ANALYSIS OF A SPECTRAL-GALERKIN APPROXIMATION TO THE
HELMHOLTZ EQUATION IN EXTERIOR DOMAINS

JIE SHEN! LI-LIAN WANG?2

ABSTRACT. An error analysis is presented for the spectral-Galerkin method to the
Helmholtz equation in 2-D and 3-D exterior domains. The problem in unbounded do-
mains is first reduced to a problem on a bounded domain via the Dirichlet-to-Neumann
operator, then a spectral-Galerkin method is employed to approximate the reduced
problem. The error analysis is based on exploring delicate asymptotic behaviors of the
Hankel functions and on deriving a priori estimates with explicit dependence on the
wave number for both the continuous and discrete problems. Explicit error bounds with
respect to the wave number are derived and some illustrative numerical examples are
also presented.

1. INTRODUCTION

We consider in this paper the acoustic wave scattering from a bounded obstacle D C R¢,
d = 2,3. In this case, the scattered wave satisfies the Helmholtz equation

(1.1) — AU — k*U = F, in RA\D,
along with the Sommerfeld radiation condition at infinity
(1.2) 8TU—ikU:0(rl;2d) asr — 00, d = 2,3,

which ensures that waves do not reflect from far field. On the surface of the scatterer D, a
Dirichlet (sound soft) or Neumann (sound hard) condition is assumed.

Although the Helmholtz equation with is linear, its numerical approximation and
associated analysis is notoriously difficult due to (i) the domain is unbounded; (ii) the
system is not positive definite; and (iii) when the wave number k > 1, the solution is highly
oscillatory. In particular, it remains a challenge to design numerical algorithms which are
robust and efficient for moderate to high wave numbers.

There have been extensive research work devoted to overcoming these difficulties (see,
for instance, [13] [I8] [I7] and the references therein). In particular, it has been shown, at
least for some simple cases, that errors of p-th order numerical methods for the Helmholtz
equation behave like O(kPTLhP) (see, for instance, [15, 2, 25]). Hence, high-order methods
are particularly preferable for this type of problems over low-order methods. Moreover, the
linear system from a discretization of the Helmholtz equation with moderate to high wave
numbers is usually highly indefinite and difficult to solve. It is with these considerations
in mind that we choose to use the transformed field expansion (TFE) method (cf. [21]),

1991 Mathematics Subject Classification. 65N35, 656N22, 65F05, 35J05.

Key words and phrases. Helmholtz equation, wave scattering, error analysis, spectral-Galerkin, un-
bounded domain.

IDepartment of Mathematics, Purdue University, West Lafayette, IN, 47907, USA. The work of this
author is partially supported by NFS grants DMS-0311915 and DMS-0610646.

2Division of Mathematics, SPMS, Nanyang Technological University, 637616, Singapore. The work of
this author is partially supported by Start-Up grant of NTU.

1



2 J. SHEN & L. L. WANG

which improves over the classical field expansion method [22] [3, 4], coupled with a fast
spectral-Galerkin solver (cf. [23] 24 [19]).

We now briefly describe the TFE method for a 2-D obstacle enclosed by {r = a + g(0) :
0 <0 < 27}. The TFE algorithm consists of the following steps:

e Assuming F is compactly supported and choosing b such that b > a+maxo<g<ar |g(6)]
and suppF C Qg := {(r,0) : a4+ g(#) < r < b}, we then use the Dirichlet-to-
Neumann operator T (see [12} [I0] and the next section), to reduce the problem in
the unbounded domain to

—~ AU - K*U=F, in Q,
U‘r:a+g(9) =&, (0:U + T(U))|7-:b =0.

e Make a change of variables,

b—a)r—0bg(b)
1.4 r = (—, 0 =0,
4 (=)~ 9(0)
which maps Q, to an annulus y. To simplify the notation, we still use (r,0)
to denote (r/,6"), and U, F,€ to denote the functions U, F,¢ after the change of

variables. Then, the problem becomes

— AU - k*U = F+ J(g,U)  in Qq,

U(a,0) = £(0), (0,U+TU)lr=p =n(g, V),
where J(g,U) and n(g,U) contain differential operators with non-constant coeffi-
cients for which fast direct/iterative solver is not available.

e Consider the obstacle {(r,0) : r < a + g(0)} as a perturbation of the disk {r < a},
i.e., write g = eh and expand u as

U(r,0:¢) = > Un(r,0) .
n=0

Plug the above expansion into (1.5)) and collect terms with €™, we find that [19]
~ AUy = kU = 8p0F + J(9,Un—a,-++ ,Up—1)  inQp,
Un(a7 9) == 5n,0£(0)7 (aT’Un + TUn)|r:b = 77(9, Un—l)-

e Solve (1.6)) forn =0,1,2,---, and sum up the series by using a Padé approximation.

It is shown in [20, 2T] that this TFE method is stable and robust at high-order, and it is
demonstrated in [19] that this method, coupled with a spectral-Galerkin solver for , is
very efficient and capable of providing very accurate results for bounded obstacle scattering
with moderate to high wave numbers.

Notice that the whole algorithm boils down to solving a sequence of the following non-
homogeneous Helmholtz equation in an annulus (2-D) or a spherical shell (3-D):

—~AU-KU=F inQq,

U(a,0) =£(0), (0,U+TU)|r=p = n(0).

The purpose of this paper is to present a detailed error analysis of the spectral-Galerkin
method for (1.7). The main difficulty here is to obtain error estimates with explicit de-
pendence on the wave number. Among the very few results available in this regards are
those in [I5] 25] where the Helmholtz equation in bounded domains with a first-order ap-

proximation to the radiation boundary condition was considered and error estimates with
explicit dependence on the wave numbers were derived. To the authors’ best knowledge,

(1.6)

(1.7)
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there seems to be no rigorous error estimate available with explicit dependence on the wave
number for a numerical scheme to bounded obstacle scattering.

We now introduce some notations to be used throughout this paper. Let w be a given
positive weight function in I := (a,b). We denote by L2 (I) a Hilbert space of real or
complex functions with inner product and norm

(1, 0) = / W oDw(r)dr,  ulle = v/w W,

I

where 7 is the complex conjugate of v. Then, the weighted Sobolev spaces HZ (I) (s =
0,1,2,--+) can be defined as usual with inner products, norms and semi-norms denoted
by (-, )s, || - lls,o and | - |s =, respectively. For real s > 0, HZ (I) is defined by space
interpolation (cf. [16]). The subscript w will be omitted from the notations in case of
@ = 1. For simplicity, we denote dlv = %, [ > 1. We shall also use (-,-), and || - ||, to
denote the weighted inner product and the weighted L?-norm in two and three dimensions.

