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ANALYSIS OF A NUMERICAL SOLVER FOR
RADIATIVE TRANSPORT EQUATION

HAO GAO AND HONGKAI ZHAO

ABSTRACT. We analyze a numerical algorithm for solving radiative transport
equation with vacuum or reflection boundary condition that was proposed by
the authors in 2009 with angular discretization by the finite element method
and spatial discretization by the discontinuous Galerkin method or the finite
difference method.

1. INTRODUCTION

Radiative transport equation (RTE) (LI) models a wide range of applications,
such as neutron transport, atmospheric radiative transfer, heat transfer and photon
migration in tissues. In this paper, we study a numerical algorithm for the following
RTE on a bounded domain 2 with smooth boundary 052,

(L1) - VO(F,3) + ud(, ) = ,usj{f(é,é’)é(f, $)d8 +q(7,3), (7,8) € Q x S,

where ®(Z, §) is the particle density at position Z along direction 3, ¢ is the source
term, S denotes the angular space, i.e., unit circle in two dimensions (2D) S! or
unit sphere in three dimensions (3D) S2.

The parameters in ([IT]) are absorption coefficient p,, scattering coefficient us,
transport coefficient p; = po + s and scattering kernel f. We assume all the
parameters in (1) are non-negative and bounded. In particular, p, is bounded
below by a positive constant C),, i.e., 0 < Cp, < pq.

Very often f is rotationally invariant, i.e., f(§,8) = f(§-§), and is normalized
with ¢ f(5-§)ds’ = 1. Although we assume this rotational invariance in this paper
for simplicity, our algorithm and analysis can be extended for the general case. As
an example, the commonly used f in optical imaging to model photon transport in
tissues is the following Henyey-Greenstein (H-G) function

1792
(12) f(§ . §/) _ 271(1+921:§gs-s’)’
4m(14+g2—298§-8")3/2"

n =2,

n =23,

where the parameter 0 < g <1 indicates how forward peaking the scattering is.
To specify the boundary condition, we define 7(Z) as the boundary normal for
ZedQ, (') ={(Z38) € 002xS,with §-n > 0(< 0)} as the outgoing (incoming)
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154 HAO GAO AND HONGKAI ZHAO

boundary, and n;(n,) as the refraction index of the medium (environment). Then
the reflection boundary condition for (L)) is

(1.3) O(7,5) = R(7,5,8)0(%,5), (8 el, (¥,§)el™,

where § refers to angular direction at € 9 that is reflected into § at Z when
n; # ne, and R corresponds to the reflection energy ratio computed through the
Fresnel formula [5]. When there is no refraction index mismatch, i.e., n; = n,, (L3)
is the so-called vacuum boundary condition with R = 0.

With the aforementioned conditions on ,ua, us and f, there exists a unique
positive solution to RTE ([[l), when Q(Z, 3) fo T —r3,§)e Jo m@—r8)dr g g
bounded and positive [6]. Here d is the distance from Z to the domain boundary
0f) along the direction —8§.

In this work we will analyze the numerical algorithm proposed in [4] for RTE
that works for general geometry and general reflection boundary condition. In
this algorithm we use angular discretization by finite element method and spatial
discretization by the discontinuous Galerkin method or the finite difference method.
In Section 2] we give a brief description of the numerical method and then present
various error estimates and convergence analysis in Section Bl One of the main
difficulties in our analysis comes from the general reflection boundary condition.

2. NUMERICAL ALGORITHMS

The analytical solution for RTE is rarely available except in a very special setup.
Efficient numerical algorithms are needed for many applications. However, the
efficient numerical computation of RTE is challenging mainly due to the following
difficulties:

e high dimensionality;

e different solution behavior, e.g., from the transport regime near the source
to the diffusion regime after a few mean free path;

e forward peaking due to anisotropic scattering kernel function;

e general boundary conditions.

Moreover, a large and not so sparse (due to the scattering term) linear system has
to be solved after discretization that requires an efficient matrix solver.

In [4], we developed an efficient multigrid numerical algorithm for RTE that
works for general geometry and general reflection boundary condition. The solver
is available at http://sites.google.com/site/rtefastsolver/. The key features of our
method include:

e angular and spatial discretization that (1) preserves the correct behavior of
transport and scattering operator, (2) captures both short and long range
interactions in spatial and angular domain effectively when using the multi-
grid strategy;

e improved source iteration (ISI) based on Gauss-Seidel iterations with angle-
dependent ordering of spatial nodes which (1) captures transport efficiently,
(2) converges faster than source iteration (SI);

e multigrid method in both angular and spatial domain with ISI as the relax-
ation which further accelerates the solution algorithm, particularly in the
diffusion regime;

e flexibility for both structured and unstructured grids in 2D and 3D with
general boundary conditions.
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ANALYSIS OF A NUMERICAL SOLVER FOR RTE 155

In the following, we will briefly describe our solution algorithms for RTE and
the details can be found in [4].

2.1. Angular discretization. Let {L,,(8), 1 < m < M} be the piecewise linear
angular basis on an angular mesh {5,,, 1 < m < M} of S, i.e.;, Lin(8m/) = O,
and w,, = § L,,d8. Then we approximate the scattering angular integration I =
§ 13- 5)0(3)ds’ by

(2.1) i ]{ Fods,

where f and ® are the piecewise linear approximation of f and ® respectively.

