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PLANE WAVE DISCONTINUOUS GALERKIN METHODS: ANALYSIS
OF THE h-VERSION *>**

CLAUDE J. GITTELSON', RALF HIPTMAIR! AND ILARIA PERUGIA?

Abstract. We are concerned with a finite element approximation for time-harmonic wave propagation
governed by the Helmholtz equation. The usually oscillatory behavior of solutions, along with numerical
dispersion, render standard finite element methods grossly inefficient already in medium-frequency
regimes. As an alternative, methods that incorporate information about the solution in the form of
plane waves have been proposed. We focus on a class of Trefftz-type discontinuous Galerkin methods
that employs trial and test spaces spanned by local plane waves. In this paper we give a priori
convergence estimates for the h-version of these plane wave discontinuous Galerkin methods in two
dimensions. To that end, we develop new inverse and approximation estimates for plane waves and use
these in the context of duality techniques. Asymptotic optimality of the method in a mesh dependent
norm can be established. However, the estimates require a minimal resolution of the mesh beyond
what it takes to resolve the wavelength. We give numerical evidence that this requirement cannot be
dispensed with. It reflects the presence of numerical dispersion.
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1. INTRODUCTION

This paper is devoted to the numerical analysis of volumetric discretization schemes for the following model
boundary value problem for the Helmholtz equation:

—Au—wu=f in €, (1.1)
Vu-n+ivu=g on 0f). '

Here, 2 is a bounded polygonal/polyhedral Lipschitz domain in R? d = 2,3, and w > 0 denotes a fixed wave
number (the corresponding wavelength is A = 27/w). The right hand side f is a source term in L?(2), n is
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the outer normal unit vector to 9€2, and i is the imaginary unit. Inhomogeneous first order absorbing boundary
conditions in the form of impedance boundary conditions are used in (1.1), with boundary data g € L?(99).

Denoting by (-,-) the standard complex L?(2)-inner product, namely, (u,v) = [,uvdV, the variational
formulation of (1.1) reads as follows': find u € H'(€2) such that, for all v € H'(),

(Vu, Vo) — w?(u,v) + iw/

uvdS = (f,v) +/ guds. (1.2)
o0

[219]

Existence and uniqueness of solutions of (1.2) are well established, see, e.g., [26], Section 8.1.

The Galerkin discretization of (1.2) by means of standard piecewise polynomial H!(2)-conforming finite
elements is straightforward. Yet, it may deliver sufficient accuracy only at prohibitive costs. For two reasons:
firstly, solutions of (1.1) tend to oscillate on the scale of the wavelength A = 27 /w, which entails fine meshes or
high polynomial degrees in the case of piecewise polynomial approximation. Secondly, low order finite element
schemes are also haunted by the so-called pollution effect, that is, a widening gap between best approximation
error and Galerkin discretization error for increasing wavenumbers, see [4,24]. For spectral Galerkin methods,
the dispersion error is controlled at the expense of non-locality of the discretization, see [1]. The pollution
effect is closely linked to the notion of numerical dispersion: we observe that plane waves & — exp(iwd - x),
|d| = 1, are solutions of the homogeneous Helmholtz equation —Au — w?u = 0; when the discretized operator
is examined (in a periodic setting), its kernel functions turn out to be similar plane waves but with a different
wavelength.

It is a natural idea to incorporate “knowledge” about both the oscillatory character of solutions and their
intrinsic wavelength into a discretization of (1.1). This has been pursued in many ways, mainly by building
trial spaces based on plane waves. This has been attempted in the partition of unity (PUM) finite element
method [3,20,25,26,28], the discontinuous enrichment approach [14,15,33], in the context of least squares ap-
proaches [27,32], and in the so-called “Variational Theory of Complex Rays” (VTCR) approach [29].

Arguably, the most “exotic” among the plane wave methods is the ultra-weak variational formulation
(UWVF) introduced by Cessenat and Després [9-11,13]. It owes its name to the twofold integration by parts
underlying its original formulation, which features impedance traces on cell boundaries as unknowns in the
variational formulation. Cessenat and Després managed to establish existence and uniqueness of solutions of
the UWVF, but failed to give meaningful a priori error estimates. On the other hand, extensive numerical
experiments mainly conducted by Monk and collaborators indicate reliable convergence [21,22] for a wide range
of wave propagation problems (without volume sources). This carries over to the extension of the method to
Maxwell’s equations [9,23].

Fresh analysis was made possible by the discovery that the UWVF can be recast as a special discontinuous
Galerkin (DG) method for (1.1) with trial and test spaces supplied by local plane wave spaces. This relationship
gradually emerged, ¢f. [17,23], and is made fully explicit in Section 2 of this article and in a paper by Buffa
and Monk [7], which was written parallel to ours, see Remark 4.15 for a discussion of its results. The big
gain from this new perspective is that powerful techniques of DG analysis can be harnessed for understanding
the convergence properties of the UWVF. This was done in [7] building on estimates already established by
Cessenat and Després. In the present paper the relationship of UWVEF and DG paves the way for adapting the
convergence theory of elliptic DG methods [8] combined with duality techniques [5,30]. We point out that this
entailed a slight modification of the UWVF in order to enhance its stability.

Thus, we obtain a priori h-asymptotic estimates in both a mesh-dependent broken H'-norm and the
L?-norm, see Section 4. The estimates target the case of uniform mesh refinement keeping the resolution
of local trial spaces fixed, the so-called h-version of volumetric discretization schemes. h-asymptotic quasi-
optimality with w-uniform constants is established, which predicts algebraic convergence of the plane wave DG
solutions as the global meshwidth A tends to 0. However, the estimates hinge on the daunting assumption that

IFor a bounded domain D C R%, d = 1,2,3, we denote by H* (D), s € Nog, the standard Sobolev space of order s of complex-
valued functions, and by | - ||s,p the usual Sobolev norm. For s = 0, we write L?(D) in lieu of H%(D). We also use || - ||s,p to
denote the norm for the space (H®(D))<.
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hw?diam(€?) is sufficiently small, which amounts to the pollution effect rearing its head again. Basically we end
up with the same requirement of over-resolving the wavelength as stipulated by the usual error estimates for
piecewise linear globally continuous finite elements.

In short, our theory does not support the claim that the h-version of plane wave DG methods is immune to
the pollution effect. Simple numerical experiments send the same message, see Section 5. Nevertheless plane
wave DG method for (1.1) can be viable when used wisely. It is not advisable to try and improve accuracy
by refining the mesh. Rather, the cell size should be linked to the wavelength and the number of plane wave
directions should be increased. In fact, it is large cells and large local spaces that are preferred in practical
applications of the method.

Hence, the asymptotics considered in the present paper and in [7,10] may not be the relevant. Nevertheless, we
believe that investigation of h-version convergence is an essential first step in understanding the more interesting
p-version of plane wave Galerkin methods. Moreover, already the case of h-refinement forced us to develop some
theoretical tools which are certainly of interest in their own right: (i) construction of a basis for plane wave
spaces that remains stable for small wavenumbers (see Sect. 3.1); (4¢) inverse estimates and projection error
estimates for plane waves (see Sect. 3.2); (i44) new variants of duality arguments (see Sect. 4).

The outline of the paper is as follows: in Section 2 we derive a (primal) mixed DG variational formulation
of (1.1) with Trefftz type local trial spaces. We specify numerical fluxes and make the connection to UWVF.
Section 3 contains the definition of a stable basis for plane wave spaces and some related key results (inverse
and projection error estimates) used in the convergence analysis developed in Section 4. Key duality estimates
rely on elliptic lifting theorems for Helmholtz boundary value problems (see [12,19,26]). For the moment our
analysis is confined to d = 2. We believe that it can be extended to d = 3 without substantial modifications.
Finally, numerical results that demonstrate that our estimates for h-convergence rates are sharp are presented
in Section 5

2. DISCONTINUOUS GALERKIN APPROACH

To begin with, we follow the general approach to the derivation of discontinuous Galerkin schemes for second-
order elliptic boundary value problems presented in [8]: Let 7, be a partition of € into polyhedral subdomains K
of diameters hx with possible hanging nodes. Let F, be the skeleton of the partition 7;, and define F2 = F,n0Q
and FI = F, \ FB. We introduce the auxiliary variable o := Vu/iw and write problem (1.1) as a first order
system:

iwo =Vu in §,
1

iwu-V-oa=—f in €, (2.1)
iw

iwo-n+ivu=g on 0f).

Now, introduce a partition 7j of  into subdomains K, and proceed as in [8]. By multiplying the first and
second equation of (2.1) by smooth test functions 7 and v, respectively, and integrating by parts on each K,
we obtain

/1w0' TdV—i—/uV-TdV—/uT-ndSzO V7 € H(div; K)
K K oK

- 1
/1wuvdV—|—/a-VvdV—/a‘-nidS:E/fﬁdV Vv € HY(K). (2.2)
K oK K

Introduce discontinuous discrete function spaces Xy, and Vj,; replace o, 7 by oy, 7, € 3 and u, v by up, vy, € Vp,.
Then, approximate the traces of u and o across interelement boundaries by the so-called numerical fluxes
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denoted by uj, and &, respectively (see, e.g., [2] for details) and obtain

/iwah-?thJr/uhV-Tthf/ﬂhrh-ndS:O VThGEh(K)

K oK
N 1
/iwuhﬁthJr/ah-Vvth—/8h~n6hd5:E/fﬁhdv VvaVh(K). (23)
K K OK K

At this point, in order to complete the the definition of classical DG methods, one “simply” needs to choose
the numerical fluxes @y, and &, (notice that only the normal component of &, is needed).