Let S be the unit circle in 2-D and unit sphere in 3-D, we also use the non-isotropic
periodic-type Sobolev space on 2 = S x [I: H;/ (S; H;(I)), s’ > 0 (subscript p stands for
periodicity in the #-direction) with the norm

(im0t +m2)* im

- - S 1/2 _
(S S+ m)® am|2,) i d=3,

where {G,} (resp. {G;n}) are the expansion coefficients of U in terms of Fourier (resp.
spherical harmonic) basis, i.e.,

(1.9) U= i Ume™  or U= i i U Y (0, ¢).

1/2
22) " if d=2,
(1.8) 1O sy 5212, () =

The norm of the Sobolev space H;/ (S) on S can be defined in the same fashion by replacing
the norm || - ||s, by the absolute value | - |. In particular, we have

2 0 0 : d—1
L2(Q) = HY(S, HY (1)) with w =71, d=23.

We assume that a > 0 is a fixed parameter representing the radius of the scatterer.
Throughout this paper, we denote by ¢ a generic positive constant which only depends on
a and possibly on a fixed kg > 0. We use the expression A < B to mean that A < ¢B.

2. DIRICHLET-TO-NEUMANN (DTN) MAP

The error analysis relies heavily on the properties of DtN map which we investigate
below.

2.1. Formulation of DtN operator. We start with the 3-D case and consider an “aux-
iliary” exterior problem

(2.1)

—AU - k?U =0, in Qe :=R3\ B,
U=1Y, on 0B,

where B is a ball of radius b. This problem can be solved analytically via separation of
variables, namely, we can express its solution as
(2:2) U(r.0,6) = Y hi) (k) D dumY,(6,0),

m=0 l=—m
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where (7,0, ¢) € [b,00) x [0,27) x [0, 7), hgl)(z) is the spherical Hankel functions of the first
kind of order m, and {Y,}} are the spherical harmonic functions (see Appendix for their
properties). To determine the coefficients {4, }, we expand the Dirichlet boundary value
W on the sphere 0B as

(233) U(b.6.¢) = =D >

m=0I1l=—m
Letting » = b in (2.2) and comparing the coefficients of the two expansions yield that
~ _ '([}lm
(2.4) Um = —3 for m > || >0.
han’ (kD)
Plugging it into (2.2)) leads to the exact solution of (|2 '

(2.5) U(r,0,¢) = Z o (k) ZW L

mOh l*m

Differentiating ([2.5)) with respect to r and Settlng r =b, we find

(2.6) U(b,0,¢) = Z Lo (50) (1) Z bim Y,

l=—m

Hence, the DtN map is defined explicitly as

oU = )k
(2.7) Tw) =5, =-%| _,=- Z o l_z DY,

where n is the outward normal of Qcx.

The counterpart of (2.1)) in 2-D is
(2.8) —AU - k2U =0, in Qe :=R2\ B,
’ U=29, on 0B,

where B is a circle of radius b which can be solved analytically with the exact solution

(2.9) U(r,0) = i U HD (kr)e™ Y(r, ) € [b,00) x [0, 27).
|m|=0

Here, Hf,})(z) is the Hankel function of the first kind of order m. The coefficients {ﬁm} are
determined by the boundary value ®(6) with the expansion

(2.10) U(b,0) Z Pme™

|m|=0
Hence, letting r» = b in (2.9)), and comparing the coefficients of the above two expansions
lead to G, = (Z)m/HT(nl)(kb). As a consequence, the exact solution of |i is

> g )(k:r)
(2.11) Ulr,0) = Z ™ Y(r,0) € [b,oo) X [0, 2m).
im0 (k;b)
The 2-D DtN map is given by
(2.12) ()= % Z (kD) Prme™.

onlop 6‘r r=b o 1) (kb)
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By using the DtN map T and choosing b sufficiently large so that B contains both D and
suppF’, the original problem (|1.1)—(1.2)) with Dirichlet boundary condition is reduced to:

—AU — kU =F, in Q:=BNRI\ D, d=2,3,
(2.13) U=¢, on 0D,
0,U+TU =0, on OB.

To fix the idea, we prescribed a Dirichlet boundary condition on the scatterer D, other type
of boundary conditions can be used as well.

2.2. Properties of the DtN kernel. In order to carry out a rigorous mathematical analy-
sis for the problem (2.13), we need to study carefully the properties of the DtN kernel
associated with (2.7)) and (2.12)), i.e., the properties of the coefficients:

Gelm (5) i g— o,
(2.14) T = )
Ghm W) if g=3.

2.2.1. Behavior of the 3-D kernel. In this case, we have k > 0 and m > 0. We recall that

) . ™ T
(215) hsi) (K:) = ]m(ﬁ) + lym(ﬂ) = 27Jm+1/2(’i) +1 7)/7n+1/2(ﬁ)7
K 2K
where J, & Y, (resp. j, & y,) are the Bessel (resp. spherical Bessel) functions of the first
and second kinds of order v. Using the relevant properties of the Bessel functions (cf. [26]),
one verifies that

Re(Tm,n) _m _ jm(’i)jerl(H) + ym(ﬁ)merl(/g)

2
(2.16a) " [ ()
_m Jmi172(K)Imy3/2(K) + Y y1/2(5)Yini3/2(k)
K anﬂ/z (k) + Yri+1/2 (k) ;
1 2 1
(2.16b) (T ) = ——57—3 =

n2{h%)(m)|2 Tk T oK) Y2 oK)
An explicit expression of 7, , is given by Theorem 2.6.1 of [18]:

_ Pu(k) i
KQm(K)  Qm(k)’

(2.17) Tyﬂ,,@ = Re(Tm,n) +i Im(Tm,K) =
where

1 1
Pn(k)=1+2a"— + -+ (m+1a;,——

(2.18) f2 . e
Qm(k) = 1“‘@??‘1'"'4‘@2%’
with
(m+ )12
2.1 m_ T IPE)
(2.19) = DR )

We now study the monotonic property of Im(7,, ) with respect to m and x. We observe
from (2.17)-(2.19)) that for a fixed m > 0, Im(7,, ) is an increasing function of k, as
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illustrated by Figure [2.1] (b). However, for a given £ > 0, Im(7y,, ,) is a decreasing function
of m, which follows from the Nicholson’s formula (see P. 444 of [26])

g [+ .
(2.20) J7271+1/2("€) + Y,,QLH/Q(&) = /0 Ko(2xsinht)cosh((2m + 1)t)dt,

where KCo(€) > 0 is the Kelvin’s function defined by (A.2)) in the appendix.
We next consider the bounds and asymptotic behavior of 7, . An immediate conse-

quence of (2.17)—(2.19)) is that
(2.21) Re(Th ) < 0, Im(Zp,.) > 0,

which ensures the well-posedness of the problem (2.13)) (cf. [8]). Moreover, we have the
following bounds (see, e.g., P.87 of [18]):

m—+1

1
(2.22) <Re(Tn,) <—=, 0<Im(Tp,) <1,
K K
in particular, by (2.17)-(2.19),

(2.23) Re(To,) ==,  Im(To.) = 1.

