IMAGING SCHEMES FOR CRACKS AND INCLUSIONS*
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Abstract. We consider the problem of locating defects and estimating their geometric features
from multi-static response matrix measurements at single or multiple frequencies. A main objective
is to design specific defect detection rules and to analyze their receiver operating characteristics and
the associated resolution and signal-to-noise ratio. In this paper we introduce a unified analytic
framework that uses high-frequency asymptotic methods in combination with a hypothesis test
based formulation to construct specific procedures for detection and characterization of cracks
and inclusions. A central ingredient in our approach is the use of random matrix theory to
characterize the signal space associated with the multi-static response matrix measurements. We
present numerical experiments to illustrate some of our main findings.
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1. Introduction. The focus of this paper is on imaging small defects from
measurements at single or multiple frequencies. Two different types of defects are
considered: cracks and inclusions. Our general imaging approach is based on rela-
tively high-frequency asymptotic formulas for the signature of the defect.

We assume that we have coincident transmitter and receiver arrays of n ele-
ments. The multi-static response (MSR) matrix is the transmit-receive responses
of this array. The problem we consider is to image the defect from the MSR ma-
trix measurements at single or multiple frequencies in the presence of measurement
noise.

We construct different imaging functionals for imaging the defects from MSR
measurements at a single or multiple frequencies. In particular, MUSIC (which
stands for MUItiple SIgnal Classification) and Kirchhoff-type algorithms are in-
vestigated. Applying the techniques of statistical hypothesis testing we derive a
strategy for ruling on the presence/absence of a defect based on the introduced
imaging functionals. We also introduce the notion of resolution, which takes into
account the signal-to-noise-ratio (SNR), and analyze the resolution-enhancement
effect obtained with broadband signals. We revisit Berens’ modelling that was in-
troduced in [11] and derive, using our asymptotic formulas for the signature of the
defect, appropriate probability of detection functions. The detailed statistical anal-
ysis carried out in this paper shows that the probability of false alarm is given in
terms of a Tracy-Widom distribution, which is a bell-shape function somewhat dif-
ferent from the Gaussian distribution usually applied. Finally we perform numerical
experiments using the proposed algorithms to test their performance and efficiency.

The paper presents a unified framework for imaging defects. It proposes ef-
ficient imaging algorithms and establishes an approach for hypothesis testing and
resolution analysis. The paper extends several recent results, concepts, and methods
for imaging defects. In [9] a continuous model was considered and an asymptotic
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expansion of the boundary perturbations that are due to the presence of a small
crack was derived. Moreover, a MUSIC-type approach for locating the crack from
boundary measurements at a single frequency was designed. It was also shown that
the location and the length of the crack can be estimated from the projection onto
the noise space and the first significant singular value of the response matrix while
the direction of the crack can only be estimated from the second singular vector.
In [4, 5] a MUSIC-type imaging of small inclusions at a single frequency in the dis-
crete framework has been presented. High-frequency asymptotic formulas for the
perturbations in the MSR measurements due to small inclusions have been derived
in [3, 22] and time-reversal techniques studied in [3]. In [19], a notion of resolution
for imaging point sources has been introduced and a resolution analysis successfully
carried out in the presence of noise. In this paper we integrate and extend these
techniques by introducing an analytic framework that uses high-frequency asymp-
totic methods in combination with a hypothesis test based formulation to construct
specific procedures for detection and characterization of cracks and inclusions. A
central ingredient in our approach is the use of random matrix theory to characterize
the signal space associated with the MSR measurements.

The paper is organized as follows. In Section 2 an asymptotic formalism for
defect imaging is established. We consider two principal situations, either with
cracks or inclusions. Motivated by this description imaging functionals to locate
the defects are introduced in Section 3. Then, we present the test for detection
of the crack or inclusion, that is to rule on whether they are present or not. This
crucial test is based on analysis of the singular values of the response matrix and
is derived in Section 4. An extension of Berens’ modelling for defect detection
is given in Section 4.5. In Section 5 we use the singular vectors to estimate the
location given that there is a crack present. In the location estimation we introduce
a location dependent threshold to the test whether a search point is associated with
a defect or not. A resolution analysis is carried out in Section 6. In Section 7,
optimization algorithms for reconstructing the crack orientation or the inclusion
polarization tensor are presented. We illustrate with some numerical examples in
Section 8. The paper ends with a discussion in Section 9. Some background on the
probabilistic framework together with a proof of the asymptotic expansion of the
effect of a small crack are given in the appendices.

For the sake of simplicity, we only consider the two-dimensional imaging prob-
lem but stress that the techniques developed here apply directly to the three-
dimensional case.

2. Asymptotic Formalism.

2.1. Asymptotic Modelling of Cracks. We shall first consider the case
where the defect is a small perfectly conducting crack. The crack X, is characterized
by its size e, location x¢, and orientation ¢ and we consider two space dimensions
so that the crack is a line. ‘

We assume a transducer array with the transducers located at (x; = (xgj ), 0);j =
1,...,n), moreover, that the full response matrix is available. First, we assume that
there is no noise. The governing equation for the time-harmonic field ugj ) emitted
by a source at x; is

) OJ2 . N
Aul) + Z5uf) = b, iR\,
=]
’LL;E-J) =0 on Zaa (21)

’<3|8m - ii) (Ugj)(w) - A(w,w,a:j))‘ = O(|z|~%/?),
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where G is the time-harmonic Green function

) w
Glw.@.y) = 1 (T ly —=l). (2.2)

using the notation |y| = ||ly||2. Here, H(gl) is the zeroth order Hankel function of
the first kind. Using the asymptotic form of the Hankel function

HY (2) ~ \/2/(n|z]) exp(iz — isgn(z)m/4) for |z > 1,

we find that for w|lx — y|/co > 1:

R Vo exp(im/4) (Zéioky _ w|)7 (2.3)

Gw,z,y) ~ ex
( v) 2V27 \Jwly — x| P

and

. V<o <iw(x"’ - 93])) exp(im/4) W
VG(w,z x;) ~ exp (i—|x® — x| ).
( )= 37 \wle=al) Jol =] G

We shall assume a high frequency regime with wL/co > 1 for L the distance
from the array center point to the crack center point. Regarding the crack size we
assume

we

— < 1
co
We define the response matrix entries by Aj; = ud )(331). Following [9], we
prove in Appendix B that the following asymptotic formula is valid for w of order

o(e):

271G (w, zj, )G (w, ¢, x)

A = .
1) log(3=) +7 —log2— 3
d - d 4 e2w?
2 . c\ c
TE atG(aJ,:cj,ac )atG(w,az ,ml)+o( 2 )

iC()

e
4w /|x; — °||z; — x°]

w
0 (2, - ol + o1 - o))

x { L e (@ —a) - #)(@ — 2°) -t)}
log(4=) +~ —log2 -5  2c§ | — x¢[|e — x|
52w2
+0( . ) (2.4)
€

where v ~ 0.577 is the Euler constant and 9/0¢t stands for the tangential derivative.

2.2. Asymptotic Modelling of Inclusions. We consider next the (electro-
magnetic) situation where D is an inclusion with constant parameters 0 < p < 400
and 0 < ¢ < 400, (i, q) # (1,1), located in a background medium with permeability
and permittivity equal to 1.

Suppose that D = ¢B + «¢, where B is a domain which plays the role of a
reference domain, ¢ denotes the small diameter of D, and x¢ indicates the location
of D. _

Using the same notation as above, let u,gj ) be the solution of

1 L w2 ‘

V- (1 +(=- 1)X(D)) Vul) + —(+(a— Dy(D)ul) = 6, in R?,
d M 0 (2.5)

‘ (m - Zﬂ) (Uéj)(w) — G(w, w7:cj))‘ = O(|z|3/?),

Co
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where (@ is the time-harmonic Green function (2.2). In [3] we proved that the
following asymptotic of the response matrix entries holds:

Aj(w) = 52vé(w x;,x°) - M(u, B)VG(w, x¢, ;)

€w

e2w?
= ¥ (q-1)|B|G(w, z;, 2°)C(w, 2 :1:1)4-0( 2 )

—jwe?