In light of our special choice of V}, and Xj explained below, we reverse integration by parts in the first
equation of (2.3):

1 1
/o‘h-?th:,—/Vuh-thV—,—/(uh—ﬂh)Th-ndS. (24)
1w 1w
K K oK

Assume V,V;, C X and take 75, = Voy, in each element. Insert the resulting expression for f Kk Oh Vo, dV
into the second equation of (2.3). We get

/(Vuh -V, — w2uh6h) dVv — /(uh — ah) Vo, -ndS — / iwoey, -nv,dS = /fﬁh dv. (2.5)
K oK oK K

Notice that the formulation (2.5) is equivalent to (2.3) in the sense that their u; solution components coincide
and the o, solution component of (2.3) can be recovered from u;, by using (2.4).

Another equivalent formulation can be obtained by integrating by parts once more the first term in (2.5)
(notice that the boundary term appearing in this integration by parts cancels out with a boundary term already
present in (2.5)):

/(—Avh — w2vp) up dV + /ah Vo, -ndS — /iw&h -nv,dS = /fﬁh dv. (2.6)
K oK oK K

By taking Trefftz-type test functions vy, in (2.6) such that, for all K € Tp,
—Avp, — o, =0 in K,

equation (2.6) simply becomes

/ up Vo, -ndS — waoy -nu,dS = / fopdV. (2.7)
oK K

0K

To discuss concrete choices for the numerical fluxes, it is convenient to adopt the notations used in the description
of discontinuous Galerkin methods: let u;, and o} be a piecewise smooth function and vector field on 7,
respectively. On 0K~ NOK™T, we define

the averages: {unl} = 1(u} +u;), fon}:=3(o)f +0;,),
the jumps: [up]n ==uint +u,n™, [op]n =0 -nt+o, -n".
Now, we build numerical fluxes by multiplying [up]n and [Vpup]n in (2.10) with mesh dependent coefficients.
In order to do that, we define the local mesh size function h on F by h(z) = min{hg-, hx+ } if & is in the interior
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of 0K~ N OK™. Mimicking the general form of numerical fluxes introduced in [8], the primal formulation we
will analyze is obtained by choosing the numerical fluxes in (2.7) as follows: on 0K~ NOK+ C FF, we define

~ 1 v
Gn = —AVaur} - afunlv = = [Vaunlw,
un = fun + - fun]n — % [Viun]n, (2.8)
and on 0K N 9N C FP, we define
~ 1 1 1
on=—Vyup, —(1-19) <.—thh +upm — ,—gn> ;
iw iw iw
N 1 1
uhuh5<.—thh~n+uh,—g>, (2.9)
iw iw

with parameters o > 0, 3 >0, v and 0 < § < 1 to be chosen. Here and in the following, the symbol V}, stands
for the elementwise application of the operator V.

Remark 2.1. The ultra-weak variational formulation (UWVF) of Cessenat and Després, see [10,11], is obtained
by choosing the numerical fluxes in (2.7) as follows: on 0K~ NOK+ C F}, we define

N 1 1
o= E{{thh}} —3 [un]n,

N 1
un = fun} — 5— [Vaunlw, (2.10)
and on 0K N 9O C .7-',?, we define
N 1 1 1 1
on=—Vpup — = <.—thh +upn — ,—gn> )
iw 2 \iw w
~ 1 /1 1
Up = up — — <7thh~n+uh,—g) . (2.11)
2 \iw w

In fact, multiply equation (2.7) by 2iw and sum over all elements:

Z / (inﬂh Vo, -1+ 2iwey, ~niwvh) dS = 2iw(f,vn).
KeT, 9K

Now, plug in the fluxes defined in (2.10)-(2.11) and, by denoting with the superscript ** the quantities taken
from the neighbors of the considered element K (obviously, n®** = —n), we can write

Z [/ [(iwup, + iwug™ — Vuy, - n — Vug™ - n®" )V, -n
= tJor\on

+ (Vup - n — Vud - n®" —iwuy, + iwu‘ff‘t)iwvh] ds

+ / [(iwuh — Vup -n+ g)Vop, -n+ (Vuy - n — iwuy, + g)iwvh} dS} = 2iw(f, vp).
OKNON
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From this, by rearranging the terms, we obtain the variational formulation: find u; € V}, such that, for all
vy € Vi,

Z / (=Vup - n +iwup)(=Vop, - n + iwvy,) dS — (=Vu, -n~ +iwuy ) (Vo) - nt +iwv) ) dS
KeTy, oK ‘7:171:

- /fr(*vu}t nt 4w ) (Vg - n~ +iwvy, ) dS = —2iw (f,on) + / . g(Vop, - n + iwwvy) dS, (2.12)

h ‘7:h

where the superscripts T and ~ refer to quantities from the two different elements sharing the considered
interior face. This agrees with usual statement of the UWVF in terms of unknown functions on F, see [7],
Formula 19, [10], Formula (1.4), and [22], Formula 10.

Matching (2.8), (2.9), and (2.10), (2.11), we see that the original UWVF by Cessenat and Després [10] is

recovered by choosing
a=1/2, B=1/2, ~v=0 6=1/2.

Following [16,17,23], it is also possible to show that the method by Cessenat and Després can also be
recovered by writing the second order problem as a first order system, and then discretizing this system by
using a discontinuous Galerkin (DG) method with flux splitting approach (classical upwind DG method). Here,
we have followed a slightly different approach and cast the UWVF within the general class of DG methods
presented in [8]. A similar perspective was adopted in [7], Section 2.

In order to endow the DG methods with favorable stability properties, the dependence of the coefficients
«, 3,7 on the local meshwidth is critical. Our analysis of Section 4 stipulates the following choice of parameters
in the definition of the numerical fluxes (2.8) and (2.9)

a = a/wh, 3 = bwh, v =0, 0 = dwh, (2.13)

with a > apin > 0 on .7-",?, b >0 on }‘g and d > 0 on }‘E (such that 0 < § < 1), all independent of the mesh
size and w. Further assumptions on ay;, and d will be stated in Section 4. We emphasize that the UWVF does
not fit (2.13) and, thus, is not covered by the theoretical analysis of this paper.

Remark 2.2. One may also consider the Helmholtz boundary value problem with Dirichlet boundary condi-
tions. In this case, for the boundary condition u = gp on 92, the appropriate numerical fluxes for cell faces
on 0f) are

~

1 ~
op = EVhUh_)\(Uhn_gDn)7 Uh = gD, (214)

with a parameter A > 0. In this case the boundary value problem lacks a unique solution for w from an infinite
discrete set of resonant wave numbers. Thus, we skip pure Dirichlet boundary conditions, as well as pure
Neumann boundary conditions, in the convergence analysis.

3. PLANE WAVES

We restrict ourselves to the case d = 2 and to triangular meshes. Let PW,(R?) be the space of linear
combinations of p € N plane waves of wavelength 2w—7r, w>0,in R?, i.e.,

PW,(R?) = {v € C®(R?) : v(x) = Zaj exp(iwd; - ), aj € C}, (3.1)

where the directions d; € R? are fixed, have unit length and are assumed to be different from each other. For
simplicity, we suppress the dependence on {d; }§:1 in the notation for PW,,(R?). It goes without saying that
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every v € PW,(R?) is a solution of the homogeneous Helmholtz equation —Av — w?v = 0 in R%. From [10],
Lemma 2.3, we also learn that, with the abbreviation ey, := exp(iwdy) the set {ex}}_, is a basis of PW,,(R?)
for all w > 0.

The drawback of this natural basis is that its vectors become “ever more linearly dependent” as w — O:
obviously e — 1 if w — 0 uniformly on any compact set. For both numerical and theoretical purposes a basis
that remains stable for w — 0 is needed. The construction of such a basis is carried out in Section 3.1 and
inverse and projections estimates for plane wave functions are studied in Section 3.2.

3.1. Stable bases for plane waves

For the direction vectors we may write dj, := (Zfrf((z:;), o € [0, 2n[, with @) # ¢; for k # j. It is convenient

to introduce the symbol

1 for I =1,
p k= { cos(Lpy, for even I, I,k eN. (3.2)
sin(5tepy)  for odd I > 3,

Let M, stands for the real p x p-matrix (Ml,k)szl- For p =2m + 1 it reads

1 1 1 . 1
cos(p1)  cos(pa)  cos(pg) - -+ cos(pp)
sin(¢q) sin(¢2) sin(ps) - -+ sin(ep)
cos(2¢p1)  cos(2¢2)  cos(2¢p3) - - - cos(2¢p)
M= | sin(2p1)  sin(2ps) sin(2ps) - - sin(2p,) |- (3:3)
cos(mer)  cos(meps) cos(7;1<p3) e e cos(7.n<pp)
sin(mes)  sin(mepsz)  sin(meps) - -+ sin(mepp)

Lemma 3.1. For odd p the matriz M, € RP? from (3.3) is regular.
Proof. If M?fz 0 for some 56 RP then

Co + Z [Car—1 cos(lpr) + Cusin(lp)] =0 fork=1,...,p
1=1

Hence, 5 is the coefficient vector for a real valued trigonometric polynomial of degree m with 2m + 1 different
zeros ¢k, k =1,...,p. This polynomial must be zero everywhere. (I