(a) Graphof Re( T K) (b) Graph of Im( T K)

m; m,|

FIGURE 2.1. Graphs of Re(7n,«) and Im(7,,,.) with (k,m) € [1,100] x [0, 120]
in the 3-D case.

We now seck more precise estimates of Im(7,, ,.), and proceed separately with three cases:
(i) k> m+1/2. We first recall the estimate (see P. 447 of [20]):

2 2 1
2.24 = < J? Y? - if =
(2.24) o SR YR < —mm, i 5

which, together with (2.16b]), implies that
2 1/2)2 1
Rt V2 T, <1, i R
K

We observe from Figure 2.2] that the lower bound E,, . provides an acceptable
approximation to Im(7, ).

<v <K,

(2.25) By =
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(ii) k= m+ 1/2. Using the formulas (see P. 232 of [20]):

(2.26) L) =Cw B L0W™3), Y, (v) = -Ca P+ 03,
with s
ra/s) 3/°1(1/3)
we obtain from ([2.16b|) that
(227) Im(Tm,m+1/2) ~ Cs (m + 1/2)_1/3 = Lmom+1/2>

with C, = 2/(7(C} + C3)) ~ 0.7954.
In Figure|2.2|(a), we plot Im(7,, ,,41/2) against Ep, 5, 41/2 for 1 < m < 200, which

1/

shows that even for small m, the asymptotic estimate C, (m +1/ 2)7 3 provides a

very good approximation to Im(TmmH /2).
(iii) & < m+ 1/2. By the asymptotic formulas (see P. 243 of [26]),

el/(tanhafa)
V2nvtanha’

one verifies that for m + 1/2 = kcosha with a > 0,

2(2m + 1)tanha
(229) Im(Tm,R) ~ H[6(2m+1)(tanha7a) + 46(2m+1)(a7tanha)} = Em,n.

6ll(ozftanhoz)

1/ %m/tanha

(2.28) Ju (vsecha) ~ Y, (vsecha) ~ —

Hence, Im(7,, ) becomes exponentially small for large m. The exponential decay
of Im(7;, ) is shown more clearly from the asymptotic estimate

er 2m
(2.30) (7, ) ~ (2m - 1) . m> K,
which follows from formula 9.3.1 of [I],
1 er\v 2 ek\ v
2.31 T (k) ~ —— (), Y (k) ~ — &y .
(2:31) () \/%(QV) () \/71'7(21/) v

We plot in Figure (2.2) (b) the estimate E,, . (defined in (2.25), (2.27) and (2.29))

versus Im(7,, ) with x = 20, 30,40, 50 and various m, which indicates that E,, , provides
an accurate picture of Im(7Zp, ).

2.2.2. Behavior of the 2-D kernel. The identity Hil,j(z) = e””iH,gl)(z) and the definition
(2.14) imply that
aZH(l) -1 maZHg)
(2’32) Tfm,,{ — (1—)m(ﬁ) — ( ) (1) (H) — Tmy’i.
HZ (k) (=1)™Hym' (k)

Hence, it suffices to consider 7, , with m > 0. Using the recursion formulas of the Bessel
functions, one verifies that

_m I (£)Im+1(K) + Vi (£) Vg1 (K)
(2.33a) Re(Tm k) = - T2 (5) £ Y2 (r) ;
(2.33) () = e =

|\ BD ()2 TR IRR) + Y2 (k)

We observe that the 2-D kernel has an expression similar to that of the 3-D kernel (cf.
(2.16)). In fact, they share similar properties and asymptotic behaviors except for m = 0

(comparison: Figure[2.I](a) versus Figure[2.3](a), and Figure 2.2] (b) versus Figure[2.3] (b)).
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(a) Case: k=m+1/2 (b) Full range (x=20,30,40,50)
0.5 . . . . . . .
]
®
| ®
0.4 ?%
®
03Ff “%
® x=50
®®
]
02F %% o
®®®$
®
®®®®@®®®®®®®®®
0.1 oL
"o 50 100 150 200 0 20 30 40 50 70 90

FIGURE 2.2. (a) Im(Ty,,m+1/2) (“%”) against E,, ;4172 (“0”) with m € [1,200];
(b) Im(Zm,x) (“solid line”) against En, . (“+” for K > m + 1/2; “o” for k =
m+1/2 and “4” for k < m + 1/2) with x = 20, 30, 40, 50.

Indeed, we notice that the same monotonic property holds for the 2-D Im(7,, ,) :
(i) for a given m > 1, Im(7,, ) is a strictly increasing function of x, which follows

from (2.33b)) and the fact that H|H7(nl)(ﬁl)|2 is a strictly decreasing function of & (cf.
P. 446 of [26]);

(ii) for a fixed k > 0, Im(7,, ) is a strictly decreasing function of m, which is a direct
consequence of the Nicholson’s formula (A.3al).

As in (2.22)), we have the following bound for the 2-D kernel (see Appendix for the proof):

(2.34a) 0<Im(Zp,) <1, m>1;

1 m 1
2.34 —— < 7 -—— < Thr) < ——, > 1
(2.34b) o = Re(7p,) <0, e Re(To,r) 5o M
(2.34¢) Im(7p,.) > 1, V&> 0.

As in the 3-D case, applying the general formulas (2.24)), (2.26) and (2.28) to the 2-D
Im(7,, ), we find that an accurate approximation for Im(7,, ,) is

V1 —m?2/Kk2 if k>m>1,

o Com_1/3; if k= m,
(2.35) B = 4m tanha
K[EQm(tanha—a) + 462m(o¢—tanha)} ’

where the constant C, is defined by (2.27).
In Figure (b), we plot E,, . against Im(7,, ), which indicates that the estimate E,, ,
gives an accurate picture of the behavior of Im(7,, ).

if kK =msecha, a > 0,

3. a priori ESTIMATES

In order to carry out error analysis for the spectral-Galerkin approximation to , we
need to establish some a priori estimates for the solution of . Without loss of generality,
we shall set £ = 0 since the non-homogeneous boundary condition at » = a can be simply
converted to a homogeneous one by subtracting a suitable function from the solution.
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(@) Graphof Re( T, ) (b) Full range (k=20,30,40,50)

FIGURE 2.3. (a) Graph of 2-D Re(Tm,) with (k,m) € [1,100] x [1,120]; (b)
2-D Im(7Zpm,) (“solid line”) against Ey, . defined in (2.35)) (“+” for k > m+1/2;
“o” for k =m+1/2 and “%” for k < m + 1/2) with x = 20, 30, 40, 50.