= exp (i (@5 — @] + oy — °]))
8mco/|xj — || — x°] Co

2,2

+|B|(q—1)} +o(EC°; ) (2.6)

0

(2; — 2°) - M(u, B) (@ - a°)
@, — @l — ]

X

as w — 00 and ew — 0. Here M(p, B) is the polarization tensor given by [6, 7]:

M. B) = (= 1) [ V(@) + @) do.

B

where v is the solution to

Av =0 inR?\ B,

Av=0 in B,

0| — 0|+ =0 on dB,

’igz ngr:(’i—l)z/ on 0B,
o(x) = O(|2|~?) as|®| = +oo,

with v the outward-pointing unit normal vector.

Note that if the background medium is not the free-space then we have to
replace, in the asymptotic formulas (2.4) and (2.6), the Green function G by
the one associated with the background medium, _C';, and change the constant

i

log(3=) +7 —log2 — 3 in formula (2.4) by
log(5) + 2 R(w, 0,0),

where R(w, z,y) = G(w,z,y) — 5= log |z — y|.
3. Imaging Functionals.

3.1. Estimation of Crack Location. We consider first the case with cracks
and recall some common imaging functionals, which are functions of a search point
in the search domain where we are looking for defects. In Section 5 we shall relate
this to a location-dependent test that is derived in a probabilistic framework.

Note that in the presence of one defect at ¢ the response matrix has the
approximate form

A ~ 7(w, 2%)d(w, z%)d(w, )T, (3.1)

with d(w, z¢) the normalized illumination vector

@J pa—— (w%l = exP(i‘;’wj_mq))j_l e

,,,,,

and 7 given by

00 Y71 T
T(w, x¢) = I=1 g —a] . (3.3)

<log( E)+ v —log2— 7>
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Here T denotes the transpose. The first singular value and singular vectors of the
Singular Value Decomposition (SVD) of the data

A=USV ,
satisfy Av; = opuy with the relations
u; ~exp(ify)d, vy ~exp(—if)d, o1 ~|T(w,z°), (3.4)

with 01 + 0 = arg(7(w, z°)).
A MUSIC imaging functional at a single frequency w is given by

1
d(w,z5) — (u1(w), d(w, %)) u; (w)

IMU(w7wS) = ‘ ) (35)

where (a,b) = @ - b. We contrast this with a more classical Kirchhoff migration
formulation which migrates traces to the search point %:

Tini(w, &%) = d(w, 25)" A(w)d(w,z5). (3.6)

In terms of the SVD decomposition of the response matrix the Kirchhoff migration
functional can be written as

n

Tim(w, @) = (d(w,z%), w(w)) (d(w, %), B (w)) 01(w). (3.7)
1=1
In the case with one (sufficiently small) defect we have o1 > oy, for all{ =2,... n,
and
Txm (w, a:S) ~ (d(w, a:S), ul(w)) (d(w, acs),vﬁ(w)) o1(w). (3.8)

With measurements of the response matrix at multiple frequencies, (wg)k=1,.... i,
we can construct the imaging functional by summing over frequencies

T (@%) = = 3 o @%) " Alon)dlor, %) (39)

Wi

where K is the number of frequencies (wy). An alternative imaging functional when
searching for a single defect is

Tyr(x®) = %Z (d(wy, %), w1 (wy)) (d(wi, %), 77 (w)) (3.10)

in which we have renormalized the information provided by the different modes, yet
retained phase coherency. Finally, it is also possible to use a matched field imaging
functional:

IMF(:ES) = % Z ’d(wk,wS)T A (w)d(wg, 5) ’ (3.11)

in which the phase coherence between the different frequency-dependent compo-
nents is not exploited. As we will see in Section 5, this makes sense when the
different frequency-dependent components are incoherent.
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3.2. Estimation of Inclusion Location. Define the n x 3 matrix d(w,x*)
by

1, (x; — 257
(1,x;—x5)[2 <( (mj i 5), ) exp (Z;|$J — flis)> (3.12)
\/Z] 1 |w?_w5| \/‘mJ -z | 0 j=1,...,n

Let A = USV' be the SVD of the matrix A. The rank of A is three times
the number of inclusions (if for any inclusion its permittivity and permeability are
different from 1) [4, 5]. In the case of a unique inclusion the first three columns of
U provide an orthonormal basis for the image space of A which is denoted by the
n x 3 matrix Ug. The n x n matrix Pa = Usﬁg is the orthogonal projection onto
the image space of the response matrix A.

A MUSIC imaging functional at a single frequency w is then given by [4, 5]:

1 1
IMU(:ES) = = R )
I-Pa)d(w.a®)| |d %) - TP, wwwm) dw,29)
(3.13)
3 are the right singular vectors

where I is the n x n identity matrix and (u;);=
of A.

In the case of measurements at multiple frequencies (wy), we may construct the
imaging functional as

,,,,,

3

ZZ (d(wk, 2%), wi(wr)) (d(wr, %), Ti(wy)) , (3.14)

wr =1

Ty (@) =

[ =

where K is the number of frequencies and (v;) are the left singular vectors of A. In
the following sections we shall introduce tests deriving from a hypothesis test based
framework to quantify when one can actually detect a defect.

4. Optimal Detection.

4.1. Singular Values of Noisy Response Matrices. In this subsection we
consider the case in which the MSR matrix is obtained in the absence of any crack
or inclusion so that it contains only noisy data coming primarily from electronic
noise. Therefore, we assume that the MSR matrix A is random with complex
Gaussian statistics. In other words the entries Aj, 1 < j,I < n, are modelled
as independent complex Gaussian random variables with mean zero and variance
a?/n (equivalently A = A, + iA; with A, and A; two independent real Gaussian
matrices whose entries have mean 0 and variance a?/(2n)).

4.1.1. Spectral Measure. We denote by O'gn) > aén) > aén) > > a,(,") the
singular values of the response matrix A sorted by decreasing order. We introduce
the corresponding spectral measure:

1 n
N® ([0, 0,]) = ECard {j e{1,...,n}, O'J(- ) € [O‘u,o‘v]} , for any oy, < 0.

N is a counting measure which consists of a sum of Dirac masses:

1 n
N =236 (.
n]; ‘7;')

The following result is standard in Random Matrix Theory [27]:
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PROPOSITION 4.1. When n — oo the spectral measure N almost surely
converges to the absolutely continuous measure N with compact support:

Nowo)) = | " o(o)do,

u

where

1 (a) psc(a):{ém if0 <o <2, (41)

- otherwise,

and o. = a.

The function p is the asymptotic spectral measure: p(o)do gives the proportion
of singular values of the response matrix that lie in the elementary interval [o, c+do].
The normalized function ps. is the semi-circle law.

4.1.2. Moments. In the asymptotic regime n — co we have

n

1 oo
T3 = [ e gl = A2 (12)
j=1
Vs(fk) :/ U2kpsc(g)d07 (4'3)
0
with fys(z) =1, fys(f) =2, ys(?) = 5. We can describe the fluctuations of the second

moment which has Gaussian distribution with a relative amplitude of the order of
n~l:

1S~ (2 ! AT 1\ 2

Z \ = -T A A)=- A;

2 2 = e (RTA) =5 3 1l

- 2
o2 4+ 2SN (0, 1), (4.4)

when n is large (note that E(|Aj[?) = a? and Var(|A4;|?) = a*). Here E stands
for the expectation (mean value), Var for the variance, N(u,0?) for the normal

. . . . . dist. . . . .
distribution with mean p and variance 2, and “=" means “equal in distribution”.

