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A coercivity property of temporal convolution operators is an essential tool in the analysis of time-
dependent boundary integral equations and their space and time discretizations. It is known that this
coercivity property is inherited by convolution quadrature time discretization based on A-stable multistep
methods, which are of order at most 2. Here we study the question as to which Runge—Kutta-based
convolution quadrature methods inherit the convolution coercivity property. It is shown that this holds
without any restriction for the third-order Radau IIA method, and on permitting a shift in the Laplace
domain variable, this holds for all algebraically stable Runge—Kutta methods and hence for methods of
arbitrary order. As an illustration the discrete convolution coercivity is used to analyse the stability and
convergence properties of the time discretization of a nonlinear boundary integral equation that originates
from a nonlinear scattering problem for the linear wave equation. Numerical experiments illustrate the
error behaviour of the Runge—Kutta convolution quadrature time discretization.

Keywords: Runge—Kutta convolution quadrature; coercivity; stability; boundary integral equation; wave
equation.

1. Introduction

This paper is concerned with a discrete coercivity property that ensures the stability of time discretiza-
tions of boundary integral equations for wave equations, also in situations such as the following:

e nonlinear boundary integral equations; and

e boundary integral equations coupled with a wave equation in an interior domain, with an explicit
time discretization in the domain.

For convolution quadrature based on A-stable multistep methods (which have approximation order at
most 2) it is known from the study by Banjai er al. (2015) that the coercivity property is preserved under
time discretization uniformly in the temporal step size. Here we study the preservation of convolution
coercivity under time discretization by Runge—Kutta convolution quadrature. Up to a shift in the Laplace
variable and a corresponding reformulation of the boundary integral equation for an exponentially scaled
solution function, we show that the convolution coercivity property is preserved by all convolution
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2 L. BANJAI AND C. LUBICH

quadratures based on algebraically stable Runge—Kutta methods, which include in particular Radau ITA
methods of arbitrary order. Without any such shift and exponential scaling the convolution coercivity is
shown to be preserved by the two-stage Radau ITA method of order 3.

We illustrate the use of the discrete convolution coercivity by the stability and convergence analysis
of the Runge—Kutta convolution quadrature time discretization of a nonlinear boundary integral equation
for a nonlinear scattering problem for the acoustic wave equation. This problem has been studied with
different numerical methods in the study by Banjai & Rieder (2018).

The discrete convolution coercivity is not needed for the corresponding linear scattering problem,
because there the convolution quadrature time discretization of the linear boundary integral equation can
be interpreted as a convolution quadrature discretization of the convolution operator that maps the data
to the solution. Therefore, known bounds of the Laplace transform of the solution operator and known
error bounds of convolution quadrature yield stability and error bounds (Lubich, 1994; Sayas, 2016). The
same argument can also be used for the coupling of a linear wave equation in an interior domain with the
boundary integral equation that describes transparent boundary conditions, provided that the convolution
quadrature for the boundary integral equation is based on the same (implicit) time discretization method
as for the wave equation in the interior domain. This precludes explicit time-stepping in the interior.
For the coupling of convolution quadrature on the boundary with an explicit time discretization in the
interior, the discrete convolution coercivity as considered in the present paper is needed; see Banjai er
al. (2015), Kovéacs & Lubich (2017) and Eberle (2018) for the coupling of implicit BDF2 convolution
quadrature on the boundary with explicit leapfrog time-stepping in the domain for acoustic, elastic and
electro-magnetic wave equations, respectively.

The paper is organised as follows:

In Section 2 we recall the continuous-time convolution coercivity, which is related to a coercivity
property of the Laplace transform of the (distributional) convolution kernel that holds uniformly for all
values of the Laplace-domain frequency variable in a (possibly shifted) right half-plane.

In Section 3 we study the preservation of the convolution coercivity under time discretization by
Runge—Kutta convolution quadrature. This preservation depends on the numerical range of the Runge—
Kutta differentiation symbol, which is shown to lie in the right half-plane for algebraically stable Runge—
Kutta methods. With a matrix-function inequality that is obtained as an extension of a theorem of von
Neumann, we then prove our main result, Theorem 2, which yields the discrete convolution coercivity.

Section 4 recapitulates error bounds of Runge—Kutta convolution quadrature shown in the study by
Banjai et al. (2011).

In Section 5 we apply our results to the time discretization of the wave equation with a nonlinear
impedance boundary condition. We study only semidiscretization in time, but note that this could be
extended to full discretization with the techniques of Banjai & Rieder (2018). The error behaviour is
illustrated by numerical experiments in Section 6. In the numerical experiments it is observed that the
convolution quadrature based on the three-stage Radau ITA method performs well even without the shift
and exponential scaling, which is more favourable than our theoretical results.

2. Coercivity of temporal convolutions

The following coercivity result is given in the study by Banjai ez al. (2015), where it is used as a basic
result in studying boundary integral operators for the acoustic wave equation; see also Kovics & Lubich
(2017) for Maxwell’s equation and Eberle (2018) for elastic wave equations. The result can be viewed
as a time-continuous operator-valued extension of a theorem of Herglotz from 1911, which states that
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RUNGE-KUTTA CONVOLUTION COERCIVITY 3

an analytic function has positive real part on the unit disk if and only if convolution with its coefficient
sequence is a positive semidefinite operation.

Let V be a complex Hilbert space and V' its dual, and let (-, -) denote the anti-duality between V and
V. Let L(s) : V — V' and R(s) : V — V be analytic families of bounded linear operators for Re s > o,
continuous for Re s > o. We assume the uniform bounds, with some real exponent u,

IL&)Ilv ey < M+ [sD¥, RS vey < M1 +[sD*,  Res>o. 2.1)

This polynomial bound guarantees that L is the Laplace transform of a distribution £. If we write L(s) =
s¥L(s) with an integer k > p + 1, then the Laplace inversion formula

1
L (f) = —/ e L(s)ds, t>0 (o' >o0)
2ri o’+iR

defines a continuous and exponentially bounded function €, which has € as its kth distributional
derivative. We write the convolution with £ as

d\* !
u®) =LO)f ) = Uxf)) = (d—t> fo Lt —T)f(r)dr, >0,

for functions f on [0, T] whose extension to ¢t < 0 by 0 is k times continuously differentiable. Similarly,
we consider the convolution R(d;)f.