3.1. Dimension reduction. We now rewrite the equation (|1.7) with £ = 0 in polar coor-
dinates (r,0) or spherical coordinates (r, 0, ¢):

- (rdl,lar (r'~10,U) + %ASU) —KU=F, inQ=(ab) x5

(3.1)
U|r:a = 0’ [aTU + T(U)} ’r:b ="
where
agU, if d=2,
(3.2) AgU =

w7305 U + qug0s (singdyU),  if d=3,

sin ¢

and its eigenfunctions are the Fourier basis {¢™?} (in 2-D) or the spherical harmonic
functions {Y} (6,¢)} (in 3-D), i.c.,

(3.3) — Age™ = m2e™ (d = 2); —AgYL(0,0) = m(m+1)Y}(0,¢) (d=3).
We shall denote

m?2, m=0,+£1,42,---, if d=2,
(34) ﬁm =

m(m+ 1), m=0,1,2,---, if d=3.

Expanding the solution and given data in terms of the eigenfunctions of Ag :
Zﬁjﬂ:o (ﬂm(’l“), fm(r)v Bm)eime’ if d=2,
oo St (@ (1), fim(r), ) Y40, 0),  if d=3,

we find from (3.3 that the problem (3.1)—(3.2)) is reduced to the following sequence of one-
dimensional equations (for brevity, we use u to denote 4, or iy, and likewise for f and h

(3.5) (U, F, eta) =
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below):

1 dy4qdu
(3.6) opd-1 5{ dr
u(a) =0, u'(b) — KTy, gu(b) = h,

where T),, ;. is derived from and :
0. HY (kb)

)
(3.7) Tk = H”Zl)(kb)
0.h\Y) (kb)

h (kb)
Notice that Ty, k = Tk (defined by (2.14))).

3.2. Variational formulation and a priori estimates. We denote the weight functions
w*(r) =r* and w(r) = r. Define the 1-D weighted space

(3.8) X:=X(d)={uecH(I)NL2is(I): ula)=0}.
We define a bilinear form on H,(S; X) x H}(S;X) :
BU,V)=(0:U,0,V) us + (VsUVSV) . s =k (U V) .,
+VTHTWU) (), V(b)) g

where (-,-)g is the L?(S)-inner product (cf. Appendix), and the gradient operator Vg is
defined by

]+ﬂm%7k2u:f; Te(aab)7d:2333

. ifd=2,

, if d=3.

(3.9)

00U, if d=2,
(3.10) VsU =

sin 6

(500U + (0,0)7, i d=3.

The variational formulation of (3.1) is: Given F € L2, ,(Q) and n € L*(S), find U €
H}(S;X) such that
(3.11) B(U,V) = (F,V)ya1 + b1 n, V(b)) VYV eH(S:X), d=2,3,

which admits a unique solution (see, e.g., [I8]). The first main result of this paper is the
following a priori estimate.

Theorem 3.1. Let U be the solution of . IfF € L*(Q) and H € L?(S), then we have
312) VU + kUl S (V5T OIS fallags) + (68) 2 T F,
where |I| = b— a.

The rest of this section is devoted to the proof of this estimate. Observe that for each
mode m or (I,m), the expansion coeflicient u = @, or 1, (cf. (3.5)) satisfies the following
reduced problem (i.e., the variational formulation of (3.6)—(3.7))):

(3.13) Given f € L2._.(I) and h € , find u € X such that
' B (u,v) = (f,0)ga—1 + b3 ho(b), Yoe X, d=2,3,

where f = fm or flm, h = flm or ﬁlm, and the sesquilinear form

(3.14)  Bp(u,v) := (9pu, 0p0) a1 + B (1w, 0) a5 — k2 (u,v) a1 — kbT 1T, pu(b)o(b),
where 3, is defined in .



SPECTRAL APPROXIMATION TO THE HELMHOLTZ EQUATION 11

An essential step is to derive a priori estimates for each u = 1y, or 4;,,, and then combine

these estimates to get the desired result for the original problem (3.11)).
We have the following a priori estimate for the solution of (3.13)—(3.14)).

Lemma 3.1. Let |I| = b— a be the length of the interval I = (a,b). If f € L?,_,(I), then
gwen kg > 0, we have that for k > kg and d = 2,3,

10rulla-r + v/ Bml[tflwa-s + Ellullya-r

(3.15)
S (VO 4 BT |Co i) 1]+ Con [ f i1,
where
' " 1, if |m| > kb.

Proof. Some early work (cf. [9][14],T5]) in this direction relies on the explicit form of Green’s

function which is very difficult, if not possible, to extend to more general cases. Our proof

is based on an argument in [7] (see also [25] 6]). More precisely, we take two test functions

v=u, (r—a)du € X in successively to obtain a priori estimates without using

Green’s functions. In the following, ¢; > 0 (j = 1,--- ,5) are some suitable real numbers.
We first take v = u in . The imaginary and real parts are

(3.17a) —kb M (T, 1) (D)2 = b4 Mm(hu (b)) + Im(f, u) a1,
18-l Za-s + BrnllullZa-s — B ul|Za-s — kb Re(Tom ) u(b)]?
= b Re(hu(b)) + Re(f, u)ya-1.

