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Summary

This thesis considers the numerical solution to elliptic boundary value problems (BVPs)
in convex domains. Specifically we look at the two-dimensional problem in a polygon,
and the three dimensional problem in a polyhedron. The nature of elliptic equations
means that, knowing the values of a solution on the boundary, one can reconstruct this
function inside the domain. This amounts to finding a Dirichlet-to-Neumann (D2N) map,
which reconstructs the unknown (Neumann) boundary data from the known (Dirichlet)
boundary data. Much is known about the solution to elliptic equations, both theoretically
and numerically, but we shall pursue a newer development called the unified approach
of [Fok08], or “Fokas method”. It is hoped that the positive results we present here will
motivate further inclusion of the Fokas method in numerical packages.

The combination of a rigorous analysis; the assured stability and convergence rates, as
well as MATLAB demonstrations with numerous examples, together form the most inter-
esting and important conclusions of this thesis. Thus the main aims are to demonstrate
numerically that which is known analytically: the Fokas method is a viable - and indeed
efficient - method for tackling PDEs numerically with controlled convergence. The effec-
tiveness of the Fokas method lies in being able to deal with the D2N map analytically, even
being able to deform integrals to optimise numerics.

The Fokas method utilises results from complex analysis to provide integral representa-
tions for solutions to elliptic and evolution equations; both linear and integrable non-linear.
The key equation which allows a given partial differential equation (PDE) to be solved is
called the global relation. A series of results from [Ash12, Ash13, Ashl4a, Ash14b, FP15]
have employed techniques from functional analysis to produce a new numerical method to
tackle such boundary value problems.

Previous techniques such as finite element methods (FEM) and boundary integral meth-
ods (BIM) have both proved successful, yielding stable and very fast convergence. If these
techniques exhibit ‘spectral’ (exponential) convergence rates, they may also be referred to
as ‘spectral methods’. This thesis fits at the frontier of this development: We introduce the
approaches of [Fok08, Ash13, FP15] and provide a numerical implementation of the Fokas
method, which is stable and convergent. Furthermore we shall prove spectral convergence

rates for the two-dimensional problem.



Summary

This thesis is divided into two main parts:

e The first four Chapters focus on elliptic BVPs on convex polygons. We show that
our method competes well alongside the current state of the art spectral methods,
as well as other numerical schemes arising from the Fokas method. Recent successful
examples of these include [FFX04, SFFS08, SFPS09, FFSS09, FF11, HFS15].

e The final three Chapters provide the first numerical implementation of the Fokas
method in three-dimensional domains. We consider elliptic BVPs on convex polyhe-
dra, which are the natural 3D analogue of polygons. Using results from [Ashl4al, we

derive numerical examples which break new ground.

Chapter 1 gives an overview of the Fokas method for elliptic problems. A recent
paper |[FK14] finds explicit eigenvalues and eigenfunctions for the two-dimensional
Helmholtz problem in a triangular domain. We discuss in the introduction that
tackling this problem via classical analysis is not trivial, and one approach would
be to use conformal maps. In contrast, this approach finds analytic solutions using
the method of Fokas, and provides a good example to demonstrate the power of
this method. We also discuss the Steklov—Poincaré operator S, which is a formal
map between the known Dirichlet data and the unknown Neumann data. Indeed,
whenever an elliptic BVP is solvable from given (Dirichlet) data, the solution can be
used to determine the unknown (Neumann) data. This principle ensures formal ex-

istence of this operator S, that maps the Dirichlet data to the (now known) Neumann data.

In Chapter 2, we look at the global relation for the Laplace equation. The global relation
leads to a linear operator equation, T'® = W, for the unknown data ®, given a function ¥
which is related to the known Dirichlet data. The chapter begins by setting notation for
parameterising the boundary of a polygon, and pullbacks of the functions. Working this
way, we can think of the Dirichlet and Neumann data on each edge as functions defined on
an interval [—o, o] C R. The Fourier transform of such functions lies in the so-called Paley-
Wiener space. Using specific properties such as analyticity and exponential growth bounds
allows an analytical treatment of this operator equation. In particular, the operator T is
bounded and coercive on appropriate Banach spaces, and is therefore injective and with
closed range. By carefully choosing the spaces on which T is defined, it can be shown that
the D2N map admits a unique solution in the relevant Paley—Wiener space. Furthermore,
using analyticity of the operator equation, it is sufficient for the global relation to hold on
sets with a limit point.

