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ABSTRACT

Applications involving quantum physics are becoming an increasingly im-
portant area for electromagnetic engineering. To address practical problems
in these emerging areas, appropriate numerical techniques must be utilized.
However, the unique needs of many of these applications require the develop-
ment of new computational electromagnetic solvers. The A-® formulation is
a novel approach that can address many of these needs. This formulation uti-
lizes equations developed in terms of the magnetic vector potential (A) and
electric scalar potential (®). The resulting equations overcome many of the
limitations of traditional solvers and are ideal for coupling to quantum me-
chanical calculations. The main novelty of this thesis is the extension of the
A-® formulation to two sets of time domain integral equations. These inte-
gral equations are provably stable and constitute robust numerical techniques
that can be utilized in many applications. To validate the proposed time do-
main integral equations, numerical results are presented which demonstrate

the stability and accuracy of the developed methods.
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CHAPTER 1

INTRODUCTION

Traditionally, electromagnetic theory has been mainly described in terms of
electric and magnetic fields, along with the related flux densities. Termed the
E-H formulation, the corresponding equations have been leveraged success-
fully for many years to develop a plethora of electromagnetic-related tech-
nologies that utilize classical physics phenomena [1].

Currently, the ever-improving understanding of quantum physics is leading
to a new age of technology development. For many applications, electromag-
netic theory already has, and will continue to play a key role in the creation
of novel technologies that leverage quantum physics [1]. This includes de-
velopment in areas obviously related to electromagnetics, such as quantum
optics and atom-photon interactions [1-3]. However, electromagnetic theory
is also necessary in less obvious physical applications, for instance, those re-
quiring Casimir force or near-field heat transfer calculations [4-8]. For each
application area, suitable computational electromagnetic solvers are needed
to bridge the gap between analytically solvable systems and those desired to
be numerically analyzed for problems of practical interest.

The diverse set of applications imposes a number of different requirements
on computational electromagnetic solvers to be widely applicable. One ma-
jor requirement for the solvers is to be multi-scale; allowing for an accurate
and efficient solution to be calculated over a wide range of length scales with
respect to the wavelength of the electromagnetic field [1]. Different applica-
tions also require different physical quantities to be calculated. For instance,
in the interaction of a charged particle and an electromagnetic field, A and
® are needed in the solution of the Schrédinger equation [9]. Other examples
include: the Maxwell stress tensor in Casimir force calculations; and dyadic
Green’s functions for atom-photon interactions or stimulated emission rate
calculations [1,5-7,10,11].

To address the growing needs of these and other applications, the A-®



formulation has been developed [1]. This formulates the computational elec-
tromagnetic solvers in terms of the vector and scalar potentials, leading to
equations that are well-posed from very long to short wavelengths. This is
a unique and novel property of the equations, which is not typically realized
in the discretized E-H counterparts [12]. Additionally, the A-® formulation
has the benefit of typically being more easily integrated into quantum physics
calculations, where these quantities are deemed more fundamental than E
and H [1,8]. These properties make computational electromagnetic solvers
developed from the A-® formulation ideal candidates for meeting the needs
of emerging applications that rely on quantum physics.

Past work has extended the A-® formulation to the following methods:
finite-difference time-domain [9], frequency domain finite element method
[13], and frequency domain integral equations [14]. The focus of this thesis
is to continue this development by extending the A-® formulation to time
domain integral equations (TDIEs). These methods are attractive because
they combine the many benefits of time domain methods with those of inte-
gral equations. For instance, time domain methods can perform broadband
simulations and can be applied to a wider class of problems (e.g., nonlinear
problems). Integral equations automatically satisfy the radiation condition
and allow for flexible geometric modeling that only requires surface discretiza-
tions, greatly reducing the number of unknowns. Combining these benefits
of TDIEs with the anticipated properties of the A-® formulation is expected
to lead to a computational electromagnetic solver that can be used in many
of the mentioned applications.

Although there is great promise in using TDIEs, certain drawbacks still
exist. The most important issue with TDIEs is a long history of instability.
Decades of work have gone into developing methods which lead to stable
TDIE systems. The current state of the art has largely overcome any issue
with instability for TDIEs using the E-H formulation. However, when imple-
menting a new set of equations that have never been studied before, the same
approaches that worked do not necessarily apply anymore. The quickest way
to overcome this difficulty is to adopt a rigorous mathematical framework
developed for the electric field integral equation [15]. By extending these
results, a set of provably stable A-® TDIEs may be derived.

The rest of this thesis is organized as follows. Chapter 2 discusses the

basic process of formulating and solving TDIEs. Included is a detailed dis-



cussion on how to accurately evaluate the matrix elements for the various
TDIEs. In Chapter 3, the discussion of solving TDIEs is extended to the
low frequency regime. In this regime, the typical E-H formulation TDIEs
become progressively less accurate and less efficient to solve. In addition to
reviewing the common methods for overcoming the break down of the E-H
formulation, in depth discussions on the state of the art for time domain aug-
mented electric field integral equations are discussed. Chapter 4 continues
the discussion of solving TDIEs at low frequencies by proposing a number
of novel integral equations. Included is an initial attempt at implementing
a stable A-® TDIE. After the failure of this approach, Chapter 5 adopts
a rigorous mathematical approach to develop provably stable A-® TDIEs.
Numerical results are presented which verify the theoretical contributions of
this chapter. Finally, in Chapter 6 conclusions and suggestions for future

work are discussed.



CHAPTER 2

SOLUTION OF TIME DOMAIN
INTEGRAL EQUATIONS

In this chapter, the formulations of various TDIEs for calculating the scatter-
ing from PEC structures are reviewed. In particular, the time domain electric
field integral equation (EFIE), magnetic field integral equation (MFIE), com-
bined field integral equation (CFIE), and their differentiated counterparts are
discussed. Following this, the marching-on-in-time (MOT) discretization and
solution procedure are discussed in the context of the differentiated EFIE.
The calculation of the matrix elements in the MOT method using a sepa-
rable approximation to the temporal convolution in these integral equations
is discussed in detail. Numerical results are presented which highlight the
capability of these traditional TDIEs for the analysis of broadband transient

scattering from PEC structures.

2.1 Mathematical Formulation

Two methods for deriving TDIEs are presented in this section. The first
approach, which performs the entire formulation directly in the time domain
is used to derive the EFIE. The second approach is used to derive the MFIE,
which utilizes inverse Fourier/Laplace transform techniques on the appro-
priate frequency domain equations to find the corresponding time domain
equations. Finally, the combination of these two equations in the CFIE is

presented.

2.1.1 Time Domain EFIE Derivation

Consider a time-varying electric field incident upon a scattering surface, S.
As an initial condition, it is assumed that the electric field on the surface of

the scatterer is 0 for all ¢ < 0. For a perfect electric conductor (PEC), the



boundary condition on S is
AxEC@(r 1) =0, Vt, res, (2.1)

where 7 is the outward pointing unit normal vector to S. The total electric
field may be decomposed into a sum of two components, the incident field
(E™) and scattered field (E*). The incident field is defined as the field
that would be present if there were no scattering object, while the scattered
field is the component of the total field due to the presence of the scattering

object. Substituting this expansion into (2.1) gives
—AxE*(r,t) = axE™(r,t), Vt, rc8S. (2.2)

To arrive at an integral equation formulation, it is necessary to express E*
in terms of the scattered magnetic vector potential, A%, and the scattered

electric scalar potential, ®*¢. This gives
i [A%(r,t) + V&*(r,t)] = i x E™(r, 1), (2.3)

where the dot over A% is used to denote a temporal derivative. To arrive at
the desired integral equations, it is first useful to consider the wave equations
for A% and ®°¢. These are

V2A*(r,t) — ¢ 2A(r, t) = —pd(r, 1) (2.4)
V20 (1, t) — ¢ 2B(r, t) = —e 'p(r,t) (2.5)

when the Lorenz gauge is used [1]. In these equations, c¢ is the speed of light,
1 is the permeability, € is the permittivity, J is the current density, and p is
the charge density. Both of these wave equations have well-known solutions

in terms of the time domain Green’s function as

A (r, 1) = /V M‘W;T—g/c)u(r@t)dv’ (2.6)
@Sc(r,t):/ve1%*/}(1",1&)(1‘/’, (2.7)

where V' is the volume that the sources J and p are contained in and *

denotes a temporal convolution. Further, R = |r — 1’|, where r and r’ are the



observation and source points, respectively. The notation dV’ means that
the integration is performed over the primed variables. In future equations,
the retarded time will be simply denoted as 7 =t — R/c.

Using (2.6) and (2.7), the potentials in (2.3) may be related to sources on
S, giving

fzx/s [ui(:]; «J(' 1) + Vf;gg * p(r' 1) dS = naxE™(r,t). (2.8)
This now represents an integral equation, since the unknown functions to be
solved for, J and p, are found inside of an integral. Currently, (2.8) cannot be
solved since it is a single equation with two unknowns. This can be addressed
by using the current continuity equation to reduce the equation to having
only a single unknown, J. Performing this gives the EFIE, which is

N J(r/, 7-) BEAVAR J(I‘,’t,) / N inc

—00

The temporal integral in (2.9) is complicated to discretize; so it is common
practice to instead enforce the differentiated EFIFE, which is

~ J(rluT) v/ -J(I‘/,T) /A ~inc
nx/s[p R -V IrRe dS" = nxE"(r,t). (2.10)

In Sections 2.4.2 and 2.4.3, the discretizations of (2.10) and (2.9) are consid-

ered, respectively.

2.1.2 Time Domain MFIE Derivation

The MFIE in the frequency domain is

—jkR

1
53(r.w) + i xP.V. / I, w)x VS

) ez dS’ = nxH"™(r,w), (2.11)

where w is the angular frequency and & is the wavenumber [16]. The integral
in (2.11) is understood to be taken in the principal value sense. This may be

rewritten as

—jkR

1 ! € I inc
Vx(J(r,w) 47rR)dS =nxH"™(r,w). (2.12)

§J(r,w) — ﬁxP.V./

S




The inverse Fourier/Laplace transform of this equation is

J

1 ~ (I",T) /o~ inc
§J(r,t)—n><P.V./SV><( o >dS =nxH™(r,t). (2.13)

The curl operator may be applied to give the time domain MFIE as
1 ~ j(r/7 T) J(I'/, T) / ~ inc
§J(r,t)—n><P.V./S |:47TR2C + XxRdS =nxH"(r,t). (2.14)

Since it is common to use the differentiated EFIE, the differentiated MFIE
is also needed so that a differentiated CFIE can be formed. This is easily

calculated to be

1. A Jo',r) I, ) o
§J(r,t)—n><P.V./S{47TRZC + T X RdS =nxH"™(r,t). (2.15)

2.1.3 Time Domain CFIE Derivation

The EFIE and MFIE are known to suffer from the problem of interior res-
onance [16]. At resonant frequencies of the scattering object, the integral
operators have a non-trivial null space. If the spectrum of the incident pulse
in the simulation contains one or more of these resonant frequencies, the
simulation can be inaccurate and/or unstable. The well-known solution to
this problem is to use the CFIE, which is a linear combination of the EFIE
and MFIE, i.e.,

(1 — a)MFIE — anx EFIE = (1 — a)ax H™(r,t) — anxnx E"(r, t),
(2.16)

where 0 < o < 1, the MFIE is the LHS of (2.14) and the EFIE is the LHS
of (2.9). Typically, @ = 1/2 to give equal weighting between the MFIE and
EFIE. The same approach can be used to form the differentiated CFIE from
the differentiated MFIE and EFIE.



2.2 Marching-on-in-Time Discretization

In order to solve the integral equations derived in Section 2.1, the equa-
tions must be converted into suitable matrix systems. For simplicity, the
discretization of (2.10) is considered first to introduce the basic procedure,
known as the MOT method. The full formulas for all the integral equations
will be given in Section 2.4 after the procedure for evaluating the matrix
elements is discussed.

The first step of the MOT method is to discretize S into a union of trian-
gular patches. Next, the unknown current density is expanded with known

temporal and spatial basis functions that have unknown expansion coeffi-

cients, i.e.,
Ns N
I 1) =" JPTO@)E,(x). (2.17)
n=1 j=1

In (2.17), £, is the spatial basis function associated with the nth interior edge,
TW(t) = T(t — jAt) is the temporal basis function, and J) is the expansion
coefficient to be solved for. Additionally, Ny is the total number of interior
edges on S, N; is the number of time steps the simulation will cover, and At is
the width of each time step. Typically, the spatial basis functions are selected
to be the Rao-Wilton-Glisson (RWG) functions [17]. More options exist for
the temporal discretization, but the most common choices are third-order
Lagrange interpolating functions or quadratic B-spline functions [18,19]. As
will be discussed Section 2.3 and Chapter 5 in this thesis, the proper choice
of temporal basis function is critical to the stability of a TDIE.

To solve for the expansion coefficients in (2.17), a matrix system needs
to be developed. This is done by testing (2.10) temporally and spatially to
arrive at a set of equations. To yield a square matrix system, (2.10) is tested
at each interior edge of S with an RWG function. This process is performed
at each time step, which is equivalent to temporal test functions of the form
d(t—1At). The physical meaning of this process is to require that the incident
electric field and all scattered fields “collected” at the mth RWG function
cancel at each time step. This ensures that the correct boundary condition

is maintained throughout the simulation.



The matrix system describing this process at an arbitrary time step is

[Z(O)HJ(Z‘)} — {V(i)} _ i [Z(i—j)]{(](j)}' (2.18)

j:i_jmax

An element of the matrix [Z(~7)] may be calculated as

S JS

4R 47 Re
(2.19)

where 70~ = T'((i — j)At — R/c). An excitation vector element is given as
Vi, / £,,(r) - E™(r, iAL)dS. (2.20)
s

Finally, {J0} = {J, J,... JQ}T. By solving (2.18) at each time step,
the expansion coefficients of (2.17) may be calculated.

A few comments are in order to understand (2.18). First, the matrix [Z()]
is extremely sparse and represents the immediate interactions that occur be-
tween nearby basis functions. Similarly, the rest of the matrices are also
sparse and represent the interactions between basis functions after the scat-
tered fields have propagated for a certain number of time steps. Although all
of the matrices are sparse, collectively they still constitute all of the O(N?)
interactions expected by an integral equation method. Importantly, the sum-
mation of matrix vector products in (2.18) has a maximum number of terms,
determined by how many time steps it takes for a signal to propagate the
distance corresponding to the maximum separation of any two points on 5.
This allows the expansion coefficients at each time step to be calculated based
on the incident field and a finite number of past values of the current density.
Performing this process at each time step constitutes the MOT procedure.

The computational complexity of this procedure is O(N;N?2). Similar to
frequency domain methods, this is a prohibitively high computational com-
plexity for problems of practical interest. Fortunately, fast algorithms have
been developed which can lower this computational complexity. In particular,
the multilevel plane wave time domain method (PWTD) has a computational
complexity of O(N;N,log”N,). Other fast algorithms exist, however, this is

not the focus of this thesis so they will not be discussed further.



2.3 Stability of Time Domain Integral Equations

Before delving too deeply into the full details of how to solve TDIEs, it is
useful to discuss the issue of stability. Historically, stability has been one
of the major factors limiting the widespread application of TDIEs. In this
section, a simplified model of the MOT system using linear systems theory
is presented. The goal is to motivate why instability can occur in TDIEs;
while also giving some clues as to what issues should be addressed to lead
to stable systems. It is important to stress that this analysis is not intended
to cover all possible reasons for instability or to be interpreted as a rigorous
presentation.

To begin, consider the linear system block diagram for the MOT system
of (2.18) in Fig. 2.1. Due to the feedback loop, it is clear that this system
can be considered to be like an “infinite impulse response” filter. From linear
system theory, it is immediately understood that stability of such a system
will depend on a number of factors. However, assuming the derivation of the
equations has been performed correctly, it is anticipated for physical reasons
that the equivalent continuous system must be stable. The extension of the
physical stability to the discrete model shown in Fig. 2.1 will then entirely
depend on the calculation of the matrix representation of the different integral
operators.

The calculation of the matrix representation of the integral operators de-
pend on two factors. The first factor is how accurately each matrix element
is calculated. This is a necessary condition for stability, as has been noted
in [15,20], and is considered in detail in Section 2.4. The second, and more
subtle factor, is the functions used in the discretization of the integral op-
erator (i.e., the basis and testing functions). If incorrect basis and testing
functions are used, the matrix representation of the integral operators can
no longer be expected to inherit the stability assumed for physical reasons
of the continuous equations. In practice, it is usually the temporal basis and
testing functions that will impact the stability the most. This is because the
spatial basis and testing functions are almost always selected correctly in the
literature; making it difficult to gauge how they impact the stability. Deter-
mining the correct basis and testing functions for a given integral operator

is a difficult task, and is considered in detail in Chapter 5.
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Figure 2.1: Block diagram for the MOT system.

2.4  Evaluation of Matrix Elements

One of the necessary (but not sufficient) conditions for a TDIE method to
be stable is the accurate evaluation of the matrix elements [15,20]. Standard
numerical quadrature on integrals such as those contained in (2.19) is inaccu-
rate. This is because the integrals often have discontinuities and shadowing
effects that are a result of the finite velocity of the electromagnetic waves.
This inaccuracy contributes to the instability of TDIEs; so alternative inte-
gration techniques are needed.

There are two main classes of techniques for calculating these integrals:
analytical and numerical. The analytical techniques attempt to calculate as
many of the integrals as is possible analytically. Due to the high complexity
of this process, it is not currently possible to calculate all of the integrals in
this way (and may not be possible). As a result, a number of them must still
be approximated numerically. The most popular of the analytical techniques
are those presented in [20,21]. The numerical techniques attempt to accu-
rately evaluate the matrix elements while being based purely on numerical
techniques, i.e., no complex analytical expressions need to be computed. The
most successful numerical technique is the one proposed in [22]. This tech-

nique approximates the temporal convolution with the time domain Green’s

11



function using a separable expansion. This is a robust technique which may
be used for any spatial basis function or surface discretization. It also ben-
efits from an overall simplicity compared to the analytical methods, making
this numerical method very attractive.