The inverse of the matrix M, will effect a transformation to a basis that remains stable in the limit w — 0.
We set oz,(j) = (M;l)k,j, 1 <k,j <p, and define

b = (iw)_[%] z”: agcj)ek. (3.4)
k=1

Since M, is regular, {b; }§=1 will be a basis of PW,,(R?), too.
The actual computation of b; starts from the series expansion of the exponentials

oo

ia,(j)ek Zni (iw) Zam di-x)" (3.5)
k=1 k=1

n=0
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where summations may be interchanged due to the uniform convergence of the series. Next, we write & = (z)
and use that

<<Z?j z) . m)n = z: (?) cos™ I () sin? (@) 2"y (3.6)

is a real trigonometric polynomial of degree n. Thus it can be expressed as a Fourier sum

<< SD) ' “’) - %L;m) + Z [7; (@) cos(jip) + of () sin(jip)], (3.7)

sin ¢

where

i () =2 [ ) a nCOS(jsO)d% J=0,...,n, (3.8)
() =)

7 sin ¢
1] "
o} (x) == / ((Z?;Z) a:) sin(jo)dp, j=1,...,n. (3.9)

From (3.7) is it immediate that both 77 (x) and o7/ (x) are homogeneous polynomials in z,y. We also find that
j+mnodd = ~v/(x)=0, of(x)=0. (3.10)

In fact, by setting z = = + iy, we can write

((Z?SZ) )nZQ "kz;( )‘" 2 exp(i(n — 2k)g).

cos ¢

n
Therefore, for even n, ((Simp) . 1:) has vanishing Fourier coefficients for odd indices, whereas, for odd n, it has

vanishing Fourier coefficients for even indices. Formula (3.10) follows from the the fact that o7 and 7 are such
trigonometric Fourier coefficients; see (3.7).

Moreover, for any n € N, the nonzero 7' (), 05’(33) provide a basis of the space of two-variate homogeneous
polynomials of degree n.

For the sake of simplicity, we set &1 () := v (x)/2, k3;(x) ==~} (x),j =1,...,n, foreven j, and r3;  ; (z) :=
o7 (x) for odd j. Using (3.2) this permits us to rewrite

n 2n+1
COS P
. = n . 11
<<Sin%> w> > R (3.11)

=1

We plug this into (3.5), change order of summation,

00 P 2n+1 00 2n+1 P ]
Zak er@) =3 ()" Yo 3 wl@hms)) = (%(m)” > (mﬁw)Za;”m,k)),
n=0 k=1 =1 n=0 =1 k=1

and observe that, by definition of Oz;(j),

P . .
1 ifl=
E :az(cj)uz k=015 = {O ' 4 for 1<1,5<p.
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Using this formula for n = 0,...,m, and splitting the outer sum accordingly, we infer
P ) m 1 (%) 1 2n+1
S o= 3 Lo 5 LLer (gee 3 @S e
k=1 nz[% n=m+1 l=p+1

This means

i nl “Blip @) + o BIR; (0, @), (3.12)

ks,

n=[4]

with a remainder function R;(w,z) that, thanks to |x}(x)| < 2|z|", is uniformly bounded on compact sets.
This immediately gives

1 |4
lim b;(x) = J—'/@Jb](a:) (3.13)
w0 [3]!
Unraveling the definition of £}, we find
HO?; 0:1 [%]7 % f - [%]7 % f dd 7 >
1= 5% = ki =n, forevenj, ;" =0;2 foro j>3.
This links the limits to the integrals
1 . \n . 1 1 .
— | (zeosp +ysing)* exp(ing)dp = — [ o= (exp(ip)Z + exp(—ip)z)" exp(ing) dp

1 [
= 50 / Z (7) 72" Lexp(i2ly) dyp
J =0
1

n

:Fz, with z=z+iy, neN,

which gives us

(4] _ 514 ) Re i for even j,
Rj (x) =2 ! Im (@ + 1y)[ ] for odd j. (3.14)

So the basis functions b; tend to scaled standard harmonic polynomials in the limit w — 0:

1—k 1—k m

{bg( ) : —i:mob( )}j=1 = {1,27Re(x+iy)k,2k! Im(x—l—iy)k} . (3.15)

k=1

Those are, of course, linearly independent. Thus, we retain linear independence of the functions in the limit
w — 0.

Remark 3.2. The number p of plane waves being odd is essential. In fact, with even p, one would end up
with an incomplete space of harmonic polynomials in the limit w — 0; see (3.15). Moreover, for even p, the
matrix M, from (3.3) can be singular (take, e.g., p =2, 0 < 1 < 27 and @9 = 27 — 1) and the definition of
the stable basis functions is no longer valid.
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Projection error for stable basis, p = 3 Projection error for stable basis, p = 11

— =1

L2-norm of error
2
L*~norm of error

107 10° 10° 107 10° 10
omega omega

FIGURE 1. Residual norm for L? projection of truncated basis functions b; onto plane wave
space on the unit square [0, 1]2. Truncation after 13 terms in the expansion w.r.t. w.

Now, we take for granted that the directions d; are uniformly spaced on the circle, that is,

cos(Z (5 —
dj:< (G -1)+9)

This is the customary choice, which is also made in the standard ultra weak discontinuous Galerkin formulation.
The special plane wave space distinguished by equispaced directions (3.16) will be designated by Pij’& (R?).

Lemma 3.3. For the particular choice ¢; = 27”(]' -1)+¢& j=1,...,p, £ € R, the matric M, from (3.3)
satisfies MPMZ = diag(p, %p, R %p)
Proof. The assertion of the lemma is a consequence of elementary trigonometric identities. (I

In concrete terms, the result of Lemma 3.3 means

% i:l €k($) fOI’ .7 = 17
bj(x) = (iw)_%% - cos(%gok)ek(a:) for even 7, (3.17)

(iw)_%% P sin(Srop)en(z) for odd j > 3.
Remark 3.4. Use of the stable basis {b; };’:1 is essential in numerical studies of low-wavenumber asymptotics.
Yet, the representation (3.17) is prone to cancellation and useless in numerical terms. Instead, we use the series
expansion (3.12) up to w'3. The resulting truncation errors are illustrated in Figure 1: for large w the truncation
error becomes large, for small w the instability of the exponential basis makes the (MATLAB) computation
sensitive to roundoff. For % <w <1,z € K, and p < 11 the resulting truncation errors are below 107°

uniformly.

Remark 3.5. The construction of a stable basis is closely linked to plane wave representation formulas for
circular wave Helmholtz solutions

- . 0
x— w " J,(wr)exp(£ind), = (:(;?59) , n € Ny, (3.18)
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where J,, is a Bessel function. For those we have the integral representation

-1 n 27 )
Jn(z) = (2—71')/0 exp(iz cos p)e™? dp, z € C, n € Ng. (3.19)

From the series expansion

n & 22\!
Jn(z):<§) §m<z> , 2€C, (3.20)

it becomes clear that, in the limit w — 0, the span of the functions, written in polar coordinates (r, 8),

Ir) o o B@n) o g T e Meime} (3:21)

w w wm w

{JO (wr), Re

will be the same as that of the harmonic polynomials in (3.15). This suggests a relationship to the stable basis
functions b; from (3.4):

w i RelJ, (wr)ei%e for even j,
b1 ~ JO(LUT), b_] ~ j—1 2 'j719 . (322)
w7 ImJ i (wr)et =7  for odd j.
Using (3.19) we can rewrite
. _1 n 2
T (wr)eln? = u/ exp(iny) exp (iw (C_OS ('0) : m) de. (3.23)
2 Jy sin ¢

The integral can be approximated by the p-point trapezoidal rule, p = 2m + 1. In combination with (3.22) this
yields

1
b1 (x) ~ Z exp(iwd; - x),
=1

P ,
w %% > cos(Lor)e(x) for even j,

P ,
w’T% S sin(SEg)e(z)  for odd j,

with d; introduced in (3.16), ¢; defined in Lemma 3.3. Up to scaling this agrees with (3.17).
Some theoretical investigations will also rely on the augmented space

PPW,,(R?) := PW,(R?) + Py (R?) (3.24)

= (1,iwz, iwy, exp(iwd - @), ..., exp(iwd, - x)) ,

where P;(R?) designates the space of two-variate affine linear functions. For theoretical purposes we also need
a basis of PPW,,(R?) that remains stable for w — 0. Its construction is guided by the very same ideas as that
of the stable basis {b1,...,b,} of PW,(R?). For details we refer to Section 4 of the technical report [18].
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3.2. Inverse and projection estimates for plane waves

In order to develop a convergence theory for the h-version of the DG methods from Section 2 with plane wave
trial and test functions, we aim to establish element-by-element inverse and projection estimates for PW¢(R?)
that parallel those for piecewise polynomials. As usual we have to limit the distortion of the triangles.

Assumption 3.6 (shape regularity). All angles of triangles in Tj, are bounded from below by cg > 0.

Our analysis heavily relies on scaling techniques employing similarity mappings ® k-, that is, compositions of
rigid motions and scalings:

P :K— K, ®x@) =22Qz+t, QT =Q7!, teR? (3.25)
K

where K is another triangle of the same shape. A function v € PWPO(K) pulled back to K has the
representation

(vo ®k)(@) = (&) = Z ayj exp(i £ wd; %), a;€C, zek, (3.26)

with, by (3.16),

(G—1+7)

3 - C:((E:(J ~1)+7)

), j=1,....,p, Y€ER. (3.27)

The angle v reflects the rotation Q involved in the mapping to K. In short, the image of PW29(R?) under
similarity pullback is PW£ T(R?), & := hK w. It is essential to note that even if two triangles are mapped to

the same “reference triangle” K , the mapped plane wave spaces will not necessarily agree. This foils standard
finite element Bramble-Hilbert type arguments, see [6], Section 4.3.8.

