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Abstract

We are interested in the Helmholtz equation in a junction of two periodic half-spaces. When
the overall medium is periodic in the direction of the interface, Fliss and Joly (2019) proposed
a method which consists in applying a partial Floquet-Bloch transform along the interface, to
obtain a family of waveguide problems parameterized by the Floquet variable. In this paper, we
consider two model configurations where the medium is no longer periodic in the direction of the
interface. Inspired by the works of Gérard-Varet and Masmoudi (2011, 2012), and Blanc, Le Bris,
and Lions (2015), we use the fact that the overall medium has a so-called quasiperiodic structure,
in the sense that it is the restriction of a higher dimensional periodic medium. Accordingly,
the Helmholtz equation is lifted onto a higher dimensional problem with coefficients that are
periodic along the interface. This periodicity property allows us to adapt the tools previously
developed for periodic media. However, the augmented PDE is elliptically degenerate (in the
sense of the principal part of its differential operator) and thus more delicate to analyse.

1 Introduction and description of the method

1.1 Presentation of the model problem

Initially motivated by solid state theory in the 1940s [27], the study of periodic media has since
then sparked some significant interest in the mathematical physics literature, especially with the
recent advent of photonic crystals [21, 22, 29, 35]. When it comes to wave propagation, one of
the most remarkable properties of such structures from a practical point of view is the possibility of
having band gaps, that is, frequency ranges for which waves cannot propagate (we refer to [29, 30]
for a mathematical explanation). This feature is of particular interest in micro or nano-technology,
for building optical filters or wave localization devices. In order to understand the underlying
phenomena and to design these applications, it is important to have efficient numerical tools to
solve the time-harmonic wave equation in presence of periodic media.

This paper is devoted to time-harmonic wave propagation in presence of two periodic half-spaces
R: = {x = (v,2) € R? / £2 > 0} (see Figure 1). More precisely, let 0 := {x = (v,z) € R? / 2 = 0}
denote the interface between R? and R%. The canonical basis of R? is {e,, e.}. We are interested



Figure 1: Juxtaposition of arbitrary periodic half-spaces

in finding u € H'(R?) such that

—'"VAVu—pw?u=0 in R%LURQ_,
(2)
[AVu-e,]o =g on o,

where the presence of some (arbitrarily small) absorption is assumed (see Remark 1.1.b), namely
the frequency w satisfies Jmw > 0. (1.1)

The overall medium is represented by the tensor A € L>°(R?;R?*?) and the coefficient p € L*>°(R?).
We assume that A is symmetric, and that

Ja,r>0, Ve &eR? 0<al?<'€Ax)¢ and 0<r<p(x). (1.2)

Let pit, pf € R? be linearly independent vectors. The tensor A (resp. the coefficient p) is assumed
to coincide in RZ with a continuous function A* (resp. p*) which is Zpli + Zpgt—periodic, as
illustrated in Figure 1. The exact structural properties of (A, p) considered in this paper, namely the
assumptions on (A*, p*) and (pf, py), are detailed in Section 2.1 and shown in Figures 3 and 4.

In (&), we use the notation [w - e,], € H~'/?(o) for the jump accross o of the normal component
of a function w € [L?(R?)]? such that wlgz € H(div; R2):

+

[w-e]s = (w™ -er)lo — (W -ey)l,, with w®:=w R2 - (1.3)

Finally g € H~/?(0) is a given jump data (see Remark 1.1.a).

Remark 1.1. (a). We have considered a jump condition in (£?) for simplicity. This condition allows to
reduce (£?) to an interface equation, as shown in Section 4.3 (see also Figure 13). In Section 7.1, we
explain how the method in this paper extends to the case of a volume source term (that is, a right-hand
side in the volume equation of (£7)).

(b). For real-valued frequencies w, one expects that (£?) does not admit any solution in H'(R?), due
to a lack of sufficient decay in |x| at infinity, caused by wave propagation up to infinity. Moreover,
uniqueness of a solution in HZ%)C(RQ) does not hold in general. One classical way to define the physical
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solution for wave propagation problems in unbounded media is to add a so-called radiation condition,
which describes the behavior of the solution at infinity. In the homogeneous case, that is, when A and
p are constant, this is the so-called Sommerfeld radiation condition [36]. However, to our knowledge,
such a radiation condition is not known in presence of unbounded periodic media.

The physical solution can also be defined using the limiting absorption principle, which consists
in (1) adding an imaginary part to w (called absorption), and in (2) studying the limit process as
Jmw — 0. If the limit in a certain sense exists, then it is the physical solution. The limiting absorption
principle is well-established for time-harmonic wave propagation problems in unbounded media that
are homogeneous or stratified outside a bounded domain; see for instance [1, 10, 38, 40]. More
recently, it has been successfully applied to periodic closed waveguides [11, 15, 16, 20], periodic layers
[24, 25, 26] (see also [5]), and to n—dimensional fully periodic media with n > 2 [32, 33, 34].
However, as far as we know, there is no complete answer for transmission problems between periodic
half-spaces. This is the reason why we assume the presence of some arbitrarily small but non-vanishing
absorption (namely (1.1)), which is an essential step in understanding the non-absorbing case. We also
refer to Section 7.3 for further discussion on the limiting absorption principle.

Under Assumptions (1.1) and (1.2), it follows from Lax-Milgram’s theorem that Problem (4£?) ad-
mits a unique solution v € H!(R?). Moreover, if g € L?(o) is compactly supported, then a Combes-
Thomas estimate [8] (see also Remark 4.11) allows to prove that this solution decays exponentially
at infinity in all directions, namely

Je,a>0, |uexplaImw \:n|)HH1(R2) < cllgllr2(o)- 1.4

To solve (£?), a naive method relying on this decay estimate would consist in truncating the com-
putational domain at a certain distance related to Jm w, with homogeneous Dirichlet boundary con-
ditions for instance. However the accuracy of such a method is prone to deterioration as Jmw — 0.
Worse, if ¢ is not compactly supported, then only the exponential decay in the direction normal to
the interface is guaranteed:

Je,a>0, |uexplaImw \x|)HH1(R2) < cllgllr2(o)- (1.5)

Using the properties of A and p, our goal is to develop a rigorous numerical method which allows to
deal with the unboundedness of the domain, and which we hope will remain robust as Jm w tends
to 0. In the case where A and p are periodic in the direction of the interface o, such a method has
been proposed by [12], in the spirit of [3, 13, 14]. The underlying idea is to apply a Floquet-Bloch
transform with respect to the variable z along the interface, to obtain a family of closed waveguide
problems parameterized by the Floquet variable, and which can be solved using the Dirichlet-to-
Neumann (DtN) approach proposed in [11, 23].

Our goal is to extend the method in [12] to the case where the global medium represented by
A and p is no longer periodic in the direction of the interface. We shall use the crucial (but non-
obvious) observation that the medium has a quasiperiodic structure along the interface, namely, that
it is the restriction of a higher dimensional periodic structure. Accordingly, the idea is to interpret
() as the “restriction” of an augmented boundary value problem in higher dimensions, where
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periodicity along the interface is recovered. This so-called lifting approach allows one to adapt the
ideas in [12], but comes with the price that the augmented partial differential equation (PDE) is
elliptically degenerate (in the sense of the principal part of its differential operator), and hence
more complicated to analyse and approximate.

Although the lifting approach already appears in the works by Kozlov [28], the idea of using this
approach for periodic half-spaces came to us mainly from the more recent papers [4, 17, 18]. In
these papers, the lifting approach has been used in the homogenization setting (that is for instance,
when the period of the structure is negligible with respect to the wavelength) in presence of a
boundary or an interface. The lifting approach has also been used in [6, 39] for the homogenization
of quasicrystals. However, to our knowledge, it seems that this idea has never been used for the
analysis or simulation of wave propagation phenomena. The first approach in this direction has
been developed in [2] for wave propagation in 1-dimensional quasiperiodic structures.

1.2 Formal description of the method

We provide a brief and formal description of the method developed in this paper. In what follows,
the generic 3-dimensional space variable is denoted by x = (z, 21, z2). The canonical basis of R? is
denoted by {e,,e1,e2}.

Depending on the restrictions (AT, p) and the periodicity vectors (pli, pzi), A and p may not be
periodic with respect to 2. Nevertheless, under some suitable assumptions on (A*, p*) and (p7, p3)
that we shall introduce in Section 2.1 (see also Figures 3 and 4), we have from Section 2.2 that

a.e. x€R? Alx)=A,( z) and p(x)=p,( =), (1.6)

for some € R3*2. The tensor A, € L>®(R% R?*?) (resp. the coefficient p, € L>(R?)) coincides in
the half-space Ry := {x = (z,21,22) € R* / £z > 0} with a Z3-periodic function A¥ (resp. p;), as
Figures 5 and 6 show. As a consequence, contrary to A and p, A, and p,, are 1-periodic with respect
to the variables (z1, z2) of the interface 3 between R3 and R? :

Y= {x=(x,21,2) €R®/z =0} 1.7)

Equation (1.6) shows the quasiperiodic nature of A and p, and suggests seeking the solution u of
() as the restriction of a 3D function U along the hyperplane R?, that is:

Ve cR? u(x)=U( =). (1.8)

The extension U shall be characterized as the solution of a 3D “augmented” problem with periodic
coefficients A, and p,. In order to construct such a problem for U, we formally use a chain rule,
which links the partial derivatives of u with those of U: if V := °(8, 8., 9.,) denotes the 3D
gradient operator, then given F' € ¢'(R3), one has

Ve eR?® [VF( )](x)=[" VF|( =z). (1.9)



Using the ansatz (1.8) and the chain rule (1.9) in the volume equation satisfied by u suggests to
introduce
-'V A" VU-p,w?U=0 in R} UR?. (1.10a)

In addition, the jump condition in (?) on the line ¢ may be formally lifted into a jump condition
on the plane ¥, which is the interface defined by (1.7). This can be written as

[ A' VU)-e]s=0G. (1.10b)

Here,[ W-e, s :=( W™ -e))|s —( Wt.e,)|s, with W+ := Wgs forany W :R® — C?, and
the data G : ¥ — C must formally satisfy the following condition

a.e. ¢ =(0,2) €0, G( x)=g(x), (1.11)

by consistency with the jump condition in (7). The appropriate functional framework to study the
augmented problem (1.10) is developed in Section 3.

R x (0,1)2
(—1,1) x (0,1)2

Figure 2: Reduction of the domains through the steps (a), (b), and (c).

The advantage of Problem (1.10) lies in the periodicity properties of (A,, p,) along ¥, which are
exploited in Section 4 to reduce computations to a bounded domain. More precisely, the procedure
is divided into three steps, each of which is devoted to bounding the domain in one direction, as
illustrated in Figure 2:

(a) Periodic augmented jump data. The condition (1.11) offers some great latitude in choosing G.
If g is smooth enough, then one obvious pick would be a GG that is constant in the e;—direction
for instance, namely G(0, z1, 20) := g(0, z1/61) for (21,22) € R% Then, since A, and p, are
1-periodic in the e;—direction, one can expect U to be also 1-periodic in the e;—direction,
that is U(- + ey) = U, so that (1.10) reduces to a problem defined in the strip R? x (0, 1).
This property holds if one considers, for generality, extensions G that are formally speaking
1-periodic in the e;—direction, that is G(- + e;) = G. The corresponding strip problem is
studied in Section 4.1.



(b) Partial Floquet-Bloch transform. In Section 4.2, we introduce the partial Floquet-Bloch trans-
form with respect to z;. Thanks to the periodicity of (A, p,) in the e;—direction, this transform
leads to a family of waveguide problems defined in the cylinder R x (0, 1)2.

(c) DtN approach. At last, using the periodicity of (A;t, p;)t) in the e,—direction, we resort in Section
4.3 to the DtN method developed in [13, 23]. This method allows to reduce computations to
the interface {0} x (0, 1)? thanks to local Dirichlet problems defined in the cells (0, £1)x (0, 1)?,

and a propagation operator which satisfies a Riccati equation.

1.3 Outline of the paper

The paper is structured as follows. In Section 2, two specific configurations of 2D media represented
by A and p are introduced. We prove (1.6), namely that these 2D media can be viewed as the
restriction of 3D augmented structures (represented by A, and p,) along the hyperplane oriented
along a particular matrix € R3*2, Accordingly, as explained in Section 1.2, we extend (%)
onto a 3D augmented problem which is studied and solved in Section 4 using the Floquet-Bloch
transform and the DtN approach developed in [23]. But beforehand, we have to dedicate Section
3 to setting up an appropriate functional framework for the analysis of the augmented 3D problem.
In particular, we introduce anisotropic Sobolev spaces for which we establish trace theorems and
Green’s formulas. In Section 5, we summarize the algorithm and present its discretization. A
particular attention is given to the discretization of local Dirichlet cell problems involved in the
procedure. Even though these problems can be solved directly using 3D finite elements, we exploit
their anisotropic structure to instead solve a family of 2D cell problems. This so-called quasi 2—
dimensional (or quasi-2D) method is inspired from the quasi-1D developed in [2], although less
obvious, as we demonstrate. Section 6 provides numerical results to illustrate the efficiency of the
method in different situations. Finally, the present work suggests some extensions and perspectives,
which we highlight in Section 7.

Notation

* We use the notation O, C R", v € {@,+, —} to refer to any triple of the form {O,0,0_},
with the convention that O, = O for v = @.

* The indicator function of an open set © C R" is denoted by 1.

e Given py,ps € RQ, we denote by Zpi1+2Zpo the lattice Zpi1+Zps = {m P1+n2 P2 / ni,ng € Z}.
Similarly, for p, py, p3 € R?, let Zp, 4+ Zpy + Zp3 := {n1 p; + na py + n3 p3 / n1,m2,n3 € Z}.

» 'A € C™*" denotes the transpose of A € C"*™. The n x n identity matrix is denoted by ,,.

* For O C R", the scalar product on L?(0) is denoted by (-,-)2(0). We denote by (-, )0 the
duality product between H~1/2(90) and H'/?(90).

* Given two Banach spaces .27 and 25, the space of bounded linear operators from 27 to 25
is denoted by £ (21, Z3). We set Z(Z') .= L (X, Z).
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2 The model configurations and their hidden quasiperiodic nature

In this section, we present the properties of the functions A € L*>(R?; R?*?), p € L*°(R?) involved in
(£2), and we highlight their quasiperiodic nature as restrictions of 3D functions along a hyperplane.

2.1 Two specific configurations

We assume that A and p can be written as:
A (x) if <0, p (x) if x <0,
and p(x) = { 2.1

pT(z) if x>0,

a.e. ¢ = (2,2) ER?  Ax):=
At(x) if =z >0,

where A* € ¥0(R%;R2%2), p* € ¥°(R?). We consider two specific classes of functions (AT, p*) (see
Section 7.2 for the extension to more general cases).

1. Configuration («7) — The media are periodic along the interface o = {x = 0}

This setting consists in A* and p* being Ze, + Z(pte.)-periodic for some numbers p* > 0, that is,

At(x +e,) =A*(x), and A*(x+plfe,) =A% (x),
VaeR?, (2.2)
pE(@+e,) = pt(x), and p*(z +ple.) = p*(x).

This is illustrated in Figure 3.
Remark 2.1.

(a). Iftheratio p} /p; is a rational number that can be written as a/b for some coprime (a,b) € ZxN¥,
then (A*,p™) and (A~,p~) share a common period T := bp} = ap, in the e,~direction. It
follows that the overall medium represented by (A, p) is periodic in the e,—direction. Hence, as
done in [12], a Floquet-Bloch transform can be applied with respect to the variable z along the
interface, reducing () to a family of waveguide problems set in R x (0, 7), and parameterized
by the Floquet variable. However; this method becomes more costly as the denominator of p} /p;,
and thus the period 7 increases. It could then be relevant to use, in this case, the method described
in this paper.

(b). When p} /p; is irrational, the method in [12] cannot be applied directly because A and p are
no longer periodic along the interface. In this case, one might be tempted to construct a rational
approximation (ay,/by)n of pT/p;, and to compute, using [12], the solution u,, of (£?), obtained



by replacing p} /p; by an /b, for n large enough. However, in addition to the theoretical questions
that such a strategy raises (regarding for instance the convergence of (uy,), to u), there are some
numerical drawbacks. In fact, for a sequence of rationals (a, /b,), to converge to an irrational
pt/p;, the sequence of denominators (by,), must tend to infinity. Therefore, as explained in the
first point, computational costs would inevitably increase with the periods (7). as (ay/by)y tends
to pS /p. . Furthermore, the approximation quality would be strongly related to the irrationality
measure of p} /p,, which indicates how efficiently it can be approximated by rational numbers.
More detail about this aspect on rational approximation can be found in [19, Chapter XI].