The method used for evaluating matrix elements in this thesis is the sep-
arable approximation to the temporal convolution developed in [22]. This
method is a critical element of how TDIEs are solved in this thesis, so it is
reviewed in detail. The basic concepts of the technique are presented in Sec-
tion 2.4.1. Following this, the application of this technique to the differenti-
ated EFIE and MFIE is discussed in Section 2.4.2. Finally, the modifications
that are needed to discretize the EFIE are presented in Section 2.4.3.

2.4.1 Separable Expansion of the Time Domain Green’s
Function

The time domain Green’s function can be found by taking the inverse Fourier
transform of the appropriate frequency domain Green’s function. In the case
of a homogeneous medium, this gives the time domain Green’s function to
be

5(t — R/c)

2.21
R (2.21)

g(r, ' t) =
which has been encountered previously in the solution to the wave equations
presented in Section 2.1.1. In the context of an integral equation, this Green’s
function serves to tie the temporal and spatial variables together, leading to
an overall complication in being able to accurately evaluate the necessary
matrix elements of a MOT implementation.

This complication can be illustrated by considering the example of (2.19).
In short, the time domain Green’s function is extremely ill-posed when
discretized in different ways. First, the instantaneous nature of the delta
function gives rise to a technically infinite bandwidth pulse. This will be
smoothed somewhat through the convolution process, but the end result
is still not bandlimited. Further, when testing with delta functions in the
time domain, as is done in the MOT method, various shadow regions can
be formed over the spatial domains to be integrated. This leads to ma-

trix elements which cannot be accurately evaluated using typical numerical

12
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Figure 2.2: Geometry illustrating the origin of the various parameters in
the separable expansion of the time domain Green’s function (note: a = 0).

quadrature methods. This lack of accuracy typically leads to numerical in-
stability as the errors are fed back into the system at each time step and grow
rapidly to overpower the desired signal (often called late-time instability, but
can occur before “late”-time).

The key observation of the separable expansion method of [22] is that
the completeness relation for any suitable set of orthogonal functions can be

written in a general form as

> aF(x)F(x) = 6(x — o), (2.22)

where Fj is the [th function of the orthogonal set, assumed here to be real-
valued. The preferred orthogonal set for this application comprises Legendre
polynomials, since they already have a convenient support for the expansion
(i.e., they are nonzero for —1 < z < 1).

The important aspect is that the two variables that are intertwined in the
delta function, = and z’/, are now separated into a product of two functions.
In the context of TDIEs, one of the variables will depend on time while the
other depends on space. When the delta function is expanded in this way, the
factors that only depend on time can be factored out of the spatial integrals.
This greatly simplifies the accurate numerical evaluation of the integrals, as

will be seen briefly.
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In the context of the time domain Green’s function, this expansion gives

g(r.x' 1) = ——8(t — ¢/e) % 8(t — (R — O)/o)

AT R
1 o0
— mﬂt — (/) x ; arPy(kit + ko) Py(ki (R — () /c + k2) (2.23)
N,
zQ%EMr—U@*§2m3w¢+kgaw¢3_gyc+@%

=0

where P, is the [th-order Legendre polynomial. Physically, this can be consid-
ered to be filtering the time domain Green’s functions. That is, the infinite
bandwidth delta function has been smoothed so that it may be modeled
better.

A number of comments are still required to explain the different pieces of
(2.23), with the associated geometry shown in Fig. 2.2. First, the presence
of the 6(t — (/c) is used to limit the total support that the expansion is
performed over. It does this since ( is taken to be the largest multiple of
cAt between an observation (testing) point and the source triangle that the
expansion is desired to cover. Then, k; and ko are used to normalize the

arguments of the Legendre polynomials so that

k1a+l€2 =-1

(2.24)
kB4 ks = 1.

In (2.24), @ and § denote the temporal support that is covered by the ex-
pansion so that the integrands will be smooth over the entire source triangle.
In practice, « is typically set to zero. Then, 3 is the smallest integer such
that a sphere with radius ScAt centered at the observation point will en-
tirely enclose the source triangle. Further, a; = k(20 + 1)/2 and Ny, is the
total number of polynomials used in the expansion. Numerical experiments
discussed in [22] suggest that it is suitable to choose N;, = 33, which is done
for all results presented in this thesis.

When this expansion of the delta function in the time domain Green’s func-
tion is used, the space and time integrals are separated. This leads to spatial
integrals that may be evaluated in a manner similar to frequency domain
methods. For these integrals, the Legendre polynomial plays a similar role

to the exponential in the frequency domain Green’s function. This allows the
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same types of singularity extraction and numerical quadrature techniques to
be used. Additionally, the temporal integrals can be calculated analytically
or through one-dimensional numerical quadrature (preferred method). Fur-
ther details related to the implementation of this method in the context of a
full MOT procedure will be discussed in Sections 2.4.2 and 2.4.3.

2.4.2 Discretization of the Differentiated EFIE and MFIE

To begin, it will be useful to adopt a simple operator notation so that the
differentiated EFIE in (2.10) may be rewritten as

ax L{I}(r,t) = ixE"(r, 1), (2.25)
where
L{T}(x 1) = /S {MJE;’];) Y 47{%; T)]ds’. (2.26)

To use the separable expansion for the convolution, it is desired to write this

operator before the temporal convolution was evaluated, i.e.,

L{T}(r,t) = /S [M‘S(T);'gr/’t) LG *Zéj“/’t)}dsc (2.27)

Using the expansion of the time domain Green’s function presented in
(2.23), the convolution in (2.27) may be expanded. Since the goal is to
evaluate the matrix elements of the discretized operator, the expansion of
the current density is also performed. Showing the results for only a single

set of basis functions gives

Z{f TU)(t) (t)}(r,t) ~

P(ky(R = C)/c+ k)

B £, (r")

/Z_a (t = C/) % Pilkat + ko) * | uT0(2)
S

P(ky(R = C)/c+ ko)
R

— e 1TV V' £, (r)|dS’. (2.28)

For simplicity, the ~ sign will no longer be used since it is understood that

the finite summation leads to only an approximate calculation of the resulting

15



matrix elements.

The next step in the MOT method is to test (2.28) spatially and tempo-
rally. The temporal test function is §(¢t — iAt) and the spatial test function
is f,,(r). Using an inner product notation to denote a surface integral with

respect to the unprimed variables, the testing process may be written as

(£(r), L{ETO ()Y (x,iAE)) = /5 fs Zal [uéf‘j)fm(r).fn(r')

~

P(R)
4R

LY, ()Y fn<r'>} 4S'ds, (2.29)

where R = k(R — ¢)/c + ky. The temporal convolutions are given by

&7 = / T Pkt + ko) T(( — )AL — CJe—t)dE (2.30)
g = /OO Pi(kyt’ + ko)T((i — j)AE — CJe — t')dt. (2.31)

The expression in (2.29) is a single matrix element in (2.18).

There are a few important points to note related to (2.29). The most
important point is that the spatial and temporal integrations have been sep-
arated, allowing each to be evaluated independently. The spatial integrals
are now similar to those encountered in frequency domain integral equation
methods. As a result, the same evaluation techniques and singularity ex-
traction methods are applicable. For this thesis, singularities are extracted
using the formulas in [23]. Another essential point is that all shadowing or
discontinuous behavior has been absorbed into the one-dimensional temporal
integrals. These types of integrals are simple to calculate using standard one-
dimensional quadrature rules. Overall, this allows for the matrix elements
in (2.18) to be calculated accurately, which is necessary for the discretized
TDIEs to yield stable results. A final point is that for a given geometry all
of the possible temporal integrals may be precomputed. This is substantially
more efficient than recomputing all of the temporal integrals each time the
values are needed.

Similar approaches to those just discussed may be used to discretize the
differentiated MFIE. As with the differentiated EFIE, it will again be useful

to introduce an operator notation. This allows the differentiated MFIE to
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be written as
AxK{I}(r,t) = aixH"(r,1), (2.32)

where

o 1. ) I r) I, 7) ,
nxlC{J}(r,t):gJ(r,t)—nx/S[47TR2C + xRdS'. (2.33)

Note that for brevity the explicit notation for the second integral to be eval-
uated in a principal value sense has been dropped. It is, of course, still meant
to be evaluated in this sense.

This operator may alternatively be rewritten so that the temporal con-
volution has not yet been evaluated. This gives a more useful form for the
separable expansion to the convolution to be applied. Following the same
steps as shown for the differentiated EFIE leads to a discretized form of the

AxIC operator as
(£,0(r), X K{E, TV (1)} (r,iAL)) = % / T((i — §)At) () - £,(r')dS
S

5 > ~ / !
//Sl al|:47TR3 47er2 }PZ(R)fm(r)-nxfn(r)deSdS, (2.34)

where
'y_j):/ Pkt + k)T (i = )AL = Cfe = t)dt'. (2.35)

With the appropriate matrix elements now derived, the full equations for
the different MOT implementations of the various differentiated TDIEs may

be given. The general form of the matrix system is

ZD Ty = (v} - Z Z5 {0, (2.36)

where A can be either E, M, or C', which denote the differentiated EFIE,
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MFIE, or CFIE, respectively. The matrix elements are then given by

(25 = (£ (x), L{E, T (1)} (r,iAL))
(28 = (£ (1), A K{E,TO (1) } (x,iAL))

28 = AZE o+ (1= Q)25 ],

while the excitation vectors are given by

(Vi = / £, (r) - E™(r,iAt)dS
S

(Vihn = / £,(r) - 7 x " (r, iAL)dS
S

(VY = oV b + (1 — a){V}7 .

(2.37)
(2.38)
(2.39)

(2.40)

(2.41)

(2.42)

Note that 0 < a < 1, which is used to form the differentiated CFIE as a

linear combination of the differentiated EFIE and MFIE.

2.4.3 Discretization of the EFIE

Much of the discretization of the EFIE follows directly from the examples

shown in Section 2.4.2. The new concept that must be covered for discretizing

the EFIE is how to handle the temporal integral present in (2.9).

As with the differentiated EFIE and MFIE, an operator notation can be

adopted. This allows the EFIE to be written as
AxL{I}(r,t) = AxE™(r,t),
where

{3} 0) = LT} rt) + LT}
Lo{T)(x,) :/SMJEMR)CZS’

Ls{T}(r,t) = / / VI;mRe dt'ds’.

(2.43)

(2.44)

(2.45)

(2.46)

The Ly operator may be discretized easily using the methods shown in Sec-

tion 2.4.2. However, the Lg operator is more challenging to discretize, so the

process will be reviewed in detail.
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A naive discretization of (2.46) will lead to a MOT implementation that
has a higher computational complexity than the traditional O(N,N2). This
must be avoided for obvious practical reasons, so a recursive calculation
procedure has been developed to calculate portions of the temporal integral
in (2.46) [22].

A simplified example of this can be seen by considering a summation of

integrals,
Ny t
> / JOTO (A dt'. (2.47)
j=1" 7%

A similar summation is required for implementing a discretized version of
the Lg operator. For an arbitrary ¢, this summation can be separated into

two sets. The first set is those integrals for which

n n

t o)
/ JODTO (At = / JOTO (Y at, (2.48)

—00 [e.9]

while the second set is the integrals for which (2.48) does not apply. At later
time steps, integrals in the first set contribute a constant amount to the full
result. It is inefficient to recalculate the sum of these constant results for
every time step. Instead, a recursive procedure should be used that only
needs to be updated with the values of integrals that are transitioning from
the second set to the first set.

In the context of the EFIE, this type of recursive procedure can be applied.
Consider the tested Lg operator with the temporal convolution written using

the separable expansion, i.e.,

(£,(r), Ls{£, T () } (r,iAL))

Nh a
i P
= / / > ag Z(R>V-fm(r)V’-fn(r’)dS’dS. (2.49)
S8 =0

41 Re

In (2.49), the temporal integrals are accounted for in

o 0o K—t'
i) = / Pkt + ko) / T(t")dt"dt, (2.50)

o0 o0

where k = (i—j)At—(/c. Comparing the structure of (2.50) to other similar
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terms, e.g. (2.30), suggests that the integral of the basis function in (2.50)
may be treated similar to the derivatives of the basis function. That is, the
integral of the basis function may be calculated analytically and then eval-
uated at the necessary points for the one-dimensional numerical quadrature
used to expand the outer temporal integral. The difference with (2.50) is
that the support of the integral of the basis function is unbounded. How-
ever, for sufficiently large values x — t/, the result simply becomes constant.
This suggests that a recursive procedure may be useful in simplifying the
overall computation.

The procedure for calculating the temporal integral in (2.50) can now be
discussed. This procedure will be broken into two parts: one that deals
with the integral when the inner integral over the temporal basis function is
changing and one when the inner integral gives a constant result. For the
first part, the inner integral is still changing because k — ¢’ is still within the
support of T". In this region, él(i_j) may be evaluated similar to fl(i_j ) and
used accordingly in (2.49).

In the second part, the inner integral is constant because k — t’ is greater
than the support of T". In this situation, the integral becomes much simpler.
This is because the Legendre polynomials are mutually orthogonal between
different orders. As a result, once the inner integral is constant over the
support of P, the only Legendre polynomial that needs to be considered is
P.

To express these ideas mathematically, it will be useful to introduce more
notation. First, it is noted that the support of T is [—At, pAt], where p is
determined by the particular basis function used. Further, as has already
been discussed, the support of P is [0, BAt]. It is now useful to break él(ifj )

into two expressions,

’

o BAL k—t
67 = / P(kat! + ks) / T(t")dt"dt’, for k — BAL < pAt  (2.51)
0 _

oo

&9 = §0BAL, for k — BAL > pAt, (2.52)

where 99 is a Kronecker delta function. Note that the second expression has
not completely accounted for the temporal integral of the basis function. This
will be accounted for separately so that the matrix elements may be defined

appropriately. By separating él(i_j ) into two expressions, the Lg operator
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must also be separated into two expressions. This is given as

(£,(r), Ls{E, T ()} (r,iA)) = (£ (r cs,{f TU ()} (x,iAt))

+ (£(r), Lo{£, TV () } (r,iAt) > / t")dt", (2.53)
where

(£,(r), Lo {£, TV (1)} (x,iAt))

//SZ(ZIQl 9) R 6 ()V/ f(’)dS’dS (2'54)

(£,(x), Lo{£,TD(t)}(r,iAt))

//SZ §<za

A modified MOT system for the EFIE may now be expressed that accounts

£,(0)V' - £,(r))dS'dS. (2.55)

for the recursive computation of the temporal integral. This is

20} = (- 3 ) - Z 2 HCHY,

(2.56)
The matrix elements may be calculated to be

(28 = (£ (1), Ly { £, T (8)}(x, i A1) + Lo {£,TD(8) }(x,iAL)) (2.57)

) = {<fm<r>v Er{ETOW}wi80), p < K/A A< (p+1)

0, otherwise,

(2.58)

and the excitation vector elements are

(Vi},, = /S £,.(r) - E™(r,iAt)dS. (2.59)
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A recursive calculation is used to compute {CU+Y}, which is given by
{CUDY = [} 4 {JW)} / T("dt", {cV} = 0. (2.60)

Extensions of this approach to the MFIE and CFIE follow easily from the
formulas already presented, and so are omitted here.

It is useful to discuss the reason for the definition of (2.58). This is to
avoid calculating portions of the integrals too many times in the recursive
process. The idea is as follows: due to the finite support of the temporal basis
functions, the interaction between any pair of basis and testing functions
will last for a finite amount of time. In the context of the matrix system,
this means that the mn elements will only be filled for a subset of all of
the matrices. If the last interaction between the mn elements for a set of
triangles is given in the third matrix, for instance, than the fourth Z;r matrix
is the only one that should be filled.

2.5 Numerical Results

Two simple numerical examples are presented in this section to demonstrate
the validity of the formulations presented throughout this chapter. One ex-
ample uses the differentiated CFIE and the other uses the EFIE.

For all simulations considered, the scatterer is a PEC sphere with a radius
of 1 meter. The incident field is given by a plane wave with a temporal shape

defined by a modulated Gaussian pulse,

2
F"(r,t) = Foexp { — (h\/gi;;) ] cos(27 fot,). (2.61)
In (2.61), F'"° should be picked appropriately for the integral equation being
simulated (e.g., E™ for the EFIE). The polarization direction and amplitude
are set by Fy, and t, = t—r-k /¢, where k sets the propagation direction. The
width of the pulse is set by 0 = 3/(27 fiw ), where fi,,, defines the bandwidth
of the pulse. Finally, ¢, = 8¢ and fj is the center frequency of the pulse.
For all simulations, the polarization is in the x direction and the propagation
direction is in the z direction.

For all simulations, the time step is typically selected to be some set
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Figure 2.3: E-plane bistatic RCS results for a 1 meter radius PEC sphere
using the differentiated CFIE at (a) 100 MHz and (b) 300 MHz.
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Figure 2.4: E-plane bistatic RCS results for a 1 meter radius PEC sphere
using the EFIE at (a) 40 MHz and (b) 80 MHz.
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oversampling of the Nyquist frequency. This is typically given as At =
1/(s(fo + fow)), where s is usually set to 10 or 20.

The first simulation considered uses the differentiated CFIE. The tempo-
ral basis function used is the quadratic B-spline, which is the appropriate
choice for this integral equation [15,19]. The center frequency is 300 MHz,
the bandwidth is 200 MHz, and the time step is 0.1 ns. The far-field scat-
tering results are calculated by converting the solved for current densities to
the frequency domain and then using standard methods. The bistatic RCS
results for the sphere are calculated using the results from the differentiated
CFIE and the Mie series (analytical solution). The plots of sample results
at 100 and 300 MHz are included in Fig. 2.3.
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The next simulation considered uses the EFIE. The temporal basis function
is a triangle function, which is an appropriate choice for the EFIE [15]. The
center frequency is 40 MHz, the bandwidth is 40 MHz, and the time step
is 0.5 ns. The bistatic RCS results at 40 and 80 MHz are shown in Fig.
2.4. The EFIE has been calculated at a lower frequency than the previous
example to avoid interior resonances of the sphere. It should also be noted
that the EFIE is not accurate at all frequencies for this simulation. This is a
consequence of the low frequency and dense mesh breakdowns of the EFIE,

which will be discussed in detail in Chapter 3.
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CHAPTER 3

SOLUTION OF TIME DOMAIN INTEGRAL
EQUATIONS AT LOW FREQUENCIES

The issues related to solving TDIEs at low frequencies (equivalently, long
wavelengths) are reviewed in this chapter. Additionally, the state of the art
in resolving these issues in the frequency and time domains are discussed.
Numerical examples are presented which demonstrate some of the extreme
effects that can occur due to the time domain low frequency breakdown.