THEOREM 2.1 (Banjai et al., 2015, Lemma 2.2). Let « > 0. In the above situation, the following
statements are equivalent:

1. Re (v, L(s)v) > «||R(s)v|? forallve V, Res > o.

2. [oT e Re(f(1), L(Bf (1)) dt > a [ e 2" |[R(3)f (1)[|> dt for all f € CK([0, 00), V) with finite
support and f¥)(0) = 0 for 0 < j < k, and for all r > 0.

Property 1 is known to be satisfied for the Laplace transforms of various boundary integral operators
for wave equations (Bamberger & Ha-Duong, 1986; Laliena & Sayas, 2009; Banjai et al., 2015; Sayas,
2016; Kovacs & Lubich, 2017), and it is a fundamental property in the study of boundary integral
equations for wave equations.

We are interested in time discretizations of the convolution operators L(d;) and R(9;) that preserve
this coercivity property. It was shown in the study by Banjai et al. (2015) that this is achieved
by convolution quadrature based on A-stable multistep methods such as the first- and second-order
backward differentiation formulae. In Theorem 3.1 below we will show that the coercivity property
is also preserved by convolution quadrature based on certain Runge—Kutta methods such as the third-
order, two-stage Radau IIA method. For the particular case o = 0, it will be shown to be preserved for
all algebraically stable Runge—Kutta methods.
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4 L. BANJAI AND C. LUBICH

3. Preserving coercivity by Runge—Kutta convolution quadrature
3.1 Runge—Kutta differentiation symbol and convolution quadrature

An m-stage Runge—Kutta discretization of the initial value problem y' = f(z,y), y(0) = yo, is given by

m

Yni=yn+fzaijf(tn+cjh,ynj), i=1,....m,
=1

m
Yntl =Yn+7T Z b f(tn + cjh, Yyj),
Jj=1

where t > 0 is the time step, #, = nt, and the internal stages Y,; and grid values y, are approximations
to y(t, + ¢;it) and y(t,), respectively. In the following we use the notation

A = (ap)ey, b= bi,....bp)T, 1=(,1,....,DT.

We always assume that the Runge—Kutta matrix <7 is invertible.

As has been shown in the studies by Lubich & Ostermann (1993), Schidle ef al. (2006), Banjai &
Lubich (2011) and Banjai et al. (2011), and in applications to wave propagation problems further in
the studies by Wang & Weile (2011), Banjai et al. (2012), Banjai & Kachanovska (2014) and Banjai
& Rieder (2018), Runge—Kutta methods can be used to construct convolution quadrature methods that
enjoy favourable properties. Here one uses the Runge—Kutta differentiation symbol

-1
A(C):(ﬂ%—l—li—;]le) ., ¢eCwith|¢| < L. 3.1)

This is well defined for |¢| < 1 if R(oco) = 1 — bl o7 ~11 satisfies |R(c0)| < 1. In fact, the Sherman—
Morrison formula then yields

¢

— 'y
1 — R(c0)¢

AQ) =7 -

To formulate the Runge—Kutta convolution quadrature for L(d;)g, we formally replace in L(s) the
differentiation symbol s by A(¢)/t and expand the operator-valued matrix function

A\  w 0
L(T) = };wnm ,

where in the case of L(s) : V — V' we have the convolution quadrature matrices W, (L) : V" — (V).
For the discrete convolution with these matrices we use the notation

(LODS), = Y Wi D) f;

J=0

Downl oaded from https://academ c. oup. conl i maj na/ advance-articl e-abstract/doi/10. 1093/ i manun dr y033/ 5032994

by Heriot-Watt
on 13 June 2018

Uni versity user



RUNGE-KUTTA CONVOLUTION COERCIVITY 5

for any sequence f = ( f,) in V™. For vectors of function values of a function f : [0, 7] — V given as
o=+ cir));": ,» the ith component of the vector (L(37)f) is considered as an approximation to

(LO)f) (ta + ciT).
In particular if ¢,, = 1, as is the case with Radau ITA methods, then the continuous convolution at
t,+1 1s approximated by the last component of the discrete block convolution:

(L@)F) (ta1) ~ ep (L(3]) £), -
where e,;, = (0, ...,0, DT is the mth unit vector. We recall the composition rule
Ly (87) Ly (37)f = (LaLy) (37)

For A € C the convolution quadrature (9; — A)~f (which is to be interpreted as L(d])f for the
multiplication operator L(s) = (s—)~!) contains the internal stages of the Runge—Kutta approximation
to the linear differential equation y’ = Ay + f with initial value y(0) = 0.

Results on the order of convergence of this approximation are given in the studies by Lubich &
Ostermann (1993), Banjai & Lubich (2011) and Banjai ez al. (2011). The result of the study by Banjai er
al. (2011), which is relevant for operators L(s) arising in wave propagation, will be restated and extended
to the internal stages in Section 4.

3.2 Numerical range of the Runge—Kutta differentiation symbol
We now consider methods that are algebraically stable:
o All weights b; are positive.
o The symmetric matrix with entries b;a;; + bjaj; — b;b; is positive semidefinite.

Gauss methods and Radau ITA methods are widely used classes of methods that satisfy this condition.
We refer the reader to Hairer & Wanner (1996) for background literature on Runge—Kutta methods and
their stability notions.