We start with angular discretization (Figure[T]) for 2D spatial domain, where S*
is equally divided into angular intervals {6,,, 1 < m < M} with interval length h,,
and therefore is also rotationally invariant in terms of h,. The angular discretization
of the scattering summation by the finite element method (FEM) goes as follow. For
each §,,, I = $ f(@m/ —9m)<i>(9m/)d9m/. Moreover, since & = > i @ Ly, we have
I= o WO Dy with w0, = § f(Ops — 0n)LinrdB. Then we normalize the
weight w0, s t0 get Wyym!’s, 1., Wnpy = w0 /(3,  wl ) sothat > W =
1. In summary, the angular scattering summation is discretized as

M
(2.2) Ihe = Z Wy @y, 1 < < M.
m/=1
Please note that w.,,m = Wy, due to the rotational invariance of f and the

uniformity of the angular mesh.

Direction AT]-&- 1

Direction 2

Direction ¥+ 1 Phd
Direction 1

Direction M

FIGURE 1. Angular discretization in 2D

In 3D, the angular mesh on the unit sphere S? is the projection of eight triangular
planes, each of which belongs to a different quadrant. The mesh on the triangular
plane in the first quadrant is shown in Figure2l And then the mesh is projected onto
the unit sphere which gives a polyhedral approximation of the sphere. This simple
triangulation is quite uniform although it is not rotationally invariant. Moreover,
it is easy to coarsen and refine for multigrid method in angular domain. The
discretization is similar to 2D and the weight w%m/ is computed on the polydedron
with the piecewise linear approximation f defined on each triangular element of the
polyhedron. Then the weight w,,,,/ is normalized from w?, , as in 2D. Note that
Wym! = Wyrm 18 DOt the case in 3D due to the violation of the rotation invariance
of the angular mesh in 3D.
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156 HAO GAO AND HONGKAI ZHAO

FIGURE 2. Angular discretization in 3D

Comparing with the angular discretization through spherical harmonic expan-
sion, the direct use of an angular mesh allows to (1) capture both short and long
range interactions effectively when using the multigrid method, (2) deal with gen-
eral reflection boundary condition at ease, which consequently is transformed into
some local dependence in angular domain, e.g., through Snell’s law. Moreover,
piecewise linear approximation guarantees that w,,,» > 0, which preserves the
qualitative behavior of localized scattering even if the angular mesh resolution may
not be enough in an extremely forward peaking situation. We will estimate the er-
ror between ¢ after the angular discretization ([23]) and RTE solution & in section

B1l

Remark 2.1. Although an octahedron with eight equilateral triangular faces are
used for angular discretization, for better uniformity, an icosahedron, a regular
polyhedron with 20 identical equilateral triangular faces, can be used.

2.2. Spatial discretization. Let {¢,,(Z), 1 < m < M} be the RTE solution
along the angular grid {6,,, 1 < m < M} after angular discretization. (I]) is now
the following coupled system of first-order partial differential equations in space

M
m’/=1
where ¢, is the source term along the direction §,,, i.e., ¢ = ¢(&,$,,), and the
scattering integral is approximated by the summation with the scattering weight
{Wimms, 1 < m,m’ < M}. Notice that w,,’s are all positive since they are
computed through piecewise linear FEM for non-negative functions.

Next we discretize the system (23] in space. In [4], we chose the Discontinu-
ous Galerkin (DG) method for the unstructured grid (see section for the DG
discretization). DG was initially developed for scalar transport equation [9] for
neutron transport, and it deals with hyperbolic problems such as transport equa-
tion effectively due to its natural upwind nature as well as flexibility for high-order
approximation and mesh geometry. Besides, in implementation there is no need
to form global matrix explicitly for DG and the solution is solved by successively
sweeping through individual mesh elements. We will analyze DG discretization of
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ANALYSIS OF A NUMERICAL SOLVER FOR RTE 157

the system (2.3]) on unstructured mesh in section Recently, the DG method
was also proposed for spatial discretization for RTE in [§] in which the discrete
ordinate method is used for angular discretization. An error estimate is provided
for the discrete ordinate DG method for the vacuum boundary condition.

On the other hand, we chose the finite difference method (FDM) for the struc-
tured grid [4]. For example, with the first-order upwind FDM on the 2D spatial
domain when 6, € [0, 7), we have

(24) (a+b+ p)dijm — (@Pi—1 jm + bPi j—1.m) — s Z Winm! Qi j.m! = Gi,j,m

m/=1

where a = % >0,b= % > 0, and i, j are indices for x and y coordinates,
x y

respectively. We will analyze FDM for the system (Z3]) on structured mesh in
section [33

2.3. Improved source iteration (ISI). SI (source iteration) is a popular method
for solving the discretized linear system of RTE. In SI, the scattering entirely lags
one step behind transport, i.e.,

(2.5) (5 V + )" H(E, 8) ff (5,8)0"(%,§)dd + (7, 3).

This simple iterative procedure has a clear physical interpretation, e.g., ™ captures
all particles that have been scattered no more than n times. However, SI has a slow
convergence when the scattering is dominant, e.g., in the optical thick regime where
the domain size is large in terms of mean free paths.

ISI was developed in [4]. ISI is essentially a Gauss-Seidel method in both angular
and spatial variables, which utilizes the most updated information during iterations.
We also use angle-dependent ordering in ISI, i.e., the ordering that aligns with §
to follow the characteristic direction of the transport operator. For simplicity, we
illustrate ST and ISI using the first-order upwind FDM (2.4)). Here since 6,,, € [0, §),
the ordering in IST'is ¢ =1,2,---,5=1,2,.--. Then ISl is

n = a¢?_1aj7 +b¢ i,j—1,m
SPT a4 b+ e — s Wi,
1 _
+/’LSU (Z:nn’ 1 Wmm/ ¢2 ,J,m/ + Zm =m+1 wmmlgb;tj,rln’) + di,j,m
a+ b+ — PsWimm

(2.6)

while the SI is

M
n a(vb?fl,j,m + b(b?,jfl,m + lu’sij Zm/ 1 Wmm/ ¢7. ,J,m/’ + di,j,m
(27) 1,7,m = a+b+Mt