Following this, the time domain augmented electric field integral equation
(A-EFIE) is reviewed in detail. This is one of the more modern approaches to
overcoming the low frequency breakdown of the EFIE; and as will be demon-
strated, there are still needed improvements. The interest in investigating
this approach is that it is similar in some ways to the A-® formulation. As
such, it serves as a useful intermediary step to developing and implementing
an A-® TDIE.

Since methods in both the frequency domain and time domain will now
be discussed, new abbreviations are needed to avoid confusion. In each case,
the frequency domain EFIE will be abbreviated as FD-EFIE, while the time
domain EFIE will be abbreviated as TD-EFIE. Similar abbreviations will be

used for other integral equations as needed.

3.1 Electric Field Integral Equation at Low
Frequencies

The state of the art in solving low frequency problems in the frequency do-
main and time domain is reviewed. Following this, a more detailed analysis on
the origin of the low frequency and dense mesh breakdowns of the TD-EFIE
is presented. The basics of performing an eigenvalue stability analysis for a
MOT system are introduced before numerical experiments are performed to

clearly show the effects of low frequency breakdown.
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3.1.1 Frequency Domain Approaches

The low frequency and dense mesh breakdowns of the FD-EFIE have been
extensively studied in the frequency domain [24-28]. The occurrence of the
low frequency breakdown is attributed mainly to the disparity in size of
the contributions due to the vector and scalar potential terms of the FD-
EFIE operator [28]. This occurs at low frequencies due to the frequency
dependent scaling of these contributions. A somewhat related phenomenon
is the dense mesh breakdown. This occurs when a number of mesh elements
are electrically small [12,29,30]. The end results of the low frequency and
dense mesh breakdowns are a progressively ill-conditioned matrix system and
loss of solution accuracy.

A number of techniques have been proposed to overcome these limita-
tions of the FD-EFIE. One of the most popular approaches is to perform a
quasi-Helmholtz decomposition. This separates the unknown current density
into approximately solenoidal and non-solenoidal contributions, wich sepa-
rately capture the quasi-magnetostatic and quasi-electrostatic physics. This
is performed by calculating loop-star or loop-tree basis functions for a given
geometry and then expanding and testing the unknown current appropriately
with these bases [24-27]. This approach is more difficult to implement than
a traditional FD-EFIE method because of the need to search for these bases.
This can be difficult to perform on complicated geometries, and increases
the complexity of the code. Further, this method does not capture the wave
physics effects of higher frequencies well. This leads back to the original
problem of poor convergence for the iterative solver, or failure to converge at
all [28].

This issue of ill-conditioning for loop-tree decompositions has been ad-
dressed using hierarchical regularization techniques [29]. In this method, a
coarse mesh is produced on the structure to be analyzed. The coarse mesh
is then subdivided into a number of regions (typically using an oct-tree type
subdivision). The different regions are then further subdivided, with finer
and finer meshes created in each region until the structure finally reaches a
mesh appropriate to yield the desired accuracy. The hierarchical regulariza-
tion is then performed as a set of operations on these nested meshes and basis
functions. The overall effect of these operations is to precondition the final

matrix system to allow for the efficient convergence of iterative solvers for
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very complicated geometries [29]. Although this approach has shown good
results, the added complexity of generating the code for this method makes
it not as appealing as a simpler solution to the low frequency or dense mesh
breakdown of the EFIE for many cases.

Another approach to dealing with the dense mesh conditioning problems
is to leverage Calderdén identities [30]. These take advantage of the self-
regularizing property of the different integral equation operators. These
methods are not simple to discretize, and require a careful selection of basis
functions to arrive at non-singular Gram matrices. A more detailed dis-
cussion of these methods in the context of TDIEs is presented in the next
section.

A simpler solution that has been found to be widely effective for a number
of complicated geometries is the FD-A-EFIE [28]. This approach uses the
charge density as a second set of unknowns to supplement those of the cur-
rent density. To arrive at a square matrix system, the continuity equation
is added as an additional constraining set of equations. This approach is
effective even when utilizing simple RWG and pulse basis functions for the
current and charge, respectively. This makes it a very attractive technique
that can be easily incorporated with fast algorithms such as the MLFMA.
Additionally, due to the saddle point form of this matrix system, a wide
amount of mathematical literature is available to guide the construction of
simple constraint preconditioners [31]. These can improve the convergence
of the iterative solver as the frequency goes to DC; allowing the method to
be applied over a very wide frequency range.

Another approach that adopts a similar methodology to the FD-A-EFIE
has also been formulated [32]. This method adds a number of other con-
straining equations and modifications to allow for an accurate solution at
even lower frequencies than the FD-A-EFIE. However, this removes the sim-
plicity of the original method that has been so appealing. In particular, the
method of [32] uses the following constraints: it enforces the continuity equa-
tion with the Green’s function as an integral kernel, constrains the normal
component of the magnetic field, utilizes a more complicated BC testing func-
tion, requires solving for the charge density at DC, as well as implements an
iterative diagonal matrix scaling procedure to further improve the condition-
ing. This leads to a more complicated discretization procedure and produces

an over-determined matrix system. Instead of solving in a least-squares sense
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(or some other appropriate method), the authors make the system square by
adding equations that represent separate physical constraints together di-
rectly in the matrix generation process. Although successful in their general
goals, the extra complications of the method to reach increasingly lower fre-
quencies seems to make the applicability of this method only sensible for a
small class of problems.

Recently, a number of integral equations that are based on the vector and
scalar potentials have been proposed as another simple method to solve low
frequency breakdown problems in the frequency domain [1,14]. These share
a very similar matrix structure to the FD-A-EFIE, but under appropriate
preconditioning can achieve faster convergence than the FD-A-EFIE [14].
They have been shown to be both stable at fairly low frequencies and for
dense meshes; and can be easily integrated with fast solvers like the MLFMA.
This suggests that they could prove to be an effective tool after conducting

further research into them for realistic engineering problems.

3.1.2 Time Domain Approaches

Similar to the frequency domain, the traditional TD-EFIE will break down
due to low frequency and dense mesh phenomena [33]. This can be again
seen as a problem partially related to the scaling of the matrix elements
with respect to the time step size. Since the time step is selected as an
oversampling of the Nyquist rate, as the frequency of the problem lowers
the time step naturally becomes larger. Elements that involve temporal
derivatives have an O(1/At) or higher dependence on the time step, and
quickly become smaller than other terms in the operator. Although the cause
of the problem is similar to that in the frequency domain, the results of this
problem in the time domain are more severe. In addition to resulting in a
worsening condition number of the matrix system to be solved at each time
step, the solution also becomes unstable with exponentially growing modes
being excited. These modes can quickly overpower the important aspects of
the solution and yield a set of current values that are unusable for calculating
physical parameters of interest, such as the RCS.

To overcome these problems, many of the methods suggested in the fre-

quency domain have been adapted to provide low frequency stable and well-
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conditioned matrix systems in the time domain. One of the earliest ap-
proaches was to use a loop-tree decomposition which could effectively sta-
bilize the matrix system for low frequency problems [33]. This type of de-
composition placed a cap on the condition number of the matrix system.
However, in practice, it was found to still be too high for complex meshes
to yield efficient solutions [34]. A logical step was to adapt the hierarchi-
cal regularization process to the time domain, which was performed in [34].
However, this suffers from the same issues of complexity in implementation
as its frequency domain counterpart, making it not attractive for practi-
cal use. Another more recent method has been proposed that performs the
quasi-Helmholtz decomposition using a combination of projection matrices
and various auxiliary unknowns to achieve stable scaling as the time step is
changed [35]. This has the benefit of not requiring a global search for loop
currents, but increases the coding complexity in other areas. Although the
results appear promising, the results in the literature have not shown the
accuracy of the method at very low frequencies. Further, a more straightfor-
ward method is always preferable.

Another interesting approach is to leverage time domain Calderén iden-
tities [36,37]. These identities are rooted in the spectral properties of the
different time domain integral operators that are traditionally used. It is
shown in [36] how applying the £ operator twice has a self-regularizing prop-
erty (denoted as £2?). This is seen by noting the projection properties of
the radiation integrals that are typically used in the equivalence principle
formulation of integral equations. This allows the spectral properties of the
L? operator to be associated with those of the K operator, which is known to
produce better conditioned systems. Achieving these theoretical properties
are not trivial, however, and require a finely tuned discretization procedure
to yield the desired properties. The details are involved, and can be found
in [36,37].

In addition to the discussion of Calderén identities, [36] gives an excellent
background discussion on the state of the art in TDIEs at the time of publi-
cation. Further, [37] makes the important point that the stability problems
that are found with TDIEs at this point in time are usually no longer related
to inaccurate evaluation of matrix elements. Instead, they argue that the is-
sue lies in the spectral properties and null spaces (or approximate null spaces)

of the operators. This suggests that the success of a particular method heav-
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ily depends on the spectral properties of the operator. However, recent work
shows that the proper choice of basis functions also plays an essential role in
determining stability [15]. This will be discussed in great detail in Chapter
5.

In addition to the variety of techniques already discussed, a TD-A-EFIE
has also been developed [38]. This work also implemented a temporal low
pass filtering method to stabilize the solution. This is one of the earliest
stabilization techniques developed in the history of TDIEs, and is typically
no longer used. This technique is included in their work because, as will be
demonstrated later, the TD-A-EFIE is more prone to instability than the
TD-EFIE. The TD-A-EFIE was further developed in [39-41], with the main
contribution being the extension of the preconditioner proposed in [28] to
the time domain. A further development was performing a temporal integral
of the continuity equation. This requires additional overhead and matrix

storage, so other methods are still of practical interest.

3.2 Time Domain Electric Field Integral Equation Low
Frequency and Dense Mesh Breakdowns

The focus of this section is to demonstrate with numerical examples the
breakdown phenomenon of the TD-EFIE at low frequencies. An eigenvalue
stability analysis will also be introduced to more rigorously demonstrate what
kinds of instabilities are present in the MOT matrix system. Performing this
stability analysis also allows for the presentation of the associated eigenvec-
tors of the unstable modes of the marching system. This will be performed
on the TD-EFIE to verify this analysis approach before it is applied to more

novel integral operators in Chapter 4.

3.2.1 Origin of the Low Frequency and Dense Mesh
Breakdowns

Before presenting the numerical results, the TD-EFIE operator is analyzed
to highlight the origin of the low frequency breakdown. This analysis closely

follows the approach and conclusions presented in [36]. To begin, consider
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again the C operator, reproduced here as

t{J}(r,t):/S[MJg’RT) —vvlgig;’ﬂ ds’. (3.1)

The onset of the low frequency breakdown can be understood by considering

how the two terms of the operator scale as the time step for the discretized
system changes. The two temporal derivatives on the first term (vector
potential contribution) makes it scale as O(1/At?) while the second term
(scalar potential contribution) scales as O(1). As At — oo, implying low
frequency dominance; the vector potential contribution will be swamped by
the scalar potential contribution, leading to ill-conditioning.

Eventually, a full breakdown of the system occurs in the form of unstable
current growth. This occurs due to a projection of the solution onto the null
space of the operator, namely static and linear in time solenoidal currents
(e.g., loop currents). At lower frequencies, these modes are not correctly
modeled or constrained, leading to them becoming unstable. In the language
of the eigenvalue stability analysis, to be introduced in Section 3.2.2, it is
expected to see unstable eigenvalues associated with eigenvectors that are
approximately solenoidal.

At this point, it is also useful to discuss the origin of the dense mesh
breakdown for the TD-EFIE. This is related to the spectral properties of the
continuous operator, as detailed in [36]. The issue is that the £ operator has
a discontinuous spectrum, but is compact on the space of solenoidal currents.
This means that there will be two branches of singular values in the spectrum,
one associated with solenoidal currents and one with the complement of this
subspace. The singular values of the solenoidal currents approach zero; with
spatially faster varying solenoidal currents associated with smaller singular
values. Similarly, the singular values of the complement of the solenoidal
current subspace are tending toward infinity; with larger singular values at-
tributed to faster varying currents. This means that as the mesh is refined,
the faster varying currents of the two subspaces may be modeled by the mesh.
This leads to a progressive increase in the condition number as the mesh be-
comes smaller with respect to the wavelength. As pointed out in [36], this
is a property of the operator and cannot be overcome simply by performing
a loop-tree decomposition. Rather, the operator itself must be changed to

overcome these limitations, e.g. through Calderén identities.
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3.2.2 Eigenvalue Stability Analysis

For many years, the stability of TDIEs was proved in a non-rigorous manner.
This was done by simply showing that the solved-for current densities did not
have exponentially growing solutions for many time steps after the incident
field had decayed. Although fine for many practical purposes, this lack of
rigor made it difficult to gain better theoretical understanding of the types
of instabilities and how to overcome them. To address this, an eigenvalue
analysis of the marching system was devised in [42]. This analysis allows a
rigorous test of whether any instability is theoretically possible in the system.

To perform this analysis, an appropriate matrix system must be devised
that relates the past current densities to the future ones. For instance, the
MOT system for (3.1) is given in (2.36). The updated current vector can
be solved for by multiplying by [Z(®]~!. The summation of matrix-vector
products with the past current vectors can be arranged into a single matrix

describing this entire process. This can be easily assembled, and is

( (i+1) ) - ( @ )
v @) c c@ CUmax—1)  C(imax) ({ 3
Ut U=
. I 0 0 0 .
=1 [/(i=2)
0 I 0 0 ,
U(i—jnlax+3) : U(l_]max+2)
o 0 0o ... I 0 o
\ U(z Jmax+2) ) L 1 U(z Jmax+1) )

(3.2)

where U® is a vector of coefficients for the basis functions appropriate
to the matrix system being analyzed at the ith time step. Additionally,
CU) = —[ZO]71ZY)], where [Z)] should be the matrix from the integral
equation being analyzed. The matrix in (3.2) is typically termed the compan-
ton matriz. By solving for the eigenvalues of the companion matrix, it can
be determined whether the MOT system is stable. If any eigenvalues lie out-
side the unit circle on the complex plane, the method will be unstable with
exponentially growing solutions. Further, if any eigenvalue lies on the unit
circle, the method is considered to be marginally stable [37]. These solutions
have polynomial growth, and so are still not technically stable. However,

solutions can still be practical if the growth is slow enough. Naturally, this
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is still undesirable, and so a totally stable system is obviously preferable.

It is also useful to note that because the eigenvalues are being solved for,
the eigenvectors of the system can also be found. This is useful for diagnosing
the kinds of spatial variations that lead to the instability in the marching
system. This will be used in Chapter 4 to assist in determining the flaws of

various integral operators.

3.2.3 Numerical Results

To demonstrate the low frequency breakdown of the differentiated TD-EFIE,
a number of simulations are presented with the central frequency of the
incident pulse progressively lowered. All simulations are performed on the
same mesh of a 1 meter radius sphere. For each simulation, the average
edge length as compared to the maximum frequency in the incident pulse is
presented, along with the time step used. Additionally, the eigenvalues of the
companion matrix are presented to highlight the growth of the instability in
a more rigorous manner than just presenting the unstable current densities.

For each simulation, the changes to the center frequency and bandwidth
change the companion matrix. For instance, each simulation will have dif-
ferent individual [Z)] matrices. As a result, the first row of matrices in the
companion matrix will be completely different for each simulation.

The first example is for a center frequency of 1 kHz and a bandwidth
of 500 Hz. This is already in the low frequency breakdown regime, so it is
expected to see eigenvalues outside of the unit circle. The relevant simulation
parameters are presented in the caption of Fig. 3.1. The next set of results,
shown in Fig. 3.2, are for a center frequency of 100 Hz and a bandwidth
of 50 Hz. The eigenvalue spectrum shows that the low frequency instability
is growing, with the eigenvalues now further outside of the unit circle near
the (1,0¢) point. The final example is for a center frequency of 10 Hz and a
bandwidth of 5 Hz, with the results shown in Fig. 3.3. The eigenvalues are
now clearly showing the instability of the method. Further, in the presented
current density it is clear that no usable information can be extracted for
post-processing.

It is important to note that these examples have been shown for some

extreme cases on a very simple geometry. The onset of these effects can be
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Figure 3.1: Center frequency is 1 kHz and bandwidth is 500 Hz. Average
edge length is 1.359 x 1079\, At = 33.3 us: (a) eigenvalues and (b) current.
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Figure 3.2: Center frequency is 100 Hz and bandwidth is 50 Hz. Average
edge length is 1.359 x 1077\, At = 0.333 ms: (a) eigenvalues and (b)

current.

much earlier on more complicated or multiscale structures [33]. Additionally,
as previously discussed, the effects can also be more subtle. The increasingly
ill-conditioned nature of the matrix system begins at higher frequencies than
those presented here, and makes it impractical to solve for problems of engi-
neering interest.

In addition to looking at the eigenvalues, it is of interest to determine the
spatial structure of the eigenvectors associated with unstable modes. For the
differentiated TD-EFIE, it is anticipated that the unstable eigenvectors will
correspond to approximately solenoidal current densities. This is verified for
a couple unstable modes, with one presented in Fig. 3.4. In addition to the

unstable mode, a stable mode is also shown in Fig. 3.4. This mode can
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Figure 3.3: Center frequency is 10 Hz and bandwidth is 5 Hz. Average edge
length is 1.359 x 1078\, At = 3.33 ms: (a) eigenvalues and (b) current.
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Figure 3.4: Eigenvectors for center frequency of 1 kHz simulation: (a)
unstable mode that is approximately solenoidal and (b) stable mode that is
approximately in the complement of the solenoidal current subspace.

be seen to lie in the subspace of current densities that is approximately the
complement of the solenoidal subspace, as expected.

3.3 Time Domain Augmented Electric Field Integral
Equation

The formulation of the FD-A-EFIE and its corresponding constraint pre-
conditioner is briefly reviewed. The formulation is then converted to the
time domain with some basic results presented. From these results, it will

be shown that there exists a stability problem with current implementations
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of the TD-A-EFIE. A number of methods that have been developed to ad-
dress this will be presented and analyzed for the robustness of the proposed
method.