We consider the weighted inner product on C™,

m
w.v) = by,  uveC" (3.2)
i=1
We have the following characterisation.
LeEMmaA 3.1 For an algebraically stable Runge—Kutta method and for the b-weighted inner product (3.2),

Re (w, A(C)w) >0 forallw e C",|¢| < 1.

Conversely, if the differentiation symbol of a Runge—Kutta method with positive weights b; satisfies this
inequality, then the method is algebraically stable.
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6 L. BANJAI AND C. LUBICH

Proof. With a different notation, this is shown in Lubich & Ostermann (1987, p. 232, (6.19)). For the
convenience of the reader we include the short proof. Since for v = A({)w we have (w, A(L)w) =
(A({)’] v, v), it suffices to show that

Re(v,A(0) ') >0 forallveC™|¢| < 1.

We rewrite

N R ST S R e STy ; o LpT
A(Z) —,527+1_§Ilb —(5+21_§1b, with ¢ = —51b",

and observe that (cf. Hairer & Lubich, 1984)

2
(Jlev, V) =

m
Db
i=1

m
2Re (€v.v) = Y (biajj + bjaj; — bibj)viv.
ij=1

Since Re (1 +¢)/(1 — ¢) > Ofor |¢| < 1 the result follows. O

In this paper we will need a stronger positivity property, for which we show the following order
barrier and a positive result for the two-stage Radau ITA method, which is of order 3 and has the
coefficients

_(5/12 —1/12 _
ﬂ‘_<3/4 1/4>, b = (3/4,1/4).

LEMMA 3.2 (a) For the two-stage Radau ITA method and for the b-weighted inner product (3.2) and
corresponding norm | - | we have

Re (w, A(Q)w) = 21 — |¢|)|w*  forall we C™, [¢] < 1. (3.3)

(b) For none of the Gauss methods with two or more stages and none of the Radau IIA methods with
three or more stages, there exists ¢ > 0 such that for all sufficiently small A > 0,

Re (w, A()w) > cA |w|2 forall we C™, |¢]| < e 4. 34

Clearly, (3.3) implies (3.4) with ¢ arbitrarily close to 1 for small A. We further note that the implicit
Euler method and the implicit midpoint rule (which are the one-stage Radau IIA and Gauss methods,
respectively) also satisfy (3.4).

Proof.
(a) For the two-stage Radau IIA method we find

13 1-4¢
A@)—5<—9 5+4;)'
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RUNGE-KUTTA CONVOLUTION COERCIVITY 7

Denoting the diagonal matrix of the weights by % = diag(3/4, 1/4), we note
Re (w, A(O)w) =w! B2 712N (BAC) + A" BBV B w.

We obtain the hermitian matrix

—/3(1+20) 5+4Re¢

which has the trace 4 + 2Re ¢ and the determinant 3(1 — | |?). It follows that both eigenvalues
are positive and bounded by 6, and hence the smaller eigenvalue is bounded from below by 3(1 —
1£1%)/6 = (1 — |¢|?)/2. This yields the inequality (3.3).

(b) The proof uses the W-transformation of Hairer & Wanner, see Hairer & Wanner (1996, p. 77). For
each of the m-stage Gauss and Radau IIA methods, there exists an invertible real m x m matrix W
with first column 1 such that, with the diagonal matrix 2 of the weights b;,

Wl BwW = I,
or in other words, W7 %8'/2 is an orthogonal matrix (with respect to the Euclidean inner product),
and

o = WXW!,

where X — %elelT — ﬂmeme,Tn is a skew-symmetric matrix with 8, = 0 for the Gauss method and

Bm > 0 for the Radau ITA method. We write

Re (w, A(0)w) = Rew! BA()w
— ReWTﬁl/z . e@1/2‘)‘/ . WTﬁl/2 X %1/2A(§)%_1/2 . %1/2W . WT%UZ . f@l/Zw
=Rew BV?. BVPW .- W BACOW - WT B2 . /2y,

where we note
WIBAOW =W AW =wta) 'wy)~h

Now, by the definition of A(¢) and the above-mentioned property of W—!.o/W = X together with
WTh = e, the matrix W1 A(g“)’1 W is the sum of a skew-hermitian matrix plus a rank 1 or rank
2 matrix for Gauss or Radau ITA methods, respectively, and by the Sherman—Morrison—Woodbury
formula so is its inverse:

WIBACW =Y + Z(¢),

where Y is skew-hermitian and Z(¢) is of rank 1 or 2 for Gauss or Radau ITA methods, respectively.
If w # 0 is in the null space of Z(;)WTQ, which is of codimension 1 or 2 for Gauss or Radau,
respectively, then we obtain from the above formulas that

Re (w, A(¢)w) =0

in contradiction to (3.4). O
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8 L. BANJAI AND C. LUBICH

As we will show in Theorem 3.1 below, Runge—Kutta convolution quadrature with (3.4) preserves
the coercivity property of Theorem 2.1 for arbitrary abscissa o > 0, while general algebraically stable
methods preserve it in the case 0 = 0. Before we state and prove this theorem in Section 3.4, we need
an auxiliary result of independent interest.

3.3 A matrix-function inequality related to a theorem by von Neumann

We consider again a complex Hilbert space V and its dual V', with the anti-duality denoted by (-, ).
On C™ we consider an inner product (-, -) and associated norm | - |. An inner product on V" and the
anti-duality between V™ and (V') are induced in the usual way: for Kronecker products a® u and b Qv
with a,b € C™ and u,v € V one defines (a @ u,b ® v) = (a,b) (u,v) and extends this to a sequilinear
form on V™ x V™, and in the same way one proceeds for the anti-duality (-, -) on V" x (V/)™,

LEMMA 3.3 On the Hilbert space V, let L(s) : V — V' and R(s) : V — V be analytic families of
bounded linear operators for Re s > o, continuous for Re s > o, such that (2.1) is satisfied and for some
a =0,

Re (v, L(s)v) = a|R(s)v||?, forallv eV, Res > o.