The first class of inequalities are trace inverse estimates connecting norms of traces onto element boundaries
with norms over the element itself.

Theorem 3.7. Let Assumption 3.6 hold and p be odd. Then there exists a constant Ciiny > 0 such that
[vllo,ox < Coinvhize*olloe Yo € PWEC(R?), VK € Ty, Ww > 0.

Proof. (i) Pick any K € 7;, and an edge e C K. There is a unique similarity mapping ® x according to (3.25)

such that the line segment € = [(_01), (é)} is mapped onto e. Write K for the pre-image of K under ®x. If we

can establish the existence of C' > 0 that may only depend on ag from Assumption 3.6, such that
[vlloe < Cllvlly z Vv € PWEY(R?), ¥y € [0,27[, V& € RY, (3.28)

then the assertion of the theorem will follow by simple scaling arguments. Assumption 3.6 also guarantees that
the isoceles triangle T' with base € and base angle o is contained in K. Thus, (3.28) is already implied by

3C >0: |vlloe < Cllvllor Vv € PWEY(R?), Vy € [0,27], V& € RY. (3.29)

(¢4) If we choose some basis {w; };;:1 of PWZ27(IR?), the computation of the best possible value for C' from (3.29)
can be converted into a generalized eigenvalue problem for matrices: this C' agrees with the square root of the
largest eigenvalue Amax = Amax(&0,7) of the generalized eigenvalue problem

AER, d€RP\{0}: Ta=\Ma, (3.30)
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with the mass matrices

T = </€wk(m) ~Ej(m)d5)1§k,j§p, M = (/ka(a:) ~Ej(a:)dm>1§k7j§p.

The eigenvalues of (3.30) do not depend on the choice of basis. Guided by convenience, we may therefore either
choose the stable basis {b; }§=1 from (3.17) or the standard basis {e]-}?:l.

(#41) No matter which basis is used, both Hermitian p x p-matrices T and M are continuous functions of
W € RT, v € [0,27]. Moreover, linear independence of the plane waves renders M positive definite for & # 0.
Hence, the eigenvalues will be continuous functions of & and v on RT x [0, 27] (and periodic in 7).

For small w, the basis {b; }§:1 is convenient. The uniform convergence of the b; for & — 0 carries over to the

mass matrices. Both T and M enjoy a uniform limit for & — 0, which agrees with the mass matrices T°, M°

arising from the use of the harmonic polynomial basis {bjo}fz |» see (3.15). Obviously, M" is positive definite,

and T° does not vanish. Hence, the eigenvalues from (3.30) (as functions of @) have a continuous extension to
@ = 0. Note that the limit does not depend on ~.

We conclude, that Apax(@,7) can be extended to @ = 0 with a positive value Amax(0,7) = Amax(0) > 0
(independent of 7). Thus, Amax turns out to be a positive and continuous function on R x [0, 27].

(iv) To determine the behavior of A\pax(@, ) for @ — oo, we resort to the standard basis {ej}},_,. Then,
writing 0z, := dj 1 — di,1, OYji 1= dj2 — di2, a == tan(ay), we find

(T)jr = 2sinc(ivdz,i), 1<k,j<p, (3.31)
a 1—v/a

(M), = / / exp(i@(dz x4+ 0yjky)) dedy, 1<k,j<p. (3.32)
0 —1+4v/a

Obviously, the Euclidean matrix norm of T can be bounded by ||T'|| < 2p. Further, M;; =afor 1 <j <p. To
estimate the off-diagonal matrix entries (M);y, k # j, we use |d; — dy|* = dxF; + 0y, = 4sin2(%|kz —j|) and
distinguish two cases.

(a) If [0xjk| = [0y;k|, we infer [0x;k| > sin(Z[k — j|) > 0. Thus, we can directly evaluate the inner integral
of (3.32)

a

(M) :2/exp(i®5yjky)(1 — Y/a) sinc(@Wox i (1 — ¥/a)) dy
0

1 a ! !
-9 ndl—y — L dy = — 1+ = - = '
< a/mln{ Y, wé:cjk} Y BLEI ( + Wox i, (W533jk)2)
0

This expression tends to zero uniformly as & — oo.
(b) In the case |6zjk| < [0y;kl, that is, [0y k| > sin(F|k — j|) > 0, we change the order of integration in (3.32)
and obtain

exp(iWdy,ra(l —z)) — 1 e

1
(M) :2/COS(W5”3JW) 1oy
0

1
<4 [ min {a(l —x), A—} dy — 0 uniformly as & — oo.

WYk

o—__
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Constant in inverse trace estimate Constant in inverse trace estimate
T T T T T

—p-=3
——p=5
p=7
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——p=11
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F1GURE 2. Constants in the inverse trace norm inequality of Theorem 3.7 for the unit triangle.

Summing up, we found the asymptotic behavior

max (M);; =O0(@™ ') for & — ooc. (3.33)
1<i,j<p
J#k
As a consequence, for & large enough, Gershgorin’s theorem tells us that the smallest eigenvalue of M can be
bounded from below by %a. We immediately infer

~ . _ 4
lm Amax(@,7) € m A (M) 7Y|T|| < ;p vy € [0, 2n]. (3.34)

w—00

Summing up, Amax(@,7) is bounded on RY x [0, 27], which ensures the existence of a Ciiny > 0 in (3.29). O

Numerical experiment. We have computed the constant in the inverse estimate of Theorem 3.7 numerically for
the “unit triangle” K := {x € R? : 21,29 > 0, 21 + 22 < 1}, see Figure 2. In addition, the shape of the triangle
K :={x € R? : 21,29 > 0, ax; + 22 < a} is varied smoothly in Figure 3. The computation were carried out
in MATLAB using the standard exponential basis {ej} of PW,, for w > % For smaller w the computations
employed the first 13 terms in the Taylor expansions (w.r.t. w) of the stable basis functions b; from (3.4).

The plots strikingly illustrate the uniform boundedness of the constant in the inverse trace inequality with
respect to w. Smooth dependence on the geometry of K is also apparent. The bound for the constants is
moderate, but seems to increase linearly with p. Remember that this is also true for multivariate polynomials
of degree p; see, e.g., [31], Theorem 4.76.

Theorem 3.8. There exists a constant Ciny > 0 only depending on p and ag such that

[Vvllo,x < Ciny(whi + 1) hit|Jvllo,x Vo € PWEOY(R?), VK € T, Yw > 0.
Proof. Again we resort to transformation techniques and first establish the estimate for the reference triangle K.

Thanks to integration by parts and Theorem 3.7 (recall that plane wave spaces are invariant with respect to
forming partial derivatives), we have

[vopds=- [ A0-5az+ | VE-atdS< & [ (0@ + |Vl ok Pl o
R K oK K ’ 7
o e _ SO S
< @IS & + ChurlIVEllo 2100 & < (&% + 3C5) IS  + S IVAIIG &-

Then transform this estimate to K. O
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FiGURE 3. Constants in the inverse trace norm inequality for triangle with vertices (8) , ((1)) , (0),
a>0.

Constant in inverse estimate (triangle)
T

30

Constant in inverse estimate (triangle)
35 T T T T

F1GURE 4. Constant in inverse inequality of Theorem 3.8 for the unit triangle.

Numerical experiment. Figure 4 displays approximate values for Cj,, from Theorem 3.8 for the “unit triangle”
K:={xcR?: 2,29 >0, 21 + 15 <1} (hxg = 1 in each case). The computations were done in MATLAB and
used the truncated stable basis for w < %, see the previous numerical experiments.

Proposition 3.9. The estimates of Theorems 3.7 and 3.8 still hold with PWE (R?) replaced by PPWP (R?).

Proof. The proof can be done as above, because a basis of PPWF7(R?) that remains stable for w — 0 is
available. (]

Next, we examine approximation and projection estimates for plane waves. We fix a triangle K that complies
with Assumption 3.6. We study the local L?(K)-orthogonal projections

P, : L*(K) — PWP7(R?) (3.35)
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FIGURE 5. L?(]0,1[?) projection error onto plane wave space for linear function @ + z. The

wiggles at w = % are due to the truncation error for the stable basis.

onto the space of plane waves on K, see (3.16). When referring to the associated reference element K with
longest edge [(g), (é)] and the pulled back plane wave space we write ﬁ@ for this projector.

We pursue the policy to relate P, to the L?(K)-orthogonal projection Q : L?(K) — P;(R?) onto the space of
bi-variate polynomials of degree 1. Simple transformation techniques and Bramble-Hilbert arguments establish

the projection error estimates

u — Qullo.x <Ch%|ulax

Yu € H*(K),
lu — Qul1,x <Chglul2,x

(3.36)

with C' > 0 only depending on the minimal angle condition in Assumption 3.6.
The next Lemma gives a pivotal auxiliary result.

Lemma 3.10. For odd p > 5 we find C' > 0 independent of w and v (but, of course, depending on p) such that

Vq € P1 (RQ)

llg = vllojoar < Cw?llgllo o2

inf
vePWE T (R2)
Proof. Recall (3.10), the definition of £} (x) and the formula (3.12) for the functions of the stabilized basis.
Combining them, we see that, for p > 5 and w — 0,
bi(xz) =14+ 0W?), ba(x)=z+O0W?), bs(x)=1y+ Ow?),
for small w uniformly in € ]0, 1[?> and ~ € [0, 27].
It goes without saying that the assertion needs only be shown for ¢(x) = 1, ¢(x) = z, and g(x) = y. Then
choose by, ba, and bs, respectively, as approximating plane wave functions. O

Remark 3.11. In the case p = 3 the best approximation error for linear functions will behave like O(w),
because it will be affected by the remainder term in (3.13).