(3.17b)

In order to derive a upper bound for [|0,ul|?._1 + Bpllul|? s, we proceed separately with

two cases: (i) d=2, |m|>0ord=3, m>0; and (ii) d = 2, m = 0. In the first case, we
have from (2.22)) and (2.34b)) with |m| > 1 (note that x = kb) that
1

3.18 —— <, ford=2 0 d=3 > 0.
( ) FRe(To )] = or , /m| >0 or ,m >

In what follows, we shall repeatedly use the inequality 2AB < €A2+BT2 forall A, B,e > 0.
Applying the Cauchy-Schwarz inequality to (3.17b|) leads to

10 ulZams + Bl Zams — k6™ Re (T 1) [u(b)

kb Re (T i )| b1
< k2 2 _ m, b 2 h2
(319) = ||U’de 1t ) |’LL( )| + 2k‘|Re(Tm7k)|| |
1
2 2 2
ekl + g e

Thus, by (3.18]), the estimate (3.19)) becomes (for d =2, |m| > 0 or d = 3, m > 0):

kb 1Re Tk
[0,y + B2y — R T

1
481]412

(3.20)
[Fi[ree

bd
< (L4 e)k? lullZ e + 5|h\2 +
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To treat the only remaining case: (ii) d = 2 and m = 0, we apply the Cauchy-Schwarz
inequality to (3.17al), and get that

kbIm (T}
otan(Th ) u(s)? < PT0) gyp2 gpppe
(3 21) 2 ijIm(Toyk)
. +MHUH2 +;||f||2
2 © 252k’Im(T0,k) w?
which implies that
1
3.22 E2blu(b)|? < eak?|ul? + h|? + 2
(322) U < okl + T+ e ]
Thanks to (2.34d]), we can rewrite the inequality (3.22)) as
1
(3.23) Fblu(d)® < eak?ullg + bIAI” + —[If1E-
2

We now apply Cauchy-Schwarz inequality to (3.17b) (with d = 2 and m = 0), and use
(3.23) to bound the term involving |u(b)|?, to get

10rull?, + Bollull? - — kbRe(To,x ) u(b)]®
L
4k2

1
251k2

51](12
B2+ Z a2 + s 12

2 < Bl + Eofub) +
1

< (1 +e1)E?||ul|2 + cb|h|* + ;”f“gn
1

where we took €3 = £1/2 in (3.23). In view of (3.20) and (3.24]), we have the following

estimate which is valid for all cases:
(3.25) 10vullZa—s + BmllullZas < (1+ )k |[ullZas + b B +cl| f1 20

Now, the main difficulty is how to bound the term k?||u|[?,_,. To do this, we need to
derive further estimates by testing with another function. Using a standard regularity
argument, one can easily verify that for f € Lid,l (I), the weak solution of satisfies
(r —a)dyu € X. Hence, we can take v = 2(r — a)d,u in (3.13), and after integration by
parts and thanks to the identity

(3.26) (u,v)w + (v,u)y = 2Re(u, V),
we find that the first three terms of the real part of (3.13) with v = 2(r — a)0,u are
2Re(0ru, 0, ((r — a)dru)) ., = b= T [0, u(b) 2

(3.27a) n / ’ {(2 —d)+ (d— 1)%} 10, ul2r 4 Ydr;
28mRe(u, (r — a)oyu) s 5 = Bmb® 31| |u(b)[?

(3:210) o [ [0 @9 et
—2k*Re(u, (r — a)0pu)ya—1 = —k2b% | I[|u(b)|?

(3.27¢)

b
2 1\ @ 2 d—1
+k /a [d (d l)r]|u| ¢ dr.
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Accordingly, we find that the real part of (3.13) with v = 2(r — a)9,u becomes
b1 (10,0 (@) + B2 u(®)) + ald = 1))l

b
9 +k2/a 4= (@d= D)2 jul*r*ar |

< K2V [u(®)]? + (d = 2)|0pul|Za-r + ﬂm/ [(d —2)+ (3~ d)%] |u>r*3dr

a
+ 2b4- 1|I|’Reh8u )|+ 2|Re(f, (r — a)dyu) ya-1].
Note that in the third term, the factor d — (d —1)% > 1 for all » € (a,b), so we can use this

term to bound k?||ul?,_, in (3.25).

By the Cauchy-Schwarz inequality, we can treat the last two terms at the right-hand side

of (3.28) as

. bdfl I
(3.29) 20" |1||Re (hOyu(b))| < | ||8Tu(b)|2 + 26971 1||R)?,
and
(3:30) 2[Re(f. (r  @)0yu)u 1| < eallOpulons + 10 Lo

We now proceed separately for d = 2 and d = 3.
Case I: d = 2. In this case, a combination of (3.28)—(3.30) leads to

b
1 (10,u(B) + Brd 2 u(®)) + al| ] + &2 / 2= 2] ufrdr

a

b|I
(331) < KO + (<ol + alul? =) + 2o, u(b)

||2

+20[||Rf* + ”f”w

Use (3.25)) with d = 2, we have that for €3 < 1 and for certain & € (a,b),

colldrulll, + anlulll-» < max {es, &=} (10l + Bullulls )
< (L +en)k?|lullf + cb?[hl* + e f112-

Hence, it remains to bound the term k2|1 ||u(b)|? in (3.31).

(i) |m| > kb. In this case, the term b|I|k?|u(b)|> can be absorbed by b=1|I|3,,|u(b)|?

at the left-hand side of (3.31). Hence, a combination of (3.31)—(3.32) leads to the
desired result:

1 _
blI|(S10-u(®)? + (B~ = K)u(®)?) + alldrull? + CH2 [ul2

(3.32)

(3.33)
SO+ (L + TP

where, with a suitable choice of €1, the constant

(3.34) c=1-2_ g1 >0, for certain & € (a,b).
2
(ii) [m[ < kb. Similar to the derivation of (3.22), we apply the Cauchy-Schwarz in-
equality to (3.174)),
bl1| 2, 1]
(3.35) Kb |[u(b)] < eslI|k?lullZ + A"+ I£11Z
C T (T )2 eslm(To i) 2777
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Then a combination of the estimates (3.31]), (3.32) and (3.35) leads to

1 B _
bII|(510-u(®)? + Bnb|u()[?) + allOpull® + C2ull2

(3.36)
1 2
S Chlhl” + CELII2,
where, with a suitable choice of €1 & e3 and using the fact that Im(7,, ;) < 1, the
constants are
C=1- g —e1 —eg|I| >0, for certain & € (a,b),
3
b|{|
ol =
(337) m,k + |Im(Tm’k)|2’
I| 1
0(2)212 |7<[21 _— ).
e =P+ o @ S (1+ |Im(Tm7k)\2)
Notice that we have
(3.38) Im(T}, ) > c(kb)"3, for |m| < kb,

since Im(7,,, ) is a decreasing function of m and the estimate ([2.35).