Let the matrix S € C™*™ be such that
Re (w, Sw) = o |w|?, for all w € C™.

Then,
Re (v, L(S)v) > oz||R(S)v||2, forallv € V™.

This result can be viewed as an extension of a theorem of von Neumann (1951) (see also Hairer &
Wanner (1996, p. 179)), which corresponds to the particular case where L(s) is the identity operator on
V (when V is identified with V' with the anti-duality given by the inner product on V).

Proof. The proof adapts Crouzeix’s proof of von Neumann’s theorem as given in Hairer & Wanner
(1996, p. 179 £.). Without loss of generality we assume here o = 0.

First we note that for a diagonal matrix S the result holds trivially, and so it does for a normal matrix
S, which is diagonalised by a similarity transformation with a unitary matrix.

For a nonnormal matrix S we consider the matrix-valued complex function

z 1
S@==E+SH+=-(5-59
2 2
and we observe that S = S(1) and

Re (w, S(z)w) = (Rez) Re (w, Sw).

Together with the condition on S this shows that the numerical range of S(z) is in the right complex
half-plane for Rez > 0, and hence all eigenvalues of S(z) have non-negative real part. Therefore, the
operator functions L(S(z)) and R(S(z)) are well defined for Rez > 0.

If Rez = 0, then the matrix S(z) is normal, and hence the desired inequality is valid for S(z) with
Re z = 0. The function

9(@) = a||RS@)]* — Re (v, L(S())v)
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is subharmonic, since the last term is harmonic as the real part of an analytic function and the first
term is the inner product of an analytic function with itself, which is subharmonic (as is readily seen
by computing the Laplacian and noting that the real and imaginary parts of the analytic function are
harmonic). Hence, by the maximum principle (or its Phragmén—Lindel6f-type extension to polynomially

bounded subharmonic functions on the half-plane),

¢(1) < sup ¢(2) <0,
Rez=0

which is the desired inequality.

3.4 Preserving the convolution coercivity under discretization

We are now in the position to formulate the main result of this paper and give its proof, which relies on

the auxiliary results of the previous subsections.

THEOREM 3.1 Let the m-stage Runge—Kutta method satisfy (3.4) for some inner product (-,-), as in
particular is the case for the two-stage Radau IIA method. In the situation of Theorem 2.1, Condition 1

of that theorem implies, for sufficiently small step size T > 0 and with & = o/c,

T Y R, (LODS ) = @t Y e RADS Dl
n=0

n=0

for every sequence f = (f,)n>0 in V" with finitely many nonzero entries. Moreover, in the case 0 = 0
this inequality holds for every algebraically stable Runge—Kutta method, with @ = 0 and with respect

to the b-weighted inner product (2) on C™”.

Proof. The proof uses Parseval’s formula and combines Lemma 3.3 with Lemmas 3.1 and 3.2. By (3.4),

with & = o/c and p = ¢~°7 we have with respect to the inner product weighted by the b; that

A 6
Re (w, Mw) > U|w|2 forallw e C", 9 € R.
T

We abbreviate
. A 0
L®) =L (M)
T

and similarly ﬁ(@). We denote the Fourier series

]‘\(9) — aneiann.

n=0

By Parseval’s formula and the definition of the convolution quadrature weights W, (L),

> " . . 1 [~ PPN
D _Re <p”fn, Zp"fwn-j(L>pff,-> =5 / Re (£(6).L(6)f (6)) db.
n=0 j=0 -
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10 L. BANJAI AND C. LUBICH

Here (3.5) used in Lemma 3.3 yields
Re (£(6).LO (©)) > «|ROF ©O)]*.

Moreover, again by Parseval’s formula,

2

1 T R [e’e] n

) IIR(B)f(9)||2d9=ZOp2” ;anjue)fj :
n= J=

which yields the result. O

4. Error bounds of Runge-Kutta convolution quadrature

In this section we restate the result of the study by Banjai ef al. (2011) and extend it to cover the
approximation properties of the internal stages, which will be needed in the next section. To avoid
restating the list of properties required for the underlying Runge—Kutta method we state the results just
for the Radau ITA methods, which appear to be the most important class of Runge—Kutta methods to be
used for convolution quadrature.

Let K(s), for Res > o > 0, be an analytic family of operators between Hilbert spaces V and W (or
just Banach spaces are sufficient here), such that for some real exponent ¢ and v > 0 the operator norm
is bounded as follows:

|s|*

KON < M(O’)m forallRes > o. 4.1)

THEOREM 4.1 (Banjai et al., 2011, Theorem 3). Let K satisfy (4.1) and consider the Runge—Kutta
convolution quadrature based on the Radau IIA method with m stages. Let r > max(2m — 1 + p,2m —

I,m+1)and f € C"([0,T],V) satisfy f(0) = f'(0) = ... = fU~D(0) = 0. Then, there exists 7 > 0
such that for0 <t < tandt, =nt € [0,7T],

|ef (K (35) 1), — (K@)F) i) |

) t
< cpmn@n=ot =) () £ 0) ) + f 17D @l de).
0

The constant C is independent of t and f, but does depend on 7, T, and the constants in (4.1).

The proof in the study by Banjai ez al. (2011) is readily extended to yield the following error bound
for the internal stages. Note that here the full order 2m — 1 is replaced by the stage order plus one, m+ 1.
We give the result for m > 2 stages, so that m + 1 < 2m — 1. (For m = 1, the implicit Euler method,
one can use the previous result.)

THEOREM 4.2 Let K satisfy (4.1) and consider the Runge—Kutta convolution quadrature based on the
Radau ITA method with m > 2 stages. Let r > max(m + 1 + u,m + 1) and f € C" ([0, T], V) satisfy
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RUNGE-KUTTA CONVOLUTION COERCIVITY 11

£(0) = f/(0) = ... =D () = 0. Then, there exists 7 > 0 such that for 0 < v < T and f, = nt €
[0, 7],

[(K (87) £), — (K@) f(tn + cit)y |

t
< Cpminenth gy <||f<’> Ol + / [Falaa] dr) :
0
The constant C is independent of t and f, but does depend on 7, T, and the constants in (4.1).