It can be easily shown that upwind spatial discretization combined with angular
discretization for general boundary condition (2.8]) produces a linear system with
the M-matrix, which guarantees that (1) ISI converges and converges faster than
SI, (2) global error in maximum norm satisfies maximum principle, (3) ISI is a
smoothing operation. In section B3] we will analyze this FDM scheme (24) and
compare IST (28] with ST [27)). With correct ordering IST can capture the solution
in transport regime efficiently. On the other hand, multiple scattering, which causes
diffusive behavior in both angular and spatial domain, can be handled by our
multigrid (in both angle and space) approach effectively.
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2.4. Boundary condition. Our direct FEM-based angular discretization deals
with general boundary conditions at ease. For example, if there is a mismatch
of refraction index at the boundary, local mesh-based photon flux in one direc-
tion can be reflected and refracted into other directions according to Fresnel for-
mula [5]. To discretize (I3]) at a boundary point & along an incoming direction
3m, which belongs to the angular mesh, there is a outgoing direction & such that
&(Z, 8m) = R(Z, 81, §")®(Z, "), where (Z,3,,) € I'",(Z,8) € I'". However, § may
not belong to the angular mesh, so we use linear interpolation of fluxes at neigh-
boring angular mesh points §,,, to approximate the flux in direction §. So after
angular discretization, the reflection boundary condition becomes

(2.8) G (E) =Y P (B) s (£), (£, 8m) €T, (%, 8nr) €T

Two neighboring directions whose interval encloses § in 2D and three neighboring
directions whose triangle encloses § in 3D are used for the linear interpolation. In
particular, >~ rmm = R(Z, 5, 8") < 1.

tissue

air

n

F1cURE 3. Reflection at the boundary in 2D: only the solid lines
are on the angular grid.

When the incoming direction §,, is almost tangential to the boundary at &, the
corresponding outgoing direction &’ is also almost tangential to the boundary. Thus
some §,,» used in the interpolation may be an incoming direction. See Figure Bl for
a 2D example: §,, is the reflection angle for $,,,, which is not on the angular
grid and is interpolated from §,,, and 3,,. In 2D it is easy to show that the
general form (2.8)) is still valid. That is ¢y, (Z) = r[adm (Z) + (1 — @) P (Z)], where
r = R(¥, §,8") <1 and the weight o > 0 in the linear interpolation. So

r(1— «)
1—ra

(29) (bm(f) = (o, (f) < r(bm’(f)'

In 3D the situation is more complicated since three neighboring directions are in-
volved in the linear interpolation. Incoming directions that are almost tangential to
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the boundary may not be explicitly represented in terms of outgoing directions, e.g.,
when two of the three directions used in the interpolation are incoming directions.

In summary, the general reflection boundary condition (Z8]) can be regarded
just as some kind of scattering relation among different directions at boundary. So
our angular discretization plus linear interpolation for general boundary conditions
inherits those nice properties for approximating the scattering term in RTE, i.e., a
true averaging operation among directions. When coupled with the finite difference
scheme for spatial discretization, it can be easily shown that the fully discretized
linear system has an M-matrix even with general reflection boundary condition (see
the proof for Theorem 6).

3. ERROR ESTIMATES AND CONVERGENCE ANALYSIS

3.1. Angular discretization. The main result in this section is to show that the
solution ¢ after angular discretization of (2.3]) and RTE solution ® to (LI]) satisfies

M
(3.1) 6=l =\ 3= wn [ [0~ (2517 = 0012
m=1
From now on we define the following weighted L? norm
M
(3.2 ol = > wn [ o2,
m=1 Q

In order to prove Theorems 1-3, we will first prove the following estimate in 2D
(Lemma 1) and 3D (Lemma 2)

(3.3) |[1" — I||oc = O(R2).

Here || - || is with respect to the angular variable. To simplify the notation, h is
used to represent the angular mesh size h, in this section from now on.

Lemma 1. Assuming f,® € C?(S!), the aforementioned 2D angular dis-
cretization with I"(3,,) = > i Wmm' Pryy has the second order convergence, i.e.,
[1(5m) — I"(3,)| = O(h?), for all m.

Proof. |I — 1" < |I —I| + |I —I"|, where I is defined by (ZI). We estimate these
two terms separately.
First,

-1 = Iﬁl(f—f)iﬂrf(q’—‘i’)d@l <27 (|If = fllool®loo + I flloo /1@ — lloc)-

Due to the piecewise linear approximation, ||f — f||soc = O(h?), ||® — ®||o = O(h?),
thus |I — I| = O(h?).

Next, observe that 1 — Y w9, ., = §o\ (f — f)df = O(h?) and w0, — Wynm:
has the same sign for all m’ (because w?, .’s are all non-negative and wyy,, is the

normalized w0, ./, i.e., Winpmr = w0, /(3 wd ),

1= 1" = 1Y (W = Wi )P | < [|@loc] Y whor = 1 = O(R®). D
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160 HAO GAO AND HONGKAI ZHAO

We have proved (83) in 2D. In 3D, the angular discretization (Figure 2]) is
similar except that the weight w?, , is computed on the flat element of the trian-
gulation of the sphere with piecewise linear approximation. Then the weight wy,m,
is normalized from w9, ..

Lemma 2. Assuming f, ® € C?(S5?), the 3D angular discretization as described
above with I"(8,,,) = 3", Winm P has the second order convergence, i.e., |1(3,,)—

I"(3,,)| = O(h?), for all m.

