|Gu (e — ')HHl/Z(I‘;)||é6||H*1/2(FE)>
n

which, with Lemma 4.15 and Proposition 4.3 would yield, for §. = const, || = O(*/?). With
bounds (4.34) and (4.35), and remarking that both max(1,log é) and 61 max(l,dim) are bounded
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by max (1,0 1), we arrive at the following expression:
0°| < O3, max(1,6; 1) |w| max(1, (Imw) ™)

X (% max(1,log

= max(L,eleo]) + 1) 5]l 1o

It remains to replace in the above bound ||é7 || /5 by its bound (4.28), and next proceed like in the proof
of Proposition 4.3, by passing to the time-domain and next exploiting the results of Propositions 4.6 and
4.7, in order to bound ||0fg°||1/2 by some volume norms of the incident field ||9fu’¢|. This yields the
desired result.

5. Extension of the results: a cluster of particles. The goal of this section is to show how
the obtained convergence bounds can be adapted to the case when one studies a sound-soft scattering
problem for the case when the centres of the particles and distances between them are no longer fixed
with e. We will assume that N = O(¢™7), and d¢ = O(e®), with v, > 0. We will limit our discussion to
the case when the particles fill a fixed volume, which implies that N < min(e2,72%), thus
(5.1) ~v < 2min(1, a).

Our goal is to extend the (far-field) result of Theorem 4.1 to this case. In other words, we would like to
bound the following quantity:

|V (t)| = lua(t,®) —u(t,x)|, =e€Q° dist(x, Q%) =0 >0.

It is straightforward to verify that the only assumption used in our proofs was an assumption on the
circles not touching each other. Therefore, as seen from the proof of Proposition 4.3 and Theorem 4.1,
it suffices to (carefully) keep track of the dependence of the error bounds in the frequency domain on N,
ds and e. Like before, we will rely on the inequalities (4.3). For convenience, let us rewrite the bounds of
Theorems 4.12, 4.16, 4.13, as well as of Propositions 4.6, 4.7. First, according to (4.17),

Cole,d5) = 1+ — = O ™™=), 2 0.

We then have the following bounds for the operator norms:
1(S50) "l = O™ < th), - [PS7(§%) TIPL|| = O(e! (b)),
IS5L11 = 1530l = O(*2777).
Moreover,
19512 = OE2772), g1 ]2 = O /2).
It remains to rewrite the inequalities (4.3):
||éi||71/2 _ 0(627max(1,a)7%) + 0(63737/270472 max(l,a)) — 0(83737/270472 max(l,a))’
”éOH _ 0(69/2—5')//2—2(1—3max(l,a)).
Finally, to obtain the bound for the field, we proceed like in the proof of Theorem 4.1. In particular, by
(4.33) and Lemma 4.15, it follows that
05] = O(e 72" 2||eg]| —1/2) and  [o7] = O(e /> ||eL _1/2)-
Therefore,

|ﬁs| _ 0(65—3'\/—204—3 max(l,a)).

Let us now consider the following cases.

Case 1. a > 1. || > const as ¢ — 0, and, according to our estimates, the Galerkin Foldy-Lax model
does not converge in this case.

Case 2. a < 1. The error behaves as |7¢| = O(¢273772%). For a particular case when v = 2a, we can
expect the convergence rate of O(e21=4%)) for a < 1.
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6. Numerical experiments. In all the experiments we use the trapezoid convolution quadrature
method for the time semi-discretization. The reference solutions are computed with the use of the spatial
Galerkin BEM with 2N, + 1 spectral Galerkin basis functions {e”"e}z‘; _N, On each of the obstacles.