Therefore, the desired result (3.15) with d = 2 follows from (3.25]), (3.33]) and (3.36)).
Case II: d = 3. In this case, a combination of ([3.28)—(3.30) leads to

b
D11 (10,u(b) 2 + Bub 2 |u(b) %) + 2al|0rul)? + k2/ [3- 276‘} [uf?rdr

b2 (I
(3.39) < B2 Ju(b)|* + #|3ru(b)|2 + (||aru||32 + ﬂmHqu)
2 a2 o T 2
+ 267 ][R + — =l fllGe-
€3
By (8.25),
(3.40) 10rullZa + B llull® < (1+ ek [|ulEz + b*A]* + llfIE2

The rest of the proof is essentially the same as that in the case 2-D case. More precisely,
we can derive the 3-D version of inequalities ((3.33))—(3.38|) with slightly different constants

2a

C=2—€——61>0, & € (a,b), if m > kb,
(3.41) 23
c=2- & —e1 —2e3]I|, &3 € (a,b), if m<kbd.
3
Finally, since Im(T5, %) is a decreasing function of m and Im(Ty, ) = Im(Zp, k) (cf.
(2.14) and (3.7))), the desired bound follows from (2.27)) and (2.35). O

The proof of Theorem Since the proof of the 2-D and 3-D cases is essentially
the same, we only prove (3.12)) with d = 3. Thanks to the orthogonality of the spherical
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harmonic functions, we deduce from Lemma [3.1] that
IVUI? + B U1 S 110:U 12 + IVsU? + B2 U2

oo
S (10vumliZe + Bualltuml® + B2l 22

m=01l=—m

m

3 ((\/173+ VOTICon ) | + C2,

—m

22)
(VB + V/OITI(k0) /) R, + (k) 11 fom 22 )

l

< (VIP  VBITI(kD) ) I + (kb)) |2

This ends the proof.

A
[M]8

l

3
I
o

M8
INgE

Il
=)

m —m

4. SPECTRAL-GALERKIN APPROXIMATION

4.1. The spectral-Galerkin method and its well-posedness. Let Py be the space of
all complex polynomials of degree at most N on I. Define Xy := {u € Py : u(a) = 0},
and

span{e™? : —M <m < M}, if d =2,
(41) YM =

span{Y} (6,¢) : 0< |l <m < M}, ifd=3,

where B(-,-) is defined in (3.9)).
The spectral-Galerkin approximation to (3.11)) is:

Find Upyny € Vv := Xy x Yy such that
B(Unin, Van) = (F, Varn)wa—1 + 01, Varn (b, Ng ¥V Vun € Vun.

Since the sesquilinear form B+, -) is not coercive in Vasn X Vasn even for small wave number
k, an important issue is to prove the well-posedness of the discrete scheme (4.4)).
Expanding the numerical solution and test function as

(4.2)

Y im0 (@ (r), 0 (r)) e, if d=2,
(4.3) Unin, Varn) =
Whare: V) = i s o ) o o) vi0.), it ds,

one verifies that uy = 12%

Find uny € X such that
Bo(un,vn) = (f,vn)pa-1 + b9 hoy (D), Vun € Xy, d=2,3,

where B, (-, -) is defined in (3.14)), and for brevity, we denote vy = N or vl%, and f and
3.13)

h are the same as those in (|3.13]

It is important to note that, unlike in the Galerkin finite-element method, the spectral-
Galerkin approximation space Xy has the following property: For uy € Xy, we have
(r —a)Oruny € Xn. Hence, the proof of Lemma is also wvalid for the discrete system
. In particular, Theorem holds with uy in the place of u. As a consequence, the
problem has at most one solution. Since is finite dimensional, we then derive
from s simple fact in linear algebra that the problem admits a unique solution.

Therefore, following the same procedure as in the proof of Theorem [3.1] leads to the
following result:

or 4fY satisfies the reduced problem:

(4.4)
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Theorem 4.2. If F' € L?(Q) and H € L*(S). The problem admits a unique solution
satisfying
@5) VUl + kIO | S (VB + BITIGRDM2) fl + ()1 )L

4.2. Error estimates. In this part, we shall estimate the error between U (solution of
(3.11)) and Uprn (solution of (4.2))). Our starting point is to analyze the error of one-
dimensional approximation (4.4)).

4.2.1. Analysis of 1-D scheme. In order to carry out the error analysis, we define the or-
thogonal projection gtk : X — Xy by

(4.6) (0r(u— gryu), Do) =0, Yoy € Xn.
For s > 1 and s € N, we introduce the weighted Sobolev space
B*(I):={ueL*(I) : [(r—a)(b— r)]lTTlﬁiu e L*(I), 1 <1< s},

with the norm and semi-norm
S 1
-1 2\ 2
lulle = (el + 3 1ir =)o =) = Bh]) 7,
1=1

=1 s
lulgs = H[(’I‘ —a)(b—r)] 2 8ru||.
Lemma 4.2. For anyu € X N B*(I) with s > 1 and s € N,
(4.7) 10r (g nu = w) | + N7 gryw — ull € Nl p-.

Proof. This result is a direct consequence of the Legendre polynomial approximation (with
a scaling and a direct extension to complex functions), which can be found, for instance, in
[5], with an improvement of the weighted semi-norm in the upper bound given by [11]. O

With the aid of Lemmas [3.3] and [£.2] we are able to obtain the following error estimates.

Theorem 4.3. Let u and uyn be respectively the solutions of and . If u €
X N B*(I) with integer s > 1, then for d = 2,3,

107 (u = un)llwi-r + /B[t = un [lwi=s + Ellu = unl|po-

(4.8) e

S Cyu(my, N, k;a,b,d)N""°|u|gs.
where
(4.9) Co(m, N K;a,b,d) - = (14 /B0 @02 4 /B0 5 [IIN7!

+ kY3 (/Bnb3 22 ITIN"Y2 4 |1]269/2K2N 1),
Proof. Let ey = uny — oﬂ'le’u, and ey = u — Oﬂ'leu. By and 1)
(4.10) Bn(u—un,vn) =0, Yoy € Xp.
Then, we derive from , and that for any vy € Xy,
B(en,vn) =Bm(én,vN) = Bm(En, UN)i-3
— kK (En, N ) a1 — kb T e (b)un (b).