Proof. Consider a triangle element of the triangulation of S? as depicted in Figure
2l Let & be a point on the triangle denoted by A and let ¥ = Z/|Z| be the
corresponding projection onto the sphere. The map is one-to-one, onto and smooth
on each triangular element. In particular, " — & = " (1 — |#|) with 1 — |Z| = O(h?).
The change of variable Z"(Z) is smooth and

1 L
Vzl" = (I - i_. ® ia)
|Z] 1zl |2

It can be easily seen that I — \%I ® % is almost the projection to the triangle plane
up to a O(h) perturbation. So the corresponding surface area on the sphere and
the surface area on each triangle element satisfies ds(7") = ds(%)(1+ O(h?)). Also
the piecewise linear approximation f(&) of any function f(#"(#)) € C?(A) on each
triangle satisfies ||f — f|oo = O(h?).

Therefore,
I=¢ [fds(@)= Z/ [f +OhA))[® + O(h?)][1 + O(h*)] ds(Z) = T + O(h?),
S2 i N
where I = Y, Ia, f®ds(7). In particular, I(3,,) =, , w0, ®,,. Use the same
argument as in Lemma 1, |1(5,,) — I"(3,n)] = O(h?). O

Remark 3.1. H-G function (L2) belongs to C? for ¢ < 1. When g = 1, f is a
Delta function in angle. So there is no scattering among different directions and
1(8) = ®(5). As a result, the system (2.3) is reduced to a set of uncoupled first-
order transport equations, which can be solved easily and the analysis is the same
as that for a single transport equation.

Next we will use Lemmas 1 and 2 to prove the second-order convergence (B3] for
the angular discretization in Theorem 1. However, due to no rotation invariance for
the triangulation on the angular sphere, we need the following lemma in order to
proceed in 3D. For comparison, the grid is uniform and rotationally invariant on the
circle in 2D. As a result, w,,’s are equal in 2D, while they are not in 3D. For the same
reason, the angular weight wy,,,,/’s are symmetric in 2D, i.e., Wym/ = Wy Which
is not true in 3D either. However, this broken symmetry in 3D can be remedied
in the proof of Theorem 3 using the following lemma between Wy, and Wy, m,.
Notice that although the lemma is for the normalized weight w;,.,,/’s, it also holds

for w?, .’s since Wy, has the same dilation from w?, ., and Zp=t = 14 O(h?) for
mm/
all m/.
Lemma 3.Zzn! — Zw'm — O(h) for angular discretization in 3D.
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Proof. We have
W= P L0 (5 = (Flora-300) + OM) L (31
= (s - $0) + O()

Similarly, 0 i = (F(3ms - 3m) +O(R))wy,. Therefore, % - % = O(h). From
the fact “gm" =1+ O(h?) for each m’, the claim follows. O

7nm’

Theorem 1. With the angular discretization ([Z3)), the approximate solution ¢
satisfies

(3-4) max o (7) — (7, 5m )| = O(h?),

if the solution ®(T,8) to the RTE is C?(S).

Proof. For the simplicity of notation, let ®,,, denote ®(Z, §,,),

(35) Z Wmm/! ¢m’ ff Sma / A/ d Z Wmm/ ¢m’ - m’) m

m/=1 m’=1

with
(3.6) Dry =Y Wy s — ]{f(ém,é’)é(é’)dé’.

Let €, = ¢ — Py, and then e, satisfies

M
(3.7) Sm - Vem + em = s Z W' Em’ + D,

m/=1
Since 2 is a bounded closed domain, assume that maxz m, [¢m (%) — (&, §1,)| = €xo
is obtained for for some m at some point .

(1) If Zis in the interior of Q, Ve, (Z) = 0 and because Wy > 0,2, Wyms =
1, from (B7) we have

Htloo < fhs Zwmm’eoo + [Din| = pra€oc < ||Dl|oc = €0 = O(h2)'

(2) It z belongs to the boundary o9,
(a) If (Z, 57) € IF, ie., 8 -2 > 0, we have &5 - Ve (%) > 0, Again from
B7) we have ex = O(h?).
(b) Otherwise if (&, 8,,) € '™, for the general reflection boundary condition
with discretization (2.8) we have

(@) =Y Tamen (E)+ D, (%,87) €07, (Z,8) €T,
m/’

where D is the truncation error due to linear interpolation of the real reflec-
tion condition for at the boundary and is of order O(h?). Also rzm: > 0 and
> Tims < 1. Combined with the argument for (a) we have s = O(h?).

Hence we complete the proof for ([3.4). O
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Theorem 2 (Vacuum Boundary Condition). Assume the solution ®(Z,3§) to the
RTE is C%(S). With vacuum boundary condition and sufficiently fine angular mesh

M
(3.8) o=l = | S wn /Q["bm(f) B, &) ]2 dT = O(h2).

Proof. Multiplying both sides of (B71) with wy,e,,, integrating over the spatial
domain and summing over all angular directions, we have

1 M M
3 Zwm/mém'ﬁsfn—k Zwm/ﬂutsfn
m=1 m=1
(3.9)
M M M
= Z Z //stmwmm’sm’sm + Z / Wi D
m=1m'=1"9 m=1"%

With vacuum boundary condition, €, = 0 for 3, - 7 < 0, so the boundary integral
becomes

M
1 1
(3.10) 5 wm/ Sy - ED = —/ > Wb - heg, > 0.
2= o9 2 Joa .0

Next we analyze the first term on the right-hand side of (329),

M | M
(3.11) Z / [ s Wi Wi/ Emr Em < 5 Z / s W Winm (z—:fn/ + 5,2,1)
Q Q

m,m’=1 m,m’=1

On one hand, Y2, . WnWmmen, = Y, WmEy, sinCe Y, Wy = 1 from our
angular normalization; on the other hand, using Lemma 3,

Z W Wi €21 = ZZ[(wm/wm/m+wmwm/0(h))]sfn, = Zwm/(l—i—O(h))E?n,.
m,m’ m’ m m/’
Therefore, when h is small enough, we have

Z Wi W €2, < (14 26) Zwmxsfn/

with 6 ~ O(h). Notice that § = 0 in 2D due to rotational invariance.
Therefore, from [B.9) and BII) we have

M M
(3.12) Z wm/(ua — Ops)el, < Z wm/ Dpem-
m=1 Q m=1 Q

Since pq is bounded below with a positive constant C',, we have u, —dps > Cy,
in 2D with § = 0, while p, — dus > C in 3D for some positive constant C' when h
is small enough. Then we apply Holder’s inequality to the right-hand side of (3.12)
such that Y wp [o Dmem < ||D|| - |le]].