5. Application to the time discretization of the wave equation with a nonlinear impedance
boundary condition

5.1 A nonlinear scattering problem

We consider the wave equation on an exterior smooth domain 2+  R3. Following the study by Banjai
& Rieder (2018) we search for a function u(-,1) € H Lt satisfying the weak form of the wave
equation

i = Au in 2+ (5.1

with zero initial conditions and with the nonlinear boundary condition
3 u=gl+i™) —a+ru™  onrl, (5.2)

where 9;F is the outer normal derivative on the boundary I" of 2%, where g : R — R is a given
monotonically increasing function and where u'"(x,7) is a given solution of the wave equation. The
interpretation is that the total wave u'°' = u+u'" is composed of the incident wave %" and the unknown
scattered wave u. The nonlinear boundary condition is a simplification of nonlinear acoustic boundary
conditions as investigated in the study by Graber (2012) and of boundary conditions in electromagnetism
obtained by asymptotic approximations of thin layers of nonlinear materials, see Haddar & Joly (2002).
Though simpler, the nonlinear boundary condition (5.2) is sufficiently complex that the analysis requires
the convolution quadrature coercivity preservation property.

One approach to solve this exterior problem is to determine the Dirichlet and boundary data from
boundary integral equations on I" and then to compute the solution at points of interest x € £27 from the
Kirchhoff representation formula. Here we are interested in the stability and convergence properties of
the numerical approximation when the time discretization in the boundary integral equation and in the
representation formula is done by Runge—Kutta convolution quadrature. Since our interest in this paper
is the aspect of time discretization, we will not address the space discretization by boundary elements,
though with some effort this could also be included; cf. Banjai & Rieder (2018).

5.2 Boundary integral equation and representation formula

Using the standard notation of the boundary integral operators for the Helmholtz equation s*u — Au = 0
(Res > 0) as used, for example, in the works by Laliena & Sayas (2009), Banjai et al. (2015), Sayas
(2016) and Banjai & Rieder (2018), we denote by

Ses): H Y2y > H'@®3\I) and D(s):HY*(I') > H' @®*\ ")
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12 L. BANJAI AND C. LUBICH

the single-layer and double-layer potential operators, respectively, and by V(s), K(s), K7 (s), W(s) the
corresponding boundary integral operators that form the Calderén operator

_f sV(s)  K(s) .12 172 172 —1/2
B(s) = (—KT(S) S_IW(S)> T H (I'YxH'“(I'y>H'“(I') xH r) 5.3)

and the related operator

0 —11
Bimp(s) = B(s) + < 2 ) , (5.4
P 0

where the suffix imp stands for impedance. With these operators the solution u is determined by first
solving, for
p=-0u and ¥ =yTi

(where 7 is the trace operator on §£27), the time-dependent boundary integral equation (see Banjai &

Rieder, 2018)
' 0 0 _ 0
Blmp(al‘) <w> + <g(w + uinc)> - (8juinc> . (55)

The solution u is then obtained from the representation formula
u=S@0)p + D)3, . (5.6)

‘We will address the question as to what are the approximation properties when the temporal convolutions
in (5.5) and (5.6) are discretised by Runge—Kutta convolution quadrature. Since this will not turn out
fully satisfactory, we will further consider time-differentiated versions of (5.5).

The following coercivity property was proved in the study by Banjai ez al. (2015).

LEMMA 5.1 (Banjai et al., 2015, Lemma 3.1). Let (-,-)r denote the anti-duality pairing between
H_l/z(F) X HI/Z(F) and Hl/z(F) X H_I/Z(F). There exists B > 0 so that the Calderén operator
(5.3) satisfies

Re((§).500 (1)) = Beo (1700, + 157 W)

forRes > o > Oand forall g € H-V/2(I") and ¥ € H'/*(I"), with ¢, = min(1,02) 0.

Since Bimp(s) differs from B(s) by a skew-hermitian matrix the same estimate then also holds for
Bimp(s). Note that Lemma 5.1 yields property 1 of Theorem 2.1 for the Calderén operator B(s) and for
the multiplication operator R(s) = s~ .

5.3 Time discretization by Runge—Kutta convolution quadrature

Using the notation of Section 3.1, the boundary integral equation (5.5) is discretised in time with a step
size T > 0 over a time interval (0, T) with T = Nt by

. N 0 _ 0
B1mp (at) <|I,t> + (g('[’r + uinc>> - (ajuinc) ’ (57)
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RUNGE-KUTTA CONVOLUTION COERCIVITY 13

where (97, ¥°) = (9, ¥)pCg With (0, ¥,) = (@nis )Ly and @iy W) X (@t + 1), ¥ (1t +
¢;7)) is the numerical approximation that is to be computed, and #™¢ = (u;nC)nN;(} with @) = (" (1, +
¢;t))? ;. The function g acts componentwise. At the nth time step, a nonlinear system of equations of

the following form needs to be solved:

pun(5) (52) + (i, i) =

where the dots represent known terms. This has a unique solution because the eigenvalues of A(0) =
&/~ ! have positive real part, and Lemma 5.1 and the monotonicity of g then yield the unique existence
of the solution by the Browder—Minty theorem; cf. Banjai & Rieder (2018) for the analogous situation
for multistep-based convolution quadrature.