Z )
---_--Er""
pz@% ,,,,, ‘
EEEENm® %% 9°
- |® 0|0 @ @
T
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Figure 3: Configuration («/): Juxtaposition of two media that are periodic along the interface

2. Configuration (%) — Junction of a homogeneous medium and a periodic one

This corresponds to the case where A~ and p~ are constant while AT and p™ are Ze, +Zp™—periodic
for some vector p* = (p;, p}) € R? such that p} # 0: for = € R?,

A (x)=A" and Af(z+e;)=A"(z), At(z+p")=AT(2),
VaxeR?, (2.3)
p~(x)=p~ and pF(z+e;)=p(x), pT(z+p")=pF(),

as illustrated in Figure 4.

Remark 2.2. Note that pfe, = pt — pte,. Therefore if p} is rational with the irreducible form a/b,
(a,b) € Z x N*, then bpte, = bp™ — ae, and thus (AT, p™) are T—periodic in the e,—direction with
7 := bpt. Conversely, if p} is irrational, then the medium is no longer periodic in the direction of the
interface. In that regard, Remark 2.1 translates to Configuration (%) when p7 /p; is replaced by p;.

z
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Figure 4: Configuration (%): Juxtaposition of a periodic medium and a homogeneous one



2.2 A hidden quasiperiodicity along the interface

The goal of this section is to show that the functions A and p given by Configurations (/) and (%)
can be viewed as quasiperiodic along the interface o, in the sense that they are restrictions to a
hyperplane of 3D functions that are periodic along a 2D interface containing o. More precisely, we
shall prove (1.6), which is recalled below:

a.e. x€R? Alx)=A,( z) and p(x)=p,( =), (2.4a)

where A, and p, are defined by

At(x), >0 pF(x), x>0
Vx=(z,21,2) €R?,  Ay(X) ::{ ﬁ( ) and  p,(x) ;:{ ﬁ( : (2.4b)
A (x), =<0 py (x), x <0,

with A¥, p% € €°(R®) which are Z3-periodic. Furthermore, the matrix € R**2, which will be

referred to as the cut matrix, has the following form:

10
— |0 6| with 6 #£0, (2.40)
0 6,

the exact expression of #; and #; depending on the configuration.

2.2.1 Quasiperiodicity of Configuration (<)

To find (A, pp), the formal idea is to split the tangential variable 2 into two variables z; and 2o,
where z; is associated to the periodicity of the medium in R?, and where 2z, is associated to the
periodicity of the medium in R2 . In addition, to ensure that the medium is 1-periodic with respect to
21 and z», this splitting comes with a rescaling: z; will correspond to z/p}, while 25 will correspond
to z/p, . This suggests to introduce

Af(x):=AT(z,pf z1) and  pf(x) = pF(z, p 21)
Vx = (z,21,22) € R?, (2.5)
A, (x):=A"(z,p; 22) and  p,(x):=p (z,p; 22),

where (Al p}) are 1-periodic in x, 1-periodic in z;, and independent of z;, while (A, p,) are
1-periodic in z, independent of z;, and 1-periodic in 29, as illustrated in Figure 5.

Now let (A,,pp) be given by (2.4b) using (AF, p). Then, since both (AT, pt) and (A, p,) are

1-periodic with respect to z; and z», it follows that (A, p,) are periodic along the interface ¥.

Moreover, by “inverting” (2.5), we deduce that

Vo= (r,2) €R’ AS(x)=Ar(z,2/pl, 2/p;) and p*(x)=p;(z,2/p, 2/p7).  (2.6)



[ Y N

€z

Figure 5: Left: Schematic representation of the augmented structure for the Configuration (.<7)—
type medium represented in Figure 3. Right: Close-up view of a periodicity cell.

This corresponds to (2.4a) and (2.4c) with
0, := 1/pj and 6, :=1/p;. (2.7)

Finally, note that the half-plane R% (resp. the line o) is included in the half-space R3. (resp. the
interface ¥ defined by (1.7)).

2.2.2 Quasiperiodicity of Configuration (%)

From its properties (2.3), we shall see that A* admits the expression (2.4a), although it is less
obvious than in Configuration (/). It is useful to “look at A* in the basis {e,, p™}” by defining

V(2,2) €R2, AT(2, %) :=At(fes+2ph) = AT (& + SpF, 2p)). (2.8)

From the periodicity properties (2.3) of AT it follows that At is 1-periodic with respect to its
variables. Moreover, considering the change of variables

:‘5+p$§=w} {5&=w—(p¥/pz+)z

(e}
prz==z = z/p7,

No

which is well-defined because p # 0, (2.8) can be “inverted” as

Va=(zz2)c€ R2, At(z) = ,&Jr(:c — (pi /pF) 2, 2/pT). 2.9)
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Thus, similarly to Configuration (<), we split the tangential variable z into a variable z; corre-
sponding to z/p;, and a variable zy corresponding to —(p;/pl)z. Accordingly, it is natural to
define the function

Vx = (z,2,2) €R, Af(x) == ,&Jr(x—l—zz,zl), (2.10)

where Al is Z3—periodic, and in particular periodic with respect to the variables (z1,23) of the
interface 3 defined by (1.7), as illustrated in Figure 6. Then, (2.9) becomes

Va=(z,2) €R? Af(x)= Af(z, z/pf, (0t /pT) 2). (2.11)

The same arguments can be applied to p, to define p,| similarly to (2.10). In addition, A~ and p~
are extended as constant functions over R?. More precisely, we set

Vx = (x,21,2) € R, A, (x):=A" and p,(x):=p", (2.12)
and we define A, and p, as in (2.4b), so that (2.4a) and (2.4c) hold with
01 :=1/pf #0 and 6y := —p!/p. (2.13)

Finally, note that the half-plane R% (resp. the line o) is included in the half-space R3. (resp. the
interface X).

Figure 6: Left: Schematic representation of the augmented structure for the Configuration (%)-type
medium represented in Figure 4 (some cylinders have been made more transparent for readability).
Right: Close-up view of a periodicity cell.
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3 Functional framework

The formal procedure described in Section 1.2 consists in seeking the solution u of (£?) under the
form u(x) = U( x), where U satisfies

~-'V A" VU-p,w?U=0 in R} UR3,
(3.1
[( AY VU)-e]s=0G.

The advantage of the augmented equation (3.1) lies in its periodic nature, which allows to use
adapted tools for periodic PDEs, such as the Floquet-Bloch transform. Nevertheless, a difficulty is
that the differential operator — 'V Apt V is elliptically degenerate because the matrix given by
(2.4c¢) is of rank 2. More precisely,

0
a.e. € € R?, Ker [ Ay ()" | = Span | -6
61

As a consequence, the properties of (3.1) differ substantially from those of the classical Helmholtz
equation given by — tVAI,VU — pw?U = 0. In particular, one needs an appropriate functional
framework to take the anisotropic nature of (3.1) into account. This is the object of this section,
which sets up the framework that will be used afterwards.

3.1 Anisotropic Sobolev spaces: motivation and outline

To begin, let us define for any open set O C R? the anisotropic Sobolev spaces

HY(0):={U e L*(0)/ " VU € [L*(0)]*},
(3.2)
H (div;0) := {W € [L*(0)]? ] 'V W € L*(0)}.

These are Hilbert spaces when equipped with the respective scalar products

YU,V € HY(0), (U V)i o) :—/O[Uw(t Vo). (* V7)1,

VW, W e H (div;0), (W, W)y (@iv:0) :_/ (W W+ ('V W) ('V W)].
O

We shall denote by || - [| 10y and || - ||z (aiv;0) the respective induced norms.
Due to the domains introduced throughout the paper, a specific attention will be given to “rectangle”

based cylindrical domains in what follows. Let I, I; be intervals which do not need to be bounded,
and such that 0 € I,. We consider the 3—dimensional domain O and the 2-dimensional transverse
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set 7 given by

0= {(x,zl,zQ)ERB’/erz, z1 € Iy, ZQER} =1, x I xR,

Vr1el, - {(:L‘,Zl,ZQ)ERB/.’E:T, z1 € Iy, ZQER} ={r} x I xR, G2
with 7 =: for7 = 0. The above domains are unbounded in the es—direction. We will be interested
in the “z9—cell domains”, bounded in z5:

Oy = {(z,21,22) €0 [/ 20€ (0,1)} =1, x1I x(0,1),
Vr1el, 2= {(zz1,22) € T/2e(0,1)} ={r}xI1x(0,1), ©4
with 7 =: 4 for 7 = 0. The subscript “#” refers to the fact that O, and 7, are bounded in the

ey—direction. However, note that O4 and 7, may be bounded or unbounded in the e;~direction,
depending on whether I; is bounded or not. The same applies to O in the e,—direction. Figure 7
(left) represents these domains for I, = R_and I C Ry.

22

N = - A
\ L

Figure 7: Left: the rectangle-based cylindrical domain O, and the lateral set 4 given by (3.4).
Right: the domains @) and I given by (3.8). I, =R_ and I; C Ry.

HH

T

For smooth functions V € ¢1(04), W € [¢*(O4)]?, one has the Green’s formula
/ (‘'V W) V+wW.*' VV] :/ ( W-n)V,
Oy 004
where n denotes the unit normal vector on 0O, which is outward with respect to O. In what
follows, we shall be more interested in two cases:
(C.1) The strip: I = R and V, W are 1-periodic with respect to zo;
(C.2) The cylinder: I; = (0,1) and V, W are 1-periodic with respect to z; and zs.

In both cases, the above Green’s formula becomes

/O (VWV+w-' vV =Y /T( W .n)V, (3.5)

TE

where the right-hand side is reduced to the surface integral on the transverse faces 7, 7 € d1,.

13



Our goal is to extend the above formula to (V,W) € H'(Oy4) x H (div;Oy) (that is, to prove
(3.26) and (3.33) for the cases (C.1) and (C.2) defined above respectively). This requires to define
properly the traces V| 7 (Section 3.3) and ( W -n)| - (Section 3.4), and to replace the integral in
the right-hand side of (3.5) by a duality product between the appropriate trace spaces (Section 3.4
for Case (C.1) and Section 3.5 for Case (C.2)).

As a first step, it is useful to introduce a so-called shear map (see (3.13)), to charaterize any function
in H'(Oy) (resp. in H (div; O4)) which is periodic with respect to 2 in terms of its L?-regularity
in the ep—direction and its H'-regularity in the e, and 6, e; + fyes—directions. This is the object of
the next section.

3.2 Anisotropic spaces of Ze,—periodic functions

Given numbers —oco < a < b < 400 and a Banach space (2, || - || 2-), we recall that

b
D05 2) = {V | VI ::/ [V (. 5)l% ds < +oo}. (3.6)

Our starting point is the oblique transformation
To: (z,5) €R® — = +sey=(z,012,02+5) €R>, 3.7

which relates the 3D operator ' V¥ to the 2D gradient V by means of the chain rule (1.9) recalled
as V[F o Ty(-,s)](x) = (* VF)oTy(x,s), for any €' function F. Consider the 2D domain @ and

the edge I™ given by
Q= {(z,2)eR*/z e, hz€ L},
(3.8)

~

I":= {(z,2) €eR* /=7, 61z€ 1},

with I" = T for7 =0 (see Figure 7 (right) for I, = R_ and I; C R;). We note that @ and 1™ are
well-defined, since for Configurations (<) and (%), we have 6; # 0. Moreover, Ty is bijective from
Q x R (resp. I" xRt O (resp. 7). The image of @ x (0, 1) (resp. I™ x (0,1)) by Ty is the oblique
domain Oy ¢ (resp. the oblique face 7, ;) represented in Figure 8b:

Oy :=Ty(Q x (0,1)) and ho:=To (TT x (0,1)), (3.9

As a preliminary step, one can use the change of variables (x, s) — Ty(«, s) and Fubini’s theorem,
to prove the charactization

H'(00) = {V € L*(Oy0) | Vo Ty € L (R H'(Q)) }.
(3.10)
H (div;0,4) = {W € [L2(Oyug)2 | W o Ty € L2(R; H(div: Q))},

which is useful to derive the properties of H' (O ) and H (div; O ) from the well-studied spaces

14



L?(R; HY(Q)), L?*(R; H(div; Q)). We would like to provide similar expressions for the spaces of Zey—
periodic H' or H (div) functions defined on the straight domain O (instead of O 4). To this end,
we shall, roughly speaking, identify functions on O, and O 4, using the notion of periodic extension
in the eo—direction. In the sequel, we fix d € {1, 2}, and we use the notation V' (in bold) to refer to
a C%-valued function.

©
e
(a) The strip @ x (0,1), where @ is the hatched I
domain defined by (3.8). (b) The oblique do- ~— 40
mains Oy, 40 defined by (3.9). The hatched s+0zf---------
domain is Ty(Q x {0}). Any function in H!(O4 )
or H' ,(Oy4) is L? in the e, direction, and H' in
the e, and 6; e; + 6, es—directions indicated by the s
dashed arrows. (c) The point Ty(x, s) defined by
(3.7) for (x,s) € Q x (0,1) and for |(0;,62)| = 1. 012
We fix I, =R_and I C Ry.

<1

Definition 3.1 (Periodic extension). Let p > 0 and V' € [LP(O4)]?%. The periodic extension of V in
the ey—direction is the function E2 V' € [L} (0)]? defined by:

a.e. x=(z,21,22) € Oy, Vne€Z, ELV(x+ney):=V(x). (3.11)

For any ® € LP( 4), we define Ei@ € Ly, () similarly, by replacing x € O in (3.11) by x € 4.

Let 4% (Oy4) denote the space of smooth functions in O, that are compactly supported in the e,
and e;—directions, and 1-periodic in the es—direction, that is,

Cop(0y) = {V € 65°(04) | BLV € €7(0)}. (3.12)
Note that 45, (04 ) contains 6°(O4), and hence, is dense in L*(Oy).

The change of variables (3.7) combined with the periodic extension along e in Definition 3.1 allows

15



us to introduce the so-called shear transform defined by

S G5O — [€(Q x R))1

v v V (z,s) = (ELV)oTy(z,s), V(zs)€QxR. (3.13)

The definition of E% implies that ¥ V(-,s + 1) = . V (-, ). For this reason, the study of .7 will
be restricted to s € (0, 1). As stated in the next proposition proved in Appendix A.1, . extends by
density to L?—functions.

Proposition 3.2. The mapping . defined by (3.13) extends by density to a mapping defined from
[L2(04)]% to L?(0,1; [L*(Q)]%), with

1t S — —
YU,V € [L2(04)]%, — / / S Ul(z,s) - V(x,s)deds = U-V. (3.14)
b Jo Jo o

Moreover, . is an isomorphism from [L?(O4)]¢ to L?(0,1; [L*(Q)]%), and its inverse is given for any
Ve 120, 1; [L3(Q)]) by

a.e. X = (z,21,2) € Oy, s v (x) =01 ELV (33, 21/01, zo — 21(92/91)), (3.15)
where B,V € [L2.(QxR)]¢ denotes the periodic extension of V' with respect to the variable s, defined

for almost any (x,s) € Q x (0,1) and forany n € Zby E, V' (x,5+n) =V (x,s).

Now, by analogy with (3.10), we define

H',(04):={V e L}(Oy4) | & V € L*(0,1; H(Q))},
(3.16)
H 4(div;O0y) :== {W € [L*(O4)]* / .« W € L*(0,1; H(div; Q)) }.

It is not obvious from their definition that H*! 4+(Oy) and H 4(div; Oy) are respectively subspaces
of H'(04) and H (div;Oy). This is however true from the chain rule, as highlighted in the next
proposition proved in Appendix A.2.

Proposition 3.3. Any V € H' ,(Oy) belongs to H'(O4) and
a.e. (x,5) € Q x (0,1), .7 (" VV)(,s) =Vu(Z V)(x,s). (3.17)
Similarly, any W € H 4(div;Oy) belongs to H (div;Oy) and
a.e. (x,5) €Q x(0,1), & ("V W)(x,s) ="Vo(¥ W)(x,s), (3.18)
where V. is the gradient operator with respect to x.

In what follows, we equip H'! 4(Oy) with the scalar product (-,-)41(0,), and H 4(div; Oy) with
the scalar product (-,-) i (aiv;:0,)- Propositions 3.2 and 3.3 then lead to the next result.
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Corollary 3.4. The shear map . is an isomorphism from H' ,(O4) to L*(0,1; H'(Q)), and from
H 4(div;Oy) to L*(0,1; H(div; Q)). Consequently, equipped with the H' (resp. H (div))) scalar
product, Hl#((’)#) (resp. H 4(div;O4)) is a Hilbert space.