We derive a class of fundamentally new variational methods, giving a weak formulation

of this global relation. The aforementioned functional properties of T means that the
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Lax—Milgram Theorem applies, opening up the possibility for a rigorous numerical
treatment. Using Céa’s Lemma we prove stability and convergence of our numerical
method, and in Section 2.7 we prove spectral convergence rates for our method, when
the boundary data is infinitely differentiable. We consider existence of a solution to the
global relation, and it was shown in [Ash12| that this leads to a solution of the BVP.
The uniqueness of this solution follows from injectivity of the operator T', however using
Banach’s closed range Theorem, we give a second proof of uniqueness by considering
properties of the formal adjoint operator, T*. We prove this result by first considering T’
as an integral operator with a specific integral kernel, again using strong properties from

complex analysis.

Chapter 3 includes the extension of the global relation to more general elliptic equations
on convex polygons. Uniqueness is guaranteed up to an additive constant; and whenever
Dirichlet data is prescribed on one or more edges, the solution is unique. The Helmholtz
and modified-Helmholtz problems are viewed as perturbations of the Laplace equation by
a parameter 3. Setting T'= T'(0) and Tg = T'() the global relation is written as a linear
operator equation Tg® = W. Using results from perturbation theory, the operator T} is
upper semi-Fredholm and is injective for [ values away from a discrete set of values. These
values are the Dirichlet-eigenvalues of the Laplace operator for a given domain, and away
from such points the D2N map has a unique solution. This result follows from [Ash13],

and an alternative proof using the representation of TE as an integral operator is suggested.

Using the theory in Chapters 2 and 3, Chapter 4 gives numerical tests for the Helmholtz
problem in two test domains, which may be compared with recent alternative collocation-
based implementations of the Fokas method [FF11, HFS15]. We observe numerically the
exponential convergence rates for our method, as well as relatively low condition numbers
for the resulting matrices. Additionally, in Section 4.3 we suggest how these methods may
be extended to cases with mixed boundary data in a rigorous way: where each edge of the
polygonal domain can be either Dirichlet data or Neumann data. We do this by considering
the relevant operator equations, and provide a numerical test for the example considered
in [FF11]. For such values of 3, a unique solution to the weak problem does not exist,
and as a result the matrices for the approximate Galerkin problems are shown to become
singular. By plotting the condition numbers of these matrices around known eigenvalues
we are able to observe these ‘spikes’ numerically, as the condition numbers increase by
several orders of magnitude.

Finally in Section 4.3.1 we consider four additional test cases for the Helmholtz
BVP with Dirichlet data and show how our numerical solutions behave when the exact
Neumann data is a-priori unknown. The errors are approximated by comparing the

numerical solutions to another one obtained by using a fixed, larger, number of basis

10
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functions. We then proceed to show how the convergence rate for these problems can
by approximated, by studying the error plots. The spectral convergence Theorem 2.7.2
guarantees polynomial convergence rates in proportion to the Sobolev regularity of the
Neumann data, and thus the convergence is expected to be slower for these problems
with less-regular Neumann data. However they still appear to have an exponential decay
factor, when we consider the maximum L?-error over individual faces of the polygonal
boundary. Although we cannot expect L°°-norm convergence from the convergence
Theorem, from our numerical tests we see that the first two test cases also exhibit L™

norm convergence.

Chapter 5 is similar to Chapter 2: the global relation is constructed for an arbitrary
convex polyhedron with prescribed Dirichlet data on each face. Using theoretical results
from [Ash14b| we develop a weak formulation of the three-dimensional operator equation
T® = ¥. Three weak approaches are given: two are from [Ash14b], and for one of these,
we prove explicit coercivity bounds for the resulting weak problem, and thus obtain exact
bounds on the convergence rates for the Galerkin problem. The third approach generalises
previous results to give a fundamentally new weak formulation for the global relation.
Well-posedness is proven in Sections 5.5-5.6 and Theorem 5.1.4, and it follows that this
permits an entirely new Galerkin method which is stable, convergent and practical.