As an alternative to (5.7), we further consider the time discretization of the time-differentiated
boundary integral equation:

_ o [ PF 0 _ 0'
Blmp(at) (IIIT> + <g/(|llr + uinC)(q',f + l'l'inC)) - <aju1nc> > (5.8)

which is now solved for the approximations (@7, W) (where the dot is just suggestive notation) to
(¢, ¥) (where the dot means again time derivative). Here we define W% = (é)f)_1 ¥" and the same for
7. Furthermore, ™™ contains the values i (z, + ¢;7).

We can go even further and consider the time discretization of the twice-differentiated boundary

integral equation:

&7 0 0
Bimp (atr) <"I'lt>+<g/(¢r + uinC)(‘pT + 'il'inC) + g”('I/t + l"inC) . ('I/T + ﬁin0)2> = <33—u-inc) , (5.9)

where again the dots on the approximation (¢°, v')are suggestive notation, and we set v = (3})’1 v’
and W' = (31’)’2{1./{, and the same for ¢7.

Finally, at any point x € £27 of interest we compute the approximation to the solution value u(x, t,, +
¢;T) by using the same Runge—Kutta convolution quadrature for discretizing the representation formula
(5.6):

1

ut =5(3;) " +D(3])(3;) wT. (5.10)

5.4 Error bounds for the linear case

We consider first the case of a linear impedance function
g&)=af with «a>0.

Let u* = (un)n[\/;()1 with u, = (u,;)7, be the solution approximation obtained by the discretised
representation formula (5.10) with either of the discretised boundary integral equations (5.7), (5.8) or
(5.9). The discretization is done by Runge—Kutta convolution quadrature based on the Radau ITA method
with m stages.
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14 L. BANJAI AND C. LUBICH

Here we obtain the following optimal-order pointwise error bounds for x bounded away from I".

PROPOSITION 5.1 Suppose that in a neighbourhood of the boundary I, the incident wave uj,. together
with its extension by 0 to ¢ < 0 is sufficiently regular. For x € 27 with dist(x,I") > A > 0, the
following optimal-order error bound is satisfied in the linear situation described above: for 0 < 1, =
nt <T,

lun () — u(x,1,)| < C(A,T) 72"
Proof. We denote
00
By (s) = Bimp(s) + (O 0[]) .
By Lemma 5.1 By (s) is invertible for o > 0 with the bound, for Res > o > 0,

2
1Ba(s)"| < C<a>ILS—;. 5.11)

The exact solution u(x, ) is given by the representation formula (5.6) with

© _ 0
(q;) = Bal(at) (a;ruinc _ aﬂiﬂC) .

For x € 27 we define the operators S,(s) : H~'/>(I") — C and D(s) : H'/?>(I') — C by
Sx(9)¢ = (S()e)(x) and  Dy(H¥ = (D(HY¥)(x).
These operators are bounded for Res > ¢ > 0 and dist(x, I") > A > 0 by
ISx() lc 12y < Clo, A) |s] e 4 Re* (5.12)
IDx($)lcprirrry < Clo, A)ls]e 4R (5.13)

The first bound is proved in the study by Banjai ez al. (2011, Lemma 6) and the second bound is proved
similarly.
We thus have

u(x, 1) = (Mx(3:)f) (1)

with

My(s) = (Si(9), Da(s)s™DBe(9)™  and [ = (3+ inco_wim)-

U

With the above operator bounds we obtain for Res > ¢ > O and dist(x, ") > A > 0

s _
IMe(9)llc 2y xr-12am) < C(0, A) Ros ¢ ARes (5.14)
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RUNGE-KUTTA CONVOLUTION COERCIVITY 15
By the composition rule the numerical solution obtained by (5.7) and (5.10) is given as
u’(x) = My (37)f,
where f contains the values of f at the points #, + ¢;t. If we take instead (5.8) or (5.9), then we have
wt(0) =M, (35) () or w00 =M (37) (3]) S,

respectively. In view of (5.14) Theorem 4.1 then yields the result. (|
The situation is different if we consider the H! (£27) norm of the error.

PRrROPOSITION 5.2 Suppose that in a neighbourhood of the boundary I', the incident wave u;y,. together
with its extension by 0 to ¢ < 0 is sufficiently regular. Then the following error bounds are satisfied in
the linear situation described above: for 0 < ¢, =nt < T,

litn — uC, t)ll g1 2+ < C(D) T

with
k=m+1/2 if (5.7) is used,
k=min(2m — 1,m+ 3/2) if (5.8) is used,
k=min2m—1,m+5/2) if (5.9) is used.

Proof. Consider the Laplace transformed wave equation (5.1)

—Al+s*i=0 inQt,

o (5.15)
8j'ﬁ—asit=f on I,
where u is the Laplace transform of u and f the Laplace transform of
f= a+uinc _ O”;linc
X .
We will require the estimate, see Bamberger & Ha-Duong (1986, Equation (2.9)),
195 a1y 12 ) < C@IsI il 1.2+ (5.16)

with Res > o > 0 and the scaled H! norm

A2 A2 AT
i3, oo = IVilZa g, + ISPIIZ 04 -
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16 L. BANJAI AND C. LUBICH

Testing (5.15) with si integrating by parts and taking the real part gives

a2 N N 124 2
Resl|il, v = —Re (8 i sy i) < C@)Is1 Nl 4 19 11720

where ¥ = sy Tii is the Laplace transform of ¥. Making use of [|i| 1 @+ S C(o)|lill |y 2+ and the
bound (5.11) gives

|S|5/2
(Re 5)2
The stated result then follows from Theorem 4.1. O

it g1 2+ < C(o) WFllg-12cry-

5.5 Convergence for the nonlinear problem
There are several aspects that make the error analysis of the nonlinear problem more intricate:

e The numerical solution can no longer be interpreted as a mere convolution quadrature for an
appropriate operator K (s) acting on the data (i.e., the incident wave).

e We need to impose regularity assumptions on the solution rather than the data.

e Convolution coercivity now plays an important role in ensuring the stability of the time
discretization.