As a result, we have

(3.13) llell < ClIDJ|

for some positive constant C'. Moreover, from Lemmas 1 and 2, we have ||D||» =
O(h?). Thus, ||¢ — ®|| = O(h?). O
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The boundary term Zj\mdzl Wi, |, 90 9m fe2, becomes more complicated for re-
flection boundary condition ([L3]). For simplicity, let us first assume that for each
incoming direction §,, on the angular mesh there is a corresponding outgoing di-
rection §,,, on the angular mesh with the following reflection condition

(314) §m = _§m’ ' ﬁ; (bm = Tmm’¢m’; q)m = Tmm’q)m’a 0<rmm <1

Then
M
s p2 2 \a a2
(3.15) g wm/ S - RES, = g (Wi, — Wi T 1 ) S - NET
m=1 oQ 92 108,20

which is analogous to the continuous case. In 2D, each term on the right-hand side
is non-negative since wy, = wy,” and 1—7r2,, > 0. In general, the above assumption
BI4) is not true. However, if we assume a non-perfect reflection condition, i.e.,
R(%,3,8) <1 in ([L3)), we can prove the following lemma which will be enough for
the error estimate for the general reflection boundary condition in 2D.

Lemma 4. If there is no perfect reflection at the boundary, i.e., R(Z, $,§") < 1,
Y i Tmme < 1 s true in 2D.

Proof. In 2D, since the angular mesh is uniform, the corresponding reflected angles
are also uniform. Moreover, we use linear interpolation between two neighboring
angles to interpolate the reflection condition (Figure[3]), so at the boundary 9%, we
have

(316) E Tmm! = am’lm'R(Smlasm’l) +amém’R(5m2a Smf‘,)a am’lm' +am’2m’ = 1a
m

where 5,/ is an outgoing direction that contributes to both incoming directions 3,,,
and 8, in the linear interpolation and &, s, Qmyms are the linear weights. From
the non-perfect reflection condition, we have ) rmm < o < 1. O

Next we prove the similar Lo error estimate for general reflection boundary
condition in 2D.

Theorem 3 (Reflection Boundary Condition). In 2D, assume the solution ® (&, 5)

to the RTE is C%(SY). With no perfect reflection at the boundary, i.e., R(Z,3,5") <
o < 1in [3), and if the angular mesh is fine enough,

(3.17) 16— @|| = O(h?).
Proof. The key is to control the boundary term Zf\le Wiy, [ 8 0e2,dl in (B3). For
the general reflection boundary condition (I3]) approximated by linear interpolation

[23), we have

em(E) =D Pt (£)em () + D (), (&,8m) €T, (&, 8mr) €T,
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where D,,(Z) is the truncation error due to linear interpolation of the real reflection
condition for at the boundary and is of order O(h?).

M

A A 2 a A2
g wm/ S - ES, = g wm/ |8 - 7|z,
1 o0

A0 o0

- Z wm/ |8 - D2, = Z wm/ |8 - |2,
FRP) o0 B -A>0 o0

|§m ' ﬁ‘( Z Tmm/Em/ + Dm)2
S <0 oQ 8,1 1>0
Now let us estimate the second term in the above expression:
>4, <o Wm Joe 13m - ﬁ|(2§m/,ﬁ20 ot €mt + Din)?
< E§m-ﬁ§0 W fagz |$m - A %(Egml-ﬁzo T €m )% + ﬁD?n}
< s, n<0 Wm Joq |3m - 1] Zém/-ﬁzo Tmm! s + ﬁbﬁj
< Z:?m/'ﬁzo W faQ €3n/ (ng.ﬁgo T |8m - 1)
1 ~ ~ —
125 2s,i<0 W Joq [8m - AIDT,
= Zé 1+n>0 W/ faQ f‘fn/ (aml m/lem’ |<§m’ . ﬁ‘ + oy m/RQO/ ‘gm’ . TAL|)
m = 1 ! 1 2 2 2
+1ia Zémﬁgo Wm fag |3 - 2| D3,
= Zém,-ﬁzo Wt [0 € (O(R?) +- R |8ms - 11])
+1Ea' ngﬁgo Wm faQ |3 - 2| D, ) -
< ng,.ﬁzo Wit [oo(1+O(h))oldm - dlel, + 15 25, a<0 Wm Joq [8m - 2| D7,,

where Ry, := R(Z, 8, 8m’), the second inequality uses Jensen’s inequality due
to the convexity of the function f(x) = 2, the second equality is due to linear
interpolation of the smooth reflection function, i.e., s/ + Qupypr = 1 as shown
in Figure[3 w,,’s are all equal, and Em Trmm' < 0 from Lemma 4. When h is small
enough we can find o < ¢’ < 1 such that

M
Zwm/ S -2 > (1—0') Z wm/ |8, - 712,
m=1 09 Sm 120 o9
1 .
- Wi, |Sm n|Dm
l-0o 4,0 <0 0
From (312 we have
C, .o 1
—llel® < =D
el < gl