We finish this section with two density results which provide more insight on the nature of H* (ry
and H 4(div; O4). The proof is delayed to Appendix A.3.

Proposition 3.5.
(a). The space 6% (Oy) is dense in H' ,(O).
(b). The space [65%,(04)]? is dense in H 4 (div; Oy).

Remark 3.6. Proposition 3.5 implies that for smooth functions, the definition of H* 4(Oy) corresponds
to 1-periodicity in the es—direction. More generally, one could show the characterization

H'4(04) ={V € H(Oy) | Vl]sm0 = Vl]zp=1},

even though the equality in this last characterization has to be understood not in the L? sense, but in
the leoc sense. In fact, by adapting the results in [2, Section 3.2.1], it can be shown that the space of
traces on {z; = a} involves a weighted L? space.

3.3 Trace operator on transverse interfaces 7,

In order to prove Green’s formulas, we need to define traces of functions in H'! 4+(Oy) on the trans-
verse face 7, defined by (3.4) for 7 € I,. Throughout the section, we assume for simplicity that
T =0 € I, so that % = . The extension to an arbitrary 7 € I, is explained in Remark 3.9.

Note that
VYV eH ,(04), V,0,VeL*Oy).

Therefore, the usual trace theorem applied to each 1D function x + V (z, 21, 22) € H'(I,) provides
an estimate which can be integrated with respect to (z1,22) € I; x (0,1), to obtain the following
preliminary result.

Proposition 3.7. The trace application vy 4, defined by v, 4V := V| , for V € €5%(O4), extends by
continuity to a linear map still denoted by o 4, and defined from H'! 4(Oy) to L2( ).

In what follows, we will abusively write V| , instead of 4V when referring to traces on 4.

We are next interested in characterizing the range of the trace map 7y 4. To this end, we first extend
the definition of . to functions defined on 4. For any ® € 65°( 4) such that B3 ® € €°°( ), we
can define .¥ ® = & as in the volume case (3.13) by choosing (x, s) € T x R, where T=10is
the edge in (3.8). From

Vae=(0,z)el, VseR, S P(x,s) ::EiCI)(O, 01z, 02z + s),
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we deduce that . ®(-, s) is simply the trace of E3 ® along the line {(6, z, f2z+s), z € R}. Similarly
to Proposition 3.2, . extends by density as an isomorphism from L2( ) to L2(0, 1; L%(I)).

Consider the space

H'Z( 4)={®ec L’ 4/ ®ecl0,1;HVXD)}, (3.19)

which is equipped with the norm ® — ||.7 @|| 12 . Then the next result holds.

0,1;H/2(I))

y y .
L*(0,1; HY(Q)) H' ,(04) L2(0,1; H(div; Q) ~— H 4(div; )
Y0 ’)/07# " 717#
LA(0, 1 HY/2(D)) HJ(4) L2(0,1; H-YA(D) =—— H /()

Figure 9: Left: In Proposition 3.8, the range of ~ 4 is characterized using the shear map . and
the usual trace operator o defined by (3.21). More precisely, 704 = - ' 70-# . Right: the same
holds for the normal trace operator v; 4 defined in Proposition 3.11 for I; = R.

Proposition 3.8. The trace operator ~yo 4 is continuous and surjective from H' 4(Oy) to H 1/; ( #)s
and commutes with the shear map . :

VVEH ,(04), Vse(0,1), & (V] ) 8)=5 V(.9 (3.20)

Proof. Equation (3.20) is obtained easily for smooth functions V' € 45, (O4) using the definition
of & .ItextendstoV e H',(O4) using: (i) the density of 65%,(O4) in H' ,(O), (ii) the continu-
ity of ./ from H' ,(O4) to L*(0,1; H'(Q)) (Corollary 3.4) and from Hl/#?( 4) to L2(0,1; HY2(I))
(by definition (3.19)), and (iii) the continuity from L2(0, 1; H(Q)) to L2(0, 1; H/2(I)) of the trace
map 1 given by:

YV e L*0,HYQ)), %V (s):=V ()3 (3.21)

which is a direct consequence of the classical trace theorem in H'(Q).

Since .# is an isomorphism, (3.20) gives o4 = . ' 707 (see Figure 9 left). The continuity and
surjectivity of g 4 then result from the continuity of (vo,. ,.# ') and the surjectivity of vo. B

Remark 3.9. Let 7 € I,. By applying the above arguments to V(- + Te,) where V € Hl#((’)#), one
can define the trace of V on the face 7, for any 7 € L.

3.4 Normal trace operator and Green’s formula for a strip

In this section, we restrict ourselves to the case (C.1) of a strip: more precisely, define

#=1; xRx(0,1) and 7 := {7} xR x(0,1).

18



Note that the strip 4 and the face 7, correspond respectively to the domains O, and 7, defined
by (3.4), with
I =R

Moreover, the domain @) and the edge I defined by (3.8) become
Q=1I,xR and I"={r} xR

In what follows, we assume that I, # R, so that 01, # @; typically I, = Ry, R_, or (a,b). We fix
T € 0I,. Let n = t+e, (resp. n = +e,) denote the unit normal vector on % (resp. I7) which is
outward with respect to 4 (resp. Q). Our objective is to define a normal trace operator on 7, and
to prove the Green’s formula given in Proposition 3.11.

1/#2 ( %) is denoted by H _;/ 2
norm for now. Let (-, -) - denote the duality product between H _;/ 2( %) and H l/i ( %), defined

The topological dual space of H ( %), and is equipped with the dual
as a natural extension of the L?( % )-scalar product. In order to define a normal trace operator, we
first extend the shear map .# as an isomorphism from H/%( %) to [L?(0,1; HY/2(I7)))'. This is

#
achieved through duality, using the Parseval-like formula (3.14):

[L2(0,1;HY/2(I7))),L2(0,1;H/2(I7))

=(0,.77'® ) ., V& eL0,1;HY*(I7). (3.22)

~1/2 1
Ve eH (L), a(Y\D,<I>>
#
The next lemma provides a more convenient characterization of L2(0, 1; HY/2(I7))'.

Lemma 3.10. Given a < b € R and a Hilbert space (%, (-,-) 4), one has [L?(a,b; )] = L?*(a,b; Z")
as well as the following identity: for any ® € L?(a,b; 2) and ¥ € L?*(a,b; 27'):

b
<w,¢>L2(a7b;%),ﬂ(a7b;%) :/ ((-,s), @(.73)>%,7% ds, (3.23)

where (-,-) 97/ o denotes the duality product between 2" and %' .

Proof. This result holds for a more general class of Banach spaces (see e.g. [9]), but we provide
a simpler proof for Hilbert spaces, for ease of the reader. One checks without any difficulty that the
inclusion [L?(a, b; 27))" D L?(a, b; Z”') holds. Conversely, the inclusion [L?(a,b; 27)] C L*(a,b; 27)
and (3.23) result from the Riesz representation theorem applied to 2" and to the space L?(a,b; Z")
equipped with the scalar product

b
(D,¥) H/ (D(-; ), ¥ (-, 8)) 2 ds. u

By applying Lemma 3.10 with (a,b) = (0,1) and 2" := H'/2(I"), we deduce that . is an isomor-

~

phism from H _;/ %( 7,) to L2(0,1; H=Y/2(I™)). Moreover, the bijectivity of . implies that:

HOP( 3 ={v /7 we L0157 12(07). (3.24)
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Finally, (3.22) combined with (3.23) leads to the following, which is analogous to (3.14):

1
V(@) e HZ( ) xH (L), (¥, ) .= 911/0 (S W(s), S ®(,5))5 ds.  (3.25)

In what follows, H_;/Q( %) is endowed with the norm ¥  ||. \I/HL2(0 LH-1/2(Fr))-

At last, we are able to define the normal trace operator thanks to the next result.

Proposition 3.11. Given 7 € 01, the normal trace application ~{ , defined by +{ ,W = ( W -n)| A
for any W' € [65%, (" 4)]% extends by continuity to a linear and surjective map still denoted by Y w0

and defined from H 4(div; 4)to H_;/Q( )

Moreover, we have the Green’s formula: for any V € Hl#( g)and W e H 4(div; 4),
/ (VW) V+W - VV]=> ( W-n V), (3.26)
# TEO, ’
where we have written abusively W -n=( W -n)| - instead of v{ ,W.

Remark 3.12. Note that the integrals on 0 4 N {2z € {0,1}} do not appear in the Green’s formula
(3.26) because the functions are “periodic” in the es—direction (see Remark 3.6).

Proof of Proposition 3.11. Similarly to the proof of Proposition 3.8, we begin by observing that
< commutes with 77 , in the sense that for any W € [¢5, ( 4))? (with n = +e, and n = +e,),

Vse(0,1), &~ (( W-n) ;)(-,s): (& W(.,s) n)|s. (3.27)

Equation (3.27) extends to W € H (div; ) using (i) the density of [65%( »)]?in H 4(div; ),
(i1) the continuity of the shear map . from H 4(div; ) to L?(0,1; H(div; Q)) (Corollary 3.4)
and from ij( 4) to the space L2(0,1; H~/2(I)) (by definition (3.19)), and (iii) the continuity
from L2(0,1; H(div; Q)) to L2(0,1; H~Y/2(I7)) of the following normal trace application:

YW € L*0,1; H(div;Q)), MW (-s):= (W (,s) -n)|z,

which follows directly from the classical trace theorem in H (div; Q).

Since . is an isomorphism, (3.20) implies that Yig = “1y.7  (see Figure 9 right). The
continuity and surjectivity of 77 ,, then follows from the continuity of (1, ,.% ~1) and from the
surjectivity of ~;.

To finish we prove the Green’s formula (3.26). For V. e H',( 4) and W € H ,(div; ), the

classical Green formula applied to (¥ V(-,s),. W(.,s)) € HY(Q) x H(div;Q) for almost any
s € (0,1) and integrated with respect to s leads to

/1/ (Vo W) TV 4+ W-VF V|(z,s) deds
0 JQ
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1
- Z /0 <(‘§ﬁ W(.’S).n)’fT7 4 V(.7S)‘j\‘r>f‘r ds,

TEN,

where we recall that (-, )7, is the duality product between H~'/2(I7) and H'/?(I"). To conclude,
we use the properties (3.14, 3.17, 3.18) of . for the left-hand side, as well as the identity (3.25)
for the right-hand side. [ |

3.5 Subspaces of periodic functions in a cylinder

We now adress the case (C.2) of the cylinder. In addition to the strip » = I, x R x (0,1) and
the interface 7, = {7} x R x (0,1) defined in Section 3.4, we also introduce the cylinder and the
interface

42 = I; x (0,1) x (0,1) and % := {7} x (0,1) x (0,1), (3.28)

where the subscript “#2” refers to the boundedness of the domains in the e; and the ey—directions.

Note that 4. and 7. correspond respectively to the domains Oy and 7, in (3.4) with

I = (0,1).

Therefore, one can use the spaces H'! 4( 42), H 4(div; 42) defined by (3.16), as well as the space

Hl/;( ;2) defined by (3.19). In the sequel, we assume that I, # R, so that 91, # &.

For the purpose of Sections 4.2 and 4.3, we want to define spaces of H' or H (div)-functions in
42 which are 1-periodic with respect to both z; and z,. To do so, let us begin with the following
definition.

Definition 3.13. Let V € [L?( 4)]%. The periodic extension ELV € [L2 ( 4)]? of V in the e;-
direction is defined by:

a.e. X =(x,21,22) € 42, VneZ, (Eal‘ié V)(x+ nep) := V(x). (3.29)

For ® € L*( 7.), we define E}, ® € Lj ( 7) similarly, with x € 7, instead of x € .

In addition, let €3%,.( 4) be the space of smooth functions in 4. that are compactly supported in

the e,—direction and 1-periodic in the e; and e;—directions, namely
o (42) ={V € ( 42) [ BV € 655( »)}, (3.30)

whege %5 ( 4) is given by (3.12). Note that ¢7,.( 42) contains ¢3°( 4:), and therefore, is dense
1I1 L ( #2).

Now, we introduce H' ,,( 42) (resp. H 42(div; 42)), which is defined as the closure of €% ( 42)
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(resp. [€55:(" 42)) in H'( 42) (resp. H (div; 42)):

HY( ,2) H (div; ,2)

and H (div; ) :=[62.( 2))?

e (3.31)

H' o 42) =655 ( 42)

We note that H! 42( 42) and H 42(div; 42) are respectively closed subspaces of H ! 4+( 42) and
H ,(div; ), and hence, are Hilbert spaces when equipped with the respective norms of these
last spaces.

Remark 3.14. Similarly to Remark 3.6, for smooth functions, the definition of H* 42( 42) corresponds
to periodicity in the e and eo—directions. More generally, one could show the characterization

H1#2( w)={V e Hl( #2) [ Vl]n=0=Vl]y=1and V|],,—0 = Vl]z=1},

where the equalities have to be understood not in the L? sense, but in the L? sense. We refer to [2,
Section 3.2.1] for similar considerations.

Section 3.3 and Proposition 3.8 applied for I; = (0, 1) allow to define the trace operator on
(r € 91,) for functions in H'! 42( 42). Introduce

T
#2

Hl/iz( ;2) = {V| ;2/ VEHl#z( #2)}7 (332)

to which we associate the graph norm. Let H _#2( ;2) be the topological dual space of H 1/#22( ;2),
equipped with the dual norm. The duality product (-, -) i between H _#2( %») and H 1/#22( G2) 18
defined as a natural extension of the L?( 7,2)—scalar product.

The density of €% (" 42) in H' ,.( 4), the density of [67%.(" 42)]* in H 4 (div; 4), and the

continuity of the trace operator on P lead directly to the next result.

Proposition 3.15. For 7 € 0I,, the normal trace map ~; 42 defined by ~] 2 W = ( W .n) " for
any W € 65, (* 42)|* extends by continuity to a linear and surjective map still denoted by ] 42> and

defined from H (div; ) to H 4°( T.).

Moreover, we have the Green’s formula: for any V € H! w2( g2)and W € H yo(div; 42),

/ (VW) T+W- " vV = 3 (( Wen), V) (3.33)

#" T€0I,

where we have abusively written ( W -n)=( W -n)| " instead of v L. W.

We finish with the following result, which will be used in Section 4.3. The proof is similar to the
proof of the jump rule for isotropic Sobolev spaces, and relies on the Green’s formula (3.33).

2
#2

2

Proposition 3.16. Assume that 4 = ;1#2 U 42 are disjoint cylinders defined by

where ;2 and
Lo = JLx (0,1) x (0,1) C 42, Vele{1,2}.
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where J1 U J? = I, and JL " J2 = {7} (see Figure 10). Let 7, := Eﬂ Lo
(@). Let Vo€ H' ,»( %), € € {1,2}. Then the function defined by
Vi(x) if xe L.

Va(x) if xe 2

a.e. X € 42, V(x):= {
#2

belongs to H' ,,( ) if and only if Vi r, = Vo T
(b). Let Wy € H 42(div; iz), ¢ € {1,2}. Then the function given by

W1 (X) if x € 342

Wo(x) if xe 2

a.e. XE 42, W(x):= {
#2

belongs to H ,2(div; 42)ifandonlyif ( Wi -e,)| T, = ( Wi-e,)] T

Figure 10: The domains ). and Z. in Proposition 3.16 for I, =R, J; = Ry, and J; = R_.

4 The solution of the augmented periodic problem

Using the function spaces introduced in Section 3, we propose in this section a rigorous formulation
of the augmented problem (3.1). This problem is then studied and solved by exploiting the periodic
nature of (A,, p,), following the steps (a)-(c) described in Section 1.2.

4.1 The augmented strip problem and its quasi-2D structure

We consider the 3—dimensional strips {2, Qi and the 2—-dimensional interface ¥, defined by
Qy = {(x,21,20) ER3 [/ 20 € (0,1)},
Q= {(z,21,22) €Qy / 2 >0}, 4.1)
Yy = {(z,21,22) € Qy / z = 0}.