6.1. Numerical validation of Theorem 4.1 and Proposition 4.3. We study a configuration of
N = 20 particles with centres located on the boundary of a unit circle, see Figure 6, left. We start with
the R; = R = 0.1 (in this case d, ~ 0.11). The incident field u™¢(t, z) = e~100(t=d-@=2)* g — (0 1), is
approximately band-limited, with the smallest wavelength \,;, = 0.12. The simulations are performed
on the time interval (0,T), T' = 8. We change ¢ and compare pZ(t) and uf, (¢, o) in the centre of the

0.8 \ ] ;

0.6
0.4
0.2
1 000 0
©) ©)
05 O O —0.2
©) ©)
of O ©)
©) ©)
0510 ©
1 O 0J6XO) O

-1 05 0 05 1

F1c. 6. Left: the geometric configuration for the numerical experiment of Section 6 for € = 1. Right: the dependence
of the solutions u®(t,xo) in xo = 0 on time t obtained with the help of the Galerkin Foldy-Laxz method and the high-order
BEM for eR = 0.05 (top) and eR = 0.01 (bottom).

circle &y = 0 to the reference density u(t, ) and solution u®(t, xg) by computing

(6.1) er, = el o, mm-—1/2(rey, €5 = ug (., xo) — u(-s o)L (0,1)-

The dependence of the solutions u® (¢, ¢o) and ug, (¢, €o) on t is depicted in Figure 6, right. The dependence
of €7, and eg, on ¢ is shown in Figure 7, left. The numerical experiments support the claims of Proposition
4.3 and Theorem 4.1: as expected, €5, = O(e) and €, = O(e?).

6.2. Comparison with the Foldy-Lax model (FL1-FL2). The goal of this section is to compare
the Foldy-Lax model (FL1-FL2) to the new Galerkin Foldy-Lax model. In the case when the Foldy-Lax
model converges, we expect it to have the same convergence order as the Galerkin Foldy-Lax model, see
Section 3.3.4, as well as Proposition 4.3. The reason for this is that the difference between the coefficients
of the model is O(g?), which is of convergence order of the solution.

We present two experiments: the first one in which the Foldy-Lax model (FL1-FL2) has a performance
comparable to the Galerkin Foldy-Lax model, and the second one where the Galerkin Foldy-Lax model
outperforms the Foldy-Lax model.

The first experiment is performed with the same data as in the previous section. In Figure 7, right,
we depict e;, defined for the Galerkin Foldy-Lax model in (6.1) and the analogous quantity ez , for
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10t 10t
10° | ] 10° | ]
101} ] 101} ]
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10—3, 4 10—3, i
1074 F . 0t :Zu .
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Fig. 7. Left: an illustration to the experiment of Section 6.1. Convergence of the errors ey, and ej,. Right: an
illustration to the experiment of Section 6.2. Convergence of the error €% -

IF R 0.1
EEn —ug(t, )

o5l —--ul(t,xy) ||| 0.08
0.06

0 ol
0.04

—0.5| g
0.02

717 L L Il L ' Il ' L Il L Il |
0 2 4 6 8 10 12 14 16 18 20

t 39.4 39.45 39,5 39.55 39.6

5000

Fic. 8. An illustration to the numerical experiment of Section 6.2. Left: The dependence of the solutions ul(t, o)
and ul(t, o) on t. Right: the dependence of the condition number of the Foldy-Lax matriz (FL1) on w plotted in the axis
(Rew, Imw).

the Foldy-Lax model (FL1-FL2). We were not able to make the first experiment with eR = 0.1 for the
original Foldy-Lax model, since we observed an exponential blow-up of the solution on the given time
interval. Nonetheless, for small €, we see that the errors of the Galerkin Foldy-Lax model and the model
(FL1-FL2) almost coincide (in some experiments it was even slightly lower in the latter case).

The second experiment is performed on longer times. We take N = 16 particles; the centers of the 15
particles of radius R; = 0.01, 1 < ¢ < 16, are equidistant, and are located on the boundary of a circle of
radius 0.1 centered in the origin, and the remaining particle of radius Rig = 0.02 is again centered in the
origin. We set

1

uC(t,x) = —sin8(t — s(x))H(t — s(x)), s(x)=2a0+2, H(t)= oo o0

We perform the simulations on the time interval (0, T') with 7' = 20, and measure the field in the point &y =
(0.07,0). We show the reference solution versus the Galerkin Foldy-Lax approximation in Figure 8, left.
The relative error between the two solutions does not exceed 4%. At the same time, the solution obtained
with the Foldy-Lax model (FL1-FL2) explodes, at least for the chosen time step and the simulation
time.! Numerically, we observe that the matrix in the right-hand side of (2.9) is not invertible for
w = 39.47 4 0.03¢, see Figure 8, right, and this probably accounts for the exponential growth of the
computed solution.