0.8 0.5;
06 0.4f
_ 0.3f
5 —
5 04 =
0.2
0.2
0.1f
0
0 3 4 S -2 0 2 4

Fia. 4.1. Left figure: spectral measure for a compler Gaussian random matric with oc = 1
obtained from Monte Carlo simulations with n = 50 (solid) and compared with the theoretical
semi-circle law (dashed). Right figure: probability density function of the normalized mazimal
singular value Zy = 22/3n2/3(n1axa(-n)/ac — 2) obtained from Monte Carlo simulations with
n = 50 (solid) and compared with the theoretical Tracy-Widom distribution of type 2 (dashed).
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4.1.3. Maximal Singular Value. The largest singular value is 20, up to a
random correction of order g.n~2/3:

O_in) digt. 24272307232, 1 o(n~%/%)). (4.5)

The random correction Z looks Gaussian (see Fig. 4.1), but it is not. It is a
Tracy-Widom distribution of type § = 2 [23]:

Pz <o) = [ pralds—ew (-5 [ @Dl @),

E(Zy) ~ —1.77, Var(Z,) ~ 0.81,
with ¢(2) the solution of the Painlevé equation
¢ (2) = zp(2) + 20(2)°,  p(x) = Ai(z), z — oo, (4.6)

Ai being the Airy function.

Note that the random correction to the maximal singular value has a relative
amplitude of the order of n=2/3, while the random correction to the second moment
(4.4) has a relative amplitude of order n~!. Therefore, we obtain the following
result:

PROPOSITION 4.2. Let us consider the response matrix obtained with an elec-
tronic noise. The ratio of the first singular value over the L?-norm of the other
singular values

o™
Ri= 1 n ' (n)y2\1/2 (4.7)
(= D=2 ("))

has the following statistical distribution

dist. 1

when n is large, where Zy is a random variable independent of all the parameters
which follows a Tracy-Widom distribution of type 2.

This result is very important. Combined with the corresponding result in the
presence of a defect that we will present in Subsection 4.2, it allows us to build
a likelihood-ratio test for the detection of a defect in the medium. By Neyman-
Pearson Lemma [24] this test is of the form: when the ratio (4.7) is beyond a
threshold value 7 (significantly larger than 2), then this means that a defect must
be buried in the medium. The knowledge of the statistical distribution of the ratio
(4.7) in the absence and in the presence of a defect will allow us to choose the
threshold 7 to reach a prescribed level for the test (i.e., a given probability of false
alarm), and so that this test is the most powerful amongst all tests with this level
(the power is the probability of detection); see Appendix A.

4.2. Singular Values of Noisy Response Matrices with a Crack. Here
we consider the response matrix A obtained with a crack in the presence of additive
electronic noise:

A=A)+W, (4.9)

where here Ag = hohg is assumed to be a rank-one matrix and W is a complex
Gaussian matrix as the one studied in Subsection 4.1. Let us denote by ¢ = ||hol|3
the nonzero singular value of Ay and by a§”> > aén) > az(,,n > e > aﬁln the
singular values of the matrix A. We introduce the parameter o, = \/na where a? is
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the variance of the entries of the matrix W which models additive electronic noise.
For large n, we can expand the distribution of the singular values and we obtain
the following results [15, 20]:
PRrROPOSITION 4.3.
a) Ifo. > og, then the largest singular value O'YL) obeys the same non-Gaussian
statistics (with mean 20.) as in the absence of the crack.
b) If 0. < og, then the largest singular value cr%n) obeys Gaussian statistics
with the mean and variance

E(Uin)) =o0+0l0, ", Val“(Uin)) = %03(1—030072).

c¢) For any o. the second singular value oén) 18 equal to 20. up to a random
correction that is of the order of n=2/3 as n — .

Several interesting features can be observed:

e The noise generates many small singular values, whose largest one is O’én)

which is of the order of 20..

e The first singular value, Ulfn), corresponding to the crack, increases as the
noise increases. This is a manifestation of the level repulsion: the small
singular values (and in particular O'én)) increase as the noise increases, and

the strong singular value is repulsed.

e The first singular value, corresponding to the crack, and the second singular
value, that is the largest singular value generated by the noise, are well
separated as long as E(J%n)) > E(Uén))7 i.e., 0. < 0g. In the opposite case
0. > 0g it is not possible to see the crack.

We can study the spectral measure of the n — 1 smallest singular values

(Uén)a O—én)7 Tty 0—7(Ln)):

1 n
N Y([oy,0,]) = 71Card {j =2,...,n, a§ ) e [au,av]}, for o, < 0.
n—

When n is large, N(®~1) is asymptotically equivalent to a continuous measure N
compactly supported:

N(fowonl) = [ plo)do, with p(o) = ~pue( ),

u

We can describe the ratio of the maximal singular value over the square root of
the second moment by:

PROPOSITION 4.4. Let us consider the response matriz obtained with a single
crack in the presence of electronic noise. For o, < og, the ratio (4.7) has the
following statistical distribution

dist. 00 | Oc¢ 1 5 —2
= + p + Ton 1—020,°N(0,1). (4.10)
For 0. > oo we have (4.8).

This proposition describes the statistical distribution of the ratio (4.7) in the
presence of a crack. It allows us to compute explicitly the power of the likelihood-
ratio test which is the most powerful test for a given false alarm rate by the Neyman-
Pearson Lemma [16].

4.3. Singular Values of Symmetrized Noisy Response Matrices. In
this section we assume that the response matrix is obtained in the presence of
electronic noise only and that the matrix is symmetrized to reduce the noise variance
of its off-diagonal entries. That is, the response matrix A is complex Gaussian
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(with independent complex Gaussian entries with mean zero and variance a?) and
we consider the symmetrized matrix

A* = (A +AT).

M| —

Then the matrix A® is symmetric complex and has random entries with Gaussian
statistics: Ajl = Afj and the entries A7, j <[ are independent complex Gaussian
random variables with mean zero and variance a?/n off the diagonal (j # ) and
2a2/n on the diagonal j = [, with a, = a/ V2. The symmetrization of the response
matrix reduces the variance of its off-diagonal entries by a factor of v/2.

We denote by a%n) > aén) > Ué") > e > ngn) the singular values of the
response matrix A® sorted by decreasing order and by N(*) the corresponding
spectral measure.

PROPOSITION 4.5. When n — oo the spectral measure N almost surely
converges to the absolutely continuous measure N with compact support:

oy
Nowod) = [ olo)o, o) = o %),
Oy O-C O-C

where py. is the semi-circle law given by (4.1) and 05 = as = a/V/2.

In the asymptotic regime n — oo the moments of the singular values are given
by the formulas (4.2) with o, replaced by of. We can describe the fluctuations of
the second moment which has Gaussian distribution with a relative amplitude of
the order of n=1:

L, (n)v2 1 T o 1 )
ﬁZ(aj )2 = ETrace((A) A®) = Z A3
Jj=1 J,l=1
. s\2
2+ ),

when n is large (note that E(|Aj; %) = 242, Var(|A§j|2) = 4a?, ]E(\A;l|2) = a?,
Var(\A§l|2) = al, for j # 1, and A® is symmetric).

0.8 0.51
0.4f
0.6
. 0.3f
5 —_
5 04 =
0.2
0.2
0.1f
0] .
0 3 4 0 -4 -2 0 2 4

Fi1G. 4.2. Left figure: spectral measure for a complex symmetric Gaussian random matrix
with oc = 1 obtained from Monte Carlo simulations with n = 50 (solid) and compared with the
theoretical semi-circle law (dashed). Right figure: probability density function of the normalized

mazimal singular value Z1 = 22/3n2/3(max o§n)/0§ — 2) obtained from Monte Carlo simulations
with n = 50 (solid) and compared with the theoretical Tracy- Widom distribution of type 1 (dashed).

The largest singular value is 20 up to a random correction of order aé”n_2/ 3:

n) dist.