These domains are represented in Figure 11. We shall use the indexing 2%, v € {@, +, —} where
by convention, Q2 = Q, for v = @. Note that 2, and X, correspond respectively to the domains

#=1I; xRx(0,1)and 7, := {7} x R x (0,1) introduced in Section 3.4, with

I,:=R,, Q=R, xR, and I={0}xR.
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Therefore, Sections 3.2, 3.3, and 3.4 enable us to use the spaces Hl#(Q;), H 4(div; %) defined

by (3.16), the space Hl/i(Z#) given by (3.19) and its dual H_;ﬂ(E#) characterized by (3.24), and
the trace and normal trace applications on X .
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Figure 11: The half-strips Q;{ and Qy defined in (4.1)
Using the formal observations in the step (a) of Section 1.2, we introduce for any G € H _;/ 2(2#)
the strip problem: find U € H'(Qy) such that

~'V A VU= pw?U=0 in QfUQ,
UeH' 4(Q), (A" VU)lge € H 4(div; Q). (24)
[( A' VU)-el]s, =G,

where A, p, are given by (2.5) for Configuration (/) and by (2.10, 2.12) for Configuration (%4).
Note that from the first equation, one has (A," V U))| ot € H (div; Qi) Formally speaking, the
second equation requires U and (A," V U)|+ to be 1-periodic with respect to 2 (see Remark 3.6).
Finally, [ W -e,]s, is the jump accross £ of the normal components of a function W € [L?(Q)]?
which satisfies W := W|Q§ € H 4(div; Qi):

[[ W eﬂ?]]z# = ( w—. Ez)|2# - ( wt. eiﬂ)|2#7 4.2)

and the third equation holds in H _;/ 2(2#).

In what follows, we shall study Problem (£?.) and emphasize its fibered structure as a “concate-
nation” of 2—-dimensional problems. For that latter purpose, it is useful to introduce the family of
functions indexed by s € R:

VscR, Agx):=A,( z+se) and ps(x):=p,( =+se), VaxcR. 4.3)

Note that the restrictions of A, and p, to R are well-defined and continuous since for both Configu-
rations (/) and (#4), A, and p, depend in a simple manner on A and p which are continuous on RZ.
Furthermore, s + A, and s — p, are continuous from R to L°°(R?;R?*2) and L*>°(R?) respectively.
Note also that for any s € R, A; and p, satisfy the ellipticity assumption (1.2), and that A, = A
and Ps+1 = Ps-
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Given 1) € H'/2(c), we consider the 2-dimensional problem: Find us € H'(R?) such that
{ — "WA,(z) Vus(x) — ps(x) w? us(x) =0 for x € R2 URZ,
(Z)

[As Vus - €] = ¢
Remark 4.1. One has Ay = A and py = p, and () corresponds to () with s =0 and ¢ = g.
Because of the ellipticity assumption (1.2) and the presence of absorption (1.1), Problem (&)

admits a unique solution us[t)] € H'(R?). Furthermore, the well-posedness of Problem (#,) and
the link between its solution U and the solutions u[¢] is given by the following result.

Proposition 4.2. Forany G € H Y 2(2#), Problem (#4) is equivalent to the variational problem

FindU € H' ,(Q) such that V'V € H' (),

. _ (FVy)
/ (A VU) - (" VV)=p,w®UV] = (G, Vs, »
Qy
which is well-posed in H! 4+(Q4). Furthermore,
a.e. s€(0,1), ELU(z,012,002+s)=us(x), ae x=(v2) R’ “4.4)

where U = U[G] and us = us[gs] with g5 := . G(-, s) are the respective solutions of Problems (%)
and (£,).

Proof. To obtain the variational formulation (FV ), one multiplies the volume equation in (Z,)
by V € Hl#(Q#), and integrates over Q; and (), separately. Since Apt VU e H y4(div; Qi), we
then apply Green’s formula (3.26) on each domain Q; and (2, add the corresponding identities,
and we finally use the transmission condition (that is, the third equation in (#?,)) to conclude.

The well-posedness of the variational formulation (FV ) is guaranteed by Lax-Milgram’s theorem.
In particular, the bilinear form </ associated to (FV ) satisfies

A (V,V 1
VVeH ,(Q), Im [M] :—me/ [—pr VVIE+p, VI, (4.5)
Qs

w |w|?
and therefore is coercive in H?! #(Q#) due to the presence of absorption (1.1), that is, Jmw > 0.

Now we shall prove (4.4), which will enable us to deduce the equivalence between (FV,) and
(2,4) at last. To this end, given s € (0,1), we show that . U(-,s) € H'(R?) satisfies the same
problem as us[. G(-,s)]. For V € Hl#(Q#), the properties (3.17, 3.14) of . combined with
(FV,) and (3.25) imply that

// (AN U(-,s) Vol V(,8) — psw? S U(-,8).7 V(- s)|dads
R2
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:91/Q (A VU) - (" VV)=pw?UV]
—m«lvk#—lf@’G@QM7V@@b%d&(4@

Now we choose V such that .7 V(z,s) = ¢(s)v(x), with ¢ € L?(0,1) and v € H'(R?). Then it
follows that V.. V(z,s) = ¢(s) Vo(z), and (4.6) being true for any ¢ € L?(0, 1) leads for almost
any s € (0,1) to the equation

Vv e H'(R?), /RQ [AVes U(-ys) Vo —psw? s U(-,s)v] de = (& G(-3), v)

0"

which is equivalent to the transmission problem () satisfied by us[.¥ G(-, s)]. From the unique-
ness of the solution of (), we then deduce .’ U(-, s) = us[.¥ G(,s)] which is (4.4).

It remains to prove the equivalence between Problem (.%7,) and its variational formulation (FV ).
But we have shown in the last step that if U satisfies (FV), then (¥ U)(-,s) = us[.¥ G(-,s)].
Combining this result with the properties (3.17, 3.18) of . thus leads to the first and second
equations in (Z74), while the transmission condition (that is, the third equation in (%?,)) follows
from (3.25) and from the transmission condition satisfied by us[. G(-, s)] in (Z). [ |

To conclude this section, we propose in Proposition 4.4 a rigorous formulation of the ansatz (1.8).
To begin, note that due to the uniform boundedness of (A,); and (ps)s in L>®(R?), (us[t)])s is
bounded uniformly with respect to s:

3e>0, VseR, [usllllyige <cllgre, YieH Vo). (4.7)

By combining this property with the continuity of A, and p, in L°°(R?) with respect to s, one can
show that s — wus[t)] is a continuous application. This is the object of the next proposition, whose
proof is similar to the proof of [2, Proposition 3.18].

Proposition 4.3. For iy € H'/?(g), s + us[t)] is continuous from R to H'(R?) and is 1-periodic.

The next proposition shows how the solution u of (?) can be retrieved from the solution U[G] of
the augmented problem (Z7,) for a well-chosen boundary data G (see Remark 4.5).

Proposition 4.4. Consider G € H_;/Q(E#) such that s — . G(-,s) € HY/?(0) is continuous at 0,
and that . G(-,0) = g, where g € H~'/?(0) is the jump data in (). Then setting U = U|[G], the
map s +— (% U)(-,s) € HY(R?) is continuous as well at 0, and

a.e. x = (r,2) €R?,  u(zx) = EiU(aj, 012,05 2). (4.8)

Proof. Since 1) — us[t)] is continuous from H~/?(s) to H'(R?) uniformly with respect to s (ac-
cording to (4.7)) on one hand, and s — u,[¢] is continuous (according to Proposition 4.3) on the
other hand, it follows that s — us[.¥ G(:,s)] is continuous at 0 as a product of continuous maps.
Consequently (4.4) becomes true for s = 0, and thus leads to (4.8). [ |
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Remark 4.5. If g € L*(0), a class of augmented data G € H_;m(Z#) such that ¥ G(-,0) = g is
given by
a.e. (0, 21, ZQ) € 2#, G(O, 21, ZQ) = f(ZQ — Z192/91) g(O, 21/91),

where f € €°(R) is such that f(s + 1) = f(s) and f(0) = 1 (e.g. f(s) = ¥, ¢ € Z). In fact, it
can be seen that .7 G(0,z,0) := E2.G(0,612,022) = £(0)g(0,2) = g(0, 2). If g € H~1/*(0), then the
above expression of G can be extended by duality.

4.2 Reduction to waveguide problems via the Floquet-Bloch transform

Now that we have shown that to solve the original problem (£?), it is sufficient to study the aug-
mented strip problem (#7,), we begin by taking advantage of the periodicity with respect to z; by
applying a Floquet-Bloch transform. Using the properties of the 1D Floquet-Bloch transform (see
[29] or [31, Section 2.2]), we introduce in Section 4.2.1 the partial Floquet-Bloch transform with
respect to z, and present its properties in H* 4+(Qy)or H 4(div;$y). The transform is then applied
to the solution of (%) in Section 4.2.2, leading to a family of half-guide problems denoted (%)
later on, and parameterized by the Floquet dual variable.

4.2.1 The partial Floquet-Bloch transform with respect to z;

We begin by introducing

Vve{d,+, -}, Q= {(z,21,22) € QY /21 €(0,1)},
(4.9)
Y= {(x,21,20) € ¥y / 21 € (0,1)},

where the subscript “#2” indicates the boundedness of the domains in the e; and the e;—directions.
These domains are represented in Figure 12. Note that 2, and Y. correspond respectively to the
domains 42 :=1, x (0,1) x (0,1) and 42 := {0} x (0,1) x (0,1) defined by (3.28) with

I,:=R,, Q=R,x(0,1/61), and T={0} x (0,1/61).

Therefore, thanks to Section 3.5, we can use the spaces H' 42 (Qy2), H 42(div; €y2) given by (3.31)

(see also Remark 3.14 for the meaning of these spaces), as well as the space H 1@ (¥42) defined by
(3.32), its dual H _;42(2#2), and the trace and normal trace operators on ¥ .

22

Figure 12: The half-cylinders Q;z and Q;Q defined in (4.9)
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Let d € {1,2}. The Floquet-Bloch transform in the e;—direction is defined by

F:6°(04)% — [€°(Qs x R)]¢ V(Xk ZVx+ne1) —ik(ztn)
o [A B \/771,62 (4.10)
v ’—>V7 sz(xw?:leQ)EQ#, keR.

Note that x V(x, k) is Zej—periodic, and k + el#* V(x, k) is 2m—periodic. Therefore, V can be
fully constructed from its knowledge on the cell Q> x (—=, 7). For this reason, the study of V" will
be restricted to 2 x (—m, ).

The transform F extends to an isometry from [L?(Q4)]¢ to L?(—m, m; [L?(Q42)]¢), with

YU,V e [L*())Y // FU(x, k) - FV(x,k)dxdk= | U-V. (4.11)
—Tr Q#Q Q#

Moreover, F is an isomorphism, with the inversion formula: for any U € L?(—, ; [L2(Q42)]9),

a.e. X = (z,21,22) € Dy, VneZ, (F'U)(x + ney) = U(x k) etk EEn) gl (4.12)

W

In addition, for ® € 6°(S4), we define ® := F® € 65°(S4 x R) as in (4.10) by choosing x € ..
Then F extends to an isometry between L?(X,) and L?(—m, m; L?(Sy42)).

What makes the Floquet-Bloch transform a valuable tool in the context of this paper is on one hand
the fact that it commutes with the multiplication by Ze;—periodic coefficients:

V€ L®(Qy) such that u(- +e;) =, VYV eL*Q), FuV)=uFV, (4.13)

and on the other hand its action on differential operators. More precisely, the next proposition gives
the properties of F in Hl#(Q#), H 4(div;y), and Hl/j(E#). Its proof is delayed to Appendix B.

Proposition 4.6.
(a). F is an isomorphism from H' , () to L*(—m,m; H' ,,(Q2)), and

VVeH ,(Q), aec ke(-mn), F( VV)(,k)=" (V+ike)FV(,k). (4.14)

(b). Fis an isomorphism from H 4(div;Qy) to L*(—m,m; H Le(div;Qy)), and

VW eH ,(diviQy), Vke(—mn), FOV W)(,k) ="V +ike;) FW(.k). (4.15)

(c). Fis an isomorphism from H /2(2#) to L?(—m,; Hl/ 2(3y2)).

We highlight the following consequence of Proposition 4.6 for future reference.
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Corollary 4.7. For any U,V € H' ,(Q),

/ / b (V +ike)) FU(x, k) -* (V +ike) FV(x, k) dxdk—/ ¢t VUt VV. (4.16)
—T Q#

Finally, 7 extends by duality as an isomorphism from H _;/ 2(2#) to 2" = [L*(—m,m H 12 2 (By2))]":
—1/2 3 ._ -13 o
VO EH (Sy), (FU, @), ,=(¥, F @), Voe.
Since Hl/ »(X42) is a Hilbert space, Lemma 3.10 implies 2 = L?(—m, m; H 1/2(2#2)) and

v (®,0) € ng(z#) X H—1/2(2#) (9, <I>>Z# :/_ (FU(-, k), J’-“<I>(~,k)>2#2 dk. (4.17)

4.2.2 Application to the augmented strip problem

Thanks to the properties of the Floquet-Bloch transform F given in Section 4.2.1, we deduce directly
the following proposition.

Proposition 4.8. Let G € H 1/2(2#2). Then the solution U[G] € Hl#(Q#) of (#y) is given by

a.e. x = (r,21,22) € Ve, VYneZ UG (x+ney)= Uk[G J(x) e R dE - (4.18)

W

where Gy, := FG(- k) € H_I/Z(Z#z) a.e. k € (—m,7), and where Uy[G)] := FU[G|(-, k) is the
unique solution of the well-posed waveguide problem: find U, € H (€242) such that

~Y(V+ike)) A" (V+ike))Up—ppw?Ux=0 in QFL U,
Up € H' 2(Qye), (A (V+ik:e1)(7k)|9§2 € H 4(div;QL), (P42)
[ A (V+ike)Ty) - els,. = G,

whose variational formulation is given by

Find Uy, € H' ,,(Qye) such that V'V € H' ,(Qye),

t ; 5o : 277 T A (FV2)
/ [(Ap (V+1k:e1)Uk~ (V+1ke1)V—ppw Uy, V] = <Gk, V>E )
Q2 #*

#

Proof. On one hand, Proposition 4.6 applied to (£?;) shows that Ui[Gy] := FU[G](-, k) satisfies
(Z42). On the other hand, Corollary 4.7 applied to the variational formulation (FV ) implies that
Uy, satisfies (FV42). The equivalence between (#,2) and (FV ) then follows from the equivalence
between the strip problem (%?,) and its variational formulation (FV,) (Proposition 4.2). [ |

Proposition 4.8 shows that U[G] can be reconstructed in the strip €2, provided that one knows how
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to solve the waveguide problem () for any k € (—x, 7). The solution of this waveguide problem
is the object of the next section.
4.3 Reducing the waveguide problem to the interface ¥

In this section, the Floquet variable £ € (—m,7) is fixed. We investigate the waveguide problem
(Z42), whose solution is denoted by Uy [G}]. To this end, we reformulate the problem as an equation
on X involving DtN operators associated to half-guide problems defined in Q;

Given boundary data ® € H 12 42(342), we consider the half-guide problem: find U UFr e H! (2y2) such

that
—(V+ike)) A" (V+ike) Uy —p, o’ U =0 in O,
Ut € H' (2(Q5.), AfY (V+ike)Uf € H 4(div;Q5), (25)

Under Assumptions (1.1, 1.2), Lax-Milgram’s theorem combined with a lifting argument ensures
that (@ ») admits a unique solution

Ui[®) € H' ,2(0%).
Let /A\f c Z(H HY? 2 (By2), H 1/ (X42)) be the DtN operator defined by
Vo eHYL(S0), Rid=( A (V+ike)TE@] n)ls,.,

or equivalently (thanks to the Green’s formula (3.33))

Vo0 e HL(S,), (Afe, )y, = o (U7 (@), UF(w),

where & F(U,V) ::/i [(AF* (V+ike)U-" (V+ike)V —pyw?UV]. (4.19)
Q

#2
The above weak form allows to show the following result.
Proposmon 4.9. The operators Ak, Ak, and A —|—A are coercive and thus invertible from H 1/2 (2#2)

Proof. Letv € {+,—}. From (4.19), we have for any ® € Hl/ »(242) the equality

-~

Av®, ).,
jm{w]:m/ [ oAl (9 ke Dglol + gy 071017,
w Oy jwl?

implying that ./A\Z is coercive, due to absorption (Jmw > 0) and to the continuity of the trace operator
on 4. The same holds for /A\ﬁ + [A\,; by summing the above equality over v € {+, —}. [ |
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By linearity and by uniqueness of the solutions of (#7,:) and (@;E), the waveguide solution ﬁk [@k]
admits the expression

UHa](x) if xe b,
o (@] (x) M (4.20)

a.e. X € Qyez, UslGrl(x) =4
# UrlGrll {Uk[¢k](x) if xeq,

where ¢, := ﬁk|g#2 is determined by the jump condition on Uy, (i.e. the last equation in (P 42)):
Af +A;) @, =Gy, in H L} (S,). (4.21)

Note that this equation is well-posed since f\;r + K,; is coercive according to Proposition 4.9. Figure
13 illustrates the link between Uy [G] and U= [®y].