Numerical experiment. We computed the error of the L?-projection of the function a + 2 onto the plane wave
space on |0, 1[? numerically, see Figure 5. As above, a truncated stable basis and the exponential basis were
used for w < % and w > %, respectively. The measured errors are in perfect agreement with Lemma 3.10, but
also shows that the estimate in Lemma 3.10 is sharp and the constants are small.

In the next three propositions we establish projection errors and continuity of the L?(K)-orthogonal projec-

tion P,, onto PWPO(R?).
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Proposition 3.12. For odd p > 5 we have, with C = C(p, ap) > 0 independent of K and w > 0,

I(Zd = Pu)ullo.xc < Chic(uly g +w?ullox) Vu € H*(K).

Proof. Again, we use scaling arguments: consider the reference element K CJ0, 1[%. First of all, from Lemma 3.10,
the equivalence of all norms on P;(R?) and continuity of the L?(K)-projection onto P;(R?), we obtain the
estimate

I(1d ~ P2)Qily 7 < Co2IIQllo o < C2%|Qil, e < Co%ally Vo € HA(K), (3.37)

with a constant C' > 0 independent of &@. Then, by the triangle inequality, we get

I(7d — P2)al

0.8 < Id=PaQully g <llu—Qull, g + [[(Id - P2)Qul, &
proj. est.

R o B3 o
Clily g +(Id = Po)Qill 5 < Clily z + C@*|ll, 7

Now, taking into account that transformation to the reference element changes the frequency according to
@ = hgw, the result is an immediate consequence of norm transformation estimates. O

Proposition 3.13. For odd p > 5 we have, with C = C(p, ) > 0 independent of K and w > 0
|(Id — Py)u|i,x < Chi(whk + 1)(|u|27K +w?|ullo,x) Vu € H*(K).
Proof. By the triangle inequality we have
|(Id — Py)uli,x <|u—Qulikx + |(Id — Py)Quli,k + |Pu(Qu — u)|1 k- (3.38)
Owing to (3.36), for the first term we get
lu — Qul1 k < Chilul2, Kk, (3.39)

with C' > 0 independent of K and, obviously, of w. To tackle second term we appeal to Proposition 3.9 and use
transformation to the reference triangle K

~ ~ o~ Prop. 3.9 =R ~ o~
|(Id = Py)Qulyx = [(Id — P3)Qul, g < |(Jd—Pg)Qul1 )0z < C(+0)|[(Id—Pg)Qulloo,112
Lem. 3.10 oA (%) oA
< CL+0)Qullojap < CL+0)0%Qully &
< CA+0)%|lully z < CO+ hgw)w?hi Jullo,x (3.40)

again with C' > 0 independent of K and w. Step (x) appeals to the equivalence of the L?-norms of affine linear
functions on different compact sets. The last step relies on the transformation of L?-norm under scaling and
uses W = hrw.

Eventually, the third term allows the bounds

Thm. 3.8 1
Pu(Qu—-u)ix < Clwhk + Dhy |Pu(Qu —u)lox

cont. of P, proj. est.

C(thJrl)h;(lHQufuM,K < C’(wh%(+hK)|u|2,K. (3.41)

Also in this case the constants can be chosen independently of K and w. Inserting (3.39)—(3.41) into (3.38)
gives the assertion. O
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Proposition 3.14. For odd p > 5 we have, with C = C(p, ap) > 0 independent of K and w > 0,

Puulzic < Clwhic +1)*(July g +w?||ul

0.x) Vu€ H*(K).
Proof. Since the second derivatives of Qu vanish, the triangle inequality gives

IPoule,x < |Pu(u— Qu)l2,x + |(Pw — Id)Qul2, k- (3.42)
Since PWEY is invariant w.r.t. forming partial derivatives, we have

Thm. 3.8 1 (3.41) 5
|PW(U7QU)|27K § Cinv(WhK+1)hK |Pw(u7Qu)|17K S C(wh[{+1) |u|27K, (343)

with C' > 0 independent of hx and w, and

Py — Id)Quloic 2 Clwhs + Dhi|(Pu — Id)Qul1x
D Clohk + Db (@R + w?hio)ulo s (3.44)
= C(whk + 1) (w3hk + w?)||ullo,x,
again with C' > 0 independent of hx and w. Inserting (3.43) and (3.44) into (3.42) gives the result. O

4. CONVERGENCE ANALYSIS

Duality arguments are the linchpin of our analysis, and, inevitably, they hinge on elliptic lifting estimates
for the Helmholtz operator, ¢f. [6], Section 5.8. Thus, from now on, we assume that € is a convez polygon. We
also recall that 7}, is a triangular mesh with possible hanging nodes satisfying Assumption 3.6.

Set

Vi ={veL*Q): v, € PWE'R?) VK € Tp,}, (4.1)
and let V' C H?(Q) be the space containing all possible u such that —Au — w?u € L?(Q) and Vu-n +iwu €
L2(09).

In this section, we study the convergence of the method introduced in Section 2, with V}, as trial and test
space. To this end, consider formulation (2.5), which is equivalent to (2.7) for our choice of V},, with numerical
fluxes given by (2.8) and (2.9).

Adding (2.5) over all elements and expanding the expressions of the numerical fluxes, with « as in (2.13) (we
keep general 8 and §, for the moment), we can write the primal DG method as follows: find uj, € V}, such that,
for all vy, € Vj,

an(un, v) — w?(up,vn) = (f,vn) */

1 -
0 —gVpuop TLdS+/ (1 —=10)gupdS, (4.2)
]:}? 1w

B
‘F}L

where ap (-, ) is the DG-bilinear form on (V + V) x (V + V},) defined by

an(u,v) = (Vau, Vyv) — / [uln - {Vrv}dS — / {Viu} - [v]n dS
Fi Fi
f/ 5uvhv~nd57/ OVyu-nvdS
Fi Ty

1 - 1 -
7,—/ BIVru]N[Vav]n dS — — dViu-nVyv-ndS
1w _7:}% 1w _7:}?

+i/frﬂ[[u]]N~[[6]]NdS+iw/fB(1—5)uﬁdS. (4.3)

h h
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Proposition 4.1. If > 0, 0 < § < 1, and a is uniformly positive, the discrete variational problem (4.2)
possesses a unique solution for any f € L*(Q) and g € L*(052).

Proof. Note that Im (ap(vn,vp)) > 0 for all vy, € Vj,. O

The DG method (4.2) is consistent by construction, and thus, if u is the analytical solution of (1.1),
an(u —up,vp) = W (u — up, vp) Yo € V. (4.4)

Taking the cue from the definition of ay(+,-), we define the following mesh-dependent seminorm and norms
on V +Vy:

olha = V0l g + w182 Vaelw 2 5z + /202 [ol w3 -z
T [5Y2Vh0 2 s + @ 11— )02 1,
[vlbe = lofpa + w2 vl o
lollbes = lvllDe +w 1872 Lo} sz + lla™*h 2LV 00} ez +w 167 20]8 2o
We prove that the auxiliary DG-bilinear form, which is related to the positive operator —A + w?,
b (u,v) == ap(u,v) + w?(u,v)

is coercive in the DG-norm. To this end, we apply the inverse inequality for plane waves asserted in Theorem 3.7.

Proposition 4.2. With the particular choice of & = a/wh (see (2.13)), with a > amin > C2,, (Ctiny introduced

in Thm. 3.7), and 0 < 6 < 1/2 in the numerical fluzes (2.8) and (2.9), there exists a constant Ceoer > 0 only
depending on ag from Assumption 3.6 and on p, in particular, independent of w and of the mesh, such that

|bh(’U,’U)| > Ccoer||U||2DG Vv € V.

Proof. By definition, we have

b (v,v) = ||th||§79 —2Re (/ [vln - {Vrv} dS) —2Re </ dvVpv- ndS)
FI FB

+ iw_1||ﬁ1/2[[th]]N||§7}-h; +iw |62V - n||§7}.h§

+iflal 2 2ol IIf gz +iw (1= 8)20)f po +w?[l0)F g (4.5)

From the weighted Cauchy-Schwarz inequality and the Young inequality, we obtain, for s > 0 at disposal,

_ 1
2Re /}_I[[v]]N AV aS| < s [0V 2P 3 gz + - I8 EVR0RIE 5o
h

S — C2inv
< —— 2?0 Pl [§ gz + 2 [ Viollf 0 (4.6)

min S

where in the last step we have used the inverse inequality of Theorem 3.7; similarly, for ¢ > 0 at disposal, we
have

2Re / dvVpvdS
_7:8

h

J 1/2, 112 1 1/2 2
Stw 13 (1 —6)"/ vllg F5 + o 15"/ Viollg rs- (4.7)
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Since 0 < § < 1/2 and amin > C2 if s and t are such that s > C2

tinv o and ¢ > 1, inserting (4.6) and (4.5)
into (4.5) gives

b (v,v)] =2 —= [[Re (bn(v,v))] + [Im (bn(v,v))]]
\f
1 mnv S -
27“ Cooe ) 9B+ (1 2 ) 10 2ol
o (1=t 22 ) 1= 8720 g+ (1= 1) 167290 m
5 0,]“}? t h 0’}-}?
+w B2 VRl I} gz + > Clvlbe
with C' > 0 independent of the mesh and w. O

Remark 4.3. For the original formulation of Cessenat and Després [10] where a = wh/2, the coercivity stated
in Proposition 4.2 remains elusive. Still, Proposition 4.1 confirms existence and uniqueness of discrete solutions,
which Cessenat and Després proved in a completely different fashion.