3.3.1 Frequency Domain A-EFIE Formulation

As has been previously mentioned, the A-EFIE has a very similar structure to
the EFIE. The derivation is largely the same, however, the integral operator
for the scalar potential contribution is written in terms of the charge density
on the surface. This equation has two sets of unknowns, one for the current
density and one for the charge density. This requires an additional constraint
equation to lead to a solvable system, for which the continuity equation is

used. This may be expressed in terms of a block matrix system as

V DTS| (ikoj ny ‘b
=" (3.3)
D K21 coq 0
where j and q are vectors of the expansion coefficients for the current densities
and charge densities, respectively. The scaling of the different coefficients is
important to keep the matrix system stable as the frequency is brought closer

to DC. The different subblock matrices that represent integral operators are

given as

= iy / / 4:; ) - £,(r')dS’dS (3.4)
1/ / 47TR R, (r')dS'dS, (3.5)

where f,,, is a normalized RWG function associated with the mth edge that
has a spatial support over S, [28]. Further, h,, is the pulse basis function
(constant on a triangle) associated with the mth triangle, denoted as T,,.
Finally, k = w/c is the wavenumber. These integral operators correspond to
the vector and scalar potential contributions to the scattered electric field, re-

spectively (after appropriate modification for the scalar term). Additionally,
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the excitation of the system is
b,, = / f,.(r) - E™(r) dS. (3.6)

Since the testing function on the first equation is actually an RWG, some
bookkeeping must be done to arrive at the appropriate contribution for the
scalar potential term. This is done through the D matrix, which accounts
for the divergence of the RWG functions. Explicitly, D is a N, X N, matrix
where N, is the number of triangles and N, is the number of interior edges.

The matrix is given by

1, patch of h,, is the positive part of f,
Dy = € —1, patch of h, is the negative part of f, (3.7)

0, otherwise.

To enforce charge neutrality, one charge unknown can be dropped for each
separated surface. This can be accounted for in the matrix system by defining
two mapping matrices that map the reduced vector of charge unknowns to
and from the total vector of charge unknowns. These are denoted as F
(forward) and B (backwards), with more details given in [28]. Inserting

these into the matrix system gives the final system as

IR
Coqr 0

where q, is the reduced vector of charge unknowns.

V D’SB
FD kI

As is pointed out in [28], this type of matrix system may be classified
as a saddle point problem [31]. This system can become ill-conditioned for
problems as the frequency goes to DC; but the saddle point theory suggests
an efficient way to form an effective preconditioner. The particular choice is
to use a constraint preconditioner as a right preconditioner. The constraint
preconditioner is picked to be an easier to invert saddle point problem that
shares the same structure as the matrix system trying to be solved. Since the

preconditioner matrix needs to be inverted, it is desirable to have as sparse
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a matrix as possible. The particular matrix picked is

M:

Vv, (FD)'(F deT)] 59)

FD k21

where a subscript d is used to denote that only the diagonal elements of the

matrix are used. This matrix notation may be abbreviated to

V, DIS,,
M = ) (3.10)
D, kI
The inverse of this block matrix can be found in closed form to be
vt o0 —V’lDfSr
M= | T at oIl (3.11)
0 0 I
where the Schur complement is
A =kI1-D,V,;'D'S,, (3.12)

The benefit of this matrix inversion process is that instead of needing to
numerically invert the full M matrix, only the smaller Schur complement
must be inverted numerically. Additional details on the formulation of the
FD-A-EFIE and extensive numerical examples for realistic structures can be
found in [28].

3.3.2 Time Domain A-EFIE Formulation

The formulation of the A-EFIE can be easily extended to the time domain
using the methods detailed in Chapter 2. Performing this, and using the

separable approximation for the delta function of the time domain Green’s

38



function, the matrix system to be solved is

(COAt) _lj (4) no_lb(z)
coqfﬂi) 0

AVAQU) D7TSOB
dOFD 10

i vi-) DTSR {(COAt)_lj(j)} 5.13)
5 AR D 16— coq?

The core integral operator subblock matrices are

Np
Vi = ” = / / S @l (r) - fulr )H;R)ds'ds (3.14)
m /S =g
o 1 i P(R /
s;g;ﬂ:—m/ /TZalgl D B (1) (1) l;)deS. (3.15)
" dm S =g

The temporal convolutions have been accounted for in
(i3) _ / Pkt + k)T ((i — §)At — (/e — t))dt’ (3.16)
£(i-0) _ / Pkt + k)T (i — §)At — Cfe — t')dt', (3.17)

and T is the temporal basis function. The remaining terms to be defined are

» (zAt) m=n
o At (3.18)
0, otherwise,
b = [ () B (r,i00)dS, (3.19)

and d? = T(iAt). Note that because of the temporal dependence of the
continuity equation constraint, the bottom blocks of this matrix system are
only non-zero for a very small number of matrices. More details on evaluating
the different matrix elements can be found in Section 2.4.

The different scaling coefficients are arranged so that the scaling of the

matrix elements are

o) o)

(3.20)
O(l) O((CoAt)_2)
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The reasons for this scaling can be understood by applying the Gersgorin
circle theorem to this matrix to estimate its condition number [14, 34, 43].
In essence, the GerSgorin circle theorem says that for a N x N matrix with

elements v;; the eigenvalues lie in the union of disks defined by

centers: v;,1=1,..., N

N (3.21)
radii: » ol i=1,...,N.

J#

That is, all the eigenvalues of the matrix lie in the union of the disks with
center defined by the diagonal element of the row and a radius equal to the
sum of the absolute value of all other elements of the row. By applying this
to the block matrix system, it is seen that there will be two distinct families
of eigenvalues due to the upper and lower blocks of the matrix. Due to the
scaling of the matrix, the eigenvalues associated with the upper part of the
matrix should not change as the time step is adjusted and will lie at some
finite value. Similarly, for the lower blocks of the matrix the centers of the
disks will collapse to the origin as the time step is increased. Importantly,
the radii of the disks will remain constant. This limits the locations of the
eigenvalues, and will keep the condition number fairly flat at low frequencies,
assuming no mesh dependent conditioning effects are occurring. In practice,
for the simple sphere geometries tested it has been found that the condition
number remains at 0(103) from very low frequencies up to the low MHz
range. To further improve the convergence of iterative solvers, the precondi-

tioner shown in (3.11) can be implemented in the time domain [39].

3.3.3 Time Domain A-EFIE Results at Low Frequencies

To highlight the utility of the TD-A-EFIE at low frequencies, a simple nu-
merical example is presented. The results of this are shown in Fig. 3.5. This
example shows the accuracy of the TD-A-EFIE when operating in the low
frequency regime, where the differentiated TD-EFIE breaks down. For this
example, the incident pulse has a center frequency of 100 kHz and a band-
width of 50 kHz. The time step is 0.333 us, and the average edge length is
1.359 x 107*\ at 150 kHz.
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Figure 3.5: RCS results for a 1 meter radius sphere at 100 kHz: (a)
differentiated TD-EFIE and (b) TD A-EFIE.

3.4  Time Domain Augmented Electric Field Integral
Equation Stability

The stability of the TD-A-EFIE is reviewed in this section. Numerical exam-
ples are presented which demonstrate that the TD-A-EFIE has worse stabil-
ity than the differentiated TD-EFIE at middle frequencies. Following this, a

number of stabilization approaches that have been proposed are reviewed.

3.4.1 Stability Analysis

Although the TD-A-EFIE is successful at producing accurate results at lower
frequencies than the TD-EFIE, it is not free from issues. Unfortunately,
it has been found that the TD-A-EFIE is not as stable as the TD-EFIE
(or differentiated TD-EFIE) at middle frequencies. To demonstrate this,
an eigenvalue analysis was performed for a simulation on a 1 meter radius
sphere with a center frequency of 80 MHz and a bandwidth of 20 MHz. The
time step is 0.9 ns and the average edge length at 100 MHz is 0.0906 . The
eigenvalues for the two systems are shown in Fig 3.6; where it is clearly
seen that the TD-A-EFIE is substantially less stable than the differentiated
TD-EFIE.

From the discussions in [37], it is expected that the TD-A-EFIE must have
some type of null space (or approximate null space) at middle frequencies that
is not present in the differentiated TD-EFIE. To further investigate this, a
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Figure 3.6: Eigenvalues for a center frequency of 80 MHz and a bandwidth
of 20 MHz: (a) differentiated TD-EFIE and (b) TD-A-EFIE.

few of the eigenvectors associated to the most unstable modes are shown in
Fig. 3.7. There is not much structure to these unstable modes, however, it
does appear that they may be related to a buildup of charge on some patches.
It is anticipated that the strong form of the continuity equation is not acting
as a good constraint for the additional unknowns at middle frequencies. This
leads to the presence of unstable modes where the differentiated TD-EFIE
has none, since the continuity equation is enforced by design.

Another simulation at slightly lower frequencies is prepared on the same
mesh to further investigate the change in the unstable eigenvectors as the
frequency is adjusted. In addition to this, the temporal basis function for
the TD-A-EFIE is changed from a quadratic B-spline to a cubic Lagrange
interpolator, which is more typically used in the literature [38]. For this
simulation, the center frequency of the incident pulse is 30 MHz and the
bandwidth is 20 MHz, making the time step 1 ns. The eigenvalues of the
companion matrix are shown in Fig. 3.8. It is seen that the system is more
stable for the larger time step and the higher-order temporal basis function.
However, the system is still not stable, with a number of eigenvalues being
found to lie outside the unit circle.

Once again, the eigenvectors of these unstable modes can be studied to
gain more insight into the flaws of the approach. Sample eigenvectors of the
most unstable modes are shown in Fig. 3.9. It is seen that at the slightly
lower frequency, these eigenvectors have substantially more structure than

the unstable modes at 80 MHz. These vector fields appear to be related to
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Figure 3.8: Eigenvalues for a center frequency of 30 MHz and a bandwidth
of 20 MHz.

spherical harmonics that will have an approximately zero divergence over the
surface of the sphere. Further unstable modes are investigated, and it is seen
that they in general correspond to modes that will approximately live in the
subspace of solenoidal currents. The conclusion is that the time derivative in
the V@ operator and the divergence of the current in the continuity equation
leads to a null space of static solenoidal currents. Through the discretization
process, this null space will become larger to encompass approximately static
and solenoidal currents. Since these reside in a null space, or an approximate
null space of the operator, they are not well-constrained by the system and
can lead to exponential growth. This same type of null space also affects the

differentiated TD-EFIE. However, it appears that using the strong form of
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Figure 3.9: Eigenvectors for sample unstable modes with a center frequency
of 30 MHz and a bandwidth of 20 MHz.

the continuity equation is leading to a less stable system.

Through the analysis in Chapter 5, it will be shown that the major problem
with the TD-A-EFIE is actually the temporal basis functions being used.
Despite this, there is still a greater amount of numerical instability inherent to
the TD-A-EFIE than the differentiated TD-EFIE or TD-EFIE. It is expected
that the numerical method is more sensitive to stability issues when multiple
unknown functions are used. The reason is that there is more room for
numerical errors to become significant when multiple equations need to be

enforced together.

3.4.2 Time Domain A-EFIE Stabilization Approaches

As was shown in Section 3.4.1, the TD-A-EFIE appears to have worse sta-
bility than the differentiated TD-EFIE at middle frequencies. This occurs
even when using specially made integration techniques to accurately evalu-
ate the matrix elements. In this section, a number of possible stabilization
techniques that have been used in the literature are reviewed to determine
their general applicability to the TD-A-EFIE.

Low-Pass Filtering

One of the original techniques to stabilize the high frequency instability in

traditional TDIEs was to perform a low-pass filtering operation by averaging
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a number of the current densities [44]. This methodology was adopted in [38]
to aid in the stability of the TD-A-EFIE when using third-order Lagrange
interpolating functions for the temporal basis functions. The averaged value

that will be used in the time-marching procedure (once it is available) is
U9 =0.25007Y 4 0.509) +0.2500+Y) (3.22)

where U is the filtered basis coefficient for an arbitrary unknown and UY)
is the corresponding unfiltered coefficient. This approach is simple to im-
plement, and can extend the range of the problems that may be evaluated,
but does not solve the problem of instability in general. As such, it is not
a preferable approach and has been largely dismissed by most of the more

experienced research groups in the field [21,22,45].

Projection onto Stable Modes

In [46], a method was developed to make an explicit time domain FEM sim-
ulation unconditionally stable. The general concept was to solve an eigen-
value problem based on the system matrix, identify which eigenvectors cor-
responded to stable modes, and then project the solution procedure into
the subspace spanned only by stable modes. In this way, stability could be
ensured while also still being able to meet accuracy specifications.

In [47], the authors claim to have adapted this method to the TDIE frame-
work. From the citations, it is not clear whether this method is being used for
the results presented in [39-41]. However, upon inspection of the method it
does not appear that the authors of [47] have actually accomplished the goal
of replicating [46] for TDIEs. From the description, the proposed method
of [47] actually calculates the expansion coefficients for the first M time steps.
They then treat these vectors as the columns of a matrix, whose SVD they
calculate. The marching system is then projected onto the right singular vec-
tors from the SVD calculation. They claim that this can effectively ensure
the late time stability of the solution, while also lowering the computational
complexity.

From (personal) numerical experiments, it was found that this method
is distinctly different from [46] in a number of ways. First, the proposed

method using an SVD approach does not ensure stability or accuracy. If
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the unstable modes have already been excited in the early time steps than
the right singular vectors of the SVD can still cause this instability in the
reduced order system. Further, there is no clear way defined by the authors to
associate a singular value with whether the mode will be stable or not. This
is in stark contrast with [46], where rigorous guidelines are given to determine
whether an eigenvalue corresponds to a stable mode or not. Finally, it is not
clear how many time steps need to be solved before being able to project
onto the reduced order system to ensure the accuracy of the solution.

This method also does not really improve the computational complexity.
For large systems, the PWTD will still have to be used to calculate the
first M time steps of current. The computational complexity reduction is
marginal, at best, since an SVD will also need to be calculated on a very
tall matrix. This, along with the other flaws of the method, make it not a
practical approach for stabilizing the TD-A-EFIE.

Preconditioning

Since many of the effects that lead to instability in the time domain present
themselves as a progressively more ill-conditioned problem in the frequency
domain, there is some question as to whether preconditioning in the time
domain may help the stability of the system. In [39], the authors propose
a preconditioner for the TD-A-EFIE and claim that the system is highly
stable and accurate (note: they have also made another modification to the
formulation that will be discussed next). The preconditioner used is just a
time domain version of (3.11), which can be implemented easily for small
geometries.

The clearest way to test whether the preconditioner can aid in the stability
of the method is to modify the eigenvalue stability analysis of (3.2) to account
for the preconditioning. For a right preconditioner, the solution to the system

of equations Zx = b is solved iteratively as
ZM 'y = b, (3.23)

where y = Mx. To incorporate this into the eigenvalue analysis, denote
Cg[) = —([Z(O)]Mfl)fl[z(j)}l\/lfl. Then, the companion matrix for the pre-
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conditioned marching system is

( i—+1 3 B _ ( i )
vy c) c® Climax=1)  (Uima) Ve
1) I 0o ... 0 0 Vi-2)
$ : =10 I ... 0 0 ,
V(i maxt3) ST : : V(i maxt2)
o 0 0o ... I 0 o
L V( ]max+2) ) L . L V( ]max+1) J

(3.24)

where V@ = MU® | using the notation from (3.2). Solving for the eigen-
values of this system and comparing them to the system without precondi-
tioning showed a negligible change in the locations of the eigenvalues. When
the time step is made much smaller than is needed for traditional sampling
choices, the eigenvalues near the center of the complex plane have been seen
to move; however, the unstable eigenvalues remain unaffected. This is il-
lustrated in Fig. 3.10 where the eigenvalues are presented for two different
cases. Both simulations are performed for a center frequency of 1 MHz with
a 500 kHz bandwidth; but the temporal basis functions and time step are
selected differently. For Fig. 3.10(a) a quadratic B-spline basis function is
used with a time step of 3.33 ns, while for Fig. 3.10(b) a triangle basis func-
tion (first-order B-spline) is used with a time step of 0.453 ns. This shows
that the preconditioner, although necessary for improving convergence of the

iterative solver, has no noticeable effect on the stability of the system.

Integrating the Continuity Equation

In [39,41], the authors suggest that the continuity equation should not be
enforced directly to improve the stability and accuracy of the TD-A-EFIE.
The argument is related to the traditional basis functions used for TDIEs,
which are Lagrange interpolating functions. These do not have continuous
derivatives, so it is suggested that the derivative of the charge temporal basis
function should be avoided. This is because the strong form of the continuity
equation requires evaluating the derivative of the basis function at exactly the
discontinuous point. To avoid this, it is instead suggested that the temporal

integral of the continuity equation should be enforced.
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Figure 3.10: Eigenvalue stability analysis with and without preconditioning:
(a) quadratic B-spline basis function with At = 3.33 ns; and (b) triangle
basis function with At = 0.453 ns.

In the traditional TD-A-EFIE, the continuity equation in its strong form
only constraints a very small number of the matrices (i.e., the bottom blocks
of the matrices are 0 for most matrices of the marching system). By enforcing
the temporal integral of the continuity equation, the bottom-left block of the
matrices never becomes 0, providing a stronger constraint on the solved-
for current densities. However, because these matrices never become 0, the
history of all past current basis coefficients must be used in the solution of
every time step. A naive implementation of this would lead to an inefficient
MOT system, however, a recursive procedure like that used in the TD-EFIE
can be applied to avoid this.

Appropriate Temporal Basis Functions

From the work of [48], it is suggested that the temporal basis functions for
the current and charge should be selected independently. They state that
any discretization with a temporal basis function that is higher than order 1
for the charge will lead to an unstable result. This conclusion has not been
verified yet, but the suggestion that different basis functions should be used

is the correct approach. This will be discussed in more detail in Chapter 5.
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CHAPTER 4

INITTAL DEVELOPMENT OF A-® TIME
DOMAIN INTEGRAL EQUATIONS

As was demonstrated in Chapter 3, there appear to be unresolved stability
problems with the TD-A-EFIE. In this chapter, two novel integral equations
are proposed that attempt to address this. The two integral equations are an
A-® TDIE and a modified TD-A-EFIE. The modified TD-A-EFIE is called
the time domain weighted continuity EFIE (TD-WC-EFIE) for reasons that
will be made clear in later sections. This integral equation is proposed based
on physical insight from the A-® TDIE discussed.