®,., solution of (4.21)

ﬁz: (D] R

__I

Figure 13: Expression (4.20) of the waveguide solution Uy, with respect to U ,f[(l)k].

4.4 The DtN approach for the half-guide problems

Our objective is to solve the half-guide problems (L@;fz) defined in Q;Q and ()., and to compute the
DtN operators /AX; and /AX,;. Since these problems are similar to each other, we will restrict ourselves
to the half-guide problem (#,) set in Q7,, and the computation of A} . Exploiting the periodicity
of A; and p; in the e,—direction, we resort to the method developed in [13, 23] for the elliptic
Helmholtz equation — 'V A,V U — pw? U =0, and in [2] for the non-elliptic 2D case.

We also introduce some additional notation:

¢% :=(0,1)> and Cho = Ciz +ne, VnéeN, sothat Q;;Q = U cn,. (4.22)

neN
The interface between the cells C}}, and C;;H is denoted by X, := X2 + ne,. These domains are
represented in Figure 14. By periodicity, one can identify each cell C}. with the periodicity cell ng

denoted Cy-, and each interface Y with the interface 20#2 denoted X 4.

Note that forany n € N, Cj, and X7, 7 € {n, n+1}, correspond respectively to . := I; xI; x(0,1)
and 7. := {7} x I; x (0,1) defined by (3.28) with

I,:=(n,n+1), I:=(0,1),

Thus Section 3.5 enables us to use the space H'! 42(C}2) given by (3.31), as well as H 1/;2(2;12), the
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1
2#2 Eig 23
#2 24

Figure 14: The cells C;;E2 and the interfaces Z;z in (4.22)

space defined by (3.32), its dual H 7;42(27;2), and the trace and the normal trace applications on

X' In the sequel, we will systematically use the obvious identifications H ! »2(Ch) = H ! 42(Cy2)
and H i;éz(ilzg) =H i;éz(E#z), even when not mentioned.
4.4.1 Structure of the half-guide solution
. 1/2
Consider the operator Py, € £ (H /#2(2#2)):

1/2

VeeH ",

(By2), Pp®:=U; @[5, (4.23)
where the boundedness property stems from the well-posedness of (@;2) and from the continuity
of the trace map on Y1, from HI#Q(QL) to Hlﬁg(ZLQ) = H”;(E#z). The operator Py, is called
the propagation operator, because it determines how the half-guide solution propagates from one
interface to the other, as the next result shows.

Proposition 4.10. For any ® € H 1/2 (X42), the solution (7,: [®] of Problem (9’;2) satisfies

#2
VneN, ae xeQup, U@ (x+ne,)=U[(Py)"®](x), (4.24)
so that
VneN, U,j[(l)]|g;2 = (Pp)" ®. (4.25)

Furthermore, Py, has a spectral radius denoted by p(Py), which is strictly less than 1.

Proof. The proof is a direct adaptation of [23, Theorem 3.1]. To prove (4.24), we begin with
n = 1 and we define U[®] := U, [®](- + e,). Then one has U[®][s,, = Py ®. Moreover, by using
the change of variables x — x + e; in (@;2) and the periodicity of A} and p,| along e, one obtains

that U[®] satisfies the same problem as U [Py ®@]. Consequently, the uniqueness of (9;2) leads to
(4.24) for n = 1. The extension to n > 1 follows by induction.

To prove that p(Py) < 1, we rely on the following estimate, which describes the exponential decay
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of the half-guide solution ﬁ,j in the e,—direction (see Remark 4.11):

. N
Je,a>0, ||UF[®] exp(aImw ]w\)“Hl#z(sz) <c H<I>HH1;22(E# (4.26)

2)’

Since (Pr)"® = U s [@”2;2 by (4.24), the continuity of the trace map on X%, and (4.26) lead to
3d,a>0, VneN, [[(P)" <d e @Imwn,

One then concludes using Gelfand’s formula p(Py) = nEIfoo (PR (1M [ |

Remark 4.11. The proof of (4.26) is very similar to that of (1.5): the idea is to examine the problem
satisfied by the product U, ,j exp(f |z|) for any 8 € R, and to identify the values of (3 for which this
problem is well-posed in H' ,.(Q},) via coercivity.

Proposition 4.10 shows that the restrictions of U Ij [®] to the interfaces ¥l can be fully expressed
with respect to the propagation operator Py. Therefore, knowing Py, one can construct U, [®] using
solutions of problems defined in one periodicity cell, as shown in the next section.

4.4.2 Local cell problems

Given boundary data ® € H 1/7:2(2#2) and j € {0, 1}, let us introduce the local Dirichlet cell prob-

lems: Find E] € H'(C42) such that

— YV +ike)) At (V+ike)El —pp,w?E]l =0 in Cye,
, A (4.27a)
El € H' 2(Cye), A (V+ike)E] € H 4(div;Cy),
combined with the Dirichlet boundary conditions (see Figure 15)

EQ[®]lso, =® and EJ[®][s1 =0
’ ’ (4.27b)

ElN®]ls0o. =0 and E[[®]|s1 = .
#2 #2

77{11@

Figure 15: Dirichlet conditions satisfied by EY and E/, and the DtN operators 7735 given by (4.29).
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These problems are well-posed thanks to Lax-Milgram’s theorem combined with a lifting argument.
Moreover, using the structure of U, . [@] given by Proposition 4.10, it follows by linearity that

VneN, U7+ ne)lc,, = EJ(P)" @]+ EL[(Py)" @]. (4.28)

Therefore, if P, is known, U ,j [®] can be constructed cell by cell using the solutions E,JC[CD] of the
local cell problems (4.27). On the other hand, these local cell problems are involved in the charac-
terization of Pj. This is the object of the next section.

4.4.3 Characterization of the propagation operator via a Riccati equation

The goal of this section is to characterize Py using the local DtN operators defined for any j,¢ € {0,1}
by
1/2

j . j —1/2
Vo eH (D), TO=(1"( A" (V+ike) B8] es)lys, € H (), (4.29)

By applying the second item of Proposition 3.16 to Ciz and CLQ in the cell by cell expression (4.28)

of U .7, it follows that A, (V +ikey) ﬁ,j - e, is continuous accross the interface 2;2, that is,

voeH L (S,e), (A (V+ike1)ﬁ,j[<1>]~ex)|%2:(Apt (V+ike1)ﬁ;[7>k<b].ex)|zi2,

or equivalently, for any ® € H 1/#22 (X42),

(A, (V+ike1)E2[<I>]-ex)|E;2+(Apt (V+ike1)E,1[Pk<I>]-ex)\E;2

= (A" (V +ikey) EQ[Py @] .egg)]ggé2 + (A (V +iker) EL[(Py)? @) .e$)\2i2. (4.30)

This leads to a Riccati equation, which characterizes uniquely Py, as stated by the next result.

Proposition 4.12. The propagation operator Py, defined by (4.23) is the unique solution of the problem

Find P € X(Hlﬁz@#z)) such that p(P) < 1 and
(4.31)
T P2 4 (T 4 7Y P 4 70 = .

Proof. We only present the outline of the proof which is detailed in [23, Theorem 4.1]. The exis-
tence is directly deduced from (4.30). On the other hand, the uniqueness is achieved by considering

an operator P which satisfies (4.31), and by showing that for any ® € H 1/#22 (X42), the function de-
fined cell by cell by U[®](- + neg)le,, = EY[(P)" ®] + EL[(P)"*! @] satisfies the same half-guide
problem (@;2) as U . [@], so that both solutions coincide in the half-guide Q;[z, and in particular on
the interface 271#2: PO =P, . [ ]

One important point to note from the practical point of view is that the Riccati equation (4.31) only
involves the local DtN operators 7;53 which are defined from the solutions of the local cell problems
(4.27). These problems are computable numerically since they are defined in Cy..
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Finally, we deduce from (4.28) the following expression:

A =T P+ T (4.32)

5 Algorithm and discretization

The method developed in the previous sections can be summarized before discretization as follows:
1. For any k € [—m, ),

(a). solve the local cell problems (4.27) and compute the local DtN operators 775( given by
(4.29);

(b). determine the propagation operator Pj by solving the Riccati equation (4.31);
(c). deduce the DtN operator /Aw using (4.32);

(d). adapt Steps 1.(a) — 1.(c) for the half-guide 2. in order to compute the DtN operator JA\;
thanks to cell problems defined in (—1,0) x (0,1)?;

(e). find the solution ®;, of the interface equation (4.21);

(f). reconstruct the solution ﬁk[@k] (if the waveguide problem (FV:) using (4.20) and the
cell by cell expression (4.28) of U ,;t [D];

2. apply the inverse Floquet-Bloch transform (4.18) to reconstruct the solution U|[G] of the aug-
mented strip problem (%,);

3. deduce the solution u of the 2D transmission problem (%) using (4.8), namely u(x) = U( x).

Since this algorithm operates at a continuous level, it has to be discretized with respect to the space
and Floquet variables. In Section 5.1, we present the semi-discretization procedure with respect
to the Floquet variable. In Section 5.2, we first present the spatial discretization, when one uses
the 3D Finite Element method for the cell problems. However, as this approach is computationally
costly, we propose an alternative in Section 5.3, which turned out to be essential for obtaining our
numerical results. More precisely, we show that, due to their anisotropic nature, each local cell
problem essentially reduces to a family of 2D problems. The advantage of this decomposition is
that the 2D problems can be solved independently from one another, and therefore in parallel. As a
result, this so-called Quasi-2D approach appears to be less costly, though it may seem more intricate
at first reading.

5.1 Semi-discretization with respect to the Floquet variable

The solution U[G] of the augmented strip problem (.%7) is obtained using the inverse Floquet-Bloch
transform (4.18). In this expression, the integrand involves Uk [@k] which, in general, can only be
computed numerically (modulo an approximation) for a finite number of values of k € [—m, )
(using Step 1). Thus, the integral with respect to k in (4.18) has to be evaluated using a quadrature
rule.

To this end, we consider a regular mesh of [—m, 7) consisting of Nj, intervals of equal size Ak, and
of Ny, + 1 equispaced points (k;)o<j<n,, with N, > 0 and Ak := 27/Ny,. The integral in (4.18) is
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evaluated using a trapezoidal rule using k; as quadrature points, leading to an approximate solution
Uax|G] of the augmented transmission problem (FV):

a.e. X = (x,21,22) € Qye, VneZ, UpplGl(x+nep) = Ak ZUk.[Gk,](x) etks(zidn),

The choice of the trapezoidal rule is motivated in Remark 5.1.

Remark 5.1. If Jmw > 0 and g € L?(0) is compactly supported, then similarly to (1.4), the solution
U[G] of (Z4) decays exponentially in the e;—direction. This implies thanks to Paley-Wiener-type the-
orems (see e.g. [31, Theorem 2.2.2]) that the map k — Uy[G)] := FU[G] (-, k) € H! 42 (Qy2) is real
analytic.

Moreover, from the properties of the Floquet-Bloch transform, it is clear that k — e*1+0) 0, [@k] (x)
is 2m—periodic, a.e. x € Qy2, V n € Z. This formal observation justifies the use of the trapezoidal rule,
which is known to converge exponentially for smooth periodic integrands (see for instance [37]).

One way to obtain a precise error estimate is to show that the function Uax[G] obtained using the
trapezoidal rule can be reinterpreted as the solution of a boundary value problem defined in a domain
which is bounded in the e;—direction. This approach has been studied in detail in [7] for a different
problem, but it can be extended to (Z7), thus leading to a quadrature error of the form

Ja>0, [UG]- UAk[G}HHl(Q#) — O(e=0 Imw Ny

5.2 Discretization with respect to the space variable: a first approach

We fix k € [—m, ), and consider the discretization of Step 1 using the Finite Element method in 3D.
The discretization is a direct adaptation of the procedure described extensively in [11, 15, 23]. For
this reason, we do not intend to go into details. We begin with a tetrahedral mesh of C, := (0,1)3
with step A > 0. This mesh is assumed to be periodic, in the sense that the mesh nodes on the
boundary x = 0 (resp. z; = 0) can be identified to those on z = 1 (resp. z; = 1) in a trivial
manner. Then, using the classical H'-conforming Lagrange Finite Element space of order d > 0
which we call V,(C42), an internal approximation of H' 42(Cy2) and of H 1/;2(2‘;2) is provided by
the respective subspaces

th#z(c#z) = {V € Vh(c#z) / Vh’ZJ:Q = Vhyzjzl Vje {1,2}},

Vhg2 (52,2) = {Vlgs, / Vi € VilCp)}, Ve {0,1}.
#

The periodicity of the mesh allows the identification vh#z(zg#z) = Vh,#z(E}#z) = Vp 42(Sy42), sim-
ilarly to the continuous case. In what follows, let N} := dimV), 42(¥X,2) denote the number of
degrees of freedom on the face X 4.

For any ®;, € V}, 4 (23#2), we solve the Finite Element formulation of the local cell problems (4.27),

to obtain solutions EY , [®1,] € V}, 42(Cy2), j € {0,1}, and we deduce finite-dimensional DtN opera-
tors 775% S (th#z(ELQ)) using the discrete analog of the weak formulation of (4.29). Note that
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these discrete DtN operators can be represented as N, x N, matrices.

To approximate the propagation operator P, it is natural to introduce the solution Py, , of the con-
strained Riccati equation (4.31) where 7738 is replaced by 7}3% As described in [23], one can solve
the discrete Riccati equation using either (1) a spectral approach which consists in characterizing
Pi,n, by means of its eigenpairs which satisfy a quadratic eigenvalue problem, or (2) a modified
Newton method, that is, a standard Newton method with an additional projection step in order to
take the spectral radius constraint into account.

From the approximate operator Py j,, the discrete analog of (4.32) allows to define an approximate
DtN operator /A\; b €L (Vh g (2;2)) which can be represented as a Ny, x N;, matrix. We compute /A\,; L
similarly and write the discrete version of the interface equation (4.21) as a N, x N;, linear system.
The corresponding solution ®;, ;, € Vhy#z(Eiﬁz) is then used to deduce an approximation ﬁk,h[@k] of
the waveguide solution of (F'V_:) thanks to (4.20) and the cell by cell expression (4.28).

Remark 5.2. (a). For k € [—m,m) fixed, an error analysis can be performed for the approximation of
the waveguide solution U, [@k], assuming that the Riccati equation is solved exactly. To do so, the idea
is to show as in [11, Section 2.3.1] that the discrete solution ﬁkh[ék] satisfies a discrete half-guide
problem on an infinite mesh of €. This observation then allows to use Céa’s lemma and to derive
classical Finite Element estimates. In particular, for Lagrange Finite Elements of order 1, assuming that
A, and p, are smooth enough, one shows that

Hﬁk[ék] — ﬁk,h[ék]HLQ(Q#z) = O(hZ) and Hﬁk[ék] — ﬁk,h[@k]HHl(Q#Q) = O(h)

(b). For Configuration (<), we recall that (A; , p;; ) are independent of 2. This property can be used
to solve the local cell problems more efficiently. In fact, by expanding E}[®] in a Fourier series with
respect to zo:

a.e. X € Cy2, E[P](x) = ZEIJC,”(%%)GQW"ZQ, Bl (2,21) = / E®] (2, 21, ) e 2™ dt,
neZ 0

we note that the 3D local cell problem satisfied by Ei [®] reduces to a countable family (indexed by
n € Z) of decoupled 2D problems satisfied by the Fourier coefficients E{m The same remark holds for
the local cell problems defined on (—1,0) x (0, 1)2, since (A, ; p, ) are independent of z1.

From the discrete solution ﬁk,h[é k], we compute an approximate solution U [G] of the strip problem
using Section 5.1, with h := (h, Ak). Finally, for Step 3, an approximate solution u of the 2—
dimensional problem (2) is given by up(x) := E3Up( x), V @ € R?, in the spirit of (4.8).