We develop the theoretical analysis of the method (4.2) by using Schatz’ duality argument [30]. We start by
stating the following abstract estimate.

Proposition 4.4. If u is the analytical solution to (1.1) and up € Vi, defined as in (4.1) is the discrete solution
to (2.7) with numerical fluzes (2.8) and (2.9) (o and 6 as in Prop. 4.2), then

. WU — Up, Wh
= unllpe < Cus (it flu—valper + sup < tmnll) (48)
vy €V, 0#£wp €V, ||wh||07Q
where Cyaps = Cabs(2, g, p) > 0 is a constant independent of the mesh and w.
Proof. By the triangle inequality, for all vy, € V},, it holds
|u—unllpe < |lu—vrlpe + [[vn — unllpe- (4.9)
From the coercivity in Proposition 4.2, the definition of by (-,-) and (4.4), we get
[on = unllpe < b (vn — un, v — un)|
coer
<G |br(vn — w, vp — up)| + br(u — wp, vn — up)|
coer coer
= |br (vp, — w,vp — up)| + W2 (u — up, vy — up)|. (4.10)

CCOEI‘ coer

We estimate the first term on the right-hand side of (4.10). Setting wy, := vy — up, integrating by parts and
taking into account that —Awy, = w?wy, in each K € Tj,, we can write

(Vi(vp —u), Vywy) = Z [—/K(Uh—u)A—wth—i—/ (v — w)Vpwp - ndS

KeTy, oK

= WQ(Uh — u,wh) + /_7_-1'[[vh — u]]N . {Vhwh}} ds

h

—+ / {’Uh — u}}[[Vhwh]]N ds + / (Uh — u)Vhwh . TLdS,
Fi i
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where we have used the usual “DG magic formula” to write the sum over all elements of integrals over element
boundaries as in terms of integrals over the mesh skeleton. Thus, using the definition of b, (-, -), we have

br(vn — u,wp) = 2w (v — u, wy) —|—/ {on — u}[Viwn]n dS
Fi
+ / B(Uh — u)Vhwh -ndS —/ {{Vh(vh - u)}} . [[’wh]]]v ds
Fy Fi

— 0(vp, —u)Vywy - ndS — OVi(vp —u) - nwy dS
]_'B ]_-B
h h

-+ i /]_-}:Lr 6[[Vh(vh — u)]]N[[Vhwh]]N ds

+ i/ OoVp(vp —u) - nVywy, -ndS
w ]:}l?

[ 2o ulymlds +i [ (1= 8w - wamds,
Frh FE

h

Therefore, by repeatedly applying the Cauchy-Schwarz inequality with appropriate weights, we obtain
|bn (vn — w,wp)| < C |lon = ullpe+ lwnl D,

with C' > 0 only depending on «p and p. Inserting this into (4.10) and taking into account (4.9) gives the
result. (]

w(u — up,wp)]

We have to bound the term  sup in the estimate of Proposition 4.4 by using a duality

ozw,evh  lwallo
argument. To this end, we have to adopt the special choice (2.13) of all the numerical flux parameters, with
the additional constraints a,j, > Cfinv and 0 < 0 < 1/2. Then the DG seminorm and norms can be explicitly
written as follows:

vfba = IVrollg o + 167 *0 2 [Vavln 1§ 2z + lla'/ 20 2[o]n 1§ 2z
+ a0 2V 0} s 4 l[(w — dw’h)V20llf zs,
llbe = [vfbe + w2015 o)
lolbar = lollbe + 0702 (o} IF 2z + 2”20 2{VAvRIE 2z + a7 071205 1.

We will make use of the following regularity theorem proved in [26]. Its original statement makes use of the
following weighted norm on H*():

[vl1f w0 = Iv[i o +@?[lv] . (4.11)

Theorem 4.5 ([26], Prop. 8.1.4). Let Q be a bounded convex domain (or smooth and star-shaped). Consider
the adjoint problem to (1.1) with right-hand side w € L*():

—Ap —w?p=w in Q,

Ve -n+ivwp =0 on 0N. (4.12)
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Then, the solution ¢ belongs to H*(Q), and

lell1,w,0 < Crdiam(Q)[w(o,0,
lol2,0 < Co (14 diam(Q)w) ||wl|o.q, (4.13)

with Cq,Cy > 0 depending only on the shape of ().

The next lemma provides L?-projection error estimates for traces onto the skeleton of 7. In light of the
definitions of the DG and DG™ seminorms and norms, these are essential. We keep the notation P, for the
L?(Q2)-orthogonal projection onto Vj,, see (4.1).

Lemma 4.6. Let the assumptions of Theorem 4.5 hold true. Then the solution ¢ of (4.12) allows the estimates

™" (0 = Pu)ll§ 7, < CR*(wh+1)(1+ diam(Q)w)?|w]§ o,

: | (4.14)
[0V (o~ Pug)l3 5, < CR3(wh + 121+ diam(@)w)? ] 0.

with C = C(Q, ap,p) > 0 depending only on the bound «q for the minimal angle of elements, the number p of
plane waves, and the domain §2.

Proof. We start with local considerations: we recall the multiplicative trace inequality for K € 7p,, see [6],
Theorem 1.6.6,

lulld ox < Cllullo.xc (P ullo.x + lulx)  Vu € H'(K). (4.15)

Here and in the rest of the proof constants C' > 0 may only depend on the bound for the minimal angle of K,
¢f. Assumption 3.6, p, and the domain 2. Hence,

hille = Puwlld o < Chig'lle — Puwllo,x (gl — Pugllox + I — Puilik)
2
< Chi(whi + 1) (|¢l2,x + w?|[¢llo,x) "

where the last estimate invokes Propositions 3.12 and 3.13. Similarly,

hic|[Vi(e = Pu)lls ox < Chile — Puspli i (bl — Puwl i + ¢ — Pupla k)
, 2
< Chi(whi + 1) (pla, & + w?[lello.x) "

The last step relies on Propositions 3.13 and 3.14. Next, we sum over all elements, apply the Cauchy-Schwarz
inequality, and use the estimates (4.13) of Theorem 4.5:

I2™"72(p = Pu)l§ 7, < Ch*(wh + 1)(1 + diam()w)?[[w][f o,
IRV 4(p = Pu)§ 7, < Ch*(wh +1)*(1 + diam(Q)w)?|[w][3 o- U
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Corollary 4.7. Let the assumptions of Theorem 4.5 hold true. Then the solution ¢ of (4.12) allows the
estimates

le = Puillf o < ChH(1 + diam(Q)w)? w3 o, (4.16)
l = Pulpg+ < Ch*(wh+1)*(1 + diam(Q)w)?||wl[§ . (4.17)

with C > 0 depending only on the bound for the minimal angle of elements, the number p of plane waves, the
geometry of 2, and the parameters a, b and d in the definition of the numerical fluzes.

Proof. The bounds follow from Propositions 3.12, 3.13, Theorem 4.5, Lemma 4.6 and from the bound

w — dw2h)1/2v||(2)’]_.}5 < C’h2(w h + 1)3(1 + diam(Q)w)2||w| 3,9,

which can be derived with the same arguments as in the proof of Lemma 4.6. U

Proposition 4.8. Let the assumptions of Theorem 4.5 hold true. Then the following estimate holds true:

w|(u — up, wp)|
sup ———————
o#wnev  llwallog

Cavat [@h(wh+1)72(1 + diam(Q)w) [lu — unlpa +w A3 (1 + diam(@)w) || f = Pufllo.)

with a constant Cgyal > 0 independent of the mesh and w, but dependent on «g, p, the geometry of ) and the
parameters a, b and 4 in the definition of the numerical fluzes.

Proof. Consider the adjoint problem (4.12) with right-hand side wy, € V;, € L?(Q2). Then, from Theorem 4.5,
we have that ¢ € H?(Q), [|¢|l1.0.0 < C1(Q)|lwn|lo,0 and |20 < C2(Q) (1+w) ||wh o0, with C1(22), C2(Q) > 0.
Moreover, this solution ¢ satisfies

an(, ) =W (Y, 0) = (,wp) VY EV. (4.18)

The adjoint consistency of the DG method (see Sect. 2) implies that

an(Pn, ) — w(Yn, ©) = (Yn,wn)  Vibu € Vi, (4.19)

Taking into account adjoint consistency and consistency, i.e., (4.19) and (4.4), respectively, we have, for all
wh S Vh7

(u — s wn) = (u,wn) — (un,wn) 2 ap(u, ) — > (u, ) — (un, wp)

(4.19)
= G/h(u, ()0) - w2(u, SD) - ah(uha SD) + WQ(Uh, QD)
= an(u —up, ) — W (u — up, p)

(4.4)
=" an(u—up, @ — ¥n) — w?(u—un, @ — ¥n).
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Using the definition of ay (-, -), integrating by parts the gradient term and taking into account that —Au—w?u = f
and —Aup, —w?up =0 in each K € 7j,, we get

(U —up,wp) = (f7<P*1/)h)+/ [Vi(u—up)n{e —n}dS

A
]:h

+ [ Vatu—w)on =i as - |- wly- (Tl onhas

h h

7/ dwh(ufuh)vh(cpfwh)ndsf/ dwh Vi (u —up) - n (@ — 1) dS
75 75

)

i / b [V (1 — )] v [V (@ — Gn)]w dS
]_‘I

h

+ i/ dh V(1w —up) - V(e — ) - ndS
]:B

h

Jri/}_zg[[uUh]]N'[[SD?/Jh]]NdSJri/fE(wdeh)(uuh)(gag/;h)dS

h

and thus, for all ¥y, € V}, we obtain

w|(u = un, wn)| < Cllu —unlpawlle = Yrllper +wl(f,e = ¥n)l, (4.20)

with C' independent of the mesh, w, and the flux parameters.