7. Conclusions and open questions. In this work we have constructed an asymptotic model for
scattering by small particles as a Galerkin discretization of the single-layer boundary integral formulation.
This procedure yields a model a priori stable in the time-domain. For a particular case of scattering
by circles, we have shown the second order convergence of the method, confirmed by the numerical
experiments. Nonetheless, many questions still remain open, and we list them below:

IRemarkably, one still may have stability for larger time steps, see Section 3.3.3 for a related discussion.
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1. optimality of the obtained estimates in regularity requirements;
construction of a (higher order) Galerkin Foldy-Lax model for particles of arbitrary shapes;
3. efficient numerical methods for such models, and comparison of their performance to the finite
element method based simulations;
4. advantages/disadvantages in using other integral formulations (e.g. time-domain CFIE or direct
integral formulation);
5. performance of Galerkin Foldy-Lax models purely in the frequency domain (in particular for the
problems without absorption).
We plan to address some of these questions in future works, as well as extend the analysis to the 3D
electromagnetic case.

o
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Appendix A. Proof of Lemma 2.2. We will rely on the following result.

LEMMA A.1. [12, Chapter XII, Lemma 1.2] Let f be analytic on B(0, R), f(0) =0, |f(0)] = u > 0,
and |f(2)| < M for all z € B(0,R). Then

F(B(0:R)) > B (0; 123’;) .

We will also need an asymptotic behaviour of Hankel functions [36, pp. 266-267]. For all z € c+ (where
for < 0 we write H7(nl)(;v) = lir&_ H,gp(:r +iv)):
v—

2\% .. .
(A1) H'(z) = (ﬂ) T (14 0(2) 2l = +oo,
(1) — i 2 i(z—3F -1
(A.2) H; (%) — ] e (1+0(]z]71), |z] = +oo.

Proof of Lemma 2.2. The matrix A with det A = 1+ 2P3 — 3P? is not invertible for w s.t. P(w) €
{—1/2,1}. It is possible to show that for w € C*, |P(w)| < 1, and therefore, A(w) is not invertible in
w € CT, if and only if

(A.3) P(w) = —1/2.

Proof of (i) and (ii). The set of the roots of (A.3) is at most countable, since w +— P(w) is analytic in
C*. To show that there are infinitely many roots, we will rely on
e an explicit asymptotic behaviour of P(w), which will allow us to obtain an ansatz for the location
of the solutions of (A.3) in C*;
e Lemma A.1 which will that some solutions of (A.3) are close to this ansatz.
Step 1. Ansatz for the roots. By (A.1), for all |wr| sufficiently large, we have that

g 4

(A4) P(w) = B0 deitmver 4 o)
Hy"/ (wr)

The solutions of

(A.5) nfl/Qei(nfl)w =-1/2

are given by

(A.6) ! ((2 + 1) 4l 2) ez

. Woon = —— n m+ilog— ), n .
r(n—1) V1
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Because 1 < /7 < 2 by the assumption of the proposition, all these roots satisfy weo n € C*, with Imweo
independent of n. As n — oo, we also have that |ws | = O(n). Moreover, |Woo nt1 — Woo,n| = r(sil)'
Without loss of generality, in the proof we will consider the case n > 0.

Step 2. Roots of (A.3). Based on the above, let us show that countably many solutions of (A.3) lie
in C*. Let us consider the following function:

Pn (W) := P(w) — P(Woo,n)-

Remark that, by (A.4),
(A.7) |P(Woon) +1/2| < Cpn~t, Cp > 0.