05 oy [2 +272/3p =287, 4 0(7172/3)].
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The random correction Z; looks Gaussian (see Fig. 4.2), but it is not. It is a
Tracy-Widom distribution of type 5 = 1:

P(Zy <2z2)= /Z prwi(z)dr = exp ( — %/OO ox) + (z — z)<p2(gc)dl‘),
E(Zy) ~ —1.21,  Var(Zi) ~ 1.61,

where ¢ is the solution to (4.6).

Note that the random correction to the maximal singular value has a relative
amplitude of the order of n=2/3, while the random correction to the second moment
has a relative amplitude of order n~!. Therefore, we obtain the following result:

PROPOSITION 4.6. Let us consider the symmetrized response matriz obtained
in the presence of electronic noise. The ratio (4.7) has the following statistical
distribution

RUtoy Lz (4.11)
22/3n2/3 ?
when n is large, where Z1 is a random variable independent of all parameters fol-
lowing a Tracy-Widom distribution of type 1.

4.4. Singular Values of Symmetrized Response Matrices with a Crack.
Here we consider the response matrix A given by (4.9) obtained with a single crack
in the presence of additive electronic noise and we symmetrize this matrix:

AP =_(A+AT)=A)+W?*,

N

where W* is a complex symmetric Gaussian matrix like the one studied in Subsec-
tion 4.3. Let us denote by oq = ||ho||3 the nonzero singular value of Ay and by
O'gn) > O’én) > aé") > ... > o™ the singular values of the matrix A*. We introduce
the parameter o = \/n/2a where a? is the variance of the entries of the matrix W
due to additive electronic noise. Let us denote by U%n) > Uén) > aén) > . > g
the singular values of the response matrix A®. For large n, we can expand the
distribution of the singular values and we get the following results:

PROPOSITION 4.7.

a) Ifos > og, then the largest singular value o ) obeys the same non-Gaussian

statistics (with mean 203) as in the absence of the crack.

(n
1

b) If 08 < o9, then the largest singular value O'gn) obeys Gaussian statistics
with the mean and variance

C C

n s — n ]' S s —
Ey") =00+ (000", Var(oy”) = —(00)* (1~ (02)°05 ).

c) For any of the second singular value aén)

correction that is of the order of n=2/3
We can describe the ratio of the maximal singular value over the L2-norm of
the other singular values by:
PROPOSITION 4.8. Let us consider the symmetrized response matriz obtained
in the presence of electronic noise with a crack. For of < og, the ratio (4.7) has
the following statistical distribution

is equal to 207 up to a random
as m — o0o.

dist. 00 | Og 1 P
R™'= — 4+ £ 4+ —/1—(03)2 0,1). 4.12
R AR R (R (112)

For 0% > o¢ we have (4.11).
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4.5. Berens’ Modelling Revisited. In [11] A.P. Berens introduced a frame-
work for analyzing schemes for nondestructive inspection methods (NDI), testing
for the presence of flaws. In their reliability analysis the probability of detection
(POD) as function of flaw size played a central role. In our notation the “flaw size”
corresponds to the parameter € and we are thus interested in designing reliability
tests with a desirable performance in terms of the corresponding POD(g) function.
In [11] a maximum likelihood approach was used for parameter estimation, and a log
normal distribution was in particular postulated for the response variable’s relation
to crack size. One parameter to be estimated is then the variance of the Gaussian
residual. Our approach here is to introduce a physical model for the measurements,
as we have described above, and then infer a corresponding “optimal” POD func-
tion that can be associated with the MSR matrix measurements. We describe the
picture deriving from this approach below, in fact, the resulting picture deviates
somewhat from that deriving from Berens’ modelling.

Consider the imaging of cracks from measurements of the MSR matrix at a
single frequency w in the presence of electronic noise, that is, we model with an
additive Gaussian noise. Assuming availability of previous and/or multiple mea-
surements we may assume that the variance of the entries of the MSR matrix (due
to the electronic noise) is known and equal to a®. In fact, we will see that we do not
need to know the value a2 in order to build the most powerful test with a prescribed
false alarm rate.

By Proposition 4.6, in the absence of the crack (hypothesis Hy) the ratio of the
first singular value of the symmetrized MSR matrix over the L?-norm of the other
singular values

R:= (4.13)
n—1 1/2
(nil Ej:Z ‘7]2')
is of the form
dist. 1

where Z; is a random variable following a Tracy-Widom distribution of type 1.
In the presence of a crack at position ¢ and with size ¢ (hypothesis Hg4),
Proposition 4.8 shows that the ratio is of the form
dist. 00 | O —2
R=" — 4+ 22+ —\/1—(0%)20;,°N(0,1), 4.15
R AR IR R (415)
&0] Zr-l: %
oo(xe) = = Lz 2] —, (4.16)
dw [log(55) + v —log2 — 3

o, = v/n/2a. (4.17)

This result is correct as long as o > o5. When o < of we have (4.14).

Note that, as functions of the number of sensors n, the singular value o scales
as m, while the noise level o scales as v/n. This shows that the detection power
increases with the number of sensors.

If the data gives the ratio R, then we propose to use a test of the form R > r
for the alarm corresponding to the presence of a crack. By the Neyman-Pearson
Lemma the decision rule of accepting H,4 if and only if R > r, maximizes the
probability of detection for a given false alarm probability a

a=P(R > ry|Hp)

with the threshold

1 —1
To =2+ W(I)T\m(l —a),
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where @y is the cumulative distribution function of the Tracy-Widom distribu-
tion of type 1. The computation of the threshold is easy since it depends only on
the number of sensors n and on the false alarm probability «. This test is therefore
universal. Note that we should use a Tracy-Widom distribution table, and not a
Gaussian table. We have, for instance, ®p,(0.9) ~ 0.45, &1, (0.95) ~ 0.98 and
By, (0.99) ~ 2.02.

The detection probability 1 — 3 is the probability to sound the alarm when
there is a crack:

1—B=P(R>ro|Ha).

For a given measurement array it depends on ¢ and ¢ through the value oq(e, 2¢)
and also on the noise level a. Here we find that the detection probability is

- 2%
POD(c,z¢) =1—B(e,2°) =1 - & | Vn——ae"%_ |,
1= (02/o0)

where @ is the cumulative distribution function of the normal distribution with mean
zero and variance one. This result is valid as long as og > 0. When oy < 0¢, so that
the crack is “hidden in noise”, then we have 1 — 5 =1 — &y (q)%\lm(l — a)) = .

4.6. Rank Estimation of a Noisy Response Matrix. The results of the
previous subsections give the principle of an original method to estimate the effective
rank of noisy response matrix A from its singular values a§”) > Uén) > 0‘3n) >0 >
oﬁln). The effective rank of the matrix is the number of non-zero singular values
that would be observed in the absence of noise.

The usual procedure consists in estimating the number of singular values larger
than a threshold value related to the noise level and determined empirically by the

user. The information carried by the small singular values is then not exploited.

(n)
K12

U,(jr)z > > 01(1n)7 where k < n is an upper bound for the effective rank of A. The
spectral measure of the n — k smallest singular values is fitted (by a least-square
method for instance) by a semi-circle law (note that there is only one parameter to
estimate). Then one compares the full histogram of the n singular values with the
fitted semi-circle law. The number of singular values that depart significantly from
the semi-circle law is the effective rank of the matrix A. A full statistical analysis
of this method is possible and will be addressed in a separate paper. Moreover, we
will generalize the optimal detection analysis in Section 4 to the case of inclusions
and multiple cracks where the matrix A has more than one significant eigenvalue.
This generalization is nontrivial.

Here we propose to look first at the n — k smallest singular values o

5. Conditional Localization. We assume that the spectral test described
in Subsection 4.5 identified the presence of a defect and we want to estimate its
location. Thus, we want to decide whether there is a defect or not at a partic-
ular location based on the measured MSR matrix, A, at a single or for multiple
frequencies.