The discretization of the local cell problems can be computationally costly, due to the use of 3D
Finite Elements. In the next section, we show that by exploiting the anisotropic nature of the
differential operator —p, 1'w A" WV, the solution of the local cell problems reduces to a family
of independent 2D cell problems and an interface equation.
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5.3 A quasi-2D idea to solve the local cell problems

In this section, we focus on the step 1.(a) of the solution algorithm, that is, the computation of the
local cell solutions Ei and the local DtN operators 7;][. Although the local cell problems (4.27) can
be solved directly using 3—dimensional Finite Elements as in Section 5.2, it is worth recalling that
the differential operator —p,, 1'w A, WV isstrongly linked to the family of operators —p; ' VA,V
(s € R) by means of the chain rule (1.9). It is in particular this “fibered” link that leads to the
expression (4.4) recalled below:

a.e. (x,2,5) € R2x (0,1), Uz, 012,022+ s) = us(z, 2), 5.1

where U = U[G] and us = us[gs] (with g4(0, z) := G(0,0, 2,05z + s)) are the respective solutions of

(24) and (2,), and where U := E3 U and G = EZ, G are respectively the periodic extensions of U
and G in the ey—direction.

Up to now, in the context of the lifting approach, the relation (5.1) has been useful in practice to
compute u;[gs] (in particular for s = 0) from U|[G]. The so-called quasi 2-dimensional (or quasi-2D)
approach developed in this section relies on the converse: in the spirit of (5.1), our goal is to reduce
the solution of the local cell problems to that of a family of 2-dimensional decoupled cell problems.

The principle of the quasi-2D method is very similar to the method developed in [2, Section 5.2] for
the 1D Helmholtz equation with quasiperiodic coefficients. In [2], a quasi-1D approach was used
to solve a 2D cell problem with Dirichlet boundary conditions on two opposite edges and periodic
conditions on the two other edges (as shown in Figure 16 right). However, the extension to our
3D problems is more delicate, due to the periodicity conditions with respect to both z; and zs.
To illustrate this difficulty, it is useful to extend the quasi-1D approach for a 2D cell problem with
periodic conditions on the two pairs of opposite edges. This is the object of the next section.

5.3.1 Illustration of the method in a 2D case

The goal in this section is first to highlight the difficulty of the fibered approach in the case of a
particular 2D cell problem with periodic conditions, and then propose a quasi-1D method which
will be extended into a quasi-2D method for the 3D cell problems. Throughout this section, the
subscript “2D” is used to emphasize that we are dealing with a 2D case. The generic point is denoted
by z = (21, 22) € R?, and {e; = (1,0),e2 = (0,1)} denotes the canonical basis of R?.

The 2D cell problem with periodic conditions
We consider the problem defined in C := {z = (21, z2) € (0,1)?}: Find Ep such that

—Dyg (20 Dg Egp) — papw” Egp = fop in C,
(5.2)
EQD’Z]'ZO = E2D’Zj:1 and  (puap Dy E2D)|Zj:0 = (2p Dy E2D)|Zj:1 Ve {12},

where fiop, pap, fop € €°(R?) are Z?—periodic, and with 6 := (61, 6,) and Dy := -V = 61 0., +65 0.,.
Let F,p denote the periodic extension of Fsp in the es—direction. Using the chain rule and the fact
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that F,p is Zeo—periodic, one shows that the 1D function e; : z — EQD(ZG + sez) € HY(0,1/6,) is
well-defined for any s € R, and satisfies

d deg

_£ (,UZD,S E) — P2D,s WQ €5 = f2D,s in (0; 1/91)a (5.3)

with pop s(2) = pop(260 + sez), pap s(2) == pan(20 + sez), and fop s(2) := fap(26 + sez). Note also
that e;11 = e, so that the study of (e;)s can be restricted to s € [0, 1].

By inverting the change of variables (s, z) — 26 + ses, we obtain
a.e. z=(21,22) € C, FEoxp(z) =€, 9(z1/01) with 9 :=05/0;. (5.4)

The quasi-1D approach would consist in computing Fop from e, using the above expression. In
practice, this expression would be interesting if the 1D problems satisfied by the functions e (in-
dexed by s € [0, 1]) were decoupled from one another. However, because Esp is also periodic with
respect to z, we deduce from (5.4) that:

VseR, e50)=-es_y(1/61), (5.5)

as shown in Figure 16 (left). Equation (5.5) makes it impossible to compute the e, independently
from one another. The alternative we propose is to relax the coupling (5.5) by first replacing the
periodicity conditions with respect to z; by Dirichlet conditions for instance (in order to decouple
the solutions of the cell problems), and then by imposing the periodicity afterwards. This is explored
in the next paragraph.

per per
£ £1(1/61) = o)1
e, 9(1/01) 4, £1(0) = 6,0
per Cs—d per L o Dirichlet Dirichlet
per per

Figure 16: Left: Since FEsp is periodic with respect to both z; and z,, the 1D traces e; and e,_y are
coupled by sharing a common boundary value (5.5). Right: Since Fyp satisfies Dirichlet conditions
on z; € {0,1}, each trace fJ satisfies independently a 1D problem with Dirichlet conditions.

Auxiliary local cell problems

To overcome the difficulty induced by the periodic coupling, one can reformulate E5p in terms of the
solutions of auxiliary local Dirichlet cell problems for which the quasi-1D method can be applied.
For this purpose, we introduce an auxiliary unknown ¢ € L?(0, 1), namely

¢ := Fopls,—0 (= Egpls, =1 by periodicity of z; — Eap(z1, 22)). (5.6)
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With this choice, by introducing the well-posed cell problems: Find Fop = Fap|p] such that
—Dg (20 D Fap) — papw® Fap =0 in C,
F2D|z2:0 = F2D’22:1 and (MQD Dg FQD)|z2:0 = (,UQD Dg FQD)‘ZQ:ly
Fopl=0=¢ and Fopl,=1 =

and: Find Gop = Gap|fap| such that

_Dg (NZD Dg g2D) — P20 w? gQD = fop in C,
Goplza=0 = Gaplzn=1 and  (p2p Dg Gop)|zo=0 = (f12p Dg Gap)lzo=1,
g2D|Z1=0 =0 and g2D|21=1 =0,

we obtain by linearity that
Eop = Fap[e] + Gop[fan)- (5.7)

The important difference between the problems satisfied by Fyp, Gop, and the one satisfied by Eqp, is
that the periodicity conditions on {z; = 0} and {z; = 1} have been replaced by Dirichlet boundary
conditions. Hence, Fop and Gop can be solved using the quasi-1D approach described in [2], as we
will describe later, in Proposition 5.3.

The auxiliary unknown ¢
We now explain how to characterize the unknown . By imposing the periodicity of uap Dy Eop with
respect to z; in (5.7), we deduce that

(Z2 + Ea) ¢ = —(Top + T2p) fan, (5.8)

where the auxiliary local DtN operators EgD and the right-hand sides TgD f, 7 €{0,1} are given by
=g @ = (=1)7"! (a0 D Fan[@])]:1 =5
Yoo f = (=1)7*! (puop D Gon[f])]21;-

Conversely, it can be shown using the presence of absorption that =9, + =i, is invertible, so that
(5.8) admits a unique solution.

The fibered structure of the auxiliary local cell problems
In order to emphasize the fibered structure of Fyp, Gop, consider the well-posed 1D problems given
for any s € Rand j € {0,1} by: Find f! € H'(0,1/6;) such that

dz

J
d( dfs in (0,1/6,),

H2D,s E) — P2D,s W fg
£00)=1, £(1/61)
£1(0) =0, fL(1/0))

0
0,
1,
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and: Find gs = gs[fap,s] € H'(0,1/61) such that

d dgs 2 _ 1
—$<,u2p,s E) — Pap,s W s = fzn,s mn (07 1/91),

8s(0) = gs(1/61) = 0.

Note that fg = £/ and gs11 = gs. The advantage of resorting to the auxiliary solutions Fop, Gop
lies in the following result, which highlight their fibered or so-called quasi-1D structure.

Proposition 5.3 ([2, Proposition 5.11). For any (¢, fap) € L*(0,1) x L?(C), we have

Fop(012,022 + 5) = o(s) £2(2) + (s + 9) £1(2), 0 :=0y/0,,
a.e. (z,s) € (0,1/601) x (0,1), N
Gop (012,022 + 5) = gs(2),
(5.9
with g, = gs[fop s|, and where ﬁz[) (resp. §2D) denotes the periodic extension of Fyp (resp. Gop) in the
eo—direction, with Fop = Fop[p] and Gop = Gap|fap)-

Proposition 5.3 allows to compute Fop[y| (resp. Gop[fop]) from the 1D functions £ (resp. gs[fan,s)),
s € [0,1]. The difference with e; is that £/ and 8s[fop ] satisfy 1D problems which can be solved
independently from one another in practice, and hence in parallel (see Figure 16 right). Note also
that the operators =J;, T, can be computed using I and g,] fan,s]. We refer to [2, Proposition 5.2],
where a similar situation is presented.

Algorithm for the quasi-1D method
The approach presented above to compute the solution Esp of (5.2) can be summarized as follows:

* Compute the solutions Fop, Gop of the auxiliary cell problems using the solutions fsj , g5 of the
1D problems indexed by s € [0, 1], and which can be solved in parallel;

* Construct 25, T3, and deduce the auxiliary unknown ¢ by solving (5.8).

The discretization of the first item is described in [2, Section 5.2.2]. The difference with the quasi-
1D method in [2] is the second item above. In practice, (5.8) is a dense system of size N x N,
where N is the number of degrees of freedom on the edge z; = 0. Therefore, instead of solving a
2D problem of size N2, one can solve N independent 1D problems of size N in parallel, and invert
a N-sized dense matrix, which encodes the coupling between the 1D solutions.

5.3.2 Extension to the 3D local cell problems

In what follows, the Floquet variable k € (—m,7) is fixed, and is omitted in some of the notations.
We now extend the idea developed in the previous section to the case of the 3D local cell problems
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(4.27) which are recalled under the formal form:
— YV +ike)) At (V+ike)El —pyw?E]l =0 in Cy,
E,Jq is 1-periodic with respect to z; and 29,

(5.10)
EV[®]ls0. =® and EQ[®][sp. =0,
#2 #2

Ei@llso, =0 and E}[@]s:, = &,

where @ is a fixed surface data, which plays a similar role than the volume source term fyp in the
previous section (see (5.3)). By analogy with the previous section, we want to take advantage of
the quasi-2D nature of these 3D problems, to deduce Ei from the solution of 2D cell problems set
in ( R% + sey) N Cye and parameterized by s € [0, 1]. However, due to the periodicity conditions
with respect to z; and zs, the traces of Ei on the hyperplane R?+ sey, s € [0, 1], satisfy a coupling
relation that prevents them from being computed independently from one another. For this reason,
we introduce auxiliary Dirichlet cell problems that have the desired fibered structure. The link
between Ei and the solutions of these auxiliary problems is related to an auxiliary unknown, chosen
as the trace of Ei on the interface {z; = 0}, and which satisfies an equation similar to (5.8).

The auxiliary local cell problems
Consider EY for simplicity. We introduce a Dirichlet-to-Dirichlet operator defined by

Vo e Hl/;(z#z), RY® .= EP[®]|.,—0 (= EY[®]|.,—1 by periodicity of z; — EY[®](x)). (5.11)

Then for any ®, ¥, using the respective solutions F[¥] and G°[®] of the well-posed Dirichlet cell
problems (see Figure 17):

~ YV +ike;) A, (V4ike))F—p,w?F =0 in Cpe,

F = F[¥] is 1-periodic with respect to 2y,

(5.12)
F[V]|z—=0=0 and F[¥]|z=1 =0,
\ FU]|;;=0 =" and F[¥V]|,,=1 =17,
and
~ YV +ike)) A, (V+ike)G” —p,w?G” =0 in Cye,
GY = G°[®] is 1-periodic with respect to 2o,
(5.13)
G°[®)lz=0 =@ and G°[®]ls—1 =0,
go[q)HZl:O =0 and gO[CI)”Zl:1 =0,
it follows by linearity that
E)[®] = F[RY®] + G°[®]. (5.14)

The main interest of the problems (5.12, 5.13) satisfied by F[¥] and G°[®] is that although they
remain periodic in the es—direction, they involve Dirichlet conditions on the faces {x = ¢} and
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{z1 = ¢}. For this reason, these problems can be interpreted as a concatenation of 2D cell problems,
as we shall describe later, in Proposition 5.5.

Remark 5.4. For a fixed ®, R'® plays the same role as the auxiliary unknown ¢ defined by (5.6).

Ep[2] FY] G°[]
_ | per 0 v - 0 29
per/.-\0 \1;/ .\0 O/.-\O LZI
x
Figure 17: Dirichlet conditions satisfied by E?[®], F[V¥], and G°[®].

Characterization of the Dirichlet-to-Dirichlet operator R’
Before highlighting the advantage of introducing F and GY, let us derive an equation to characterize
RO. The periodicity of E? in 2 leads to the following equality

( A' (V+ike)E[®]) -eily=0=( A (V +ike)EL[®]) - ei|s=1,
which reformulates as

voe L (S,e), (E°+EHR® = (TP + 1), (5.15)

with ¢ and Y%, ¢ € {0, 1}, being the local auxiliary DtN operators defined by

E0 = (-1 (A (V +iker) F[U]) - ez —,
Vo, U, (5.16)
TP = (1)L (A (V +iker)GO[]) - e, -

Conversely, it can be shown using the presence of absorption that 24 Z! is invertible, so that (5.15)
is well-posed.

The above arguments extend naturally to E}, to which we can associate R', G1, and YT*¢ by adapting
respectively (5.11), (5.13), and (5.16). Then one has

Vo e Hlﬁz(z#z), El®] = F[R'®] + G'[®], where (E°+EZHR!= (Y1) (5.17)

From R” and R!, one can also deduce the local DtN operators 7;] ¢ defined by (4.29). More precisely,
using (5.14, 5.15) and (5.17), it follows by linearity that

Vi le {01}, TI'="1"4+ER, (5.18)
where Z¢ and Y7 are given by
0= (1) (A (Y +iker) F[)) - ey)oer,
Vo, 0, N (5.19)
YO = (-1 ( A' (V +ike)GI[@]) - eilo—r.
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It is worth noting that the operators =¢, Z¢, T7¢, T¢ can all be obtained by computing F and G7,
which satisfy cell problems with Dirichlet conditions on both the boundaries {x = ¢} and {z; = ¢}.
We now highlight the structure of F and G7.

The fibered structure of the auxiliary cell problems
Given s € R, using the definition (4.3) of (As, ps), let us introduce the 2D cell problems defined in
the cell Q := {x = (z,2) € (0,1) x (0,1/61)} and for any j € {0,1} as

(—Y(V+ib1ke)A, (V+ibike.)f) — p,w? £l =0 in Q,
£[]|seo =0 and £[¢][o=1 =0, (5.20)
£ (1] |zt = 8500,

and . A
— YV +ibke.) A, (V +ibike.) gl — psw?gl =0 in Q,

g0 ae = G0 0, (5.21)

gllell:=o=0 and gllg]l.—1/p = 0.

We also introduce for ¢ € {0, 1}, I‘i@ :=(0,1) x {¢} x (0,1) and the edges (see Figure 18)
IF = {} x (0,1/61), and TI?:=(0,1)x {£/6,}.

Then, the link between the solution F' (resp G7) of (5.12) (resp (5.13) for j = 0) and f, (resp gg) is
given by the next result, which mirrors Proposition 5.3.

Proposition 5.5. Let ¥ € LZ(I‘LQ), for j € {0,1}, be such that o, := . W(-,s) : & — B3 U(z,0,s)
belongs to H'/ 2(sz) for almost any s € R. Recall that ¥ := 0/60;. Then one has

a.e. (z,2,8) € @ x (0,1), EiF(m,Hl 2,00 2 + 5) = fO[)(x, 2) + £ [thers](z, 2), (5.22)

where F' = F|[V] and (f9,f!) denote the respective solutions of (5.12) and (5.20). Similarly, for any

Ss717S

NS Hl/#i(Eiﬁz), by setting ¢, :=.7 ®(-,s): z — E38(0,0; 2,05 z + s) for almost any s € R, one has
a.e. (r,2,5) € @ x (0,1), Eigj(m, 012,022+ 5) = gl(x,2), (5.23)

where G/ = GI[®] and gg = gg [ps] are the respective solutions of (5.13) and (5.21).

Proposition 5.5 shows that computing (F,G’) reduces to finding (fs,gg) for any s € (0,1). The
advantage in solving the problems satisfied by (fs,g?) is that they are 2-dimensional, and can be
solved independently from one another (with respect to s), and therefore in parallel.
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Figure 18: Left: The cell Cy» with its faces ¢ Fiﬁ' Right: @ and its edges j}, ff,ﬁ € {0,1}.