We assume strict monotonicity of the nonlinear function g : R — R: there exists 8 > 0 such that

E—mn(g& —gm) > plg —n* forall &neR (5.17)

Furthermore, we assume that the pointwise application of g maps H'/>(I") to H~'/2(I"). As is shown
in the study by Banjai & Rieder (2018) by Sobolev embeddings, this is satisfied if g(§) grows at most
cubically as |§| — oo. Similar assumptions on the nonlinearity are also made in the study by Graber
(2012), which investigates nonlinear acoustic boundary conditions.

In the following we write for a step size T > 0 and a sequence e = (e,,)ff:_ol with e, = (ep,;)]; and
en,; in a Hilbert space V

N—1 m

lelleonveym =7 Y Y lleni

n=0 i=1

2
V-

We denote the numerical solution by u* = (u,;) and the corresponding values of the exact solution by
u = (u(t, + ¢it)), where in both casesn =0,...,N—landi=1,...,m.

We have the following error bound for the nonlinear problem. Here the restriction to the two-stage
Radau ITA method stems from Lemma 3.2.

ProposITION 5.3 Let the nonlinear function g be continuous, strictly monotone and have at most cubic
growth. Suppose that the solution u to the problems (5.1) and (5.2) is sufficiently regular.

Consider the time discretization (5.7) and (5.10) by the two-stage Radau IIA convolution quadrature
method. Then, there is T > 0 such that for step sizes 0 < 7 < 7, the error in the boundary values
satisfies the bound

ly*u® =y ullg o < €T (5.18)
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RUNGE-KUTTA CONVOLUTION COERCIVITY 17
and the error in the exterior domain is bounded by
3/2
||llt — ullgé(O:N;Hl(QJr)Z) <Ct / . (519)

The constants C are independent of 7 and N with 0 < Nt < 7T, but depend on 7.

Proof. We eliminate ¢ in the system of boundary integral equations (5.5) to arrive at a boundary integral
equation for ¥,

L)W + g + ™) = 9 u™, (5.20)
where

Lis) =5 (W(s) . (%1 _ KT(s)) Vis)~! (%1 - K(s))) — —s 'DIN*(s)

with the exterior Dirichlet-to-Neumann operator DNV (s). It follows from Propositions 17 and 18 (and
their proofs) in the study by Laliena & Sayas (2009) that, for Res > o > 0, there exist C(o) and
(o) > 0 such that

Is|

IO a2y iy < C@) o (5.21)
Re (W, L(s)Y) 2 a(o) — ¥ 512 forall ¥ € H/<(I'), (5.22)
|s|2 HY2(IM)

where (-, -) denotes the anti-duality pairing between H~'/2(I") and H'/>(I").
Thanks to the composition rule we can do the same for the numerical discretization (5.7) and reduce
the numerical system to an equation for ¥, which is just the convolution quadrature time discretization

of (5.20),
L) W™ + g(W™ + ™) = §u™. (5.23)

For the error & = W' — W with W = ((¥ (t, + ¢;7))" 1)1\:01 we then have the error equation
L(3]) e+ W' +a™) — g(W +i™) =d (5.24)

with the defect
N—1
d=L(3;)¥ — (L)Y (ta + cir));"zl)nzo ,
which is the convolution quadrature error for L(d;,)¥. By Theorem 4.2 and our assumption of a
sufficiently regular ¥ = y " this is bounded by
ldll 1120y < €T for 0 <nt < T.
Since we can apply the same argument also to spatial derivatives of ¥ (in the assumed case of a smooth

boundary /") we even have

Idoll 12y < CT°.
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18 L. BANJAI AND C. LUBICH

We test (5.24) with e, multiply with e with 5 = 1 /T and integrate from O to 7. With (5.22) and the
Runge—Kutta convolution coercivity as given by Theorem 3.1 and with the strict monotonicity (5.24)
we conclude that

N
—2ont r\—1 2 —20nt 2
ar Y e (6n)7"e) e HBT 2 el
n=0 n=0
N ~
<ty e (endy) (5.25)
n=0
and estimate further
(en,dn) < llenll ld |l < éII€ I +illd I7
ns@n) X nllLy(I") nllly(I') X ) nllLy(I") 2,3 nlip,ry:

We thus find the stability estimate

Come

T . . < T . . .
gONHATR lelles vy < Cldlles :viary2)

Since (87)"'e = ytu® — y*u, this proves (5.18).

Let us denote by M(s) = S(s) v=ls) : HY 2(1“) — HY(£27) the operator that maps Dirichlet data
in H'/2(I") to the corresponding solution & € H'(£2*) of the Helmholtz equation s>t — At = 0. By
Sayas (2016, Equation (3.10)) this is bounded for Res > o > 0 by

”M(S)”HI(QJr)(_Hl/Z(F) < C(o)

‘We then have

N-1

ut —u=MQ@)ytu" - ((M(af)y+u(t” + Cﬂ))f:l)n:O

N-1
= M (0F) O "u =y u) + (M 3F) v — (M@y Tt +em) ) )

By Theorem 4.2 and the bound for M the last term is bounded by O(z>/?) in the H'(£21) norm. The
first term is only O(t3/?) since we lose a factor 73/2 from the O(t>) error bound for v Tu because of
the O(|s|*/?) bound of M(s); this follows from Lemma 5.2 in the study by Banjai & Lubich (2011) and
Parseval’s identity. g

In a similar way we obtain the following results for the alternative discretizations (5.8) and (5.9):

(i) In addition to Proposition 5.3 assume that g has bounded second derivatives. With the discretiza-
tion (5.8) instead of (5.7) the error bound in the H' (£21) norm improves to 0(15/ 2), and the Z; error in
a point x bounded away from the boundary I” is at most O(t).