Hence, we can view (4.11)) in the form of (3.13) with u = ey, h = —kb® 1T, kén(b), f =
—k2éy, and with an additional term 3,,(én,vn)ya-3. As with the proof of Theorem

(4.11)
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we take two different test functions vy = ey, 2(r — a)drey € Xn and treat the extra term

as

m

(112 ml(@ns e )os-s] < comllenIBus + 2% fen s,
6

and
26 (e (7 = )0ren) u-al < 20 {031 |en (B)en (D)

+ (0w, (1= aren) ua| + | (En, ((d = 2) — a(d — 3)r*1)eN)wd,3;}

(4.13) )]
€7

< e7Bnb™ I |en (b) B + esBmllen]|a-a

Pm . _
+ L (10w 2o + lon]Zams ).
8

Thus, choosing suitable constants {¢; }?:6 , and following the same lines as for the proof of
Theorem (with u = ey, h = —kb® 1T, xén(b) and f = —k?éy), we can derive that
10ren - + BmllenZa—s + k2 llen
S B (108N a-s + 18w 12a-s) + Brd™I1][En (B
+ K20, 3 2 (VT + O Coni) len (D)2
+RHIPCE, kllenla-
To estimate the term |én(b)|, we use the Sobolev inequality and Lemma [4.2[ to obtain that

(4.15) Ex(®F < 2+ 7)) llenlllenls < NI fu

(4.14)

2
Bs-

Next, using the inequality [[v]|2. < max{b%, a“}||v||?, and Lemma [4.2| leads to
J0rEnlBa s < B 0N 2 S B IE N2, = 0,1,

4.16 )
B0 anias < en? S @™

2
Bs-

Hence, by the triangle inequality, (4.14)—(4.16)) and Lemma we have that

10r (u = un) [Gar + Bllu — un | Za-s + 52 lu — un |

< (I0rewZas + BullenlZas + K lle2a-1)

(102N 2 ams + Bl Zams + KN 1201 )

(4.17) S (Ut Ba)10ven|Pacs + Bmllen |Zams + Bumb™ 3| T]|En ()]
+ B2 DT, L 2 (VL + /BT [Con ) (e (B)]
+EIPCE, en2ams

/S C* (m7 N7 k; a’ b7 d)N2725|u 2BS7

where
C*(m, N, k;a,b,d) == (1 + Bt + Bra 3|2 N2
(4.18) + B b BIPENTY 4 K22 T, 2 (Vi 4 /BT Co i) TN
+ EYI[*0 R, N2
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We now derive an upper bound for C*(m, N, k; a,b,d). Since by (2.22)) and (2.34]),

2<1+(m—|—1)2

T )
[ Ton (kb)2

and by (3.16), Cpn x < (kb)'/3, we deduce that for N > 1,

C*(m, N,k a,b,d) S (14 Bu)b" " + Bna® S| 12N
+ ﬁmb3d_4ll|k2/3N_1 + ‘I‘4bdl€4+2/3N_2.

This implies the desired result. O

Remark 4.1. Note that in the error estimate , N'=%|u|ps is the best approximation
error, k2N~! in C, is the so called “pollution error” which is typical for the numerical
approximations to the Helmholtz equation (cf. [2]). The extra term k3 in C, is due to
the asymptotic behavior of the DtN kernel (see Section 2) and is unlikely that this extra
term can be removed.

Remark 4.2. To illustrate how the error behaves with respect to N, k and b with a > 0

being fixed, we consider a typical oscillatory function u(r) = e?*" — ¢ Then, for any
s > 0, we have
b -1
lu|%. = / 105l ((r — a)(b— r))s dr
(4.19) . R
< k;QS/ (r—a)(b—7)"""dr < k;(k — “) .

Plug this into (4.8), we find that for this particular, but typical solution, we have that for
any s > 1,

10r(w = un)llwa-r + v Bmllu = unllwi-s + kllu = unllpa-s

(4.20) b—a k(b—a)\l-s
< . MY
< Culm, Nokia,b, d)ky | 25 ( ~ ) .

Hence, the error will decay exponentially as soon as % < 1, as opposed to the usual
condition % < 1. Hence, we can significantly reduce the computational cost by choosing
b as close to a as we wish (note however that for scattering from a general obstacle D =
r>a+g(@)in2-Dor D =r>a+ g(f,¢) in 3-D, we have to make sure that b > a+||g| L)

With the above preparations, we are ready to perform the error analysis of the full scheme

2.

4.2.2. Multidimensional cases. To describe the error, we introduce the following non-isotropic
Sobolev space

(4.21) HST, () = L2(S; B5(1)) N HE (3 HLuoa (1)) 0 HE (S5 L20ss () N L2 asi (1)),

p,wd* 1
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with d = 2,3; s,s’ > 1 and the norm

oo

10l 0 =( D [Jim

|m|=0

Be+ (L+m?) M0 a2

1
2

+ (4w (m 21+ ||am||i)}) ;

||[]||7—{SS (Q (Z Z ['ulm|Bs 1+m) H8 Ulm”

m=0[=—m

(14 m) (i + 120m]122)])

Theorem 4.4. Let U and Uy be the solutions of and , respectively. If U €
L2(S;X)N H;’Zd,l(Q) with d = 2,3 and s,s" > 1, then we have

(4.22)

Nl

IVU = Unn) I + BNV = Unw||

(4.23) < (OO N ksa b, )N+ (U kMM [0
wd—1
where
C,.(M,N,k;a,b,d) : = (1+ M)b=D/2 4 Mo T |[|N !
(4.24)

+k1/3(Mb3d/272\/mN71/2 + |I|2bd/2]€2N71).

Proof. Since the proof of d = 2,3 is quite similar, we shall only prove the case d = 2.
For notational convenience, let Eypyy = U — Uy n and €, = Uy — u . Thanks to the
orthogonality of the Fourier series, we have that

M
IVEunI® + K Eunl? S ) (Ilﬁrémlli + 12 |[éml|Z -
(4.25) |m|=0
+Rleml2) + 30 (19l + m2lanll s+ K am]2) = S3 + S5,
jml>M

Using Theorem [£.3] leads to
1 - 2 %
. X

o 5% (o, (O PN (3 fomy)

< Cu(M, N, kya,b,d)N'~ Ny 0y

We treat Sy as

SIS

Sy < MH/( > m 2 ([0 12 +m2||ﬁmlli—1))

|m|>M

(4.27) +RM (Y w2 )
|m|>M

< (L kMM U],

Nl

SZ(Q

Hence, a combination of 7- yields the desired result. O
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5. NUMERICAL RESULTS AND DISCUSSIONS

We now present some numerical results to complement our error estimates for the
spectral-Galerkin scheme (4.2). We consider the problem (3.1) in 2-D and take

(5.1) F(r,0) =0, n(0) =0, £0) = H{ (ka)e™".

In this case the exact solution is: U(r,0) = Hf,%)(kr)eime. Since for a given m, ¢ can
be exactly determined with number of mode M = Ny > 2m, we will concentrate on the
approximation behavior of our scheme with respect to the frequency k£ and the thickness of
the annulus b — a.

In the first set of tests, we take a = 1 and b = 2. In Figure [5.4] we present the relative
L? error versus the number of mode N = N, for a wide range of wave numbers. We note
that as soon as N, > k(b — a)/2, the errors start to decay, and for moderate to large wave
numbers, the errors decay slowly until about N, ~ k(b — a), and finally for N, > k(b — a),
all errors converge to zero at an exponentially rate.