#2
Finally, let t2¢, £2°, and v7¢, ©7¢, j, ¢ € {0,1} be the auxiliary edge DtN operators defined by

[ty = (—1)0

(As (v+191kez ¢]) ez|f£§7
t§£¢ = ( 1)“1 (As (V +ibike,)f ) em\ﬂé,
’ (5.24)
Ug P = ( 1)“_1 (As (V +iby kez gs ) ez|jzl7
\ ol = (- (A (V +ibrke.) gs ¢l) - ez,fg-

Then the DtN operators ¢, Z¢, Y7, T3¢ can be derived from the edge DtN operators t‘, tI°, and
vI¢, ©¢, as highlighted in the next result, which follows directly from the weak forms of these
operators and from the duality property (3.25) which can also be extended to the faces Fifz

Proposition 5.6. Recall that ¥ := 62/61. For { € {0,1}, let (°,0") € L*(%%,) x L*(T'.) be such
that for almost any s € R, ot := .7 ®'(.,s) € H'/2(I¥) and ¢! := .7 (-, s) € H1/2( ). Then

( . 1
=/ 14 —
(=W, ) =4

1 .
| ot v vt as
. 1
<E’€ \Ij]’ ¢€>2i2 — 9_1/ <t0£w3 +t1£ws+0, gps> dS,
v j, ¢ € {0,1}, (5.25)
o 1/,
(Y7t @I, \1:%5;2 = 9—1/0 (vl ¢, w£>,7 ds
1

SO 1 .
(Trai, @)y =g | (@l o)y ds
\

The algorithm for the quasi-2D method
Let us summarize the quasi-2D method in the following algorithm.

* solve the 2D local cell problems (5.20, 5.21) and compute the auxiliary edge DtN operators
t2¢, ¥, and v¥¢, ©9¢ given by (5.24) for any s € [0, 1];
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* Compute the auxiliary DtN operators =/, =¢, T3¢, T using (5.25);
* Determine the DtD operator R/, j € {0, 1}, by solving the linear equation (5.15);

* Deduce Ei, and compute the local DtN operators 773[ using their expression (5.18) with re-
spect to R7 and =7, ¢, Y¢, Tt

We do not describe the discretization of this algorithm, since it is an extension of the quasi-1D
method. We note that in practice, the discrete counterpart of the equation (5.15) used to compute
R7 is a dense system of size N? x N2, where N is the number of degrees of freedom on the edge
{x €[0,1], 21 = zz = 0}. In other words, instead of solving 3D problems of size N3, the quasi-2D
method allows to solve N independent 2D cell problems of size N? in parallel, and invert a N?—
sized dense matrix which encodes the coupling between the 2D solutions. Once the DtN operators
773[ have been approximated, they can be used to derive the propagation operator P, (using the
Riccati equation (4.31)), and the DtN operator /AX; (using (4.32)). Moreover, the local cell solutions
Ei can be used to reconstruct the half-guide solution U ,j cell by cell.

6 Numerical results

This section provides a series of numerical results with the goal to validate the method in various
situations. For the sole sake of simplicity, simulations are performed with the tensor A = |,. Unless
otherwise specified, the jump data g is a cut-off function, and the augmented data G is constant
with respect to zo:

VzeR, 9(0,2) :=1004(22), with ¢(z):=exp (1 —1/(1—2?)) Ty qy(2),
(6.1)
Vz1 €R, G(O, 21,2’2) = g(O,zl/Hl).

Simulations are carried out using Lagrange finite elements of order 1 on a regular triangular mesh,
and we use the quasi-2D method to solve the local cell problems.

6.1 Validation in the homogeneous setting
In the first example, we consider the case where p is piecewise constant:
Ve cR?® pf(x):=1 and p (z):=2.

This coefficient falls within the scope of both Configurations (&) and (%) with any periodicity
parameter. For Configuration (<), we choose p} := 1 and p; := v/2 to be the periods on both sides
of the interface. For Configuration (%), we choose p* := (1/2,1) as the periodicity vector in R?.
The jump data g and its extension G are given by (6.1).

The reference solution u,.s used in this context is obtained by applying the partial Fourier transform
with respect to z, and by solving analytically a family of transmission problems defined on R and
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parameterized by the Fourier dual variable. In fact, it can be computed that

1 g £ ) N ,
a.e. (.7:,2) c Ri, uref(m,z) = 2_/ % eFTe z+icz dc, with c = / g(z) e—l(z dz,
TIRTE H T R

and where Tz: are defined for any ¢ € R by (7“2[)2 =2 - ptw?, Re rgi > 0.

The solutions that follow from applying the lifting approach to Configurations (<) and (%) are
compared in Figure 19 to u,s. We first choose w = 8 4 0.25i and a mesh step & = 0.025, which
corresponds approximately to 31 points per wavelength in R% and 22 points per wavelength in R%.
The number of Floquet points is set to N, = 64. The visual similarity between the results validates
qualitatively the method in the homogeneous setting.

Uref up, Configuration (<) up, Configuration (%)

Figure 19: Approximate solution uj (real part) computed for Configurations (&) and (%), and
compared to a reference solution uy,, for w = 8 + 0.25i. We use order 1 Lagrange finite elements
with h = 0.025 and N, = 64.

Next, we fix w = 1 4+ 0.25i, N = 64 and we restrict ourselves to Configuration (<7). Figure 20
(right) shows the relative errors

L0 _ lun — trefll 2 (02) I IV (ur — trep) |22 (020)2
h [[wrefll L2 (020) h [V turefll (22 ()2

. Qo= (—1,1)% (6.2)

which decay as the mesh step h tends to 0. As expected for order 1 Lagrange finite elements, 520)
tends to 0 as h?, whereas 521) tends to 0 as h? (instead of the expected O(h) decay). We believe
that this superconvergence phenomenon is linked to our use of a regular mesh, although its precise

cause remains unclear.

In the next sections, numerical experiments are performed with a variable coefficient p. Using the
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Figure 20: w = 1+ 0.25i and Nj, = 64 are fixed. Left: real part of up — ue for h = 0.025. Right:

(0)

relative errors ¢;,’ and 521) (see (6.2)) with respect to the mesh step h, for Configuration ().

cut-off function ¢ € €5°(R) defined in (6.1), we start from the Z?—periodic functions defined in one
periodicity cell by

V&= (&%) € (0,1)% p(2):=05+¢(4r)d(42) and pr(x):= 0.5+ 4(2.5|x).
Then, for Configuration (<), we use
Va=(z,2) R pi(x):=px 2/pT), (6.3)
which is pF—periodic with respect to z. For Configuration (%), we set

Vae=(2,2)eR p(2)=1 and p(2)=pz— (p}/p})z2/p0). (6.4)

so that p* is Ze, + Z pT—periodic with p™ = (p], p}). These coefficients are shown in Figure 21.

6.2 Validation in the rational setting

We consider a coefficient p which is 1-periodic in the direction of the interface (see Figures 22
and 23 left). In this case, as done in [12], one can directly apply a Floquet-Bloch transform in the
direction of the interface, leading to a family of 2D transmission problems defined in R x (0, 1) and
parameterized by the Floquet dual variable. Each of the waveguide problems can then be reduced
to an interface equation featuring 2D DtN operators, which we obtain by computing the solution of
half-guide problems defined in Ry x (0,1). Solving these half-guide problems involves 2D local cell
problems and a propagation operator, similarly to Section 4.4. We use this approach to construct a
reference solution v, to which we compare the solution u obtained using the lifting approach. We
fix w = 8 4 0.25i.

For Configuration (<), we define p using (6.3), with p; = p; = 1. Figure 22 shows the solution

z
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p, Configuration (&) p, Configuration (%)

AL L AL AL 1.4 1.4
" BE BE R BE
“BR BR BR BB
 BE BE B BE
SR BE BE BE 1 1
“BR BR BR BR
“BR BR BR BR
“BR BR BR BR
SLEL AL AL 0.6 0.6
" BE BE B BE

-4 =2 0 2 4

Figure 21: The coefficient p defined for Configuration (<) by (6.3), with pJ = p; = 1, and for
Configuration (%) by (6.4), with p™ = e..

up, computed numerically using the lifting approach for a mesh step ~ = 0.025 and N, = 64. As
expected, this solution is close to the reference solution .

p Uref Up,

-4 =2 0 2 4

0.6 1 14

Figure 22: Approximate solution up, (real part) computed for Configuration (<) in the rational case
(pT =p; =1). Here, w =8+ 0.25i, h = 0.025, and Nj, = 64.

For Configuration (%), we define p using (6.4), with p* = (1,1). Figure 23 shows the solution
up, computed numerically using the lifting approach for a mesh step A~ = 0.025 and N, = 64. As
expected, this solution is close to the reference solution .

Finally, in Figure 24, we represent the L? and H'-relative errors 520) and eg) (see (6.2)) with
respect to 1/h, for Configuration (%), w = 8 + 0.25i, and N = 100. The L?-error decays as h?, as
expected for order 1 Lagrange finite elements. However we observe that the H'—error also decays
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p Uref Up,

0.6 1 1.4

Figure 23: Approximate solution uy, (real part) computed for Configuration () in the rational case
(p™ = (1,1)). Here, w = 840.25i, h = 0.025, and N}, = 64. The periodicity cells used to compute v,
and uy, are the square (0,1)? (in dashed line) and the parallelogram {y;p* + y2e., y1,92 € (0,1)}
(in solid line) respectively.

as h? (instead of the order h decay predicted by theory). Similarly to the homogeneous case, we
believe that this superconvergence phenomenon is caused by our use of a regular mesh, although
its precise cause remains unclear.

— Uy, h=0.025

2.1073
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Figure 24: w = 8 + 0.25i and N}, = 100 are fixed. Left: real part of up, — uys for h = 0.025. Right:
relative errors 520) and sg) (see (6.2)) with respect to the mesh step h, for Configuration (%).

6.3 Qualitative validation and results in the irrational setting

This section is devoted to the case where p is not periodic in the direction of the interface. For
Configuration (<), we use the definition (6.3) with (pf,p;) = (1, \/§), and for Configuration (%),
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we use the definition (6.4) with p™ = (cosa,sina), o = 37/5. The corresponding coefficient p is
represented in Figure 25.

p, Configuration (/) p, Configuration (%)
. " " »
14 14
. " " »
. " " »
. " " »
. " " »
1 1
. " " »
. " " »
. " " »
. " " »
0.6 0.6
. " " »

-4 -2 0 2 4

Figure 25: The coefficient p for Configurations (<) and (%).

Invariance with respect to the period We only consider Configuration (.<7) for simplicity. As the
coefficient p* is pf—periodic with respect to z, it is also ¢* pF—periodic with respect to z for any
¢* ¢ Z*. Choosing ¢* p* to be the period along the interface will leave the 2D solution u of ()
unchanged since (A, p) remain the same, whereas the 3D solution U[G] of (£,) will be modified,
due to the different expressions of the augmented coefficients (A,, p,), the cut matrix , and the
augmented jump data G. To see if the approximate solution wup has the same invariances as u
with respect to the periods, we compute u; and the 3D approximate solution Uy, in Figure 26 for
(pF,p7) = (1,4/2) (middle column) and (pf,p;) = (3,2v/2) (left column), with w = 8 + 0.251i,
h = 0.025, and Nj = 64. For both values of the periods, the trace of u, on the interface ¢ = {z = 0}
is shown in Figure 27. One sees that U}, changes with respect to (p},p; ), whereas u; remains
approximately the same.

Invariance with respect to augmented jump data We still consider Configuration (<) for sim-
plicity. Now, let us look at the invariance of the solution u; with respect to the augmented jump
data G. Since the data g used for our experiments is smooth, we recall that the assumptions on
the augmented jump data reduce to G satisfying G(0, 6, z,02 z) = ¢(0, z) and G(- + e2) = G. These
requirements are satisfied by the following functions (see Remark 4.5):

G1(0,21,22) :==g(0,21/01) and G2(0, 21, 22) := exp (2171'(22 — 2102/91)) 9(0,21/61).

Figure 26 (middle and right columns) and Figure 27 show the solution u, and the augmented
solution U}, obtained for Gy and Go, with p} = 1, p; = v/2, h = 0.025, Ny, = 64, and w = 8 + 0.251.
As expected, U, depends on the choice of the augmented data and changes accordingly, whereas
up, is visually invariant.
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(a)- (pf,p;) = (3,2V2), G (b)- (pt,p7) = (1,v2), Gy - (p¥,p7)

L E—
—2 0 2
1
Y
0
2

Figure 26: The 2D solution uy, (first row, real part) and the augmented 3D solution Uy, (second row,
real part), for Configuration (<) (with the coefficient p represented in Figure 25), and for different

values of the periods along the interface and the augmented jump data. We use w = 8 + 0.251,
h = 0.025, and N, = 64.

2

6
4
2
0
_2 -
_4 _u‘(a) - ’U,(b) ........ U(c)‘ | | |
—4 -2 2 4
0.3 0
0 AMWM
03 T U) T W) T ) T M)

Figure 27: Top: trace of the approximate solution uy, on the interface o = {x = 0} for Configuration
(«7), with the cases (a), (b), and (c) outlined in Figure 26. Bottom: differences between the traces.
w =8+ 0.25i, h = 0.025, and N;, = 64 are fixed.

Dependence with respect to the frequency We finish by solving (4?) for different values of w.
As expected for the Helmholtz equation, the solution, represented in Figure 28, oscillates more as
e w increases, and decays less at infinity as Jm w decreases.
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w =8+ 0.251 w =20+ 0.251 w=20+0.051

-

-

Configuration (%)

Configuration (%)

Figure 28: The approximate solution uy, (real part) in the irrational setting for Configuration (<)
(pF = 1, p; = v/2) and Configuration (%) (p™ = (cosa,sina), a = 37/5). The discretization
parameters h = 0.025 and N = 64 are fixed, and different values of w are considered.

7 Extensions and perspectives

In this section, we explore potential extensions and perspectives arising from the present work.

7.1 Direct extension to a source term

The approach developed in this paper could be extended to the classical Helmholtz equation
—"VAVY — pw?u® = f, in R?,

where the source term f € L?(R?) has a compact support in the e,—direction. In particular, using
the fact that A(z) = A,( z) and p(z) = p,( ), one may seek u” under the form u°(z) = U°( =z),
where UY satisfies

'V A VU - p,0?U%=F, in R?,
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with F € L? (R®) being compactly supported in the e,—direction, and satisfying F( ) = f(x) for
almost any x € R2. Similarly to the procedure summarized in Section 1.2 and developed throughout
the paper, the augmented equation satisfied by U° may be solved as follows.

* We first choose an augmented source term F such that F'(- +ez) = F, so that U%(- + ey) = U°
satisfies a strip problem with periodicity conditions with respect to z»:

—'V A VU - p,?U=F in Qy,

U%e H' ,(Qy), A VU € H 4(div;Qy).

* We apply a partial Floquet-Bloch transform with respect to z1, to obtain a family of waveguide
problems parameterized by k € [, 7], and defined in the cylinder 2 := R x (0,1)%

— YV +ike)) A (V+ike) UL —p,w? UL =F), in Qy,
Up € H' o(Qye), A' (V+ike)Up € H yo(div; Que),

where F, = FF(-,k) is compactly supported in the e,—direction, because F' is compactly
supported in the e,—direction.

* Finally, we use the DtN method developed in [11, 13, 14, 23] to compute the waveguide
solution (7,8 for any k£ € [—m,7]. More precisely, assuming that (a—,a;) C R is the support
of F, in the e,—direction, by analogy with Section 4.3 and the interface equation (4.21),
we characterize the restriction of U, 9 to the interior domain QZ}% = (a_,ay) x (0,1)? as the
solution of:

—(V +ike) A (V+ike))Of - pw?Tf = B in QI

+( A' (V+ike)U2-e,) +AFTUY =0, on {z=a%},
Up € H' (), A' (V +ike))Up € H a(div; Q2);

see Figure 29. The conditions on {z = a™} feature DtN operators Kf which can be computed
from solutions of half-guide problems set in the half-cylinders .2 NR3.. Since the source term
F}, vanishes in these half-cylinders, the half-guide problems can be solved using the local cell
problems and the propagation operator introduced in Section 4.4.

Figure 29: The waveguide solution U Y can be constructed by solving a problem set in the interior

domain ngg , and half-guide problems similar to (9;:2).
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7.2 Short-term perspective on junctions of general periodic half-spaces

We recall that the transmission configurations studied throughout the paper are characterized by
a pair (A, p), where A : R? — R%?*2 (resp. p : R? — R2) coincides in R% with a function A*
(resp. p*) with periodicity vectors py,p; € R?, as illustrated in Figure 1 (see also Figure 30
top). Configuration (<) and Configuration (%) were particular cases for which the associated
transmission problem (£?) could be lifted into a 3D augmented problem.