The goals for both integral equations are to be accurate at low frequen-
cies, while still maintaining stability at middle frequencies. As will be seen
through the results, these goals are not achieved with these integral equa-
tions. However, the results and discussion are still useful in motivating the
approach used in Chapter 5 to overcome these problems. Additionally, only
a simple modification is needed to make the TD-WC-EFIE achieve low fre-
quency accuracy and stability. After doing this, the other properties of the
TD-WC-EFIE make it better to use than the TD-A-EFIE.

4.1 A-® Time Domain Integral Equation

Due to the stability issues present in the TD-A-EFIE, alternative integral
equations have been considered. The goal is a method that can achieve
accurate results at low frequencies and still be stable in the middle frequency
regime. From the success of the A-® method in the frequency domain at this,
it is anticipated that this formulation will be useful in the time domain [14].

This section briefly reviews the A-® formulation in the frequency domain
before presenting the corresponding time domain equations. It is seen from
the eigenvalue stability analysis of this system that the eigenvalues show

a different structure as compared to the TD-A-EFIE system, but do not

49



correspond to a stable system themselves. Additionally, the eigenvectors of
this system are inspected to determine what kinds of modes correspond to

unstable ones.

4.1.1 Frequency Domain A-® Formulation

The A-® formulation for a PEC scatterer may be derived by considering the
extinction theorem and the equivalence principle in the context of the vector
potential wave equation presented in [1]. This yields the following integral

equation,
/ [1g(r, v, w)I (X', w) + Vg(r,r,w)S(r,w)]dS = —A™(r,w),  (4.1)
s

where A is the incident vector potential, J is the unknown current density,
and ¥ is another set of unknowns corresponding to n’- A [14]. Additionally,

the homogeneous medium Green’s function is

ikR
’ e

g(r7r ,(.U) = RR’ (42>

where k = w/c.

Since two sets of unknowns are being used another constraint equation
must be determined to arrive at a solvable system. This is done by taking
the divergence of (4.1), invoking the Lorenz gauge, and using the defining

equation of the scalar Green’s function for the wave equation. This yields

/ [ng(r, ', w)V' - I, w) + Kg(r, v, w)B(r', w)]dS" = —iwpe®™ (r,w),
S

(4.3)
where ®¢ is the incident scalar potential. As is pointed out in [14], the
physical meaning of (4.3) in conjunction with the scalar Huygens’ principle
integral equation is a weak form of the current continuity equation [49]. This

weak form uses the Green’s function as an integral kernel, and is explicitly

written as

/S o1, W) [V - I, w) — dwp(r',w)] dS’ = 0, (4.4)
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where p is the charge density. More details on the derivations of the governing
differential and integral equations for the A-® formulation may be found
in [1,14].

With the necessary equations now derived, a matrix equation may be
formed by expanding J with normalized RWG functions and ¥ with pulse
basis functions (constants on a triangle). Testing may be performed by using
normalized RWG functions for (4.1), and pulse basis functions for (4.3) [28].

This leads to a block matrix system of the following form,

u.V DTS el -yt
D N (4.5)
SD .k2S| \ny 'y —tkoe
where j is a vector of expansion coefficients for the current density, and ) is

the same for ¥. The different matrix elements may be calculated as

V., = /S ) /S gl () £, () dS (4.6)

Smn:/ /g(r,r’,w)hm(r)hn(r')dS’dS, (4.7)

and D is the same connection matrix defined in (3.7) that accounts for the
divergence of the normalized RWG functions. The excitation of the system

is given as

a, = /S f,.(r) - A™(r)dS (4.8)

bOm = / B (1) @™ (1) dS, (4.9)
where definitions of the forms of A"¢ and ®™ for different types of excitations
(e.g., plane wave or NF dipole) can be found in [1,14]. The development of
a preconditioner and numerical results for this formulation may be found
in [14].
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4.1.2 Time Domain A-® Formulation

The equations presented in Section 4.1.1 can be easily converted to the time

domain. This yields the two equations to be solved together as

/[“i(rf)z”( £ — V(i(ﬂ—%*E(r’,t))]dS’:—Ai“C(r,t) (4.10)

/ig [V' J('t) - ei(r’,t)}dS’:eéinc(r,t), (4.11)

where 7 = t — R/c. After using the separable approximation to the delta
function of the time domain Green’s function, the matrix system to be solved

becomes

/.LTV(O) DTS(O) Calj(z) _ _no_la(z)
SOD  —,c 280 | |y A

i—1 V- DTSi-i) 1@
-3 [M,, DR R SITET )

S [S6ID g8 | |y lep)

The different matrix elements are defined as

/ / Zagl £, ( ()Z’er)ds’ds (4.13)

Sn =0
(i—j) P(R) .,
/ /Tn;% D B (2 (1 v) o ds'ds (4.14)

/ /T Zalél(i_j)hm(r)hn( )]Zg)ds'ds (4.15)

n =0

where the temporal integrals are given by

l(i—j) _ /OO Pkt + kg)T((i — At —(/c— t/)dt’ (4.16)

i) _ /°° Pyt + k)T ((i — )AL — CJe —t)dt, (4.17)

with 7" being the temporal basis function used to expand the unknowns. For

more details on the calculation of these matrix elements, consult Section 2.4.
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Figure 4.1: RCS results for a 1 meter radius sphere using the TD A-® at:
(a) 100 Hz and (b) 200 kHz.

Finally, the excitations may be calculated as

ald) = / £,,(r) - A (r, iAL)dS (4.18)
Sm
d) = / B (1) D™ (x, i AL) dS. (4.19)

4.1.3 Time Domain A-® Results

The matrix system of (4.12) has been tested by simulating the scattering
from a sphere for a number of different incident pulse definitions. In each
case, the incident scalar potential has been set to 0 [14]. The temporal basis
function used for all examples is the quadratic B-spline.

From the numerical tests, it is seen that the method is not exhibiting good
accuracy or stability. The problem of accuracy is shown in Fig. 4.1, where the
RCS results from two different simulations are shown. One of the simulations
is for an incident pulse with a center frequency of 100 Hz, a bandwidth of 50
Hz, and with a corresponding time step of 0.333 ms. The second simulation
is for an incident pulse with a center frequency of 200 kHz, a bandwidth of
100 kHz, and with a time step of 0.333 us. This second simulation was not
stable at late-time after the incident field had effectively decayed to zero.
The RCS results presented were calculated from a Fourier transform of the
current density only over stable time steps. It is evident from Fig. 4.1, that

the approach currently being used is not able to capture the null in the RCS

53



0.8

0.6

0.4

0.2

Imag
=)

-0.2

-0.4

-0.6

-0.8

-1 0.5 0 0.5 1
Real

Figure 4.2: Eigenvalues stability analysis for the 200 kHz simulation.
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Figure 4.3: Basis coefficients results for a 1 meter radius sphere using the
TD A-® for the 200 kHz center frequency simulation: (a) current expansion
coefficient and (b) normal component of the vector potential coefficient.

properly.

The problem of stability is illustrated for the simulation with a center
frequency of 200 kHz and a bandwidth of 100 kHz. The eigenvalues from the
stability analysis are plotted in Fig. 4.2, where it is seen that a number of
eigenvalues lie outside of the unit circle near (-1,0:). To further investigate
the nature of the instability, sample coefficients for the current and normal
component of the vector potential unknowns are plotted in Fig. 4.3 for the
200 kHz simulation. It is seen that both unknowns are unstable, however, the
normal component of the vector potential shows the classic high frequency
oscillations where the coefficient varies rapidly between each time step.

To further examine the source of the instability for the A-® formulation,
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(¢) (d)

Figure 4.4: Sample eigenvectors of unstable modes for a 1 meter radius
sphere using the TD A-® for the 200 kHz center frequency simulation with
At = 0.333 pus: order is from most unstable to less unstable (a)-(d).

the eigenvectors of a few sample unstable modes are plotted in Fig. 4.4. The
current density is represented by the vector arrows over the sphere, while the
color of the patches corresponds to the value of the normal component of the
vector potential. It is seen that the unstable modes are highly structured,
suggesting that there may be a fundamental problem with the physics of the
formulation. This concept will be further discussed in Chapter 5.

By recalling that the normal component of the vector potential can be
related to a contribution to the charge, it is seen that the currents are flowing
between points of charge buildup on the surface of the sphere. In contrast to
the TD-EFIE and TD-A-EFIE, the current density for the A-® formulation
does not show any obvious null space. This is a result of no time derivatives
being applied to the integrals in the V matrix; making the static null space of
solenoidal currents for the TD-EFIE and TD-A-EFIE disappear. However,
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the two time derivatives on the ¥ unknowns in the second equation could
produce a null space for static and linearly varying/growing 3. This would
occur if the ¥ unknowns are arranged to produce no contribution from the
S matrix. It is difficult to know physically what the ¥ unknowns should be
doing, since they only contribute to a physical quantity such as the charge
in conjunction with the scalar potential, which is not modeled explicitly in
this formulation. As a result, no actions can be currently taken to “fix”
the formulation. The question of how to fix the A-® TDIE is considered in
Chapter 5, where a rigorous mathematical framework is used to analyze the

system of equations.

4.2 Weighted Continuity Electric Field Integral
Equation

This section examines a modification to the A-EFIE based on the physical
meaning of (4.3) proposed in [14]. That is, a Green’s function weighted
form of the continuity equation. The idea is that the strong form of the
continuity equation in the time domain may have been a poor constraining
equation. By modifying the continuity equation into an integral form, better
stability properties may be achieved. This new formulation is examined in
the frequency domain and the time domain. It is compared to the original
A-EFIE to determine the benefits, if any, of this new approach. For brevity,
the weighted continuity electric field integral equation will be referred to
as the WC-EFIE. When explicit reference is made to a frequency domain or
time domain implementation, FD-WC-EFIE and TD-WC-EFIE will be used,

respectively.

4.2.1 Frequency Domain WC-EFIE Formulation

The formulation for the WC-EFIE can be performed easily in the frequency
domain. The first equation that represents the traditional L-operator re-

mains the same, while the second equation is modified to be

/Sg(r, r'w) [V' I w) —dwp(r,w) [dS = 0. (4.20)
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This second equation can be discretized by expanding the current with nor-
malized RWG functions, the charge with pulse basis functions, and then
testing with pulse basis functions. Performing this gives the following ma-

trix system to be solved after accounting for the charge neutrality constraint,

{iko‘i} - {no_lb} . (4.21)
CoQr 0

The connection D, forward F, and backward B matrices all have the same
definitions as in the FD-A-EFIE. Similarly, nothing has changed the excita-

tion vector so this may be evaluated in the same way as the FD-A-EFIE.

wV e 'DTSB
FSD kiFSB

The integral operator matrices have been adjusted to separate the physical

scaling constants from their definitions. Explicitly, they are

Vo = / / glr, v, w) £, (r) - £,(r')dS'dS (4.22)

S, = /T /T G0, 7', 0) I (£ (1) AS'dS. (4.23)

It is to be noted that if the charge neutrality mapping matrices were not to
be used, this method could be easily made to produce a symmetric matrix.
This is done by scaling the second constraining equation with €, . This does
not change the physics of the equation, but simply opens the formulation to
potentially more efficient matrix storage and specialized symmetric matrix
solution methods. In fact, numerical experiments have shown that using a
constraint preconditioner removes the need for the charge neutrality con-
straint. As a result, the FD-WC-EFIE may lead to more efficient algorithms
if the symmetry is exploited. This is not investigated further here, and so all
results and equations are for a system using the charge neutrality constraint.

A constraint preconditioner similar to that used in [14] can be easily devel-
oped for this formulation. The easier to invert matrix with a similar saddle

point form is defined to be

urVd €, 1 DTSdB
FS,D kFS,B

P, = , (4.24)

where a subscript of d represents only taking the diagonal elements of the

dense integral operator matrices. This matrix may be inverted using the
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Figure 4.5: Accuracy comparison for the FD-A-EFIE and the
FD-WC-EFIE for a 1 m radius PEC sphere at: (a) 1 Hz and (b) 10 MHz.

same approach illustrated in (3.11), therefore only requiring the numerical
inversion of the smaller Schur complement matrix. Note that this precondi-
tioner is used as a left preconditioner, while the one in (3.11) is used as a

right preconditioner.

4.2.2  Frequency Domain WC-EFIE Numerical Results

Simulations of a 1 meter radius PEC sphere were conducted at a number of
frequencies using the FD-A-EFIE and the proposed FD-WC-EFIE. Due to
the frequency scaling of the matrix elements, the condition number for both
methods was found to remain approximately constant from 1 Hz to 10 MHz.
The condition number for each method was also found to be identical to the
other, staying at an average value of 2028.49 with the deviation from this
mean on 0(1) as the frequency was raised.

Two examples at opposite ends of the frequencies tested are shown in
Fig. 4.5. Clearly, similar levels of accuracy are seen for the two methods.
These solutions used an LU decomposition to solve the matrix system, with
iterative solvers discussed next. Both simulations are for the same mesh
of a 1 meter radius PEC sphere with an average edge length of 0.2718 m.
This corresponds to an average edge length of 9.067 x 103\ at 10 MHz and
9.067 x 10719X\ at 1 Hz.

Preliminary results using a GMRES-30 (i.e., it restarts at 30 inner itera-

tions) with a residual of 10~® have been promising. Using the preconditioners
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has shown similar results for both methods, although the FD-WC-EFIE has
been seen to converge to a slightly lower residual in O(l) less iterations.
More study into the difference of the two methods on a more complicated
scatterer is warranted to see if the FD-WC-EFIE can produce a large enough

improvement in convergence to be considered a better alternative to the FD-
A-EFIE.

4.2.3 Time Domain WC-EFIE Formulation

The promising results in the frequency domain warrant implementing this
method in the time domain to see if it will have better stability than the
TD-A-EFIE. The equations for this approach are presented before discussing
numerical results.

The matrix system of the TD-WC-EFIE shares great similarity with that
of the TD-A-EFIE. The first equation that represents the radiation of the
scattered field through the £ operator remains unchanged, while the second
equation is adjusted to the Green’s function weighted form of the continuity

equation. The matrix system to be solved for this approach becomes
Atp, VO  —1DTSOB

(coAt) §O) ("B
FSOD (At2) 'FSOB coay” 0

Aty, V=) —e1DTSE-)B (coAt)’ljU) 125)
FS(-)D  (At2) ' FSi-)B wa? ]

i—1

p>

J=t—Jmaz

The integral operators are defined as

Vg;j):/m/s Zaglz 7) m . (r)iff}?dslds (4.26)

n =0
Ny, . P(R) .,
_ /m /T n;a,gf D o (2) B () iiR)des (4.27)
/ /T Zafl T R (1) g (v )]Zg)ds’ds (4.28)
n =0
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Figure 4.6: Eigenvalues for the TD-A-EFIE and TD-WC-EFIE.

where the temporal convolutions have been accounted for in

£ = /_ " Pkt + k)T ((i = j)At = (/e —t')dt’ (4.29)

(i) / Pkt + ko) T ((i — 5)AL — (/e —t)dt". (4.30)
All other matrices and vectors in (4.25) are defined in the same way as before
for the TD-A-EFIE in Section 3.3. More details on evaluating the matrix

elements may be found in Section 2.4.

4.2.4 Time Domain WC-EFIE Numerical Results

Numerical results are only presented to compare the stability of the TD-
WC-EFIE and TD-A-EFIE. The accuracy for both methods is good, with
similar results achieved as those in Fig. 4.5. The presented results are for a
simulation with a center frequency of 1 MHz, a bandwidth of 500 kHz, and
a time step of 33.33 ns. The simulations used a quadratic B-spline temporal
basis function.

An eigenvalue stability analysis of the two methods was performed. The
eigenvalues from the stability analysis are shown in Fig. 4.6. It is seen that
the TD-WC-EFIE approach has shifted a number of the eigenvalues further
out of the unit circle, slightly increasing the instability of the method.

Although these results appear to show the TD-WC-EFIE is not useful,
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there are a number of benefits that the TD-WC-EFIE has which the TD-A-
EFIE does not. First, as with the FD-WC-EFIE, the TD-WC-EFIE can be
changed to a symmetric form. Second, there are many temporal basis func-
tions where the TD-WC-EFIE is easier to implement than the TD-A-EFIE.
As an example, the Lagrange interpolating functions only are piecewise-
continuous, making the derivatives piecewise-discontinuous. However, the
TD-A-EFIE requires the evaluation of the derivative of these basis functions
exactly at the discontinuous point. This is ambiguous and can lead to a loss
of accuracy if a correct implementation is not found. The TD-WC-EFIE
has no such complication, since this integral form of the continuity equation
allows the piecewise-discontinuous basis functions to be easily used. This
is also simpler than the approach proposed in [41] that integrates the con-
tinuity equation in time. That approach requires a recursive calculation of
these integrals to not increase the computational complexity of the method.
However, using the Green’s function weighting handles this in an intuitive
and simple manner using matrices that must already be calculated for the £
operator equation.

Through the analysis in Chapter 5, it will be shown how a stable implemen-
tation of the TD-A-EFIE and TD-WC-EFIE can be achieved. Combining
the stability with the other benefits of the TD-WC-EFIE, this method is
likely better than the TD-A-EFIE.
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CHAPTER 5

PROVABLY STABLE A-¢ TIME DOMAIN
INTEGRAL EQUATIONS

The failure of the heuristic methods used for developing the integral equa-
tions in Chapter 4 suggests that a new approach needs to be used. The
approach adopted in this chapter is to use a rigorous functional framework
that was developed to analyze the TD-EFIE. This functional framework may
be extended to develop provably stable A-® TDIEs.