An additional challenge for the three-dimensional problem is to choose a basis that
represents functions on a given face of the polygon. In two-dimensions there are good
choices for basis functions on a line segment, and which have an explicit Fourier transform
[FIS15], whereas for two-dimensional convex polygonal faces, such a choice is less clear.
For each face @); of the polyhedron, we choose to use a polynomial basis which must be
orthogonalised over @;. Because the Gram-Schmidt algorithm is in general unstable (due
to propagation of numerical errors), in Section 5.3.1 we carry out an ezxact Gram—Schmidt
orthogonalisation where the relevant inner products are given precisely in terms of the
geometry of the polyhedra. These functions are analytic with sufficient decay, but they
have removable singularities along rays in C?, so the implementation of such functions
in MATLAB is briefly discussed. A new integral representation is obtained which gives
rise to a practical weak formulation of the global relation. Because of the additional
complexities of higher-dimensional integration, we mention briefly how a statistical
(Monte-Carlo) integration may aid with future numerics. The implementation provided
later (Chapter 7) gives a proof of concept of this approach, and is the first numerical

implementation of these BVPs via the Fokas method.
Chapter 6 extends the theory given in Chapter 5 to the Helmholtz and modified-

Helmholtz equations. Given the theoretical considerations of Chapters 2, 3 and 5,

this is provided as a brief summary, and it is observed that any elliptic equation with

11
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constant coeflicients can be reduced to one of these equations by a change of variables
and substitution. We propose a new variational method for these BVPs, and prove that
this yields a convergent numerical method. Furthermore because of symmetries in the
Galerkin matrix components, we are able to reduce the number of a-priori integrations
required; and this aids numerical efficiency. In particular, by choosing the linear forms to
omit a symmetric set around the origin, the integrals may be performed over a sub-region
of R2.

Finally in Chapter 7, we provide numerical implementation for the three-dimensional
Laplace, Helmholtz and modified-Helmholtz problems as a proof of concept for our
weak formulation of the global relation. As test cases, we consider two domains:
a cube and a pyramid, and a known solution, u, to the respective BVPs. The
numerical results obtained corroborate the analytical framework of Chapters 6
and 7, and demonstrate that the Galerkin problem is numerically tractable. This
chapter (combined with the appendix) includes suggestions for a future improvement,
which incorporates a compatibility criterion - that the integral of the Neumann data

over the boundary must be zero - into the choice of our subspaces for the Galerkin problem.

The theory applied in this thesis may be extended to smooth domains and curvilinear
domains by artificially segmenting the boundary I' in to various components {I'; };7:1, and
would require a modified Fourier-like transform over a curve. The approach studied here
and in [Ash12, Ash13| for convex polygons, will be extended to curvilinear domains using
these modified transforms in [Roc16]. It is expected that good numerical results like those

we present here for polygons and polyhedra, may also be observed for these cases.

12



Introduction

With the layout of this thesis given, let us proceed with a classical example of solving
the Laplace equation analytically in a square. We wish to highlight two points in this
example: First, how easily an exact solution may be given for some examples, but secondly
how such an approach is limited to specific polygonal domains. This approach is valid for
a square, but not for a general triangular domain (though it could be used for a right
isosceles triangle). The Fokas method by contrast is not as sensitive, and we will show
how numerical solutions to the global relation may be obtained for any convex polygonal
domain. When considering existence and regularity results, such domains fall in to the
category of ‘curvilinear polygons’ [Gri85, HW08, Dau88|.

Consider the Laplace equation with Dirichlet boundary values in a unit square §2 :=
{(z,y): 0 <2,y <1} CR%:

Ugg + Uyy = 0 on )
u(z,0) = u(0,y) = u(x,1) =0 (0.0.1)
u(l,y) = f(y),

where we suppose that f € CJ([0,1]), where CJ([a, b]) is the space of continuous functions
which are zero at both the points @ and b. Then the data around the entire boundary is
continuous. By considering a general separable solution u(z,y) = F(x)G(y) for some un-
known functions F' and G we find that, for (0.0.1) to be satisfied, these unknown functions
must satisfy a second order linear PDE. Using this separation of variables method, we find
that -
u(z,y) = Z Ay, sinh(nmz) sin(nmy) (0.0.2)
n=1
for constants { A, }n>1 to be determined from the boundary data. The function f can be

written as a convergent Fourier series

(o.9)
fly) = Z 2b,, sin(nmy),
n=1
where {by, }>1 C R are known. The series consists only of sine terms because f(0) = f(1) =

13
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0. By comparison with (0.0.2) we have the relation b, = A, sinh(nr), and therefore u is

given by a sum of exponential terms

[e.9]

bn . .
u(z,y) = Z Snh(n) sinh(nmz) sin(nry)

n=1
_ - bn nmT —nmx inTy —inmy
B Z 4isinh(nm) (" —e ) (e —e )

n=1

o nr(atiy) _ gne(a—iy) _ gnr(atiy) 4 —nr(aiy)
22”7 eI _ T _ oTNTMET) T 1y>. (0.0.3)

4isinh(nm) (

n=1

Let us consider the set Zp := {(A1, \2) : A2+ A3 = 0} € C2. And let Z; C Zp be given
by
Z1 = {(A1,A2) : Ay = —inm, Ay = nmw,n > 1}.