We will show that for all n sufficiently large, there exists d,, > 0, s.t. B(woo,n, 6,) C CT and, with some
cp >0,

(A.8) Pn(B(Wso,n,6n)) D B (0,¢pn™ ).
This will imply that the function

P(W) - 1/2 = pn(w) + (P(Woo,n) - 1/2)

satisfies

P(B(Weo,n,6n)) —1/22 B (0,(cy + Cp)n™ 1),
i.e. that there exists w € B(Woon,0n) s.t. P(w) = —1/2. Let us remark that we will show a stronger
result, namely, we will prove that in the above one can choose §, s.t. lim 4§, = 0, which will yield the

n—-+4oo
statement (ii).
It remains to prove (A.8). For this we will use Lemma A.1, applied to f(.) = Dn(.) = pn(- + Woon)- A
priori, we will choose §,, so that
(A.9) 5 < L min(r | N — 1 og2
. ~min(Im wese n, sup |w —w < ———log —,
n 2 o, kp 00,k+1 o0,k 27"(77 — 1) g \/ﬁ
so that B(wee,n,0n) C Ct, and B(wee,n, 0n) N B(Weo nt1s0nt1) = 0.
Let us now prove (A.8), based on Lemma A.1. We need a lower bound on p} (weo ) and an upper
bound on p,, inside B(weo,n;9)-

Step 2.1. A lower bound on p] (wee.n). Because (Hél)(z))’ = —Hfl)(z) ([1, 9.1.3, 9.1.28]), we have that

H (woon€) | H}Y (oo ) P(ocn)
H(gl)(woo,nr) H(gl)(woo’nr) .

(A.10) Pp(Woo,n) = —c¢

We consider (A.10) for n — 400, i.e. |Woo,n| = +00. Using the asymptotic expansions (A.2), (A.4) and
(A.7) in (A.10) results in the following expansion for p/:

P (Woo.n) = i el Dwanr 1T O(n™1), n— +oo.

NG 2

Because weo,p, solves (A.5), we have

ilc—r)
2

+0(n™1),

Pp(Woo,n) = —
hence for n sufficiently large we have

(All) |p;z(woo,n)| 2 (77 - 1)

>3
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Step 2.2. An upper bound on p,. Again, we are interested in the case when n — +00, and w € B(weo n, ).
From the definition of p,(w), the bound (A.7) and (A.4) it follows that, for all n sufficiently large,
with some C' > 0 independent of n,

1
pn(w)] < =2~ (- Dimewr | 5+ cn~ L.

For w € B(wso,n,0) C Ct, and using n > 1, one sees that there exists C,, > 0 s.t.
(A.12) |pn(w)| < Cy, for all n sufficiently large.

Step 2.3. Proof of (A.8). Using (A.11) and (A.12), and applying Lemma A.1 to P, (.) := pp(. +Woo,n), We
conclude that, for all n sufficiently large

522 — 1)

To obtain the desired result, it remains to choose d,, e.g. so that |3,| < n~'/2 (for all n sufficiently large
(A.9) will be automatically satisfied).
To summarize, it follows that for all n sufficiently large, there exists wy(n) € B(Woo,n;0n) C Ct s.t.
(A.3) is satisfied with w = wy(ny. This proves (i).
Because wy,(n) € B(Woo,n;0n), 0n — 0 as n — +o0, and using explicit expressions of we, , in (A.6),
we see the validity of (ii).
1

Finally, (i) follows by considering an explicit expression of A, when P(w) = —3.

Appendix B. Proof of Corollary 4.2. The convergence property is immediate from Theorem
4.1 and (2.3). The uniform stability property relies on the triangle inequality

lug(t, )| < error +|u®(t, z.)|.

It remains to bound |u® (¢, )| and [|8Pu'™|| 3 (0,7;13(R2)) by some Sobolev norms of ug, u;. Let us sketch
how this can be done.

To obtain a bound on u° we start by remarking that, by the Sobolev embedding theorem [16, Theorem
1.4.4.1], [u(t,z0)| S llu®(t)||a2(B(zo,r)), Where r > 0 is s.t. B(xo,r) C Q°. To obtain a bound on
|u® (t)|| 2 (B(2o,r))» We use the definition u® = uf,, — v and the energy argument applied to uf,, and
u'™¢. We proceed as follows.