In the second set of tests, we take a = 1 and b = 1.25. The results are plotted in Figure
We observe similar behaviors as in the first set except that now we have b —a = i and
only about 1/4 of the modes are needed to achieve a similar accuracy. These behaviors are
consistent with our error estimates (cf. Remark .

100 T T T T T T 10 T T T T T

a + k5, pb * k=500, p=10
S k=30, p=5 O k=700, p=10

. % k=B, p=5 "
16° + k=100, p=5| 107 b

relative L eror
2
relative L= exror

FIGURE 5.4. Relative L?—error versus N, as compared to an exact solu-
tion: a = 1,0 = 2.

These results indicate that (i) the approximate solution Uy, n, will converge to the exact
solution U (r, §) exponentially fast as N,., Ng — 400 provided that all F(r, ), £(0) and n(0)
are analytic in ©; and (ii) our numerical scheme is stable for large N,, and capable of
providing accurate results for moderate to large wave numbers .

To summarize, we have presented a complete analysis for the spectral-Galerkin method
to the Helmholtz equation in exterior domains. We first studied asymptotic behaviors of the
Hankel functions which play essential roles for our error analysis. Using these asymptotic
estimates, we then derived a priori estimates with explicit dependence on the wave number
for both the continuous and discrete problems. Finally, we performed an error analysis and
derived error bounds with explicit dependence on the wave number. To the authors’ best
knowledge, our error estimates seem to be the first of its kind, i.e., with explicit dependence
on the wave number for a numerical method on bounded obstacle scattering via the DtN
map. A particular advantage of this approach, verified by our error estimates and numerical
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10" T T T - T T T 10"

T T T T
+ k=50 ® *  k=1000
o % © k=80 O k=500
3 x  k=100]7 % k=700

relative L error
3

o L L L L L L L a L L L L
10 15 20 25 20 35 40 45 50 50 100 150 200 250 300
N N

FIGURE 5.5. Relative LZ—error versus N, as compared to an exact solu-
tion: a = 1,b = 1.25.

results, is that we can choose the artificial boundary very close to the scatterer while still
maintaining the spectral accuracy.

APPENDIX A. THE PROOF OF ([2.34))
We first prove ([2.34a). It is clear that by (2.33b), Im(7,, ) > 0. On the other hand,

since Im(7,, ;) is a strictly increasing (resp. decreasing) function of k (resp. m), we have
Im(7,,) < Im(71 ) < Im(Th00) = 1,

due to the asymptotic formula |H1(1)(I€)|2 ~ 2 for k> 1 (see Formula 9.2.3 of [I]).
We now turn to the proof of (2.34b)). Recall that the modified Bessel function of the
second kind of order v is defined by

(A1) Ko (z) :/ e=7 st cosh(vt)dt.
0
In particular, we have
(A.2) Ko(z) = / e~Fcoshitgy Ki(z) = —Ky(2).
0

By Formula (4) on P. 445 of [26],

(A.3a) J2 (k) + Y2 (k) = 8 / Ko(2k sinh t) cosh(2mt)dt,
0

T2

(A.3b) [Jme_H + YmYm_H] (k) = % / K1 (2K sinh t) sinh ((2m + 1)t)dt.
0
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Using the identity: K;(z) = —K{(z) and integration by parts leads to
8 [ sinh ((2m + 1)t)
™ Jo 2k(sinh t)’

4 sinh ((2m + 1)t)

K2 cosht

4 e .
+ ﬁ /0 IC()(ZK Slnht)(
4

K2

[Tmdmi1 + Yo Yimi1] () = d(ICO(Qnsinht))

Ko(2k sinh t)‘

sinh ((2m + 1))\’
cosht ) dt

&S]
0

/ Ko(2k sinh t) cosh(2mt)W,, (¢)dt,
0

where

1 (sinh ((2m + 1)t))/
cosh(2mit) cosht '
Note that in the last step, we used the asymptotic formula (see Formula 9.7.2 of [1])

7T i t
AA4 Ko(2Kksinht) ~ " —2ksinht _ —ke'—t/2 ¢ 1
(A.4) 0(2ksinh t) @6 e : > 1,

to claim that

Wi (t) =

sinh ((2 1)t
wl@@nsinhﬂ — 0, as t— oo

cosht
Using the identities of the Hyperbolic functions, W, (t) can be written as
(A.5) Wi (t) = 2m(1 + (tanht) tanh(2mt)) + sech’t, 0 <t < oo.

We now seek the maximum and minimum values of W, (t). Taking the derivative of W, (t)
yields

W, (t) = 2m((sech®t) tanh(2mt) + 2m(tanh t)sech®(2mt)) — 2(tanh t)sech®t
= 2(m tanh(2mt) — tanh t)secth + 4m?(tanh t)sech? (2mt).
It is obvious that
mtanh(2mt) — tanht > 0, Vi >0, Vm > 1.

Hence, W,,(t) is an increasing function of ¢, and consequently,
(A.6) 2m+1 =W, (0) < W, (t) < Wyp(o0) =4m, V>0, Vm > 1.
Therefore, for m > 1,
2m+1  Jp(8)Imt1(K) + Yo (K)Yimg1 (k) 2m

2k J2, (k) +Y2(k) -~k
which, together with (2:33a)), yields the bounds

(A7)

1
_m <Re(Tpp) <——, for m>1.
K ’ 2K

Finally, for m = 0, (A.5]) implies that 0 < Wy(t) < 1. Accordingly, we find that
1
—5,. S Re(To) <0.

It remains to prove (2.34c]).
Let us first show that Im(7 ) is a strictly decreasing function of . By (2.33b)), it suffices
to show that

f(@) = a|HD (@) = 2(J2(2) + YE(x)), z>0,
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is a strictly increasing function of z. Indeed, by (A.3a)),

T2

flx)=—= /000 xKo(2x sinh t)dt.

Differentiating it gives

8

f'(z) = ﬁ/ {Ko(2x sinh t) + 2z sinh t K{(2x sinht) }dt.
0

Integrating the second term by parts leads to

8 : ~ 8 [ . 2
f(z) = ﬁICO(stmht) tanht|0 +ﬁ/0 Ko(2z sinh t) tanh* ¢dt.

Notice that the first term is zero due to the decay property of Ky (cf. (A.4)). Therefore,
we have

f'(x) >0, Vz>0.

Finally, (2.34c) follows immediately from (2.33b)), and the facts that lm(7 ) is a strictly
decreasing function of &, and /1|Hél)(/i)\2 — 2 as Kk — oo.

This ends the proof of (2.34).
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