5.1. Effective Imaging Functional. We assume here a single defect, one
frequency, and the following model for the noisy MSR, matrix:

Aw) = Ag(w) + W(w),

where Ag(w) is given by (2.4) or (2.6) and W is a complex centered Gaussian noise
with “variance” a?: W = W, 4+ iW;, with W,. and W; having identically inde-
pendently distributed real entries distributed according to the normal distribution

with mean 0 and variance a?/2. In particular E(|W;;|?) = a®.
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Since we know that the unperturbed response matrix Ag(w) is symmetric, we
first symmetrize the noisy MSR matrix:
1

A%w) = 5 (AW) + A7)

which, as said earlier, reduces the noise variance of the off-diagonal entries by a
factor of v/2:

A%w) = Ag(w) + W), W'(w)= %(W(w) W)
Here W is a symmetric complex Gaussian matrix: W*¢ = W7 +iW;, with W and
W? being symmetric real matrices with independent entries with mean zero and
variance a? on the diagonal and a?/2 off the diagonal.
We consider the localization of a crack. We shall first assume that there is one
crack present as determined by the spectral detection test described above. Thus,
the observations are modelled as

A (w) = 7(w, z) d(w, z)d(w, 2)T + W*(w),

and we seek to estimate the location x of the crack. Here 7,d are given by (3.2)-
(3.3). In this case, given the parameters ¢, 7, and a, the observed symmetrized
response matrix A®(w) has the probability density function

| (_ JA* - Td@,m)d(w,m)n@) |

s _
p(A ‘ Z,T, Cl) T 9ngp(n?4n)/2gn2+n eXp 202

with respect to the measure over the space of complex symmetric matrices:

n

Hd%(A;,j)ds(A;,j) H AR(AZ)dS(AS).

j=1 1<j<i<n

Here the subscript F' represents the Frobenius norm. Using Bayes theorem with
the Jeffreys prior for the parameters @, 7,a (a non-informative prior distribution),
which is proportional to a ', we find that, given the observations A®, the likelihood
function of the parameters x, 7, and «a is given by:

A" - Td<w,x>d<w,:c>T||%> |

5o (5.1)

1
lo(m,T,a|AS)=Wexp (—

The maximum likelihood estimator of & and the nuisance parameters a and 7 are
found by maximizing the likelihood function (5.1) with respect to these:

(&,7,a) = arg max, , ,lo (¢, 7,0 | A%).

We first eliminate a by requiring

Olp (x,7,a | A?)
da

which gives

|A® — 7d(w, x)d(w, )" ||
vnZ4+n+1 ’

and then the likelihood ratio is proportional to

&:

lo (5877'7 a | AS) ~ ||AS _ Td(w, x)d(w7$)T”;(n2+n+1)/2.
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Since A®(w) is complex symmetric, it admits a symmetric singular value decom-
position: there exist unitary vectors u;(w) and nonnegative numbers o;(w) (the
singular values) such that

Af(w) = Zaj(w)uj (w)u (W)™

Therefore, we can write
|A® = 7d(w, )d(w, )|} = [[u® (W) — 7dP (w, )3,

with u® = 3" | oju; @ u; and d? = d@d. Since ||d| = 1, we have [[d® |, =1
and we then find that

# = argmin |[u? (w) — 7d? (w, z)|3 = (d? (v, z),u? ().

Note also that |u®|3 = Z?:l 0]2 = ||A®||%. We therefore conclude that the
maximum likelihood estimator & derives from maximizing the MUSIC-type function

= arg mianu(Q)(w) - (d(Z)(Wa x)aU(Q) (w))d(z)(w, w)||§

Note however that & is not the maximizer of the MUSIC functional (3.5) since all
singular vectors (weighted by the singular values) contribute to u(*). We have in
fact

[u® (W) = (d® (w,2),u®()d® (W, 2)|2 = [u®W)3 - [(@?®W),d? ()]

= [A*@)[IF = ZTxu(w, 2),

where Zg s is the Kirchhoff migration functional (3.6). From this representation we
find that the estimation & of the location can be expressed in terms of the Kirchhoff
migration functional as

& = argmax,, |Ixm(w, )| . (5.2)

This indicates that Kirchhoff migration is more accurate in the presence of additive
noise than MUSIC in that the location of its maximum is exactly the maximum
likelihood estimator of the location of the crack.

The analysis can be extended to the case in which the response matrices are
recorded at several frequencies (wy)g=1,....x and the additive noise matrices W (wy,),
k=1,...,K, are independent and identically distributed. Then one finds that the
maximum likelihood estimator of the location of the defect is the maximum of the
matched field imaging functional:

& = arg max,Iyr (), (5.3)

where Ty is the Matched Field functional (3.11). This shows that one should
look for the maximum of the sum of the square moduli of the KM functionals in
order to exploit the multi-frequency information optimally. Indeed, the fact that the
relevant operation is the sum of the squares comes from the fact that the additive
noise matrices are assumed to be independent for different frequencies. If some
correlation between frequency components exists, it is likely that a procedure such
as Coherent Interferometry [12] will be more appropriate.
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5.2. Multiple Localization via Projection Pursuit. We remark here on
the case when there are several cracks. We can then use a recursively applied and
projected version of the approach above. Let Hé denote the unitary projection
matrix on the complement of the subspace spanned by the illuminated vectors
d(w,&;),7 =1,..,k of the first k estimated crack locations.

We then form the modified MSR matrix by projecting as:

Aj(w) = T A% (w)TT;E. (5.4)

The test for presence of further cracks is then carried out as described in Section
4.5, but with respect to the projected MSR. In the case that the test predicts that
further cracks are present then the subsequent crack location is estimated by again
maximizing a Kirchhoff imaging functional Tk, associated with the projected
MSR Aj.

We remark that above we assumed that the cracks were well-separated so that
the corresponding illumination vectors are orthogonal. In the case that clusters of
nearby cracks are present one can generalize the above approach by postprocessing
the data such that the location estimates for the cracks in the cluster is estimated
by maximizing the joint likelihood of the cracks.

5.3. Statistical Analysis of Location Estimate. We continue here the
analysis of the single frequency case and provide a location-dependent threshold for
the image function that we derived above. We remark that this is important since
the detection test introduced in Section 4 tests whether there is something present
in the probed scenery or not. Here we want to test whether there is a localized
crack present at the particular search location x°. As a part of this test we will
then obtain a measure of confidence with which we can say that there is a crack
present.

We choose as a test statistics the image function derived above

Ixm(w, 2°) = (d(w,2°), A*(w)d(w, z%)) = (d(w,z”), A(w)d(w, z5)).
We observe that under the null hypothesis Hy, there is no crack at °, we have

gy dist. @
IKM (OJ, Zr ) ~ \/§
with W; being standard independent normal real Gaussian random variables with
mean zero and variance one. Here a? is the variance of the entries of the random
matrix A and we have implicitly assumed that = is far enough from the other
cracks so that the vector d(w,x®) is approximately orthogonal to the illumination
vectors of other cracks. Under the alternate hypothesis H 4, we have

(W1 + ’iWQ),

dist. a .
IKM(UJ,:I}S) zﬁ uKM(w,wS) + 72(W1 + ’LWQ),

5

where juxy(w, ) is given by

picnt (w, %) = 7(w, @) | d(w, 2%)[" = 7(w, 2%

)

with 7 given by (3.3).
We now consider the real and imaginary parts of the statistics:

Y1 = §R(IKM(W’QUS)% Y2 = %(IKM(WJCS»

and we denote similarly g1 = R(uxm(w, %)) and po = S(puxm(w, °%)). From the
expression (3.3) of 7(w, %), it is clear that its argument is very close to 7/2 so that
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W2 is positive and larger than g1 and the relevant information is in the imaginary
part of the imaging functional yo = I(Zxm(w,z®)). Using the expression of the
normal density we find that the likelihood ratio for y, is given by

fa(y2) s 2#22/2).