Also, for a set A C C, let us denote the Dirac measure on A. Finally we define a

corresponding function ¢;(A) which takes the values

bn

T4 sinh(nr)’

c1(An) for every A, = (—inm,nm) € Z1, n > 1.
Then we may rewrite the sum (0.0.3) as an integral over this set Z; C Zp. The first of

four terms is

/ TR 0 (A Ny) dpg, (A). (0.0.4)
Al

Similarly the other terms may be written in integral form, for sets Z; C Zp, i = 1,2, 3,4,
so that

4
u(a,y) = /Z TR e (Ay, Xg) dpiz, (V). (0.0.5)
=1 i

For any fixed (z,y) € R? this integral is finite because of the sinh(nr) decay in each ¢;(A);
and also as f € C§([0,1]), the constants b, — 0 as n — oo.

The representation (0.0.5) is a special case of a more general result in [Ehr70, Pal70],
which states that the solution to any linear PDE with constant coefficients can be written

in the form

u(zx) = /Z erMTe(\ &) duz,(N), = €Q (0.0.6)

where Zp is the algebraic variety described by the zero set of the characteristic polynomial,
P, for the PDE; ¢(A, x) is a polynomial in @, and 1z, is a complex measure supported on
Zp. This result forms the basis for our analysis of the Fokas method, so in the next section
we provide a review of this Theorem. It should be noted that this result is highly abstract
and non-constructive, though in special cases (such as the one we have presented above)

an explicit solution may be given. With this view, the Fokas method yields a concrete

14
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realisation of the representation result (0.0.6). Before we proceed, let us look back on the
result we have derived:

Looking at the calculations above, one might ask why further methods are required?
If the Laplace equation can be solved using Fourier series so easily, are the problems not
already solved? Indeed it is true that the solution to (0.0.1) can be extended to arbitrary
non-zero data (continuous at the vertices) around the square:

Suppose the boundary data is such that on each vertex (z1,%1),..., (%4,y4), it takes
the values a1, ..., aq respectively. Then by Lagrange interpolation, we can find a complex
polynomial p (of degree at most 3) such that p(z; + iy;) = a; for every j = 1,...,4.
Since the real part of a polynomial is harmonic, we may solve the related problem for
w(z,y) = u(x,y) — Rp(xz + iy), where w has continuous boundary data that vanishes at
the vertices. Now solving (0.0.1) for data on each edge j = 1,...,4 respectively (and zero
boundary data on the other edges), we find solutions w;. Then w = wy + wa + w3 + wy
solves the general boundary value problem.

However, this relatively straightforward calculation cannot even be extended to trian-
gular domains. Even for (0.0.2), we are unable to find the constants unless the boundaries
lie parallel to the coordinate choice. For a right-angled triangle with vertices at (0, 0), (1,0)
and (1,1) with boundary data specified on the edge u(1,y) = f(y) € CJ([0,1]), the equa-

tions only reduce to

u(z,0) =0 = G(0)=0

u(ly) =fly) = FA)G(y)
u(z,1—2)=0 = F(z)G(1

= f(y)
—z)=0,

which cannot in general be simplified (although the Laplace eigenvalues for the specific

case of an equilateral triangle were identified in [Lam33]).

Remark 0.0.1. There are solutions to this, such as finding conformal maps between the
triangle and a rectangle. Or even in general a polygon can be mapped to a circle, where the
Laplace equation can be solved. Here we are highlighting only that the method has no direct
generalisation to even relatively simple domains. This permits us to expect (and hope for)

further transform techniques to solve such problems.