Combining the above results we get
L. 1 N = 1
(1-0") Z wm/ |8, -71|e2,+Cle|* < —— Z wm/ |3,-7| D2 4= || D||*.
N o0 -0 # B ¢
8m n=>0 8m n<0
Since both truncation errors in angular discretization for boundary condition and

scattering operator are of order O(h?), we have proved the result. |

The complication for reflection boundary condition in 3D mainly comes from:
(1) the difficulty for obtaining the similar inequality as (Z9) in some pathological
case when §,, is almost tangential to the boundary at Z, and (2) the non-uniformity
of the angular mesh, i.e., the failure for establishing the similar claim in Lemma 4.
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3.2. Spatial discretization by DG. In this section, we give an error estimate for
the spatial DG discretization of coupled transport equations ([23). First we give
a brief summary on DG method and its analysis on the following single transport
equation on a bounded domain 2 with boundary condition on inflow part of the
boundary 0Q_ = {Z € 9Q : (%) - § < 0},

{ § - Vu(Z) + c(Z)u(Z) = f(£) in Q,

(3.18) u=g on 0N)_,

where 7(Z) is the outward unit normal to 02 at .
People have been studying the DG method for the convection equation ([BI8)
since 1974 with the first error estimate on general meshes [7], i.e.,

(319) Hu—uh”g S Ohk|u\Hk+1,
followed by the improved convergence result [2] in 1986 with
(3.20) [ — uplla < CRFFY2|u] i,

where k is the degree of polynomial approximation in each element.

Actually, the result was proved with a stronger norm than L? norm. Besides,
LP stability and error estimates for p # 2 were analyzed for piecewise linear DG
on uniform or piecewise uniform triangulation [2]. However, since the sign of ¢(Z)
is undetermined, a special auxiliary function has to be introduced to control the
possible exponential growth and get the error estimate. The construction of such an
auxiliary function requires convexity of the domain Q. Two years later, assuming
the conforming triangulations that are obtained with slabs of parallelograms divided
into two triangles, [3] showed an optimal convergence estimate

(321) Hu - uh||2 S Ohk+1|u‘Hk+2.
Recently, [I] proved a similar result
(3.22) [u — uplla < CR* L ul gass,

for meshes that are not necessarily conforming or subject to any uniformity condi-
tion, however, made of simplexes of a unique outflow face.

Although we need to deal with a system of coupled transport equations ([Z3]), the
coupling is not very strong. In particular, due to the absorption, p; — s = pg > 0,
which is also a crucial condition for the stability of the original RTE ([L.T]), our proof
is relatively simple.

For notation convenience, we use h(h,) to represent the spatial (angular) mesh
size hereafter. Let us start with the DG formulation of RTE (Z3) with vacuum
boundary condition. Given a triangulation T}, with h = supker, diam(K) and the
finite-dimensional space V,f which is composed of functions that are polynomials
of at most k degrees on each K € Ty, let (u,v)g = [, uwv and (u,v)p = [ uv|s -
Al with |Jul|% = (u,u)x and ((u))% = (u,u)p, where B C T';,|JOQ with Ty, =
(Uker, 0K)\0R2. For each angular direction m, let 9Q™ ) = {Z € 9Q : A(Z) - 5 <
(>)0}. Then DG approximation ¢" € (VF)M of the solution of (23] satisfies

(3.23) A (68 v) = (q,v) + {gy, v)oam, for all v € V;¥, for each m,
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where
A (@, 0) =Y (Sm - Vol + 1drhy — s D W @y, 0) k¢
+ <¢21+ - ¢:7L’L_7/U+>FT + (o1, v)oqm

with gi)%i = lim_, o+ ¢%, (% + €3,,) and (u,v)rm = th wv|8,, - n|. Here q and qp
represent the internal and boundary source respectively. Note that we can replace
#" by the exact solution ¢ in ([@2Z3). That is we have the following consistency
relation

(3.25) A (b — @1, v) =0, for all v € V}¥, for each m,

m?

Notice that ([323]) can be regarded as a system of [BI8]) coupled by the scattering
term. Therefore, (B:223)) can be analyzed similarly as the vector form of [BI8]) with
non-negative ¢, once we can control the scattering term. This is exactly how it will
be carried out in the proof for Theorem 4. Here we assume the shape-regularity
condition on the mesh, i.e., there is a constant ¢ > 0 such that hx /px > o for each
simplex K € T}, where hx is the diameter of the simplex K and py, is the diameter
of the largest ball included in K.

Theorem 4 (Vacuum Boundary Condition). With vacuum boundary condition,
when the triangulation T}, satisfies the shape-regularity condition and h, hy is small
enough, the error between DG solution ¢" via [B.23) and the exact solution ¢ of
@3) with inflow boundary condition satisfies

(3.26) 16— ¢"|| < CRFF2 (644,
where the norm || - || is defined by B2) and |¢[3 ., == Zn]\le Wi |31 -
Proof. Let qgm be the Ly projection of ¢, into V4, i.e.,
(3.27) (pm — bm,v) ik = 0,0 € V¥

Then let us consider (3.23) for e = ¢ — ¢". Using the consistency relation (B.25)),
we have the following with é = ¢ — ¢,

(328) Am(ema em) = Am(emv ém)

We first estimate A, (€m,em). Since

(3m - Vem,em)k = —(€m, 8m - Vem)k +/ By - 1E2

oK
we have
. 1 _ _ 1 1
Z(Sm Vem, em)kx = —§<€$ + € — em )Ty — §<<€m>>?mv_" + §<<€m>>§m:-
K
As a result,
Z(gm “Vem, em)k + (e, — e e )rm + ({em))30m
(3.29) K . )
= 5 {(em ) + §<<6m>>%9m7

where (u,v)gam = [0 uv|3m, - 7).
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The scattering term can be estimated as follows:
(3 30) J = Zm W ZK(NteT — s Zm/ Wmm'Em/ , em)K
> Zm wm[fQ /Lte?n — 3 Zm/ Wmm! fQ NS(egn/ + e?n)]
On one hand,

(3.31) Zmewmm/ fise Zwm/gusefn

m’
On the other hand, using Lemma 3,
T =30 Wi Dy Winn i M€
(3.32) =3 D (Wi W, + Wi Wi, O(Ra)) [ ps€2,
<3 Wit Jo pse (L4 O(hy)).