A2 =7 ) = a? = a?

By the Neyman-Pearson Lemma the decision rule of accepting H 4 if and only
if yo = (Zgm(w, £%)) > 1 maximizes the probability of detection for a given false
alarm rate o with the threshold 7 = (a/v/2)® (1 — ), where ® is the cumulative
distribution function of the normal distribution. The power of the test is given by

1 - Brm(w, %) =1~ <I>(\/§77 - g(“KM(”’”’S))) _ (I)(\/i%(NKM(W,CL'S)) - 77)’

(5.5)
since ®(x) =1 — &(—=x).
The power of the test can be expressed in terms of the SNR
E(Z, , s
SNR(w,05) = LEGu@ 2| _ Irw 2]
Varl/2 (T (w, 25)) p
as
o) (BN ), 50

where we have made the approximation |uxm(w, )| ~ I(uxm(w, %)) which is
accurate enough since the argument of 7(w, ) is close to 7/2. Note that the order
of magnitude of the SNR is

SNR (wp, 2°) ~ SNR := con : (5.7)

dwoL|log(52) +v —log2 — i

where wy is the typical frequency and L is the distance from the sensor array to the
search region.

5.4. Multifrequency Measurements. In the case of (uncorrelated) mea-
surements at multiple frequencies, one can use the migration imaging functional
(3.9) which can be written as

1
Tmr(z¥) = Ve ZIKM(WkJCS),
W

where K is the number of frequencies. Under the null hypothesis Hy, there is no
defect at «°, the functional IKMF(:BS ) is distributed as

S) d’,L'\SJt, a
V2K

with again W; being standard independent normal real Gaussian random variables
with mean zero and variance one. Under the alternate hypothesis H 4, we have

Txmr (x (W1 4 iW3)

dist. a

7 z°) '~ %) +
KMF (Z7) prmr () WoTe

(W1 + iWQ),

where pxvr () is given by

1
pxcvr () = K ZNKM(WkaWS)'
Wi
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A straightforward generalization of the arguments used in the previous subsection
shows that the test accepting H 4 if S(Zxmr(z°)) > 1 maximizes the probability of
detection for a given false alarm rate o with the threshold n = (a/v2K)®~1(1—a).
The power of this test is

L= Biwe (2°) = Q(@C‘}(“KMF(“?S)) - 77)

a

~ @(@ SNRo — &~ 1(1 — a)), (5.8)

with SNRg defined by (5.7). Therefore, the multiple frequencies enhance the detec-
tion performance via higher “effective” SNR.
One can also use the matched field imaging functional (3.11)

1
Tar (2%) = 22 D [Tcw(wr, ) .
Wi

Under the null hypothesis Hy, there is no defect at =, the distribution of the
functional Zyr (z°) is proportional to a x2-distribution with 2K degrees of freedom
and it can be approximated when K is large enough (2K > 50 in practice) by

dist. 2
Tur(x”) a2y LJ\/’(O, 1).

VK

Under the alternate hypothesis H 4, we have for K large enough

dist. a
Tur(z®) "= 0 + pigp (@) + ﬁ\/mﬂp(ws) +a2N(0,1),

where e () is given by
2 sy _ L sy2 _ L ENE
(@) = 2= S Il 2 = = 3 frlen %) .
Wi Wk
The test accepting H 4 if Zyr () > 1 maximizes the probability of detection for a

given false alarm rate o with the threshold

The power of this test is

1— ﬂ (wS) — (I)(\/I? le\AF(xS) _ a @71(1 _ a))
ME av/a? +2p3p(x5) /a2 + 2u3p(x5) ’

If the SNR is larger than one, then the power is

vE
V2

If the SNR is smaller than one, then the power is

1 - Bup(a®) = q>( SNRo — SNRy'&~1(1 — a)).

1 - Bur () = @(\/I?SNR?) o1 - a)).

This shows that the power is smaller than with the test using the KMF functional.
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6. Resolution Analysis. Following [19], we provide a resolution analysis for
imaging or localization of defects in the presence of noise. We do this in the context
of a small inclusion.

Suppose that there are two inclusions Dy = eBs + ¢, s = 1,2 with permeabil-
ities s and the same permittivity as the background ¢ = 1. If the inclusions are
well separated then the leading-order term in the asymptotic expansion of the MSR,
matrix (as w — +oo and ew — 0) is the sum of the two inclusion contributions:

2 2,,2
. etw
3 VG2 - Min, BVE(w, 25, 2) +o(—-). (1)
s=1 0
while if the inclusions are closely spaced then we have [7]:
9 A _ A e2w?
Aj(w)=¢ VG(w,:Bj,acC)-M(u,B)VG(w,acc,ml)+o( > ) (6.2)
0

where B is an equivalent ellipse with the overall i and of center x¢ given by

2 21#
T 2P = 2

1:\ ‘i:\

and

e ZIBI—Z 1Bl

Formula (6.2) says that the signature of the two inclusions is the same as an
equivalent one placed at the location ¢ and with the permeability .

Consider now an imaging functional Z(z°) of the same form as before (for
instance (3.14) where the contributions of the two inclusions are renormalized). In
the presence of noise, we decide between two alternatives:

e Hy: there is one defect,

e H,: there are two defects.
We assume here that the distribution of the imaging functional is Gaussian. We
use Z(x¢) as the basis for our decision. Under the null hypothesis we have Z(x¢) ~
N (1, 6) while under the alternative hypothesis Z(x¢) ~ N (u2, §), where the means
w1 and po can be computed explicitly. The mean ps depends on the distance p
between the centers of the inclusions.

Let « denote the false alarm rate. The decision rule is to accept H4 when Z(x°)
goes below a certain threshold n determined by

1= +00"(a),

which is independent of p. The detection probability for a two-defects is then given
by

1-B(p) = ("‘3‘“’”) oy <<I>1(a) + ‘“_5’”(”)> :

According to the Neyman-Person Lemma, the detector is the most powerful in the
sense that it produces the highest detection probability for all values of the unknown
distance p and a given false alarm rate «.

One then introduces the following notion of detection resolution, p,: the offset
that gives a 50% chance of detecting the presence of two inclusions, that is,

5(pr) = %
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7. Reconstruction of Geometric Features.

7.1. Identification of Crack Orientation. Assume that one has detected
a crack at location x¢ and seeks to estimate the orientation of the crack. To this
effect note that we have from (2.4)

16w?|x; — x¢||lz; — a:C|A

A, L w) =

g A~ af + w?ai(n - t)(ng - 1),

for
1 62%< 1 )
20 1T T3 w i)
log(52) +v—log2 — 52" 71§ " \log(s5) +7 -~ log2 — 3

ag =

Since af and aj can be estimated from oy, the procedure for estimation of ¢ exploits
the frequency dependence of A(j,1,w) as follows:

N 2
f = argmin, 3 ‘A(j, Lwg) — a5 — w2as (n; - t)(ny - 1), (7.1)

J)lwi
with the “hats” representing estimates.

7.2. Identification of Polarization Tensor. Assume that one has detected
an inclusion at z¢ and seeks to estimate its polarization tensor e2M(u, B)(= M(u, D))
and p :=|D|(g — 1). In contrast with the crack detection problem, using measure-
ments at multiple frequencies does not yield better reconstruction of the geometric
features and material parameters of the inclusion since the leading-order term in
A, depends linearly on the frequency (see (2.6)).

Writing M(u, D) = Ajw; @ wy + Agws ® wa, where wy and ws are orthonormal
eigenvectors of M(u, D), we have

6472 cg
edw?