We shall see that the Fokas method is indeed a generalisation of the Fourier transform,
and the resulting functions share similar analytic properties. As we would expect given
the examples above, the nature of this transform depends heavily on the domain geometry.
Before introducing this approach, we begin with a related abstract approach of Ehrenpreis
and Palamodov. This existence Theorem states that such a solution to linear PDE can be
expected, though the proof is non-constructive. The Fokas method for elliptic PDEs can

be viewed as a realisation of their result.
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0.1 A representation Theorem by Ehrenpreis and Palamodov

Suppose a = (a1,...,ay) are multi-indices, and (P,)o<n are constants. Then these

define a linear homogeneous partial differential equation with constant coefficients, as

Hlal

—a = a- 0.1.1
ozt ... Oz’ ( )

P(Dyu= Y PuD*(u)=0, with D* =i
o] <N

which has order at most V. The function P(A) := 3", <y PaA™ defines a map from R™ —
R; and whenever P(\) = 0, the function ey (z) := ** is a solution of (0.1.1). Let (A;)sezp
be the set of such values, for some set Zp C C". Any L?(R") function can be written as a
superposition of e, (x) by the inverse Fourier transform:' For f € L*(R") N L%(R"), and f

its Fourier transform,

f(z) = . F(Nex(z) dA. (0.1.2)

If we can find values Aj, such that ey, (z) solve the PDE (0.1.1), then we may expect
that a general solution can be obtained as a superposition of these exponential solutions,
ex, (z). This is a deep result, proven by Ehrenpreis [Ehr70, Chap. VII| and Palamodov
[Pal70, Chap. VI| concurrently. That this result holds is not clear from our intuition, and
the proof itself is non-constructive. The respective Theorems state that any solution to
(0.1.1) takes the form

u(:z):/Z eNTe(N, x)du(N), (0.1.3)

where ¢(\, x) are polynomials, and the measure p(A) has support contained inside the
algebraic variety
Zp:={AeC": P(\)=0}.

The approach taken in the introduction of [Pal70] is very instructive, and relates closely
to our use of special spaces called Paley—Wiener spaces, which we will use later on. First
note that our set Zp, being the level set of a smooth function, will at general points be

locally n — 1 dimensional. In the case of one complex coordinate, e.g. P(D) = 92,
P(\) = —)\?

and the zeroes will be isolated; whereas for the 2-dimensional Laplacian: P(D) = 92 ) —|—6£2,
we have

P()‘) = 7)‘% - )‘%’

which has zeroes along characteristics parameterised by (A, +i\), A € C.

YFor f € L*(R™), the Fourier transform is considered to be the formal extension of the Fourier transform
operator on L'(R™) N L*(R™) — L*(R™), and the integral representation (0.1.2) holds in a limit over balls
Bpr, of radius R, as R — co.

16



0.1. A representation Theorem by Ehrenpreis and Palamodov

0.1.1 One-dimension: a motivational example

Taking firstly the case of one-dimension, a general polynomial has the form
n
PO =an [JA =)™ = a0+ and + -+ + an )", (0.1.4)
j=1

where n is the number of distinct roots (A;)7_; of P(A). Then P(D)ey(z) = 0 if and only
if A= ); for some j = 1,...,n. Letting Zp denote the algebraic variety described by the
zero set of the polynomial P()), we see that ey (x) solves the PDE (0.1.1) for every A € Zp,
and for no other .

The natural question to ask then is whether it is possible to find other solutions.

Consider the function xzey(x). Applying the operator P(D) we find

P(D) (zex(z)) = xP(D)ex(z) + (—10,2) [a1 + 202(—10:) + - -+ + nan ((—1)" 1021 ex(x)
= ex(z) [xP(N) + P’ (V)] .

For each A\ € Zp, P(\) = 0 and so the term in square brackets is precisely P'(\). Recalling
the product representation for P(X) in (0.1.4), the roots of P’(X) are those \; with m; > 1.
That is,

P(D)(zex(z)) =0 <= Xxe{lj:m;>1forj=1,...,n}.

In general then, as Palamodov notes, for f(z) an arbitrary polynomial of order A <
mi -+ My,

P(D) (f(x)ex(z)) = Y DIf(x)PP(Nex(x), (0.1.5)

I8]1<A

which follows from the Leibniz formula and our discussion above, where we have let
PO\ = DfP()\) denotes the f-th derivative of P(X). For our one-dimensional case,
is a scalar, but this can be replaced by a multi-index.

Again, we observe that the roots of P(?)(\) are precisely those \; for which m; > |3].