By the triangle inequality, we have that

10eu ()| e + [u” (t) [ ey < 2([Juoll + [[ua ).

This immediately yields a bound on |u®(t)| g1 (B(z0,r))-
To control ||u®(t)|| B(a,,r), We use that for v(0) = 0, |v(t)] < t[|v'||L2(0,), thus

[[u"()llae < 2¢([uoll + [lual])-

Finally, by using elliptic regularity results, cf. [34, Theorem 4.16], to bound |\D2u5(t)||3(mo,r), it suf-
fices to bound || Au® ()| B(m,r+s), Where 0 > 0iss.t. B(xo,r+0) C Q°. We have that | Au®(t)| 5(ao,r+5) =
1076 ()| B(wo,r+s)- The bound on ||07uf (¢)|| p(ao,r+s) can then be obtained by the triangle inequality and
the energy argument applied to dyuj,,, O;u'™, which in their turn, solve the respective BVP and free
space problem with the initial data (u;, Aug). This yields

ID*u® ()| Bao,ry S 107U () Bao,r+s) < 2([[Auol| + ).
To bound ||6?ui"6||H§(O’T;H3(Rz)) we remark that dFu'° solves the wave equation, and, like before,
make use of the initial data regularity and energy arguments. We leave the remaining details to the reader.

Appendix C. Estimates on Hankel functions.
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LEMMA C.1. Letw,p > 0. Then

2

(1)
Hy
Hn (wp) =0(e?), as € —0.

HY (we)

nezZ\{0}

Proof. Since it holds that Hﬁl)(z) = (—1)”H(_1,Z(z)7 see [14, §10.4], it suffices to derive a bound on
2
Hy (wp)

. First of all, by Lemma 7 in [9]
H,(ll)(ws)

neN?

1 2(we)™ 2
1 — 1
|H (we)] — nl|HSY (we)|

, forO<we<1.

From the series expansion of H2(1), cf. [14, §10.8 and 10.2.2], we conclude that there exists 1 > 0, ¢; > 0,
s.t. for all e < g1

1 (we)™
1) < )
|H (we)|

(C.1)

Next, by the asymptotic expansions of Hankel functions as n — +oo [14, §10.19], it follows that there
exist Nyp, c2 > 0, s.t. for all n > N,,,,

(©2) O )] < o) = () <cm-u(2)

Finally, we split the sum in the statement of the lemma into two terms and bound them using (C.1),
(C.2), assuming in particular that e < p/2:

2 N, —1 2
a5 (wp) \ o |2 (wp)
= < sup [|HM(wp)? [ (we)| 7 +
e, | Hi(we) |~ o<n<iu, " g " _ZN HiY (we)
< pr£2. O
LeMMA C.2. For p>1, allx >0, Ko(pz) < Ko(x).
Proof. By [14, 10.32.9], the function
—+oo
(C.3) x— Ko(x) = / e Teoshi gy
0
is strictly monotonically decreasing. ]

LEMMA C.3. For u>1, m > 1, x € RT, it holds that K,,(uz) < p~™K,,(z).
Proof. By [14, 10.32.11], for all u > 0,

m z)m [tee cos
(C.4) Ko () = 2 %531(2) /0 W‘”

A straightforward computation yields

+o0 _
(C.5) sign (u"" K (1) — K (x)) = sign G(p, ), G(u, z) = / (COSM cost dt.
0

2 + x2)m+1/2
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It remains to prove that for > 1 the quantity in the right hand side is negative. Let « > 0 be fixed. We
have G(1,z) = 0 and, integrating by parts (with m > 1),

+o0 : +o0
tsin ut 7 cos ut
(%G(/l,x) /0 (t2 + x2)m+1/2 (2m _ 1) /O (t2 + xQ)m71/2
By (C.4), sign9,G = —sign K,,—1(ux) < 0, since K, (z) > 0 for z > 0 (compare [14, 10.32.8]). Thus
G(p,z) < G(1,z) =0, and the desired result follows from (C.5). 0
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