A Lw) =

le; — x| — x°|Aj A

N { Z Am(x; — %) - W (2 — °) - Wy +|D|(q - 1)] . (7.2)

— |z — ||z — x|

Therefore, we obtain that
(A1, W1, A2, 12, p)

2

. Am(x; — %) - W (2 — °) - Wy 2
A(],l,Wk)* [Z |$j—$c||wl—$c| +p:|

= ArgmiIny, 4, Ay ,ws,p 2 :
Jilwi

m=1
with the “hats” representing as before estimates.

8. Numerical Experiments. This section presents results of numerical ex-
periments that give qualitative illustrations of some of the main findings in this
paper. We choose the following cracks:

S ={(x+02,-115): —e < z < ¢},

Yo = {R;/6(x —0.4,-10.5) : —e <z < ¢},
where R, /s is the rotation by 7/6, i.e., t = (cos%,sin %) We set ¢ = 0.01 and
suppose that the transducers are equidistributed on the line going from (xgl), 0) to

@M, 0).
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8.1. Imaging Functionals. First, we consider imaging of a single crack us-
ing the functionals Zyy, Zxm, Zxmr, and Zyr to illustrate their performance and
limitations. Recall that these are the “Music”, “Kirchhoff”, “Multifrequency Kirch-
hoff” and “One Mode Kirchhoff” given in respectively (3.5), (3.6), (3.9) and (3.10)
in the situation with a crack. The test configurations are given in Table 8.1. Note
that the set of data is generated by numerically solving the forward problem, that
is solving (2.1), using an integral equation code.

Crack | n xgl) xg") Frequency | Imaging functional Figure
1 20 -1 1 w € [3007360] Iyt Lemr, Zrm Figs. 8.1, 8.4
Yo 20 -1 1 w € [300,360] It Zymr, Zrm Figs. 8.2, 8.5
Y1 20 | —1 1 w =330 ITvu Figs. 8.1, 8.4,8.3
Yo 20 | —1 1 w =330 Iavu Figs. 8.2, 8.5

TABLE 8.1
Test configurations.

The interval [300, 360] is uniformly partitioned into K = 60 frequencies. The
discretization size of the search domain is chosen as 0.05.

Localization results for ¥; and Y5 are shown in Figs. 8.1 and 8.2, respectively.
The locations of ¥; and 35 are successfully identified. However, the location of the
rotated crack Yo is not well-identified using Zyu.

|Zarr (x5)| for w € [300, 360] |Ziearr (x5)| for w € [300, 360]

-12
-1

-1 -0.5 0 0.5 1 -0.5 0 0.5

i

|Zx s (x%)] for w € [300, 360] 4 Ty (x%) for w =330

-1 -0.5 0 0.5 1

Fi1G. 8.1. Localization results for 1 using Iyt (top left), Ixmr (top right), Ixnm (bottom
left) and Inyu (bottom right). The data set is generated solving (2.4) numerically.

Fig. 8.3 shows that the performance of the MUSIC algorithm over the consid-
ered range of frequencies [300, 360] is almost invariant. In the the other examples,
we shall use the middle frequency, w = 330, for this single-frequency algorithm.

Let us stress that using data computed by the asymptotic expansion formula
(2.4) yields closely resembling images. In Figs. 8.4 and 8.5, localization results for
31 and ¥, using the asymptotic expansion formula are shown. That the imaging
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|Zarr (x5)] for w € [300, 360] [T arr (x5)| for w € [300,360]

H
!
]

-0.5 0 0.5 -0.5 0

|Zrar (x5)] for w € [300,360] -5 |Zar (x5)] for w = 330

Fic. 8.2. Localization results for Xa.

Tarv (x%) for w = 300 T (x3) for w =320

-1 -0.5 0 0.5 -1 -0.5 0

-0.5 0 0.5 -0.5 0

T (x¥) for w =340 T (x¥) for w = 360

FiG. 8.3. Localization results for 31 using Iy with w = 300, 320, 340, and 360.

functionals are efficient when the forward problem is computed with the asymptotic
formulas is indeed expected as they have been constructed via this representation.
The comparisons between Figs. 8.4-8.5 and Figs. 8.1-8.2, however, show that the
imaging functionals are efficient as well when the forward data is generated by
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solving (2.1) numerically, giving data which reflects more closely a situation with
“real data”.

|Znr (x%)| for w € [300, 360] |Ziearr (x5)| for w € [300, 360] x 10

PN WA OO N o ©

Txa (x%)] for w € [300, 360 4 T (x%)| for w =330
x 10

PN W A OO N 0 ©

i |

-0.5 0 0.5 -0.5 0

F1G. 8.4. Localization results for 1 using Iyt (top left), Ixmr (top right), Ixm (bottom
left) and Iy (bottom right). The data set is generated using the asymptotic formula (2.4).

'
A

|Zasr (x%)| for w € [300, 360] |Zr a1 (x%)| for w € [300, 360]

=
o

P N W A 00 o ~N o oX

.

-0.5 0 0.5

i

-0.5 0 0.5

i

H T e s

|Zrar (x5)] for w € [300,360] 4 |Zaro (x5)] for w = 330

-
(=}

N o w A o o N o ©of

-1

-0.5 0 0.5

[N
i

-0.5 0 0.5

i

Fic. 8.5. Same as Fig. 8.4 except that the crack is Xa.
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8.1.1. Influence of the Transducer Array Setting. Next, we show the
influence of the configuration of the transducer array with the test configurations
being described in Table 8.2. The used imaging functional is Zyyp.

Crack | n a:gl) x&”’ Frequency Imaging functional | Setting
P 20 | —0.5 | 0.5 | w € [300,360] vt setting 1
Yo 20 -1 1 w € (300, 360 IMT setting 2
Yo 20 -2 2 w € (300, 360 IvT setting 3
PP 20| =5 5 | w € [300,360] Iyar setting 4

TABLE 8.2

Test configuration.

|Zasr (x5)| for w € [300, 360] |Zasr (x5)| for w € [300, 360]

-10 -10

-10.5 -10.5
-11

-11

-11.5 -11.5

-12 -12
-1 -1

-0.5 0 0.5

[N

-0.5 0 0.5 1
|Znr (x5)| for w € [300, 360] |Zar (x%)| for w € [300, 360]

10 -10

-10.5 -10.5
-11

-11

-115 -115

-12 -12
-1 -1

FiG. 8.6. Results for Xo. Top left: setting 1, top right: setting 2, bottom left: setting 3 and
bottom right: setting 4.

In Fig. 8.6, we can see that for a given number of transducers, if the size of the
array is small then the images are blurred while if it is large, then an aliasing effect
due to undersampling of the array can appear.

8.1.2. Estimation of the Tangential Direction of a Crack. We now es-
timate the tangential direction ¢ of a single crack. Based on formula (7.1), the
direction t of a single crack minimizes the following functional:

R(t)= )

J)lwk

2
A L wy) — ag — wiai (ng - t)(ny - t)

We use 8 and 12 search directions t; in the situations with ¥; and s, respectively.
The values of R(t;) for each of the two cracks ¥; and X3 are given in Table 8.3.
Note that the values of R(¢;) are normalized with respect to the maximum value.
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I | Value of R(¢;) for 1 | Value of R(¢;) for Xo
1 0.1707 0.0075
2 1.0000 0.4356
3 0.2041 1.0000
4 0.0252 0.4877
) 0.1707 0.0096
6 1.0000 0.0938
7 0.2041 0.0075
8 0.0252 0.4356
9 1.0000
10 0.4877
11 0.0096
12 0.0938
TABLE 8.3

Recovering the directions of the small cracks X1 and Xo.

Crack | n xgl) xg”) Frequency | Imaging functional
» 130 =2 | 2 [ wel300,360] | Zmr, Zrmr, Zxm
™ 130 —2 | 2 w =330 Tau

TABLE 8.4

Test configuration for XM

From the data in Table 8.3, the estimated tangential direction ¢ of the crack
3 is given by

t~ t4,t8 = (1,0), (—1,0).