For any hg, there exists a constant § = O(h,) such that

(3.33) T < (14 296) Zwm/ s,
o Q
Combining (330) to B33), we have
(3.34) J > C|le|?

where C' = C), — 0|5/ With lower bound C), of 4, and is non-negative when h,
is small enough in 3D. Notice that C' = C, in 2D due to rotation invariance of the
angular mesh. Therefore,

(3.35) Zwm (em,em) 2 D ||6H2 + Zwm e~ e:n>>12"2” + <<em>>(‘2mm) )

m

where D = min(C, 1).
Next, let us estimate A, (€, €mn), and it goes as follows. For the boundary term,
we have
(e, — ema€$>1“;" + {em, €m)oqm
< Z({ed — e + ((em))gam) + 5 ({(EE) T + ((Em))dam)-

For the convection term, using the property ([327) for the L2 projection,

(3.36)

1
(3.37) (3m - Vem, m)k = (3m - Vém, ém) Kk = 5/ By - EZ,
OK
Similarly, as before, the scattering term can be estimated as follows:

Z W, Z(,Uftem — Us Zwmm’em’;ém)K
m K m/’
D 2| e |3
< 3 w3 (5 lleml + 2t e )
m K

+zwmz lem| % + 2””5“°°||Zwmmemum1

SZWW+QHH

(3.38)

Last, from the standard estimates for the L2 projection, we have

||émHK < Ch§(+1‘¢m|Hk+1 (K)a

3.39 -
(3.39) lemllor < CHE 216 uns ().
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With the shape-regularity assumption, from (B.36]) to (3:39]), we have

> Wi A (€ Em) S — |llell” + Zwm e = em)) i + ({em))dam)
(3.40) “ '
+Oh2k+1|¢|k+1'

Combining (3:2]), (B35) and (40), we have shown that
(3.41) llel] < CR* 121611,

In the proof C' always denotes some constant. O

Remark 3.2. Combining estimate ([BI]) for angular discretization and ([B:26]) with
k = 1 for our piecewise linear DG spatial discretization, we have the following
estimate for our scheme:

(3.42) 12— ¢"|| = O(h7) + O(h*).

However, second order accuracy is observed in both angle and space in the numerical
tests in [4].

Remark 3.3. The proofs with O(h¥*1) convergence in [I} [3] do not apply here since
the required property on the spatial mesh in general is not satisfied for RTE with
all possible angular directions.

For general reflection boundary condition ([2.8)), the DG formulation ([B8.24]) be-
comes

Am(¢}7}ru U) :ZK(gm : V¢?n + utqb,}% — s Zm' wmm'¢ﬁ;’av)K
+<¢}77;1 - d)};n av+>1—‘zl + <¢'}rln - Zm’ Tmm/(bm’v ’U>3(2:"’

where ) Tmm = R(5p,,5") < 1 and 5,,/’s are the neighboring directions used in
the linear approximation to approximate the outgoing direction ' that is reflected
into the incoming direction §,,. Now let us prove the same result as in Theorem 4
for general reflection boundary condition in 2D.

(3.43)

Theorem 5 (Reflection Boundary Condition). In 2D, assume that the triangula-
tion Ty, satisfies the shape-regularity condition and h, hy is small enough, the error
between DG solution ¢" via [B23) and the exact solution ¢ of (Z3) with reflection
boundary condition ([2.8)) satisfies

(3.44) ¢ — ¢"|| < CREF2|g 1,

if R(%,5,8") <o <1 (no perfect reflection), where the norm ||-|| is defined by ([B.2)
2 .M 2
and |¢|k+1 = Zm:1 U’m|¢m‘Hk+1-

Proof. Following the same computation, ([3.29) becomes

(3 45) ZK(Sm V€m7 em)K + <€+ em) 7—~;L>F7n + <€m - Zm’ Tmm/€m/, €m>8971‘
A T ek — enp + HlemDan = (5 e Tt émbosar.

Now we estimate the last term in the above expression,

<E 'rmm’em'aem> > 2/ <E rmm’e ;+ E Tmm' €, > Sm ﬁ'
8QT7L
m/’ anm
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Following the same argument in the proof of Theorem 3, when h, is small enough,
there exists a constant ¢ < o’ < 1 such that

Zrmm’|§m ) ﬁ‘ < U/|‘§m’ ’ ,ﬁ‘l
m
At a point of the boundary where 7 is well defined, if we sum up all angles that
satisfy §,, - n < 0 in the above expression, §,,» will go over all angles §,,,» - . > 0.
We have
Zm:§ -n<0 Wm (Zm’ Irmm'em’ + Z + Tmm’ €, ) |Sm ’I’L|
< o’ Zm RS n>0 wm/e |Sm n‘ +02m Sm- n<0wmem|8m n|
<a' Y, wmed |8m - 7l
Therefore,
Zm Wm <Zm/ Tmm/’€m/, em> onm < %UI Zm wm<<em>>%ﬂm .