In this chapter, the historical context and motivations of the mathematical
framework are discussed. Following this, a number of preliminary concepts
are reviewed before introducing the function spaces that are the subject of
the functional framework. The use of this rigorous mathematical analysis is
then introduced in the context of the TD-EFIE. With all of the necessary
concepts introduced, the extension of the functional framework to a variety of
A-® TDIESs is discussed in detail. Following a discussion of how to discretize
these equations, numerical results are presented which highlight the stability
and accuracy of the developed A-® TDIEs.

5.1 Stability Proofs of Time Domain Integral
Equations

Throughout the early development of time domain integral equations, it was
quickly realized that many implementations had issues with stability. Sub-
stantial work was done in various communities to try and alleviate these
problems, with varying degrees of success achieved. Common to all of these
methods was an engineering mentality, i.e., attempting to solve the problem
with ad hoc methods without necessarily requiring a complete understand-
ing of the underlying problem. As pointed out in [50], each of these methods
had an absence of mathematical analysis of the underlying integral equations.
This led to the thought that, perhaps, the problem with these methods was
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the omission of some essential feature. The lack of this essential feature could
then make the proposed techniques not well-grounded, leading to the various
problems encountered in practice.

The author of [50] further points out that the problem with the mathe-
matical basis for these integral equations can be seen immediately by looking
at the operators. All the different integral equations involve surface integrals
of terms where the function and some degree of time derivative is required.
Further, the arguments of these functions depend on a mixture of the space
and time variables. This invalidates the consideration of these integrals in
a traditional Fredholm sense; and so invalidates the typical mathematical
framework for determining whether the equations admit a unique solution
that is continuous with respect to the data. This is a fundamental question
that must be answered to be able to properly analyze numerical schemes that
attempt to solve the given equations.

In the interest of answering this, and related questions for the analysis
of TDIEs, a particularly successful mathematical framework was developed.
This functional framework is reviewed in [50] for acoustic problems, with
small discussions related to the extension to electromagnetics. Unfortunately
most of this work is published exclusively in French, and often only in the-
ses that do not appear to be easily accessible online [51]. The work that is
accessible is still often in French, and is written for the mathematical com-
munity rather than engineering readers [52]. Some authors in the engineering
community for electromagnetic TDIEs have invoked the results of this math-
ematical framework. However, the discussion of the concepts are extremely
limited and are largely hearsay since the works being cited are not accessible
to be reviewed [45,48,53,54].

Recently, [15] has given a more thorough discussion of the important results
of [51]. It also presents a methodology for extending these results to other
model equations without requiring a new and full mathematical analysis to
be developed. This approach will be followed in this thesis, where it will be
shown that the results of [15,51] can be extended to suggest a number of
provably stable A-® formulation TDIEs.

Due to the highly mathematical nature of the discussions in this chapter,
it is useful to first recall the simple discussion on the stability of TDIEs
in Section 2.3. There, an analogy was drawn between an “infinite impulse

response” system and the MOT system. It was mentioned that to have a
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stable system, the matrix representation of the continuous integral operators
must be accurately calculated. This encompassed the simple observation that
the integrals must be calculated accurately numerically, which was covered in
detail in Section 2.4. It was also mentioned that for the matrix representation
to inherit the stability of the continuous system required using appropriate
basis and testing functions. In particular, the basis functions need to be in
the domain of the integral operator, while the testing functions need to be
in the dual space of the range of the integral operator [15,55]. The focus of
this chapter is to rigorously determine the correct integral operators to use
in an A-® formulation TDIE, as well as the associated domains and ranges

of the integral operators.

5.2  Functional Framework

The focus of this section is to review the important definitions of the func-
tional framework developed in [51] and reported in [15]. To begin, the state-
ment of the problem and the model equations are briefly recalled to introduce
the notation used throughout this section, which is adapted from that pre-
sented in [15].

5.2.1 Problem Statement

Consider a bounded domain 2 C R3 which represents the scatterer of in-
terest, with its closure defined as Q. The exterior region is defined as Q¢ =
R3 \@, which is assumed to be a homogeneous region for the current pur-
poses. The unit normal vector, 7, is defined on the interface S = 90! = 9Q°
and is assumed to point from ' to Q°. For a PEC scatterer, the jump con-
dition requires the tangential component of the electric field to vanish on
the interface with free space. As an initial condition, it is required that the
incident field has not yet reached the scatterer so that the induced current
density J(r,t) is zero Vt < 0. Provided these conditions are met, the exterior

scattering problem can be formulated as a boundary integral equation, given
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for the TD-EFIE as

J(r T "3 )
—ﬁxﬁx/s {M‘(:T}?_EIV/_OO ng’)dt’ dS' = —nxaxE™(r, t),

(5.1)

for (r,t) € S x Ry (Ry means R > 0). Further, 7 =t — R/c is the retarded
time where R = |r—r’| and ¢ is the speed of light in the external medium. As
has been discussed previously, the integral in time is challenging to discretize
efficiently so it is common practice in the engineering literature to instead

enforce the time derivative of (5.1), yielding

J(r SR g
—ﬁxﬁx/s {u%}?—elva(;’T) dS" = —nxaxE"(r,t). (5.2)

5.2.2 Relevant Sobolev Spaces

To properly investigate the mathematical properties of these integral equa-
tions, the problem must be recast into a variational framework with functions
defined in appropriate function spaces. The function space developed in [51]
is denoted as 77, and will be defined in more detail at the end of this sec-
tion. It will be seen in later sections that this function space will not be
able to cover all the needed functions; however, it does provide most of the
foundation.

Due to the complexity of the problem in the time domain, most of the
analysis is performed by taking a Fourier-Laplace transform of the model
equations. The results found in the Laplace domain can then be related
back to the time domain equations through the use of an inverse transform
and the Paley-Wiener theorem [50]. Further, invoking a form of Parseval’s
theorem for appropriately defined Sobolev spaces allows for finite norms to
be found which are related to the electromagnetic energy, demonstrating the
stability for appropriately selected basis and testing functions. With this in
mind, it is now possible to define the necessary properties of this functional
framework before stating the variational problem to be solved.

To begin, it is useful to review the spatial properties of typical Sobolev
spaces for electromagnetics, as these are needed concepts in defining 777%.

The details of these spatial Sobolev spaces are not rigorously defined in [15],
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but discussion related to it may be found in [52,56]. Following this, the
needed definitions related to the Fourier-Laplace transform can be presented
within the context of TDIEs. Finally, with all the constituent pieces properly
defined, .7 can be introduced.

Spatial Sobolev Spaces

The original interest in defining Sobolev spaces in the context of integral
equations was to rigorously define the function spaces that acted as the do-
main and range for different integral operators. Although the most familiar
function space in many areas of physics is the Hilbert space L?, it is quickly
seen that this is not quite the concept needed for the present analysis. This
led to the introduction of Sobolev spaces, which capture the notion that
physical solutions should produce finite energy in any bounded domain. The
core complication is that to calculate the energy of a solution often requires
that the function and its gradient be square integrable (for scalar fields).
This is obviously more restrictive of a space than L2, so the concept of a
Sobolev space is used to explicitly state the formal requirements needed of
any solution to have the desired physical properties.

For the definitions of these function spaces in the external and interior
domains of a scatterer, the concept is a simple integer order Sobolev space.
This requires a function and its derivatives up to order ¢ be square integrable,
where ¢ is an integer. This space is denoted as H*(-), where the argument
of the function space can be either Q or Q°. This is a special notation for
Sobolev spaces, which implies that the space is also a Hilbert space and
that the inner product used in any norms is to be the L? one. For a typical
problem, this becomes H' in these regions so that the solution will have finite
energy, as desired.

The complication for integral equations comes from determining how to
characterize the boundary values of these functions on S. This was handled
using trace theorems, which result in the creation of a new space known as
H %(S ). The need for this space can be understood by considering a simple
example, for instance, L?. It is well known that L? “functions” are not
really functions at all, i.e., they do not take on a definite value at each
point. Instead, “functions” in L? are considered to be equivalence classes of

functions. That is, functions which differ from one another in a special way
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are considered to be the same L? function. In the case of L?, all properties are
defined in terms of integrals. In a crude sense, functions are then considered
to be in the same equivalence class if they only differ by values that do not
change the result of the integral locally. For instance, a function that is zero
almost everywhere, but takes on finite values at isolated spikes (i.e., only has
a value at a single point) is considered to be equivalent to the zero function
in an L? sense.

In the case of H %(S), the same type of problem that occurred for L2
functions occurs when trying to extend definitions of functions in H'(Q?)
and H'(Q°) to a surface. This is because a two-dimensional surface in R? is
similar to isolated points on a one-dimensional line (i.e., it has a measure of
zero). This is a simplified perspective of what the trace theorems are needed
to address [56]. Although an important part of the development of functional
analysis for integral equations, the details of this theory are not needed for
the present purposes. As such, the details will not be discussed any further.

As already alluded to, the space H 2 (S) is made up of the boundary values
of the functions in H*(9) and H'(Q¢). The space Hz(S) is a Hilbert space,
and is seen to be smaller than L?, since not all functions in L? can be extended
into the regions Q¢ or Q¢ in a way that the necessary components are all
square integrable. The inner product for this space is given in [56]; and
has the feature that in addition to the standard L? inner product it also
requires the functions to be integrated over a singular kernel of order R73.
This concept is also extended to the normal derivatives (for scalar fields) of
functions in H(-), and produces the space H~2(S). This is actually the dual
space to H? and has a more complicated norm, which is discussed in [56].

These concepts may be extended to electromagnetic fields, which, for the
energy to be bounded, requires that the function and its curl be square
integrable. This leads to the following definitions of function spaces that will

be of interest for electromagnetic fields.

Definition 1. For a bounded domain D, the spaces H(curl, D) and H(div, D)

are
H(curl, D) :=<{v € L*(D)*, Vxv € LQ(D)3} (5.3)

{
H(div, D) == {v € L*(D)* V- -ve LQ(D)}, (5.4)
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with norms defined respectively as

1
2

1] oun = (Hvrr? ; vau?) (5.5)

1=

2
?

V]l = (||v||2 v v||2)

where the unindexed norms refer to an L* norm.

Note that the notation L?*(D)? is shorthand for L?(D) x L*(D)x L*(D), i.e.,
all of the components of the vector function v reside in L?*(D). Further, this
is a definition that deals only with the spatial aspects of the functions. As a
result, it can be used in either the frequency or time domain.

In source-free regions, the electromagnetic fields are divergence free, which
implies that the appropriate energy space for the fields will be the intersection
of H(curl, D) and H(div, D). The boundary values of these spaces are

v € H(cwl, D) =5 fixvl|g € H2(5)? (5.7)
v € H(div,D) = f-v|g € H 2(S), (5.8)

where S is still used to denote the interface that the boundary values are
being defined on. Integral equations are mainly concerned with the tangential
fields to a surface (to define the equivalent currents). These tangential fields
also obey Maxwell’s equations, so an additional property can be found. This
is that a surface divergence of tangential fields does not change the spatial
order of smoothness of the fields [56]. This suggests the following definition
of a space that will be used in the definition of 7#* at the end of this section.

Definition 2. The boundary values of electromagnetic fields on the interface

S between the external and internal regions of a scatterer reside in
H_%(diV,S) = {V € H_%(S)?’,ﬁ -v=0,Vg-ve H_é(S)}, (5.9)

where V- is explicitly noting that the divergence is a surface divergence on

S.The norm for this space is given in [56].

A similar definition may also be made for a curl space [52,56], but this is

not needed here and so will not be presented. Of particular importance for
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the discretization of the integral operators is that the RWG functions are

members of the space H~z(div, 5).

Fourier-Laplace Transform Definitions

Before discussing the temporal properties of the function space that will
be used in the variational framework of the TDIEs, it is prudent to recall
some relevant definitions for Fourier-Laplace transforms. This is because the
overall complexity of the integral operators makes it easier to derive prop-
erties in the Laplace domain. These results can then be used to bound the
time domain results through Parseval’s theorem. All of these definitions are
taken explicitly from [15] with only minor changes to keep notation consistent
throughout this thesis.

Definition 3. [15] For E a Hilbert space, D', (E) denotes the space of distri-
butions in R with values in E and zero for allt <0, and S (E) denotes the

space of tempered distributions in D (E). The space of Laplace transformable
functions LT (o, E) is defined for o € R with o > 0 as

LT(0,FE) = {g €D (E), e "'ge S;(E)} (5.10)

where g(r,t) is a vector function depending on space and time. Similar defi-

nitions are applicable to scalar functions.

This definition is rigorous, but somewhat obstructive to simple understand-
ing. It is saying the following: vector functions will be defined later which
depend on both space and time. The temporal dependence is always consid-
ered to only matter for ¢ > 0. The spatial components of the vector function
will reside in a Hilbert space, denoted as E in this definition. For many func-
tions, the Fourier transform may not exist due to convergence problems. The
Fourier-Laplace transform defines a constant damping parameter, o, which
is required to make the Fourier-Laplace transform integral converge.

The Fourier-Laplace transform is given in the next definition.

Definition 4. [15] For g € LT(0,E), the Fourier-Laplace transform is
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defined as

g(r,v) = / eg(r, t)dt (5.11)
for v = n +io, where i is the imaginary unit: > = —1. Similar definitions

are applicable to scalar functions.

The key idea behind these definitions is that because the functions to
be considered are causal, useful analytic properties can be found for the
functions in the Laplace domain. This helps to guarantee that the integral
over the Laplace space for Parseval’s theorem will be finite. There are more
complications related to the proper form of Parseval’s theorem in the Laplace

domain, but these details are extraneous to the current discussion [52].

Spatiotemporal Function Spaces

Having covered the necessary concepts of both spatial and temporal prop-
erties independently, the full spatiotemporal function spaces may now be
defined.

Definition 5. [15] The function space F° for s € R is defined as

A = H:(Ry, H 2 (div, S))

o (5.12)
= {g € LT(U,H 2 (div, S)) HgHQ, (™3 (div,S) = OO}

where

oco+io
el -5 / WPlECDIR . dy (5.13)

o,H™ 3 (div oo+w' H77(d1 ,S)
forc e Ry :0>0.

This definition requires some further discussion to better elucidate its
meaning. It is first recognized that the s index is related to differentiability
in the time domain. The ¢ parameter is required for the Fourier-Laplace
transform to be well defined (i.e., it determines the damping that will make
the integrals converge). It is further seen that .#* is composed only of causal

functions (due to the R;). The spatial component of the functions resides
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in H _%(div, S), which makes them meaningful functions from the electro-
magnetics point of view. The norm of these functions that is required to
be finite is calculated in the Laplace domain, with Parseval’s theorem al-
lowing the finiteness to also be valid in the temporal domain. The exact
form of the norm is to actually integrate the spatial Sobolev space norm over
all frequency. This is, in effect, requiring that the energy from the electro-
magnetic boundary values be finite at all frequencies in such a way that the
combination of all frequencies together is still finite.

Although the definition is complicated, it is seen that the physical meaning
is reasonable. For the purposes of this thesis, the full power of these defini-
tions is not required. The review of their meaning is important, however, to
better understand the implications on the solution process for the TDIEs of
interest to be studied.

One final point is related to the inner product for J#°.

Definition 6. [15] The Hilbert space F° is equipped with a space-time inner
product given by

(g(r,t),h(r,t)), = /Re%t/sg(r,t)-h(r,t)det (5.14)

forg e ° and h € F7°.

This inner product will be useful in defining the bilinear forms that describe
the variational problem to be solved. Further, it will be instrumental in
understanding the properties of the equations derived in the next sections.
In particular, it allows one to quickly determine the range of the different
integral operators to be discussed in the next sections.

These definitions are appropriate for many of the vector functions that
will be encountered throughout this chapter. However, it is also necessary

for this thesis to have similar definitions for scalar quantities.

Definition 7. The function space H® for s € R is defined as
H* = H (R, H 2(S5))

5.15)
_ 3 ’ (
= {g S LT(G,H (5)>’||9||5,0—,H%(S) = OO}
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where

g1l

co+1i0
_ 2s 2
soHB(S) / Rl CEOll dy (5.16)

co+io Hij(s
forc e R, 0> 0.

Definition 8. The Hilbert space H® is equipped with a space-time inner prod-

{g(x,t),h / et / t)dSdt (5.17)

forg e H® and h € H™°.

uct given by

These definitions follow the same form as those for 7%, and have the same

type of physical meaning.

5.3 Electric Field Integral Equation Variational
Formulation

With the basic structure of the appropriate function space defined, the vari-
ational problem can now be developed. In [51], the original problem is for-
mulated in terms of the surface current and charge density as unknowns.
This is modified to only use the current density as the unknowns in [15],
since this work was interested in solving the differentiated EFIE at middle
frequencies. For the current purposes of this thesis, it is more useful to have
a formulation that lies somewhere in between these two approaches to better
reflect the actual discretization procedure that will be used. To make this
point clear, the original formulation from [51] will be recalled before making
modifications similar to those proposed in [15] to arrive at a form that will
be useful for the present purposes.

As was alluded to in the last paragraph, the original function space actually
used in [51] considers the current density and charge density as separate
unknowns. This requires a slight modification to the function space presented
in Section 5.2.2.
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Definition 9. [15] For s € R and o > 0,

P

S5 ::{(p,J) e?—[sx,%”s,VJer:O}. (5.18)

Note that in this definition, the x symbol is denoting a Cartesian product
between the two function spaces, which are both defined on a two-dimensional
manifold S. A subtle property of this definition that will be useful later is
the relationship between spatial derivatives and the temporal regularity of a
function (i.e., what temporal function space something is in after a spatial

derivative is applied).

Lemma 1. Electromagnetic functions have the property that spatial deriva-
tives such as the gradient, divergence, and curl lower the regularity of the
functions temporally by one degree. That is, if a function is in a temporal

function space of H then the spatial derivative of it is in H:™!.

Proof. The proof for the divergence follows easily from the continuity equa-
tion in Definition 9. Both the charge and current are in the same temporal
function space, so for the continuity equation to make sense requires V -J to
have one degree lower temporal regularity than J. Similarly, for Maxwell’s
equations to hold requires that the curl has the same property.

This property for the gradient can be illustrated by considering it in the
context of inner products in #°* and H°. Consider Vf € 7 and J' € 7 ;.