Similarly, the estimated direction t of the crack X is

V3 1 V3 1
t~t1,t7—<2,2 N\ 73 )

Thus, the approach set forth for estimation of crack orientation worked well in this
case.

8.2. Imaging of Multiple Small Cracks. Consider the functionals Zyr,
Txkmr, Ixm and Zyy for imaging multiple cracks. We choose for illustration the
following example:

20 = {(z - 0.05,-11) : —e < 2 < e} U{Ry a2 +0.05,~11) : —e < 2 < e}.

The test configurations and localization results can be found in Table 8.4 and
Fig. 8.7. Note that for Zxmr,Zxm, and Zyy there is a peak of much smaller
magnitude at the rotated crack (the one on the right). Note that the normalization
of the modes in the functional Zy;r defined by (3.10) gives a more balanced contrast.

8.3. Robustness With Respect to Measurement Noise. Suppose that
the measured data is polluted by a white Gaussian noise so that the SNR is 10dB.
In order to test the robustness of the proposed imaging functionals, we consider the
imaging of the two-closely located cracks X(™. The test configuration is the same
as in the noiseless case.

Again, in the imaging of (") a peak of much smaller magnitude at the rotated
crack (the one on the right) results when using functionals Zxyr and Zxy as shown
in Fig. 8.8. Note that the Kirchhoff imaging functionals are not significantly affected
by measurement noise. However, the location of the rotated crack via Zyy for
w = 330 can not be identified any more.
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|Zarr (x)] for w € [300, 360] |Zxcrer (x%)| for w € [300, 360 4
-10

-10.5

-11

-11.5

—12

i

|Zxe a1 (x%)| for w € [300, 360]

-10 35

30
-10.5
25
20
-11
15

115 10

5

-0.5 0 0.5 -0.5 0 0.5
X107 |Zan (x%)| for w =330

—12
-0.5 0 0.5 -0.5 0

FIG. 8.7. Localization results for (™) with Ty (top left), Txmr (top right), Txm (bottom
left) and Iny (bottom right).

|Zarr (x5)] for w € [300, 360] |Zkenrr (x9)| for w € [300, 360) 4
-10 6
-10.5 '
-11 .
-115 )
-12
- -0.5 0 0.5 - -05 0
|Zreas (x%)| for w € [300, 360] x10™ |Zarr (x%)] for w = 330
-10
-10.5
-11
-11.5
—12
-0.5 0 0.5 -0.5 0

FIG. 8.8. Localization results for (™) using Ty (top left), Txmr (top right), Txm (bottom
left) and Inpu (bottom right) with 10 dB SNR.
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9. Concluding Remarks. We have presented a framework for detection and
localization of cracks and inclusions. The approach is based on physical modelling,
modelling the formation of the response function using the governing equation for
the wave propagation phenomenon and evaluating this via asymptotic techniques.
The explicit tests are then based on optimal statistical decision rules in the context
when there is additive Gaussian noise. An important aspect of the detection rule is
that it is universal in that it depends only on the number of measurements and the
prescribed false alarm rate. The approach also addresses the important question of
identifying the dimension of the signal space. Our probabilistic approach identifies
a Kirchhoff imaging functional as the optimal one in the localization step and we
explicitly discuss a notion of resolution. Finally, the asymptotic framework answers
the question about what aspects of cracks and inclusions can be estimated based on
the measurements and we set forth explicit schemes of estimation of these geometric
features. The framework that we have presented can be generalized to the case
with cluttered media and the situation with multiple and clustered defaults. This
requires to determine the statistical properties of the multi-static response matrix
in this framework, using the theory of wave propagation in complex media [21].
Results on this and a more detailed analysis of estimation of geometric features of
(extended) cracks and inclusions will be reported elsewhere.

Appendix A. Statistical Test. As in the standard statistical hypothesis
testing [18, 24|, we postulate two hypotheses and derive a decision rule for deciding
in between them based on the measured response matrix.

We define Hy the (null) hypothesis to be tested and H,4 the (alternative) hy-
pothesis:

e Hy: there is no defect,
e H,: there is a defect.
We want to test Hy against H4. Two types of independent errors can be made:
e Type I errors correspond to rejecting the null hypothesis Hy when it is
correct (false alarm). Their probability is given by

a := Placcept H|Hy true],

also called the level of significance of the test.
e Type IT errors correspond to accepting Hy when it is false (missed detection)
and have probability

B := Placcept Hy|H 4 true].

The success of the test (probability of detection or detection power) is therefore
given by 1 — 3.

Given the data the decision rule for accepting Hy or not can be derived from
the Neyman-Pearson Lemma which asserts that for a prescribed false alarm rate «
the most powerful test corresponds to accepting H4 for the likelihood ratio of H 4
to Hy exceeding a threshold value determined by a.

Neyman-Pearson Lemma: Let Y be the set of all possible data and let fo(y)
and f1(y) be the probability densities of Y under the null and alternative hypotheses.
The Neyman-Pearson Lemma [18, p. 335] states that the most powerful test has a
critical region defined by

o] e

for a threshold 7, satisfying

fo(y)dy = . (A.2)
yey
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If the data is y, we reject Hy if the likelihood ratio ;;ég% > 1, and accept Hy

otherwise. The power of the (most powerful) test is given by
1-6= [ (A3)
yey

Appendix B. Proof of the Asymptotic Formula (2.4). Assume for the
sake of simplicity that

Ze={@0: e co<e]. (B.1)

Thus, ¢ = (0,0). Suppose also that ¢g = 1. Let X be defined by

¥ —{os [ VTP lp(e) o < +oo. (B.2)

Endowed with the norm

e 1/2
lella = ([ VTP le@Pz)

X¢ is a Hilbert space.
The following behavior of the Hankel function near 0 holds [25]:

—+oo

i1 1 w n
— 80 @lrl) = el + 7%+ 3 (ban(wla]) + en)@lz)*, (B3
n=1
where
-n" 1 i 1
bnzui, Cn = —by 'y—1n2—7r—l— -,
2 227(n!)? 2 =

and the constant 7 = (1/27)(Inw + v — In2) — i/4, 7 being the Euler constant.
We have the integral representation

W () = Gw,m,x;) + / b:(W)C(w.y,@) do(y), = #z;, y=(0), (BA)

where the density ¢. is the solution in A* to the integral equation

/2 ¢5(y)é(w,y7w) do(y) = —G(w,z,x;) for x = (z,0) € X..

From (B.3) it then follows that ¢. is the solution in X to

e%zﬁne)m}: Glw,- ;) on 5.,

where
£.[6)() = / le - ylp@)dy and R.[6](x) = / R (x) oly) dy,
with

+oo
R¥(z,y) = =7 = ) (b In(w|z — y|) + ca) (w|z — y])*".

n=1
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Set

¢e(x) := eg.(ex).
By a change of variables, we get
€ 1
| oty = [ 6.05)dy+ O((we)? mwe))
—€ -1
where O((we)? In(we)) is in the X1-norm. Analogously to [9], it then follows that

Ine

e Tw)+0((w5)21n(W8))

1 -
— - Lald] + e -

= —G(w,z% x;) — €x§(w7wc,$j) + O(e2w?),

or

where
1 ~
e = / be(y) dy.
-1

Here 0/0x is the tangential derivative on X, defined by (B.1). Using the explicit
form of £7! as in Lemma 2.1 in [9] yields

Gely) = Glw, x¢, x;) o Ine42m7¥ _25@(&} 2, z;) Yy
N VI ain(1/2)y1 =g O T T ST =2
+0((we)? In(we)),
and therefore, since E‘g—f(m z% x;) = O(ew),
0w _ 271G (w, z°, x;) + O(ew).

 In(1/2) +lne + 277w

Finally, plugging the expansion of ¢, in (B.4) we get the desired asymptotic formula

for u¥) which is uniform in sw.
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