Hence we get an estimate similar to ([3.33)).
(3.46)
Z W A ema em) >D

el + 3w (et — )2y + = ;”’<<em>>fmm>] 7

m

Now we estimate for A, (€m, éy). Again, the only complication comes from the
boundary term. We have

<em - E rmm’em’;ém> = <em; ém>6§2’f - < § T"mm’'€m/, ém> .
m/ o™ o™

For the first term, we have
i D(1—¢") 4 i
(€m, Em)oam < T«em»%ﬂm + m«em»%mﬂ

To estimate the second term, we first estimate pointwisely with respect to the
angular variable

Zvn:§m~fL§0 W, (Zm/:§,n/-ﬁ20 rmm/em/) ém|<§m . ﬁ|
~ ~ D(1
<D WS = A D P ( (320) w D(l8 o ¢ %1)

< ba-d) Z 2 - 8 I
< T D, azo Wi lme  Alen + 5aer Dmis,,no Wl Sm - A€,

when the angular mesh is fine enough.
Therefore,

X (S Pt o < P57 3wl (e B
+ 57 om Wml(Em))dom
Use the same estimate as in Theorem 4 for all other terms, we get

(3.47)

!
l1—0 9

Zwm (€ms Em) S o ||€H2 + Zwm + - e;z>>12“;L" + B <<eM>>BQm)

+ Ch2k+1‘¢|%+1
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Combining (346) and (3.47) we have
(3.48) llell < CR* 2[4

Again, C always denote some generic constant in the proof. |

Similarly as before, the main difficulty to extend the above proof for the reflection
boundary condition in 3D is due to: (1) the difficulty for obtaining the similar
inequality as (2Z29)) in some pathological case when §,, is almost tangential to the
boundary at &, and (2) the non-uniformity of the angular mesh on the sphere, i.e.,
the failure for establishing the similar claim in Lemma 4.

3.3. Spatial discretization by FDM. Here we only consider 2D FDM (24]) with
Om € [0, %), which can be easily extended to other 2D cases or 3D cases. Here, let
| flloo := max; j m | fijm|, the max norm with respect to both angular and spatial

variables. Without loss of generality, assume Ax = Ay = h. Then we have the
following result on the error estimate of FDM (Z4]) for (TTI).

Theorem 6. Assume the solution to (L) (7, 3) is C*(Q2xS) and denote €; jm =

zh,j,m — ®(x;, Y4, 8m), where ¢ﬁj7m is the numerical solution from (2A4), then
(3.49) lello = O(h) + O(h2).

Proof. For non-boundary nodes, e; ; ., satisfies

(350) (a + b + ,Uft)ei,j,m — (aei,Ljym + bei,jfl,m) — Us Z Wmm' €4 5,m’ = Ti,j,m
m/

where the local truncation error 7T; ., = O(h) + O(h?2) due to first order upwind
difference in space and piecewise linear approximation in angle (Theorem 1).

Let €; j.m = ||e||oo. Since a4+ b+ s, a, b and f1sWym are all non-negative, and
(a+b+ ) —(a+b+ ps Y, Wmme) = pa > 0, at (4, j,m), the linear system has
an M-matrix and we have

(351)  (a+b+p)llelloo < allelloo + bllelloc + 15 Y wonmelelloo + T jml-

Since ), ., Wmm: = 1, we have
(3.52) tallelloo < [1T]]oo-
Let C be the positive lower bound of p,, thus we have proved the statement that

(353) lelloe < & Tlloe = O(R) + O(R2).

For boundary nodes with general discretized reflection boundary condition (2.8)),
o if §,,- 1 >0, Le., (z,yj,8n) € I't, after we use relation (ZJ) to substitute
all €; j.m/ with 5,,, - 2 <0, we have
(@+b+ pe)eijm — (a€io1jm + beij—1,m) = ts(Qpris, >0 Weem €ijom
T2, <o Wmm! 2oz, >0 Tmvm €igm) = Tijm
Here T; ;. may include the error due to linear interpolation of the exact
reflection boundary condition, which is of order O(h2). Since rp/m» > 0
and Y, Tmme < 1, the M-matrix system is preserved by our angular

discretization at the boundary. The same argument used above shows
lellos = O(h) + O(hZ).
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o If §,, - 7 <0, from boundary condition ([2.8) we have

€ijom = Z Tmm/ €i,j,m’ + Ti,j,m~
m’:8,,,-A>0
Again, T; j » may include the error due to linear interpolation of the exact
reflection boundary condition.
Combining the above cases, we see that |le|.c = O(h) + O(h2) is also true for
boundary nodes. O

Since the fully discretized linear system has a M-matrix structure, the IST (2.0)),
which is a Gauss-Seidel iteration, converges and converges faster than the standard
ST 270). Here is a simple argument.

Let E" == ||¢};,,, — ?’j’m”oo, by the similar argument in Theorem 3, for ISI
[234), we have

M
(3.54) g < " mi=m Wmm
: — M
1 +r Zm’:m+1 Wmm/

— _ 1
where r = ||ps/talloo and p,, = R LTS

Similarly, for SI (2.7, we have

En71 — (1 _ pm)Enil,

PN W
(3.55) E" < m/=1 T prl — (1 — py)E"
M PJ
L7 —1 Winme

with py = ﬁ Obviously, ISI converges faster than SI since p,, > pJ.

When scattering is weak, e.g., 7 = ||tts/ta||loc < 1, or in the case of forward-
peaking regime, which is usually the case in optical imaging, e.g., g ~ 1 in H-G,
1 — Wpmm < 1, it can be seen easily from the above argument that the improvement
of IST over SI is significant. In the extreme case with g = 1, Wy = 0 for m # m/,
ISI takes only one iteration when the spatial ordering is along the characteristic for
each transport direction. When scattering is dominant (r >> 1) and f is isotropic,
or the domain is optical thick, even IST may converge quite slow. Since ISI captures
transport effectively and is a smoothing operation, it is used as a natural relaxation
scheme for a multigrid algorithm in both space and angle [4], which can deal with
RTE in different regimes effectively.
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