The inner product of these two functions is

<Vf, J/>U = _<f7v 'J/>0 = <f7 Ib/>0 (519>

In going from the first equation to the second, Gauss’ theorem is applied and
the integral of the boundary term is seen to be zero. For the final equality
to hold requires that f € H**!. This means, that at least in the context
of these inner products, the gradient also affects the temporal regularity of

functions. O

The following theorems may now be stated for the TD-EFIE, as given
by [51] and reproduced in [15].
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Theorem 1. [15,51] The EFIE admits the following variation formulation.
. 1 1
V(B xn) € A% search for (p,J) € A%y such that ¥(p',J') € )7y

b((p, 3, (1, 3) /%t/ A (B xi)) - F(r,0)dSdt,  (5.20)

with the bilinear form b defined as

(.. (0. 30) = [ 2 / / [umn 7))

m%p(r’,T) "(r,t)] dS’dS}dt. (5.21)

Theorem 2. (Uniqueness, [15,51]) If (E™xn) € A3, then the variational
1

formulation admits a unique solution (p,J) € f/;i-,.

Theorem 3. (Stability, [15,51]) The following bounds on the solution (p,J)
hold:

16l | 4t g) < CS)aHIE™ x|

L oi-bs) (5.22)

1
2.,0,H" 2 (div,S)

< C(S)oH|[E" xll,

||J| | 1 §,U,H*% (div,S)"

§,U,H7%(diV,S) (523)

The proofs for these theorems should be in [51]. In simple terms, Theorem
2 gives the physical requirements for an incident field to lead to a unique
solution to the variational problem. The important point for Theorem 3 is
that the bounds that hold for the solution are related to the electromagnetic
energy, so that the stability is achieved in a meaningful way. Further, the
requirement on the incident field is not very restrictive. This is because of
physical reasons the incident field is typically smooth, and decays appropri-
ately for the simulation to be conducted over a finite time interval.

It is now desired to rewrite the variational form of the EFIE in a more

suggestive way. This is done to make the discretization choices more explicit.

Lemma 2. The variational formulation of Theorem 1 is equivalent to the

following formulation.
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V(E" xn) € A% search for (p,J) € %MJ such that VJ' € A7 :

((p,3),) /—%t / < (E™(r,t)x 7)) - F(r,6)dSdt  (5.24)

with the bilinear form d defined as

d((p,3), ) / %t{//[ MJ )

(', 7)V - J(x,t )] dS’dS}d . (5.25)

47er

Proof. As was previously noted (p',J’) € J’y requires the continuity equa-
tion to hold between p’ and J’. This allows the bilinear form b to be rewritten

by eliminating the testing function p’ through the continuity equation. [

The bilinear form d is more preferable for the later derivations. This is
because the testing function being written exclusively in terms of the current
is how engineering discretizations of the equation are actually performed.
That is, by multiplying an equation by an RWG testing function which can
have a gradient then transferred onto it.

Finally, it is useful to rewrite the bilinear form d as a bounded inner

product that is equivalent to the EFIE variational problem.

Lemma 3. The bilinear form d may be expressed as an inner product. The

equivalence s

d((p,J),J’):</S{uji+’RT) —lvpin)}ds',j'(r,t)>a (5.26)

1
with (p,J) € A% and J' € A%, Similarly, the excitation of the variational

problem of Lemma 2 may be written as

/ et / x (B (r, ) x 7)) - J'(r,t) dSdt
= ((Ax (E™(r,t)xn)), J'(r,1)), (5.27)

3
2

for (E°xn) € 2.
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Proof. The first inner product is found by applying the identity V - (@Z)F) =
(0 (VF) +F. (Vw) to transfer the divergence of the test function to a gradient
of the charge density term. The additional term, which is the divergence
of both quantities, is zero by applying Gauss’ theorem. The second inner

product follows immediately from the definition given in (5.14). O

5.4  A-® Variational Formulations

The focus of this section is to take the variational formulation of Lemma
3, and modify it to imply different sets of variational problems that are
possible choices of A-® systems. The importance of this is that the existence
and stability properties of solutions to the EFIE can then be applied to the
A-® systems. As will be seen by the results, the equations and appropriate
basis and test spaces are not obvious from a simple inverse Fourier-Laplace
transform of the equations presented in [1,14], highlighting the necessity of

this analysis.

5.4.1 Provably Stable A-® Formulations

From the discussions in Chapter 4, it is clear that the EFIE will need to
be separated into two equations to derive A-® TDIEs. This requires sepa-
rating the equation in Lemma 3 into two equations. By properly adjusting
the Sobolev spaces for the different unknowns, the stability theorem of the
EFIE will be able to be extended to the A-® equations indiwvidually. First,
another definition of a spatial Sobolev space is required to properly express

the variational problems to follow.

Definition 10. The spatial function space of boundary values of scalar po-
tentials on the interface S between the external and internal regions of a

scatterer reside in

H™3(V2,8) = {@ € H2(S),V?® € H—%(S)}. (5.28)

With this definition, the EFIE may now be separated into two equations

that are in terms of A and .
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Theorem 4. The variational problem given in Lemma 3 is equivalent to the
following two variational problems being enforced together.

Differentiated Vector Potential Equivalence Principle:

V(A x ) € 5 search for (ILJ) € H2 x #'% such that VI € A% -

([ v s 3
= (—(ax (A™(r,t)xn)),J'(r,t))_, (5.29)

where TT =7 - A.
Scalar Huygens’ Principle:

. 5 1 1 1
Vo € Hf (R+, H2(V?, S)) search for n'-V'® € H2 such that V' € 77 :

</S %dé”,v-i(r,t» = (@"(r,1),V - J(r,8)) . (5.30)

g

Proof. To begin, note that the due to Lemma 3 the full EFIE can be written

as

<[S [u% +e_1V%} s’ J'(r, t)>0

= ((Ax (E™(r,t)xn)), J'(r, 1)) . (5.31)

A well-known definition from electromagnetic theory of a surface charge den-

sity in terms of the vector and scalar potentials is
p(r' 1) = —€[II(x', 1) + 7' - V'O(r', t)]. (5.32)

It is noted that because p € Hz, for (5.32) to be true in general requires
1,7 - V'® € Hz. Expanding the charge unknown in (5.31) gives

([P (1 £ s 3
= ((Ax (E™(r,6)x7)), 3'(r,1))_. (5.33)
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It is useful to expand the LHS into two inner products so that

(. [“ji?pf Loy as i) -
<[9V%{}(€r,’7)d5’j’(r,ﬂ>gz (< (B, 1) <)), 3, ),
(5.34)

By recalling that the electric field may be defined through the vector and

scalar potentials as
E(r,t) = —A(r,t) — V&(r, 1), (5.35)

the inner product on the RHS of (5.34) may be expanded. This gives
j(r’ T) (', 7) -
) _ ? dS, J/ t
</5 {HJ AR v AR (1) -

</v” Zer ) gt ir(e >U_< (A x (A (r,t) x ), 3'(r, 1))
+ (= (Ax (VO™ (r,t) x7)), J'(r,t))_. (5.36)

The second inner product on the RHS and the second inner product on the
LHS may be rewritten by transferring the gradient onto the testing function,
applying Guass’ theorem, and then noting that the integrals of the boundary

terms are zero. Performing this gives

< / [ﬂi‘;g ) _ Vni:}%T)]dS’,j'(r,t)>g

+</g—ﬁ/'2f}gr/’7)ds’ v-J(r > = (=(Ax (A™(r,t)xn)), J'(r,1)),

+ (" (r,1), V- T (r,1))_. (5.37)

At this point, by physical arguments it is possible to separate (5.37) into two

equations as

(/ Vg;; 7 v asden)
= (= (Ax(A™(r,t)xn)), T (r,1))_ (5.38)
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</ %d& V- J”(r,t)> = (®"(r, 1),V - J'(r,1)) . (5.39)
S TR o g
This is possible since (5.39) is the scalar Huygens’ principle integral equation,
and so these two inner products must equal each other [49].

To conclude the proof, it only remains to explain the Sobolev space that
®"¢ is defined in. This is a simple modification, since E"¢ € 7 3 im-
plies that V& should be selected so that V@™ € 3. The definition
of 3 requires V& to have a divergence that is still in H*%(S), ie.
Vigine € H _%(S). However, from Definition 10 it is seen that requiring
VO € = o [} (Ry, H3(V?,S)). The change in the order
of the temporal function space is a result of Lemma 1. This showed the link
between spatial derivatives and the temporal order of differentiability of an

electromagnetic function. m

Theorem 5. The variational problems given in Theorem 4 correspond to

stable systems individually.

Proof. This is deduced by exploiting the linearity of integration and the inner
product. First, it is noted that the LHS of (5.31) may be written as

<[9“JE;TRT)OZS/ I )>0+</5 Y iﬂR)dS’ J(x, )>U. (5.40)

The importance is that both inner products must independently produce
bounded results to equal the bounded RHS of (5.31). By expanding the
charge density in terms of IT and n/- V'®, similar conclusions can be reached

for the corresponding separated inner products. That is,

</s v in>dS/ T, >> <00 (5.41)

g

o VO T,
</Se V—sz ds’, J'(r,t) ) < 00, (5.42)

given that IT and 7/ - V'® are selected from the appropriate Sobolev spaces
stated in Theorem 4. The same arguments can be applied for expanding
the inner product on the RHS of (5.31). As a result, as long as the different
functions are selected in the appropriate Sobolev spaces, the stability theorem
of the EFIE will still apply to the separated problems. O

Although the derived variational formulations and stability theorem are a
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useful step forward, inspection of the equations shows that there are three
unknowns (i.e., J, II, and 7' - V'®) with only two equations. However, the
scalar Huygens’ principle equation of (5.39) can be rewritten to use the same

unknowns as the first equation.

Theorem 6. The variational problems of Theorem 4 are equivalent to the

following two variational problems which only require J and 11 to be solved

for.

Differentiated Vector Potential Equivalence Principle:
V(A x ) € 3 search for (I1,J) € Hz x 2 such that VI € #'% :

< / {MJEL‘;’RT ) Vnii}%T)]dS’,j’(r,t)>g

= (—(Ax(A"(r,t)xn)), J(r,t)) . (5.43)

Scalar Potential Equivalence Principle:

. 5 1
voie € HE (Ry, H 3 (V2 S)) search for (I,J) € Hz x A2 such that
VY € 0

[T V() I(r', 1) -
1 ) I ) ! T
</S {e /Oo h dt P ds', v -J'(r,t) ]

= (®"(r,t), V- J'(r,1)),. (5.44)

Proof. The first variational problem is identical to that in Theorem 4 so
no changes are needed. The second variational problem may be derived by
making the following changes to the first argument of the first inner product
of (5.39).

/ WV, T)
S 47TR

ds’ = / ﬁ% [H(r’,T) +n' - V'O, 1) - H(r/aT)] ds’
S
~ [ g - - nas )
S
B T v/ . J(r/ t/) H(I‘/ 7.)
B 1 ) o ) /
et

Substituting this back into (5.39) gives the desired result. O

Theorem 7. The variational problems given in Theorem 6 correspond to

stable systems individually.
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Proof. The argument follows the same approach as that for Theorem 5. [

The variational problems of Theorem 6 are useful since they represent a
solvable system. However, it is seen that the temporal test spaces of the two
problems are different. The temporal test space of (5.43) is H, : while that
of (5.44) is H;g. This is seen by noting that J'(r,¢) € J#2; it then follows
that J'(r,t) € 272 and V - J'(r,t) € H 3. Unfortunately, this makes the
consistent discretization of these two equations not possible. A consistent
discretization would involve using the same set of temporal basis and testing
functions in a MOT scheme for each equation. More details related to this
concept are discussed in Section 5.5. Since a consistent discretization is not
possible, another set of equations is needed which use the same temporal test
space for both equations.

Before modifying the equations of Theorem 6 to ones that can be dis-
cretized consistently, discussion of how to integrate by parts temporally is
required. This is discussed in more detail in [15], with only the key concepts
reviewed here. The weighting function in the temporal integrals of the in-
ner products in 7° and H® complicates integrating by parts, but the end
results are still what would be expected. Transferring a derivative from the
equations onto the testing function requires that a testing function from one
degree lower function space be used in the subsequent discretization process.
Similarly, when transferring a derivative from the testing function onto the
integral equations, the use of a testing function from one degree higher func-
tion space will be required in the discretization. Subtleties related to the
extra term that arises by differentiating the weighting term can be resolved
in the frequency domain, and are of little interest for actually discretizing
the equations. More details related to this will be discussed in Section 5.5.

The first modifications to the equations of Theorem 6 results in the dif-
ferentiated time domain A-® integral equation (abbreviated differentiated
TD-APIE). From these equations, stability theorems may be extended to
the TD-WC-EFIE discussed in Section 4.2.3.

Theorem 8. (Differentiated TD-APIE) The variational problems of Theo-
rem 6 can be modified to utilize the same temporal test space for both equa-

tions.
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Differentiated Vector Potential Equivalence Principle:
V(A x ) € #% search for (I J) € H2 x #'2 such that VI € Az -

< /S {MJS;’RT) - Vﬂi:}g)]dS’,j’(r,t)>o

= (—(Ax(A"(r,t)xn)), J(r, 1)) . (5.46)

Differentiated Scalar Potential Equivalence Principle:

.. 3 1 1 1
voie € HE (Ry, H2(V?,9)) search for (I1,J) € H2 x 2 such that
VY € A0

</S {e—lvl '4';(;”) -~ Hii’RT)}ds’,v ', t)>g

= (O™ (r,1), V- J'(r,1)), . (5.47)

Proof. The first variational problem is the same as in Theorem 6, so no
changes are needed. The second variational problem is found by integrating
by parts to transfer one of the time derivatives of the test function onto the
integral equation. As was discussed, this results in the natural change to the
degree of the temporal function space of the excitation. No higher degree of
temporal derivative is required on the expansion functions than was already
acceptable in the original EFIE, making this a valid set of equations. By
recalling the relationship between spatial derivatives and the temporal regu-
larity of functions, it is seen that the temporal test space for both equations
is H;%, as desired. O

Theorem 9. The variational problems of Theorem 8 correspond to stable

systems individually.

Proof. The first variational problem has not changed, so nothing is needed to
be proved. As was mentioned in the proof of Theorem 8, the time derivatives
required in (5.47) are still acceptable for the function spaces defined for all
basis functions. Further, the function spaces for the incident scalar potential
and testing functions have been adjusted according to the discussions on

integrating by parts in [15]. O

At this point, it is possible to prove that the TD-WC-EFIE introduced in

Section 4.2.3 is a stable system. The reason for the previously seen instability
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was that an incorrect temporal basis and testing scheme was being used.
This will be made more clear when the details of discretizing the variational

problems are discussed in Section 5.5.

Corollary 1. (TD-WC-EFIE) A combination of stable TDIEs can yield the
TD-WC-EFIE; extending the stability theorems to this formulation.

Electric Field Integral Equation:
V(E™ x7) € #% search for (p,J) € Hz X A2 such that VY € Az :

e )
= ((Ax (E™(r,t)xn)), J'(r, 1)) . (5.48)

Weighted Continuity Equation:
Search for (p,J) € Hz x A2 such that VI € #' -

</S [v/ .;T(;’,H N big)]ds/, v t)>a o (5.49)

The two equations may be discretized in a consistent manner, allowing for a

well-functioning integral equation system to be implemented.

Proof. The first variational problem is the original EFIE which is known
to be stable. It can be recovered by adding the scalar Huygens’ principle
integral equation of (5.39) to (5.46). This gives

(/ [ﬂf;g Vv as i) +

</g%{)};r/’7)ds’ V- J(r > = (—(x (A(r,t)x7)), I(r,1)),

+ (" (r, 1),V - T (r,1))_. (5.50)

The divergence of the testing function in the inner products from the scalar
Huygens’ principle integral equation can be transferred to a gradient of the

other arguments. This allows the inner products to be combined, yielding

</S {MJE;’RT) _ V4;R{H(r’,7') s V'@(r’,r)}]dé”,i’(r,t)>a
= (—(Ax [AM(r,t) + VO (r,1)] xn), I (r, 1)) . (5.51)
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Finally, recovery of (5.48) is possible by using the definitions of the surface
charge density and electric field in terms of the vector and scalar potentials,
(5.32) and (5.35), respectively.

The weighted continuity equation can be derived by integrating by parts
temporally in the scalar Huygens’ principle integral equation of (5.39). This

gives

< /S %{wds',v-j’(r,w (), VT (@) (5.52)

[

The inner products on the RHS of (5.52) and (5.47) are now the same.
Substituting the expression on the LHS of (5.52) into (5.47) gives

</S {e—lvl '4‘;(;’7) - Hii’RT)}dS’,V A, t)>g

ANe(r,T) .
— L St S K - Y ..
</S R S V- J(r, )>U (5.53)

Combining the inner products and using the definition of a surface charge
density in (5.32) gives (5.49). O

The differentiated TD-APIE and TD-WC-EFIE are simple to implement.
They both result in symmetric matrix equations; allowing specialized storage
and solution algorithms to be used. However, they do suffer from some
drawbacks. First, because they are differentiated the equations exhibit DC
null spaces similar to the TD-EFIE. This does not typically corrupt solutions
at middle frequencies, however, at very low frequencies it may have a more
substantial effect. Further, the integral operators in the TD-APIE calculate
the time derivative of the vector and scalar potentials. For coupling these
methods to quantum mechanical calculations, it may be more desirable to
be able to calculate the vector and scalar potentials directly.

To address the drawbacks of the differentiated TD-APIE, a different mod-
ification to the equations of Theorem 6 can be derived. This gives the time
domain A-® integral equation (TD-APIE).

Theorem 10. (TD-APIE) The variational problems of Theorem 6 can be
modified to result in the following A-® formulation that utilizes the same

temporal test space for both equations.
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Vector Potential Equivalence Principle:
V(A x ) € #5 search for (I, J) € Hz x A2 such that VY € A%

</S [u% v /_OO %’Rﬂ)dt’} ds’, J'(r, t)>g
= (—(Ax(A™(x,t)xd)), J'(x,1))_. (5.54)

Scalar Potential Equivalence Principle:

. 5 1 1 1
Vo € Hg (Ry, H2(V?2,5)) search for (I1,J) € Hz x J2 such that
AW 4 2

[T VI I(r',7) .
1 ) dt’ — ) ds’ T t
</g {6 /OO AT R AR 5,V ) "

= (O™ (r,t), V- J'(r,1)), . (5.55)

Proof. The scalar potential equivalence principle is the same as that given in
Theorem 6, so no modifications are needed. The vector potential equivalence
principle is found by integrating by parts temporally. In particular, the
differentiated vector potential equivalence principle of (5.46) is integrated by

parts. The changes in function spaces follows easily from this. O]

Theorem 11. The variational problems of Theorem 10 correspond to stable

systems individually.