Actually, the estimate (4.20) holds true with || — ¥n|| pg+ replaced by the interelement and boundary part
of || — ¥n|| pg+ only (no volume terms).

We choose 1, = P, i.e., the L?(Q)-projection of ¢ onto V},. Since

w|(f, 0 —¥n)| =w|(f = Puf, o —vn)| <|If — Puflloowlle — ¥ulloqs

the result follows from Corollary 4.7. O

The following estimate of the DG-norm of the error is a direct consequence of Proposition 4.4, Proposition 4.8
and of the following best approximation estimate.

Lemma 4.9. For any w € H?(Q), we have

ng/ ||lw —vp|| pg+ < Ch(wh + 1)3/2 (|w|27Q —|—¢u2|\w||079)7
Vh h

with a constant C' = C(ag,p) > 0 independent of the mesh and w.
Proof. We bound inf,, cv, [|w—vh||pg+ by ||w—Pyw| pg+ and proceed as in Lemma 4.6 and Corollary 4.7. O

Theorem 4.10. Let the assumptions of Theorem 4.5 hold true and impose amin > C2, and 0 < § < % on the

inv

parameters of the plane wave discontinuous Galerkin method (4.2). Then, provided that

1

wh(wh+ 17?1 + diam(Q)w) < ——,
( ) ( ( ) ) C4absctdual

(4.21)

the following a priori error estimate holds true:
lu = unllpe < Ch [ |ulz,0 +w?|ulloe + | = Pufllo,a],

with a constant C = C (), g, p) > 0 independent of the mesh and wave number w.
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Proof. From Propositions 4.4 and 4.8, provided that (4.21) is satisfied, we have

lu = unllpe < €| inf flu—willpe+ + wh?(1 + diam(Q)w) | f — P fllo |,
h h

with a constant C' > 0 independent of the mesh and w. The result now follows from the regularity of u,

Lemma 4.9 and the fact that (4.21) implies that both wh and w?h diam(Q2) are bounded by 1/CapsCqual. U

Remark 4.11. The threshold condition (4.21) imposes a minimum resolution of the trial space before asymp-
totic convergence sets in. In the relevant case of w > 1, this is equivalent to demanding that w?h be sufficiently
small. This reflects vulnerability to the pollution effect discussed in the Introduction, which is confirmed by
numerical experiments in Section 5. As a consequence, the h-version of the plane wave discontinuous Galerkin
methods will require prohibitively fine meshes, if 2 accommodates many wavelengths.

Remark 4.12. The mere first-order convergence asserted in Theorem 4.10 may be disappointing, but in the
presence of a non-vanishing source term f no better rate can be expected, because plane waves only possess the
approximating power of 1st-degree polynomials for generic functions, see Section 3.2.

Only solution of the homogeneous Helmholtz equation, that is, the case f = 0, allows better approximation
estimates when using more plane wave directions. More precisely, if u is sufficiently smooth and p = 2m + 1, we
can expect ||u — up||pg = O(h™). The underlying approximation results are given in [26], Proposition 8.4.14.
In this paper we will not elaborate this further in the DG setting.

We conclude this section by proving a priori L?-norm error estimates. We have the following result:

Theorem 4.13. Let the assumptions of Theorem 4.5 hold true. Then, provided that the threshold condi-
tion (4.21) is satisfied, we have

0,0+ Hf - ow|

llu —upllo.o < C’h2(1 + diam(Q)w) [|u|2§2 + w2|\u| 0’9)7

with a constant C > 0 independent of the mesh and wave number w, but dependent on «g, p, the geometry of
and the parameters a, b and d in the definition of the numerical fluxes.

Proof. Let ¢ be the solution to the adjoint problem (4.12) with right-hand side w € L?(Q2). By proceeding like
in the proof of Proposition 4.8, by definition of the dual problem, consistency and adjoint consistency, we have

(u— un,w) = an(u — un, @ — Pup) — w?(u — un, ¢ — Pu),
or, equivalently,

(u — up, w) =an(u—vp, ¢ — Pup) — w?(u—vh,  — Pu)

+ ap(vn = un, ¢ = Pup) — w? (o — un, ¢ — Pup) (4.22)
for all v, € V},. By repeatedly applying the Cauchy-Schwarz inequality with appropriate weights, we obtain
|an(u—vn, ¢ — Pup) — w?(u—vn, ¢ — Pu)| < lu—vnllpe+ e — Puellp+
whereas, since v, — up, € V3, proceeding as in the proof of Proposition 4.4, we get
|an(vn = un, ¢ = Pup) = w?(on — un, ¢ — Pug)| < [lon — unllpelle — Pugllpa+-
By applying these estimates to the right-hand side of (4.22), we obtain

|(u = un, )| <(lu = vrllpe+ + llvn = unllpe) llp = Puplpe+

< (2|lu=vnlpa+ + lu=unllpa) v = Puvlpa+
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for all vy, € Vj,. From the definition of the L2-norm we have

. - Pw +
||u—uhH0,Q < (2 inf ||u—’UhHDG+ + |u—uh||Dg) sup M
vhEVR 04weL2(Q) lw]lo,0
The result follows from Lemma 4.9, Theorem 4.10 and Corollary 4.7. O

Remark 4.14. Theorem 4.13 states quadratic convergence of the L?-norm of the error, under the threshold
condition (4.21); on the other hand, the constant in the error estimate deteriorates linearly with increasing
wavenumbers.

Remark 4.15. In [7], an a priori L?>-norm error estimate of the form

u—unloa < Ch™Y/? in}f{ | — vp|lx (4.23)
o

L h

for h-version of the UWVF is directly established. It is valid for f = 0 and relies on an error estimate in a
mesh-dependent norm proved in [10]. Here, || - ||x is a scaled L?-norm on the skeleton of the mesh and X, a
plane wave type space. In contrast to our results, this estimate holds for all wave numbers, but the dependence
of C' on w is not made explicit.

For sufficiently smooth analytical solutions (4.23) yields O(h™~!)-convergence when using p = 2m + 1
equispaced plane wave directions. The authors point out that numerical tests show that this under-estimates
the actual convergence rates and conjecture that this gap might be filled by using duality arguments. It might
be of interest to investigate whether our approach could actually be useful in this direction (see Rem. 4.12).

5. NUMERICAL EXPERIMENTS

In a series of numerical experiments in 2D we study the convergence of the h-version of different primal
plane wave discontinuous Galerkin methods. We consider (1.1) on simple bounded domains 2 C R? and fix
source terms f and g such that u agrees with a prescribed analytic solution. All the computations were done
in MATLAB on fairly uniform unstructured triangular meshes.

Experiment 1 studies the homogeneous Helmholtz boundary value problem (1.1) (f = 0) on the unit square
Q2 :=10,1[2. We impose an outgoing cylindrical wave solution

@) = H el = aal), 0= (7). 6.)

where Ho(l) is the zero-th order Hankel function of the first kind.
The experiment seeks to explore

(1) the relative performance of different versions of the mixed discontinuous Galerkin approach (2.7), which
differ in the choice of the parameters «, [, and 7 in the numerical fluxes (2.8), (2.9), see Table 1;
(2) the presence and strength of the pollution effect, by monitoring the onset of asymptotic convergence and
its dependence on wh as well as the increase of the discretization error for increasing w and fixed wh.
A sequence of unstructured triangular meshes of different resolution (measured in terms of the maximal edge

length h) was used. It was produced by a mesh generator. Figure 6 gives an impression of what these meshes
look like. We measure the discretization error in the broken version of the weighted norm (“energy norm”) (4.11)

[0l1F o = 1VRVIE 0 + w?[[V]1F 0 (5.2)

and in the L?(Q)-norm.
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TABLE 1. Choice of parameters for numerical fluxes (2.8), (2.9), (2.14), with different plane
wave DG methods. Here, C' denotes an estimate for Ciin, from Theorem 3.7. We computed
Ctinv on each element using (3.30) in the plane wave basis and defined C' on each edge as the
maximal value of Ciiny on the neighboring elements.

Method a | B | ] A
UWVF [10] | & | 5 |0 3 3
PWDGO | 2 |0 |0 0 2
PWDGL | .| 0 [0 0 o
PWDG2 | £ | ¢ | 0| min{d, <) | &
2D triangular mesh 2D triangular mesh
1 | | | 1r | | |
0.9 1 0.9
081 1 0.8f
0.7} 1 0.71
061 1 0.6F
051 1 0.5F
0.4r 1 0.4r
0.3 1 0.3f
0.2f 1 0.2F
0.1t ] 01l
0 or
6 012 0:4 0:6 0‘.8 1 0 012 0:4 0:6 0‘.8 1
# Vertices : 13, #Elements : 14, # Edges : 26 # Vertices : 32, #Elements : 44, #Edges : 75

FIGURE 6. The third and fifth coarsest meshes on the unit square.

We observe algebraic convergence in terms of hw for all methods and p = 5, see Figures 7 and 8. All the
methods offer about the same accuracy and convergence rates. The plots hint at a slightly worse convergence
for the classical UWVF, which does not comply with the assumptions of the theory of Section 4.