In this section, we describe how one can also derive an augmented formulation for arbitrary vectors
101i and in. This will be the focus of Sections 7.2.2 and 7.2.3. We will rely on a notion of equivalence
between two transmission configurations, which is introduced in Section 7.2.1.

7.2.1 A notion of equivalence between two transmission problems

In this section, we work with pairs (T, T_) of matrices such that
T. € R¥Zisinvertible, TiR1=R2 and T,e.=T_e.=e.. (7.1)
From each pair, we can construct the piecewise-defined map T : R? — R?:

_ 9 . T+a: lf T > 0
Vae=(z,2)eR, T(x):= (7.2)
T_x if z<0.

Note that by (7.1), T is a continuous bijection from R? to R?, which is piecewise differentiable, with
Jacobian matrix

T, if z2>0
Va=(2)eR Jr@)={
T_ if <0,

so that it defines a continuous and piecewise smooth change of variables @ — Tx. We shall say
that two transmission configurations associated to pairs (A, p) and (A, p) are equivalent if and only
if there exists a transformation T defined by (7.1, 7.2), such that

VacR:  Adx) =Jdr(@) A(T (@) [Or(x)] and p(x) = p(T ' (x)). (7.3)

The first interest of the notion of equivalence introduced above is that the solutions v and u of the
transmission problems () associated to (A, p) and (Z\, p), respectively, are simply related through
the change of variables « — Tx. This is the object of the next proposition, which is easily proved
using the chain rule.

Proposition 7.1. Let u and u be the respective solutions of the transmission problems (£?) associated
to the pairs (A, p) and (A, p) related by (7.3). Then

u(x) = u(T ' (z)). (7.4

A useful property is that any transmission configuration (A, p), with periodicity vectors (pi, p3), is
equivalent, in the sense of (7.3), to a transmission configuration (A, p) where one of the periodicity
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Figure 30: Junction of arbitrary periodic half-spaces (top). Thanks to Propositions 7.1 and 7.2,
this configuration can always be reduced to a junction of periodic half-spaces with one periodicity
direction being e, (bottom).

vectors in each half-space is e, (see in Figure 30 bottom).

Proposition 7.2. Given a transmission configuration (A, p) with periodicity vectors (pT,py), there
exists a pair (A, p) equivalent to (A, p) in the sense of (7.3), such that A (resp. p) concides in R% with
a Ze, + Zp T—periodic function A* (resp. p*), with p* € R

Proof. Consider the matrices T, T_ € R?*? defined by
Tie, = pic and Tie,=e,. (7.5)

Such matrices are invertible if and only if pf = (pfm, pfz) satisfies pit,x # 0. This assumption can be
made without any loss of generality: in fact, since pi and p3 are non-collinear, at least one of them
is not collinear with e,. Moreover, because (]pfx\, pfz) is also a periodicity vector of (AT, pT), we
can assume that piv > 0, so that T R = R%. Finally, note that Ty e, = T_ e, = e, by definition.
Consequently, the pair (T, T_) satisfies the properties (7.1).

Finally, let (K, p) be defined by (7.3). Then using (7.5), one easily checks that A (resp. p) concides
in R with a Ze, 4 Zp T—periodic function A* (resp. p*), with p* := T! pi. [ |

7.2.2 General configurations that are equivalent to Configurations (<7) and (%)

Proposition 7.2 implies that any arbitrary junction of periodic half-spaces can be reduced to the case
of Figure 30 bottom. In particular,
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1. Any junction of Zq™ + Z(pFe,)-periodic half-spaces can be reduced to Configuration (%/);

2. Any junction of a homogeneous half-space and a Zq + Zp—periodic half-space can be reduced
to Configuration (%4).

Therefore, by Proposition 7.1, the solution of (4?) for a junction of Zq* + Z(pFe,)-periodic half-
spaces (resp. the junction of a homogeneous half-space and a Zq + Zp—periodic half-space) can be
obtained using the method developed in this paper for Configuration (<7) (resp. (%)).

7.2.3 Other configurations

We now address the general case of a transmission configuration (A, p) with arbitrary periodicity
vectors. By Proposition 7.2, one can assume without any loss of generality that the restriction A*
of A to R% is Ze, + ZpT—periodic, with p* € R? (and similarly for p). By using the arguments
developed in Section 2.2.2 for Configuration (%), we have the existence of 9%,95 € R and Z3-
periodic functions A;,t such that

At(z,z) = Af (2, 0] 2,05 z) = AF ( Ta), 10
Vx € R?, =10 6f
A (z,2) = A, (2,07 2,05 2) = A, ( ~=x), 0 65

It is then natural to ask if one can lift the overall coefficient A in a similar manner. This corresponds
to finding (i) an integer n > 2, (i7) a nD coefficient A, which coincides in R} with a continuous
function AF which is Z"—periodic, and (iii) a matrix € R"*?, such that

Ve eR? Adx)=A,( =).

Note that in general, one cannot choose Z\;,t = A;)t, since the matrices T and ~ do not coincide.
This is the reason why we need to introduce additional variables to construct (n,A,, ).

1. General case: reduction to an augmented 5D problem. One observes that in general, A
admits an extension A, which is periodic, but defined in R®. In fact, it can be easily checked
that A(z) = A,( ) for any = € R?, where

1 0
+ -~ — — —
N 0 91 A;r(x,zf,z;,zl,22)::Ap(x,zf,z§’)
=10 65 and
0 91_ A;(IE,ZT,Z;F,Z;,ZE) = Az:(xvz;7zg)‘
0 0y

The process for constructing A and ~ will be presented in a subsequent paper.

2. Further reduction to a 4D augmented problem in the rationally dependent case. We
say that the family {61, 05,67, 0, } is rationally dependent if there exists a non-zero vector of
integers (m{,m3, my,my) € Z*\ {0} such that m{ 0] +myJ 65 +m7 67 +m; 6, = 0. In this
case, if we assume that m] # 0 for simplicity, then one can avoid introducing an additional
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variable, for instance 2], by observing that A(zx) = ;&p(~ x) with n = 4,

0

1 ~
- o ofjm7 Af (2,23, 20 2 ) = Al (2, —my 23 —myz) —my 2y ,mf 25)
= and
0 67 /mi ~_ - _ _ _
0 Hl_?mi A, (z, 29,21, 25 ) = A, (z,m{ 21, mfz5).
2 /My

Note that one could find an augmented structure with dimension n < 4 if there exists another
non-trivial integer combination m; 61 +my 05 +m 6 +m, 0; = 0. This would correspond
to the transmission configurations in Section 7.2.2.

If the family {0}, 0;,6,, 6, } is rationally independent, that is m] 0] +m3 05 +m{0] +m560, #0
for any (m;,m$,my,m;) € Z*\ {0}, then we believe that one cannot find an augmented structure
with dimension n < 5, unless if A is constant in one or multiple directions. This will be addressed
in a future work.

7.3 The case without absorption

In the case where there is no absorption, the application of the method in this paper raises several
challenges. First, some waves guided by the interface may exist (depending on the coefficients), so
that the physical solution may propagate along the interface without attenuation. The use of the
Floquet-Bloch transform along the 3D lifted interface is then not possible. If the solution is L? along
the interface (in the absence of these interface guided modes), the Floquet-Bloch transform can be
applied and the numerical method can be formally extended (although one has to add conditions
to select the outgoing waves, see [15, 16]). A corresponding formal approach has already been
used for the rational case [12]. However, even in the rational case, the rigorous justification of the
numerical method is still a difficult challenge.

A Anisotropic Sobolev spaces

A.1 Proof of Proposition 3.2: properties of the shear map .

To prove Proposition 3.2, we rely on the following easy but useful lemma, which links the integral
of Von ,andof E5Von gforV e [L'( »)]% We refer to [2, Lemma 3.12] for its proof.

Lemma A.1. Forany V € [L'( 4)]% we have

/V:/ ELV, (A.1)
# #,0

where E2V € L} ( )% is defined by (3.11).

Proof of Proposition 3.2. The mapping Ty : (z,s) € Q x (0,1) = x + sex € 4gisa -
diffeomorphism with a non-vanishing Jacobian determinant #; # 0. Hence, the associated change
of variables leads to

1
VU,V e [655( DY 911/0 /Qy Ulx,s)- 7 V(z,s) dmdsz/#e(EiU)-(E;V).
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We then use the identity (EZU) Ei V) = E5(U - V), and we apply Lemma A.1to U - V, to

deduce (3.14) for U,V € [655( 4)]%. Finally, the density of [655( 4)]% in [L*( 4)]* leads to
(3.14). Moreover, by choosing U = V in (3.14), it follows that . is bounded from [L?( #)]d to

L2(0, 15 [L*(@)]).

The bijectivity of . results directly from the inverse of Ty, which leads to the expression (3.15) of
1. The continuity of . ! is then implied by (3.14). [ |
A.2 Proof of Proposition 3.3: Action of the shear map . on differential operators

Proof of Proposition 3.3. We only prove (3.17) since the proof of (3.18) is very similar. The proof
is merely a weak adaptation of the chain rule. Let V € H'! 4( %). To obtain the expression of B VA4
in the sense of distributions, consider a test function W € [65°( 4)]? and define W = . W €
[65°(Q % (0,1))]*. Then EZ W € [6°°( 4)]* since W € [65°( »)]* and one easily computes using
the chain rule that

V(x,s) € Qx(0,1), .7 "'V W)(z,s)="VW (x,s). (A.2)

Let also V :=.# V. Using derivation in the sense of distributions with V € L?( ) leads to:

(* wvv, W)W s )2 :—/ V(x) 'V W(x) dx
#

1

—1/ /y V(x,s) S ("*V W)(x,s) dxds from (3.14)
1

—1/ / V (x,s) VW (x,s) deds from (A.2). (A.3)

But the definition of H' ,( 4) implies that V' (-,s) € H'(Q), a.e. s € (0,1). Thus in (A.3), we can
apply the usual Green formula to V (-,s) and W (-,s) € [65°(Q)]? (with no boundary term since
W (-, s) is compactly supported) to obtain

t
(‘' vv, W>[%75,0( DA 2 91/ /v V (x,5) - W (x,s) deds

/y V.V (x) - W(x) dx from (3.14)

STV W) (A4)

(22,650 )%

The identity (A.4) being true for any W € [65°( 4)]? implies that © VV =.#7'V,V in the sense
of distributions. But thanks to the bijectivity of .# and to the fact that V,V € L?(0,1;[L*(Q)]?),
it follows that .7 'V,V ¢ [L?( 4)]%. Therefore, © VWV also belongs to [L?( 4)]?, and one has

a.e. X€ 4, ' VV(X)=.271V,V (x). (A.5)

Consequently, V € H! #( ») and (3.17) follows by applying the transform . to (A.5). |
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A.3 Proof of Proposition 3.5: density of smooth functions in H' ,( ,),H .(div; )

Proof of Proposition 3.5. We prove the first item, since the proof of the second one is very
similar. For V € H! 4( #), we construct a sequence of smooth functions that converges to & V' €
L?(0,1; HY(Q)). For almost any x € @, let (,,(, -) denote the n—th partial Fourier sum of . V (z, -):

1
a.e. (ac,s) €Q x (O’ 1)’ Cn x, S = Z V Z) 217er, V(ﬂ)(m) — / R V(:B,t) e—2i7r€t dt.
0

l=—n

It can be checked easily that ((z,-) € ¥°°([0,1]) is 1-periodic, and that ((-,s) € H'(Q) (as a finite
linear combination of V) € I 1(Q)). Moreover, using dominated convergence theorem, one shows
that ¢, — . V in L?(0,1; H(Q)), n — +oo.

Now, consider a sequence of functions plm ¢ %°(Q) converging to v in H 1(Q), and define

\V/(mas)eQX(O,l), Cnmmg = vam Qiﬂ'Es‘

l=—n

For any (m,n) € N2, (um € €°(Q x (0,1)) is 1-periodic with respect to s. Moreover, from the
above, we deduce by the triangle inequality that ¢,, — . V in L?(0,1; HY(Q)), n — +o00. As a
consequence, . (., € 65%( #)— Vin Hl#( %), W — +00. [

B Proof of Proposition 4.6: properties of the Floquet-Bloch transform

We prove the properties of the Floquet-Bloch transform stated in Proposition 4.6 by adapting the
ideas of the isotropic case [31].

Proof. Item (a), Step 1- We first show that F is bounded from H' ,(Qy) to L*(—7,m; H' ,.(Q42)),
and that (4.14) holds. First, one computes directly that

FC( k) € G (Qype),

V(€ Cru(y), ae ke (—mm), {
F(" VO (k) =" (V+ikey) FC(- k).

This implies from the Parseval-like formula (4.11) (with U =V = (, Y V() that F is continuous
from €55, (Q4) to L2(—7,; Cou (Q4:)) (which are equipped respectively with the H'!(Q,)-norm

and the L?(—n, m; H' (Q42))-norm). By density (Proposition 3.5), F extends to a continuous map
from H',(Qy) to L?(—m,m; H' ,.(Q2)), which satisfies (4.14).

Item (a), Step 2- It remains to show that F~! (see (4.12)) is bounded from L?(—n,7; H! 42 (Q2))
to H! 4+(Q24). To do so, it is sufficient to prove that

VV e L (-mmH (), ' VFW=F" (V+ike)V] (B.1)

For isotropic Sobolev spaces (= l3), the classical way to prove (B.1) is by using the jump rule,
which involves traces on the faces z; € {0,1}. But since we have not defined these traces in this
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paper, we shall resort to the Green’s formula (3.33), obtained by density. Given W € %;°(2y),
using derivation in the sense of distributions with F~V L%(Qy) gives

t —17) _ —177 7o\ ' YA/ (v
< VF V, W>[%Ooo(ﬂ#)2]/7%p6>o(9#)2 = 0, F V(X) v W(X) dx

:/ / Vix, k) F'V W(x, k) dxdk from (4.11)
—T Q#g

:/W/ V(x,k)"(V +ike)) FW(x,k)dxdk, (B.2)
— Q#2

where the last equality is obtained from direct computations. Since V (-, k) € H* 42(Qy2) and W is
smooth, we can apply Green’s formula (3.33) to (B.2), to deduce that

t —15 7 t : = —_—
(" VF V,W>%)o(9#)21,7%50(Q#)2 —/Tr/Q 2 (V +ike)V(x, k) FW(x, k) dxdk
#

= FUY (V+ ike1)‘7](x) W (x) dx from (4.11)
Qy

_ /gt : >

= (F (VAHike)V] W) ige (0,21 g2 (0,

The above implies (B.1) in the sense of distributions. But since F1[* (V +ike;)V] € L2(Qy), we
deduce that © VF~1V € L?(€), so that (B.1) holds.

Item (b)- The proof is very similar to the one of Item (a), and therefore is omitted.

Item (c)- For the sake of clarity in this part, we highlight the distinction between the volume Floquet-
Bloch transform F, for functions in 2, and the surface Floquet-Bloch transform F; for functions on
¥4. In addition, let o 4 (resp. 7 »2) denote the trace operator on ¥ (resp. X,:). We begin by
proving that the Floquet-Bloch transform commutes with the trace operator in the following sense:

VYV e Hl#(Q#), Fs (70,4V) = v0.42 (FV). (B.3)

Note that (B.3) is straightforward for smooth functions V' € €55, (Q4). It extends to V € H ! 4+ (Q24)
using (i) the density of 4%, (Q) in H' ,(€) (Proposition 3.5), (ii) the continuity of o 4 and 7o 4
(Proposition 3.8), (i) the continuity of F, from H' ,(Q) to L*(—m,m; H' ,»(€y2)) (proved in Item
(a)), and finally (iv) the continuity of F; from L?(3y) to L?(—m,m; L?(Z42)).

Now we can show Item (c), namely that the surface Floquet-Bloch transform F; is an isomor-
phism from Hl/;(E#) to L*(—m, m; Hl/;z(E#z)). Since 7o 4 and v, 42 are surjective, there exist two
bounded operators R, € X(Hl/#Q(E#), H',(Q4)) and Ry € X(Hlﬁz(ﬁ#z), H*' ,2(Qy2)) such that
Yo,4 R4 = I and g 42 Ry» = I. Thus (B.3) leads to

Fo =942 FoRy and [Fy| ™' =04 [F] ' Rye.

Using Item (a) then allows to conclude. [
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