Proof. This result follows easily from past arguments for the stability of the
variational problems. Additionally, this equation requires no time derivatives
so there is no fear of the basis functions not being smooth enough to be
differentiated. O

The set of equations to be solved in Theorem 10 still have the benefit
of producing a symmetric matrix system. As desired, these operators also
calculate the vector and scalar potentials as opposed to the time derivatives
of these quantities. The cost of this, however, is that the temporal integrals
must be discretized. This will increase the computation time, but will not
change the asymptotic computational complexity [22]. The temporal test
space of these equations is H, %, which further complicates the discretization.

More details related to this are discussed in Section 5.5.
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5.4.2 Analysis of Past A-® Formulation

The function spaces and variational problems of Section 5.4.1 can now be
used to understand why the original A-® formulation discussed in Section
4.1.2 showed such poor stability properties. The original A-® formulation was
developed by taking an inverse Fourier-Laplace transform of the equations
presented in [1,14]. The same sets of unknown functions were also used, i.e.,
the current density and the normal component of the vector potential.

The equations for the original A-® formulation are

A 1 / 1 / !/ inc ~
TLX/S {ﬂm(](r ,T) VME(I' ,T):| dsS' = A (r,t)xn (556)
1 1 - .
-1 !, / _ ) / d A Pinc t )
/S {e _47TRV J(r',7) R (r ,7')} S (r,t), (5.57)

where ¥ = n’ - A. Extending the analysis of Section 5.4.1 to this set of

equations suggests the following lemma.

Lemma 4. The equivalent variational formulation for the equations studied
in Section 4.1.2 cannot lead to a stable system. The variational formulation
1s the following.

Vector Potential Equation:

V(A7) € 5 search for (,J) € H2 x 2 such that VI € #'z -

</S [/L‘IE;’RT) - vzil;g)ldscj"(r, t)>a

= (—(Ax (A" (r, ) x7)), J'(r, 1)) . (5.58)

Scalar Potential Equation:
voie € HE (Ry, H™2(V2, S)) search for (£,J) € He x A2 such that
VI € A3

([ [ 2een B o i)

_ <(i>inc(r,t), V- j’(r7 t)>0_. (5.59)

Proof. These equations cannot be discretized consistently. The first com-

plication is related to the two unknowns requiring different basis functions.
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Although this is possible to do, it overly complicates the discretization of the
equations. The more significant problem is that the two equations require
different temporal test spaces. Within the MOT discretization framework
this cannot be achieved. As a result, using standard discretization processes

cannot lead to a stable discretization of this system. O]

The importance of Lemma 4 is seen clearly in the numerical results pro-
duced for this A-® formulation in Section 4.1.3. The same temporal basis and
testing functions were used for both unknowns, violating the correct choices
presented in Lemma 4. As a result, this formulation exhibited instability for
a simulation with a center frequency of 200 kHz, which is an extremely poor
result. As will be demonstrated in Section 5.6, the TD-APIE and differen-
tiated TD-APIE from Section 5.4.1 are able to produce stable results at the
same frequencies for which the EFIE is stable. This greatly out-performs the
naive discretization suggested by a simple inverse Fourier-Laplace transform

of the frequency domain equations of [1,14].

5.5 Discretization of Variational Formulations

The focus of this section is making explicit the steps needed to discretize the
variational problems introduced in Section 5.4. In particular, sample func-
tions from some of the relevant function spaces will be presented to assist
in arriving at a stable discrete scheme. Additionally, the role of the damp-
ing parameter ¢ in the temporal function spaces will be discussed. Finally,
the discretized equations for the differentiated TD-APIE and TD-APIE are

presented.

5.5.1 General Concepts

As has been previously mentioned, the spatial discretization is relatively
simple since RWG functions are members of the correct function space for
the current density. This makes them the easiest choice for discretizing the
current density, although other functions can be used [15]. For p and II,
the natural choice is a pulse basis function. This is necessary for the differ-

ent matrix systems to be symmetric and also allows for typical singularity

87



extraction methods to be applicable.

The temporal basis functions require more care since there are substantially
more choices commonly used compared to the spatial discretization. To give
some examples, sample functions characteristic of some of the relevant spaces
are presented. The most common temporal test function used is the Dirac
delta function. This is a member of the temporal function space H, %. The
next space is H, %, with the simplest basis function in this space being a pulse
function (e.g., it is 1 for a single time step and 0 otherwise). A typical function
in the space Hg% is a triangular function. Finally, an example function in the
space HE is the quadratic B-spline.

From this discussion, it is possible to easily discretize the differentiated
TD-APIE or TD-WC-EFIE. A low-order basis function that can be used is
a triangle function; which can be tested with a delta function. As a result,
the MOT procedure can be used directly for these equations.

Discretizing the TD-APIE is a more difficult task. This is because the
temporal basis space is HJ% and the temporal test space is Hy, %' This means
that the delta function is not a correct testing function, so the MOT pro-
cedure cannot be directly applied to this system. However, it is possible to
form a discrete system using the MOT procedure that is equivalent to us-
ing the correct temporal basis and testing spaces [45,53]. In particular, the
basis function that should be used in the MOT procedure can be found by
convolving a basis and testing function pair from the correct Sobolev spaces.
Since a function in H, : would look like the derivative of a delta function,
it is anticipated that a basis function from H, : could be used in the MOT
procedure. Preliminary results doing this are promising, but more study is
still needed.

There are many more functions that can be used to implement higher-
order schemes. For instance, the temporal basis functions used in [53] are in
HU% while the testing functions are in H, %. These functions work because
these are the correct function spaces for the differentiated EFIE [15]. The
basis and testing functions used in [45] are in H, % The scheme in [45]
works because using basis and testing functions in H, : can be shown to be
discretely equivalent to using a basis function in Ha% and a testing function
in H, %. These are the correct spaces for the original EFIE, leading to an
overall stable discretization.

Another point is needed to be made related to the nesting properties of the
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Figure 5.1: Demonstration of how using too smooth of a basis function can
lead to large error, e, and potentially instability for a TDIE.

Sobolev spaces. As an example, it is clear to see that Hg% C Hé. Although
this is true, if a variational formulation calls for the basis function to be an
element of HU%, it is better to use an element that is in HU% but is not in
HU%. The reason for this is illustrated in Fig. 5.1. If too smooth of a basis
function is used, the error that may occur for projecting the actual solution
in Hg% into Hg% may lead to instability. This is what happened for the TD-
WC-EFIE when a quadratic B-spline basis function was used. Although
not shown here, the same result also applies for the testing spaces. That
is, HU_% C Hg_%; and so, if the appropriate testing space is H,? a testing
function from H, : should not be used. This has been tested numerically
with the TD-APIE. A delta function was used as the testing function (an
element of H, %) while a triangle function was used as the basis function (an
element of HJ%) The results were unstable, demonstrating the need to use
functions from the largest space possible, as opposed to smaller subspaces.
A final remark for discretizing the variational formulations is required for
the choice of o. For efficiency reasons, this is selected to be 0. However,
the stability theorems are only technically valid for ¢ > 0. In practice, it
has been found that if the basis and testing functions are picked from the
correct function spaces and the matrix elements are accurately evaluated,

the methods are stable enough to be widely used [15].
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5.5.2 Discretized Equations for the Differentiated TD-APIE

For practical purposes, it is useful to perform some rescaling of the different
equations in the differentiated TD-APIE. This results in a symmetric matrix
system, as well as gives it a saddle point form similar to the TD-A-EFIE.

The matrix system is

1w AtV©O  DTSO {(COAt)lj(i)} B {—no‘lc'v“)}
SOD —_& g 770—11!,(1') <ol

C%At coAt
i1 | g, AtVE) DTS- {(COAt)lj(j)} (5.60)
_ o . 4 . (5.60
Pl Gl b _cgrAts(l 7) n01¢(3)

The different matrix elements are defined as

Np
e o P,
Vi = / / Y @E () - £u() PUR) 16rqs (5.61)
' J S 4T R

n =0

o / /T Zalﬁ(l D i (1) (1) ]Zif{)dS’dS (5.62)

m n =0
s = [ [ SSad o2 asas, ooy
O ATR

where the temporal convolutions are contained in

i = | "R 4 RT( - A0~ Cfe— )i (5.6)
{9 _ /OO Pyt + k)T ((i — )AL — Cfe —t)dt'. (5.65)

In these equations, f,, is an RWG function associated with the nth interior
edge, h,, is a pulse basis function associated with the nth triangle, and T is
the temporal basis functlon For this set of equations, the temporal ba81s
function should be from H; : while the testing function should be from H, 2

To satisfy this, a triangle function is used for the basis function and a Dirac

delta function for testing. Other choices can be easily incorporated into
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(5.64) and (5.65) if need be. Finally, the excitations may be calculated as

al) = / £,(r) - A™(r,iAt)dS (5.66)
dl) = / B (£) D™ (1, i AL) .S (5.67)

5.5.3 Discreized Equations for the TD-APIE

The TD-APIE may be discretized in a manner similar to the TD-EFIE. The

matrix system is
pVO DTSOT (JO —a®
SOD —8O | @[ | o
i [MV(i_j) DTs(i—j)] {J(j)}

Pl S —eS6E—7) )
i—p—1 0 DTSgE_j) ng-‘ﬂ)
Gan) (- (5.68)
Cy

> SiD o

i_jmax— 1

The different matrix elements are defined as

Vi) / / nlz;ag“ 2 f,(r )]Zi]f%)ds’ds (5.69)
/ / nlz;algl () o )]Z(TR)dS’dS (5.70)

St~ :/m /Tnl Oalfl ) By (1) P (1 )]Zig)ds’ds (5.71)
Si0) = / m /T n;alf(l ) B (T )Zi?ds’ds. (5.72)
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The temporal integrals are given by

gl(z‘fj) _ /Oo Pl(klt/ + /{;Q)T«i _ j)At —_ (/c — t/)dtl (5.73)

[e.9]
’

£i=d) :/ ]Dl(klt’+k2)/ T(t")dt"dt', for k/At = <p  (5.74)

oo oo

fl(i_j) = 0ppAtL, for p < k/At—5<(p+1), (5.75)

where k = (i — j)At — /c and the support of T is [—At, pAt]. More details
related to evaluating these matrix elements can be found in Section 2.4. The

vector for the recursive computation is calculated as

A CIA T P IS (') B () S
, - e " dt", = . .
cy cy P /oo o cy of T

Finally, the excitations may be calculated as

al) = / f,(r) - A™(r, iAt)dS (5.77)
o) = / B (1) B (1, iAL)dS. (5.78)

For this set of equations, the temporal basis functions should be from Hé
while the testing function should be from H, g. As discussed Section 5.5.1,
the MOT procedure cannot be directly applied for these basis and testing
spaces. Instead, it is applied to a basis function from H, %. In particular, a

pulse basis function is used (i.e. it is constant from [—At, At]).

5.6 Numerical Results

In this section, a few numerical results are presented to highlight the stability
of the TD-APIE and differentiated TD-APIE. Another simulation is also
performed to demonstrate the accuracy of both formulations when the TD-
EFIE is inaccurate due to low frequency effects.

Eigenvalue stability analyses are shown for two different simulations using
the TD-APIE and differentiated TD-APIE, in Figs. 5.2 and 5.3, respectively.

Modifications to the companion matrix are needed to perform an eigenvalue
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Figure 5.2: Eigenvalues from the stability analysis for the TD-APIE with
center frequencies of (a) 30 MHz and (b) 80 MHz.
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Figure 5.3: Eigenvalues from the stability analysis for the differentiated
TD-APIE with center frequencies of (a) 30 MHz and (b) 80 MHz.

stability analysis for the TD-APIE, however, details are presented in [22].
Both simulations are for a 1 meter radius PEC sphere that has been used
in past demonstrations. The first simulation has a center frequency of 30
MHz, a bandwidth of 29 MHz, and a time step of 0.847 ns. The second
simulation has a center frequency of 80 MHz, a bandwidth of 20 MHz, and
a time step of 0.5 ns. The eigenvalues demonstrate that both simulations
are stable. This is comparable stability to that seen using the TD-EFIE
or differentiated TD-EFIE, highlighting the improvements of the proposed
method compared to past A-® implementations. In similarity with the TD-
EFIE and differentiated TD-EFIE, it is seen that the differentiated TD-APIE

system also has a DC null space corresponding to the group of eigenvalues
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Figure 5.4: Bistatic RCS of a 1 m PEC sphere in the E-plane at 10 MHz.
Calculations are performed with the Mie series, TD-APIE, differentiated
TD-APIE, and TD-EFIE.

near (1,0:¢) (in Fig. 5.3).

The TD-APIE system has groups of eigenvalues at (1,0¢) and (-1, 03),
however, it is not anticipated that these are due to null spaces in the operator.
Instead, it is believed that they are due to the temporal integrals in the
operators. Due to these temoral integrals, it is not possible for the solution
to decay completely to zero. This leads to the eigenvalues on the unit circle.

Similar results for stability have also been achieved with the TD-WC-EFIE
formulation presented in Corollary 1. The results are not presented here for
brevity. It is noted that the discrete system is effectively identical to the
differentiated TD-APIE, making the results redundant.

Another simulation was performed for a 1 meter radius PEC sphere. For all
formulations, the center frequency of the pulse was 40 MHz, the bandwidth
was 40 MHz, and the time step was 0.3125 ns. The RCS results for each
method are shown in Fig. 5.4. The accuracy for both the TD-APIE and
differentiated TD-APIE are good. The TD-EFIE is inaccurate due to the

low frequency breakdown of the operator.
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CHAPTER 6

CONCLUSIONS AND FUTURE WORK

Emerging applications in the realm of quantum physics require the develop-
ment of new computational electromagnetic solvers due to the limitations of
conventional approaches. These limitations were discussed in detail, and a
variety of methods that have been developed to overcome them in both the
frequency and time domains were discussed. One of the particularly promis-
ing approaches discussed was the A-® formulation. This method does not
exhibit the same low frequency breakdown phenomena of the traditional ap-
proaches. Further, because the A and ¢ are considered more fundamental
quantities in quantum physics, this formulation is ideally suited for coupling
into calculations related to the emerging applications discussed.

The A-® formulation has been previously implemented successfully for a
number of different computational methods. To further extend the applica-
bility of this formulation, the goal of this thesis was to develop a set of A-®
TDIEs. Initial methods developed from this formulation were found to be
highly unstable. A variety of alternative approaches were discussed to try
and overcome this problem of instability. This thesis culminated in the devel-
opment of a set of provably stable A-® TDIEs. This was done by adopting a
rigorous functional framework developed for the TD-EFIE. By extending this
framework, two sets of equations were developed that could be discretized
consistently to yield stable systems. The necessary steps to discretize these
equations were discussed in detail, and numerical results demonstrated the
validity of the theoretical analysis.

There are a few possible directions for future work related to the A-®
TDIEs. Although there has been a large amount of theoretical progress
related to the formulation, there is still some needed extensions. The most
pressing result that needs to be further analyzed is related to discretizing the
TD-APIE. In particular, tlrgle validity of using basis functions from H, : and

testing functions from H, ? needs to be determined. Although it seemed to
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work for a pulse basis function, it is still uncertain whether it will also work
for higher-order basis functions. This is important to determine so that the
accuracy of the method can be improved.

Another useful theoretical result would be to extend the stability results
of the A-® TDIEs to the TD-MFIE. It is well known within the engineering
literature that the TD-MFIE is easier to stabilize than the TD-EFIE. How-
ever, the mathematical literature seems to not necessarily reflect this, and
discourages the use of equations like the TD-MFIE [50,52]. Since the MFIE
can be derived from the A-® equations [14], the functional framework of the
A-® TDIEs should be able to be extended to the TD-MFIE. This would be
useful to make explicit the domain and range of the integral operators used
in the TD-MFIE, as well as to close the gap between theory and practice
(i.e., practice shows the equations are stable, but theory does not clearly
show this yet).

An additional development that is needed is to extend this formulation
to penetrable materials. The A-® TDIEs presented in this thesis can only
be applied to PEC structures. As with the E-H formulation, penetrable
scatterers require additional unknowns and equations [16]. As a result, more
equations are still needed to be derived to have A-® TDIEs that can be
applied to penetrable scatterers. It is likely necessary for many interesting
physics applications to be able to analyze penetrable scatterers. It is hoped
that the functional framework discussed in this thesis can be extended to the
necessary equations for the penetrable material case. This will greatly aid
in determining what equations should be used, and what basis and testing
functions are appropriate.

The next main direction for future work is to begin coupling the A-®
TDIEs into multiphysics calculations. One of the easiest multiphysics appli-
cations to use this in would be a Maxwell-Schrodinger system [9]. Another
area that it could be used in would be atom-photon interactions [3,10]. This
requires adjusting the method so that the dyadic Green’s function may be
extracted from the simulation results. Once this has been accomplished, the
time domain results could also be used to determine the changes in the stim-
ulated emission rate for emitters in arbitrary electromagnetic environments
over a broad bandwidth [11].

Another possible application would be for Casimir force calculations [4,

5]. To the author’s knowledge, methods in the time domain for calculating
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the Casimir force have relied on the use of the finite-difference time-domain
method [6,7]. There are many advantages that can be had by using TDIEs
over finite-difference time-domain codes; making this another interesting area
where the A-® TDIEs could be applied.

Once the A-® TDIEs have been extended to be able to calculate the
Maxwell stress tensor for the Casimir force calculations, another possible ap-
plication is related to optical tweezers [1]. This application is not necessarily
quantum in nature, but the subwavelength nature of the typical interactions
still makes the E-H formulation a poor approach.

Clearly, this work can still be extended in a large number of exciting direc-
tions. It is hoped that the breadth of possible applications for this method

continues to lead to fruitful work in the future.
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