Downl oaded from https://academ c. oup. conl i maj na/ advance-articl e-abstract/doi/10. 1093/ i manun dr y033/ 5032994
by Heriot-Watt University user
on 13 June 2018



RUNGE-KUTTA CONVOLUTION COERCIVITY 19

(i) In addition to Proposition 5.3 assume that g has bounded second and third derivatives. With the
discretization (5.9) instead of (5.7) the error bound in the H!(£21) norm improves to 0(3), and the 12
error in a point x bounded away from the boundary I” is at most O(t2).

The proofs of these error bounds are very similar to that of Proposition 5.3, using in addition a
discrete Gronwall inequality at the end of the estimation of &, and an O(|s|?) bound for the norm of
the operator from H'/>(I") — C that maps Dirichlet data to the solution of the Helmholtz equation
st — A = 0 at a point x € £2F bounded away from I, for s in a right half-plane. Since our main
concern here is to illustrate the use of the convolution coercivity we omit the details of these extensions.

REMARK 5.1 If we set Z(s) = L(s+o0) and &(t) = ¢ "W (¢) for some o > 0 then the boundary integral
equation (5.20) is equivalent to

(L@)P) (@) + e "g(e" W (1) + ™ (1) = e "8, ul™ (7). (5.26)
By (5.22) we then have the coercivity estimate for Z(s) for all Re s > 0 (and not just for Res > o):

~ Res+o
Re (¥, L(s)¥) >a(o)m ”'1’”1211/2(r> forall ¥ € H'/2(I).

By Theorem 3.1 the coercivity estimate for the convolution quadrature approximation of L)W is
then obtained for every algebraically stable Runge—Kutta method (and not just the two-stage Radau ITA
method). Hence, by discretising the shifted boundary integral equation (5.26) on an interval [0, 7] with
shift 0 = 1/T, we obtain Runge—Kutta-based convolution quadrature time discretizations of arbitrarily
high order of convergence (assuming sufficient regularity of the exact solution). We remark that similar
shifts are familiar in the convergence analysis of space-time Galerkin methods for time-dependent
boundary integral equations (Bamberger & Ha-Duong, 1986). As in that case numerical experiments
indicate that implementing the shift may not be necessary in practical computations, although this is not
backed by theory.

6. Numerical experiments
6.1 Scattering by the unit sphere

In these experiments we let 27 be the exterior of the unit sphere and the trace of the incident wave
™ on the sphere be space independent. As constant functions are eigenfunctions of all the integral
operators on the sphere (Nédélec, 2001) the solution will also be constant in space. The eigenvalue for
the combined operator L(s) in (5.20) is given by

7, —1 + ~ < 1) N
L)W = —s 'DINT(s)& = [ 1+~ ) &, 6.1)
N

for any ¥ constant in space. This operator will reflect well the behaviour of scattering by a convex
obstacle, but not that of a general scatterer. For this reason we concentrate on the corresponding interior
problem with

(6.2)

1 1 —2s .
+e ¥,
s l—e 2

L™ (s)¥ = s~ 'DIN"(s)¥ = <__ +
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FiG. 1. Convergence of the error for the two-stage Radau IIA method with the two different nonlinear impedance conditions.

again for ¥ constant. Treating both these operators as scalar, complex valued functions of s we see that
both have a better behaviour than the general operators, see (5.21) and (5.22). Namely,

IL(s)] < C(o),  ReL(s) =21

and
IL™ ()| < C(o), Re L™ (s) > a(o).

As the operator L(s) is too simple, in the numerical experiments we only consider the scalar, nonlinear
equation

L™ (0¥ + g(¥ + ™) = 0. (6.3)

Even though these operators are of such a simple form, due to the nonlinearity the exact solution is
not available. Nevertheless, a highly accurate solution is not expensive to evaluate and can be used to
compute the error in the £5 norm at time steps #,. We have performed the numerical experiments with
the following choices of g and 1"

Q) =te4elE, @@ =1le4+8,  u@) =207 100527

and with final time 7 = 6. Note that g; is once continuously differentiable whereas g is infinitely
differentiable. The data '™ is not causal, but it is vanishingly small for 7 < 0 and we have found that
this discrepancy has no significant effect on the results.

InFig. 1 we show the convergence of the two-stage Radau IIA convolution quadrature in the £5 norm
at t,. As expected, for the smooth nonlinear boundary condition we obtain full order of convergence. For
the nonsmooth boundary condition the solution is less smooth and the order of convergence is reduced.
To investigate this further the solution and its first derivative are shown in Fig. 2. Note that the two
solutions have a similar shape, but a closer look at the derivative in Fig. 3 reveals that one is smooth and
the other only once continuously differentiable.
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RUNGE-KUTTA CONVOLUTION COERCIVITY 21

F1G. 2. We show the solution and its first derivative. On the left is the solution with the once continuously differentiable impedance
g1 and on the right with the smooth impedance g;.
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t

FI1G. 3. A closer look at the derivatives of the solutions reveals the differing smoothness.
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FIG. 4. A closer look at the derivatives of the solutions reveals the differing smoothness.
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t =0.76 t =1.56
t =1.96 t =2.36

FIG. 5. Scattering of a plane wave by an L-shaped domain with a nonlinear impedance condition.

For the exterior as Re L(s) > 1 the theory also applies to higher order Radau ITA methods. This is,
however, not the case with L™ (s). We nevertheless perform experiments with the three-stage Radau ITA
method and obtain good results as shown in Fig. 4. For the smooth case we again obtain full convergence
order, which in this case is of order 5. For the less smooth case we obtain the same reduced convergence
order as with the two-stage Radau IIA method, but a better error constant.

6.2 A fully nonscalar example

We end the paper with a two-dimensional example that requires the full BEM discretization in space.
The domain is an L-shape and the incident wave is a plane wave. Piecewise linear boundary element
space is used to approximate the Dirichlet trace ¥ and piecewise constant boundary element space to
approximate the Neumann trace ¢ and the time-discretization is performed using the two-stage Radau
ITA method. We have set the in