In Figure 9 we notice faster algebraic convergence when using more plane wave directions in the local trial
spaces, c¢f. Remark 4.12.

Figures 8 and 10 highlight delayed onset of algebraic convergence for high wavenumbers. Moreover, the plane
wave DG solutions fails to come close to the best approximation of the exact solution in the trial space. Thus,
keeping wh small, which guarantees uniformly accurate best approximation in plane wave space, fails to control
the Galerkin discretization error for increasing w, see Figure 11. All this is clear evidence that the pollution
effect also affects plane wave DG methods, ¢f. Remark 4.11.
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h-Convergence in energy norm, w=4, p=5

100 _ . . . . h-Convergence in Lz—norm, =4, p=5
—+— - best approx. 0 e : R H p—— ‘b S -
— A —UWVF D Uzstvipprox.
—— F’WDG0 o F'WDGO
— PWDG‘ . Pwog,
—— PWDG2 —o— PWD62

relative error (energy norm)
relative error (Lz—norm)

p=1.96 p=281

oh wh

F1GURE 7. Experiment 1: h-convergence of PWDG methods for w = 4. The relative errors
in the energy norm (5.2) and the L?-norm are plotted against wh. The divergence of the
best approximation in the L?-norm is due to numerical instability in the computation of the
L2-projection using the exponential basis.

\ h-Convergence in energy norm, =64, p=5 h-Convergence in Lz-norm, =64, p=5
10 ¢ 10 &
—+—bestapprox. —+— best approx.
— 4 —UWVF : ~ A&~ UWVF
—o— PWDGO P N . : . o PWDG0
—5— PWDG, = PWDG,
—— PWDG, 10° & —4— PWDG,
10° 8= -
E -
2 E
3 g 10"
= )
g by
2 ey
T 10 g
g 5
s g
2 £ 107
£ 5
s e
10°
10°
o)
N
p=290 N
N
G
10° : ! 107 ! !
10’ 10° 10' 10°
wh oh

FI1GURE 8. Experiment 1: h-convergence of PWDG methods for w = 64. The relative errors
in the energy norm (5.2) and the L?-norm are plotted against wh.

Experiment 2 conducts similar investigations as Experiment 1 for the realistic setting of plane wave scat-
tering at a sound soft circular object (Fig. 12). Spatial discretization is carried out in an annulus Q := {x € R? :
1 < || < 3} and the exterior inhomogeneous impedance boundary conditions allow for the exact Mie solution
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h-Convergence of PWDG2 in energy norm, w=64 h-Convergence of PWDG2 in L,-norm, =64
10" ¢ 10" ¢
10° 10°
E o'l = 107l
xg- 10 g 10
> 2
R —,— N 102 ——p-3
2 p= =) p=
A p=5 5 —p=5
5§ . p=7 5 p-7
5100 p=9 [ o 10°H ———p=9 |
e —p=111 £ —p=111
.‘E _4 p=13 E —4 p=13
g 10 ——p=15/:: 107 ——p=15}::
—p=17]: ——p=17]"
. —p=19 & —p=19
10°H ——p=21 107 p=21
——p=23 ——p=23
———p=25 ———p=25
10°k 10°k »
10 10 10

FIGURE 9. Experiment 1: h-convergence of PWDG?2 for various values of p. The relative errors
in the energy norm (5.2) and the L?-norm are plotted against the number N of degrees of
freedom.

h-Convergence of PWDG2 in energy norm, p=5 h-Convergence of PWDG2 in Lz—norm, p=5

relative error (energy norm)
relative error (Lz—norm)

10 1 ‘0 ‘4 10 1 ‘0 ‘4
10 10 10 10 10 10
oh oh

F1GURE 10. Experiment 1: h-convergence of PWDG2 for various values of w. The relative
errors in the energy norm (5.2) and the L%-norm are plotted against wh.

to the problem,

J (w) - :n Jn(w) 2
u(r, o) = meéQ)(wr) - 2;1 I#LT(LU)H,’(L )(wr) cos(ny). (5.3)

Dirichlet boundary conditions corresponding to the negative of the incoming wave exp(iw (é) - &) are imposed
on the inner circle.
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Pollution effect in L,—norm, p=5

Pollution effect in energy norm, p=5
10 10"
— A& —UWVF — A& —UWVF
—— F’WDG(J
I F’WDG1

—— PWDG, |

=2
2

relative error (energy norm) for oh
relative error (Lz—norm) for oh

10

Ficure 11. Experiment 1: errors of PWDG methods for fixed wh = 2 and variable w. Values
were computed by linear interpolation (w.r.t. h) of data points in bilogarithmic scale.

2D triangular mesh 2D triangular mesh
3r 3l
2 ol
1t 1
or ol
-1t -1
-2 1 -2
-3t -3t
-3 -2 -1 0 1 2 3 -3 -2 -1 0 1 2 3
# Vertices : 41, #Elements : 56, # Edges : 97 # Vertices : 66, # Elements : 100, # Edges : 166

FIGURE 12. Experiment 2: the two coarsest meshes on the annulus.

The circular boundary is exactly taken into account by using an analytic parameterization. The evaluation
of the matrix entries relies on high order Gaussian quadrature rules which produce negligible quadrature error
for all wave numbers w used in this experiment.
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" h-Convergence in energy norm, =2, p=5 . h-Convergence in L,-norm, ©=2, p=5
- . . . 10° -
—+- best approx. —+—  best approx.
- A —UWvF — & —UWVF
—o— PWDG, : : | —o— PWDG,
—&- PWDG, B —5— PWDG,
—<4— PWDG, & PWDG,

relative error (Lz—norm)

relative error (energy norm)

=)
T

p=202

p=2.90

oh oh

FiGUrE 13. Experiment 2: h-convergence of PWDG methods for w = 2. The relative errors
in the energy norm (5.2) and the L?-norm are plotted against wh.

1o h-Convergence in energy norm, ®=16, p=5 \ h-Convergence in L2—norm, =16, p=5
—+= best approx. 10 : : —+—  best approx.
— & -UWVF ; ; ~ A&~ UWVF
—c— PWDG, —o— PWDG,
—a— PWDG‘ —a— F'WDG1
—&— PWDG, —&— PWDG,

=)
o

relative error (Lz—norm)

relative error (energy norm)
|

=)

p=261

10% : 10 i

oh oh

FiGURE 14. Experiment 2: h-convergence of PWDG2 for w = 16. The relative errors in the
energy norm (5.2) and the L2-norm are plotted against wh.

By and large, in Experiment 2 we make the same observations as in Experiment 1, see Figures 13 through 15.

Experiment 3 studies the inhomogeneous Helmholtz boundary value problem (1.1), i.e., f # 0. As solution
we impose a circular wave (5.1) belonging to the “wrong” frequency %w. Again, Q:=10,1[%
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h-Convergence of PWDG2 in energy norm, w=16 h-Convergence of PWDOZ;2 in L,-norm, ©=16

relative error (energy norm)
relative error (Lz—norm)

FiGure 15. Experiment 2: h-convergence of PWDG2 for various values of p. The relative
errors in the energy norm (5.2) and the L2-norm are plotted against the number N of degrees
of freedom.

h-Convergence in energy norm, w=4, p=5

h-Convergence in Lz—norm, =4, p=5

o : N o —+— best approx. & —+— - best approx.
. — A —UWVF _ A —UWVE
[ ~4 —e— PWDG, —o— PWDG,
S o PwDG, = PWDG,
Nt 7 6 PWDG, — & PWDG,

relative error (energy norm)

=)

p=097 : p=192

wh oh

FIGURE 16. Experiment 3: h-convergence of PWDG methods for w = 4. The relative errors
in the energy norm (5.2) and the L?-norm are plotted against wh.

Again, for p = 5, we observe algebraic convergence in wh in all norms examined, see Figures 16 and 17.
The classical UWVF suffers reduced order of convergence in L?(2)-norm. Figure 18 demonstrates that for this
inhomogeneous Helmholtz problem raising p does not give better accuracy, ¢f. Remark 4.12.
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, h-Convergence in energy norm, v=64, p=5 h-Convergence in L,-norm, ©=64, p=5
10 - . . . . 10 o
—+— - best approx. [N o . . —+— - best approx.
~ A - UWVF SRS : : o
—o— PWDG, . - PWDG,
—&— PWDG, —5— PWDG,
—<4— PWDG, & PWDG,

relative error (Lz—norm)

relative error (energy norm)

o
T

p=098

oh oh

FiGUrE 17. Experiment 3: h-convergence of PWDG methods for w = 64. The relative errors
in the energy norm (5.2) and the L?-norm are plotted against wh.

h-Convergence of PWDG2 in energy norm, w=64 h-Convergence of PWDG2 in L,-norm, =64
10" po . . 10" po . .
: o o ——p=3 : o o ——p=3
—p=5 —p=5
p=7 : : i p=7
£ -
2 10° ¢ == E 1o
3 %
S <
Q -
g 2
g 3
o o
: g
= - © -
w 10 ] 10
®
10722 ‘3 ‘4 ‘5 10722 ‘3 ‘4 ‘5
10 10 10 10 10 10 10 10
N N

F1GURE 18. Experiment 3: h-convergence of PWDG2 for various values of p. The relative
errors in the energy norm (5.2) and the L2-norm are plotted against the number N of degrees
of freedom.

Figures 19 and 20 hint at a significantly reduced pollution effect in this experiment, for which the solution is
not a propagating wave.
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