Thus any exponential of the form
xﬁeA].(x), B=0,....m;—=1;7=1,...,n (0.1.6)

solves (0.1.1). Looking more closely at (0.1.5), we see that this can only equal zero for all
x € R if each individual term D5 f (z)PP)(X\) = 0, for which we certainly require (at least)

f@P(N\) =0 <= XeZp.

The question remains, are all solutions of this exponential type (0.1.6)?7 In one-

dimension this is indeed true, and was known to Euler.
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Proposition 0.1.1 ([Pal70]). Let Q be a convexr domain?, then any distributional solution

to the PDE (0.1.1) is a classical solution, and is a linear combination of
xkexj(x), k=0,....mj—1, j=1...,n

And the converse holds trivially by the above discussion. Indeed this solution is given by

u(@)= Y Y azer’en(w),

§=1,m |B|<my—1

for some coefficients ajg € C.

0.1.2 The case for higher dimensional PDEs

Now we let P(D) be a multi-dimensional differential operator of order M. Leibniz’s formula

[Pal70, p. 3| again gives us that for f a polynomial of order A and =z € R"

P(D)f(z)ex(z) = Y D’ f(x) PP (Ne(x).

|B]<A

f(z)ex(z) is a solution to (0.1.1) provided the derivatives P(%)(\) := DfP()\) all vanish at a
given root A = A in the algebraic variety Zp := {\ = (A1,...,\p) €C" : P(A1, ..., \p) =
0}. As we saw above for the two-dimensional Laplacian: P(\) = —\? — )3, and the

algebraic variety Zp can be parameterised by the curves {(\, +i\) € C?: X € C}.

Remark 0.1.2. One part of Zp contains the points 6(A) = (X, i\). For our analysis, it will
be sufficient to consider relations only on this curve. That is, if a relation holds on 6(\),
then it will necessarily hold on the remainder of Zp. We shall remark on this during the
derivation of the global relation, but this fact essentially follows from symmetry properties
of the Paley—Wiener space. Indeed, in this case although the measure u(A) in (0.1.3) is
supported on Zp, the contribution from (A, —i\) can be written in terms of that from §(\).

And a similar result holds for the Helmholtz problems.

0.1.3 A concrete Ehrenpreis-type representation

Owing to work in [Fok01, Fok08, FP15], solutions to the Laplace and Helmholtz equa-
tions may be given precisely in the Ehrenpreis representation (0.1.3) above. For the two-

dimensional Laplace equation on a polygon, it is shown that?

0 1 — ,
L= /l N e (A) A, (0.1.7)
k=1""'k

2In 1D, this is equivalent to the set being connected. For higher dimensional domains, convexity is
required. We will comment on this at the end of Section 2.2, once the global relation has been constructed.
3 As noted in [FK03], we can reconstruct the function ¢, by ¢ = 2R fzzo q- dz + const.
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0.1. A representation Theorem by Ehrenpreis and Palamodov

where pi(A) is known in terms of the boundary values of q. The rays [, lie in the complex
plane and are determined from the edge angles at the k-th vertex. For any A € [i, the

exponential may be rewritten as

6i)\z _ 6i()\,i)\)-(ac,y)
and so the integral is indeed over the algebraic variety Zp = {A = (A1, A2) : A} + )3 =
0}, as stated in the Ehrenpreis representation (0.1.3). Similarly for the two-dimensional
Helmholtz equation (3.0.1), it is shown in [Fok08] that

4(z%) = — Zn / N5y () 2
’ 47'('1 1 )\ '
k=1"‘k
Similarly for A € [, the exponential term can be written as

. s 27 . .
el)\z iB*z/N _ 61)\ (J:,y)’

where for A € C, the vector A = ()\ — %Q,i ()\—i— %2)) lies in the zero set, Zp, of the
polynomial P()\) = A\? — 432 for the Helmholtz problem:

Zp = {A € C?: \} + )3 +453* = 0}.

The same is true for the three-dimensional Laplace problem, where it is shown in
[Ash14b] that for & € Q C R3,

q(z) = 8% ;/Zk X pp(A) dug(N).

These sets Zj, are subsets of Zp = {X € C? : \¥ + A3+ A3 = 0} associated to the PDE, and
dvg(A) is a complex Radon measure with support contained inside Zx. In each of these
cases, the Fokas method provides a concrete realisation of the Ehrenpreis representation. In
the subsequent chapters, we will examine these functions pg(A), which couple the Dirichlet
and the Neumann data. These functions satisfy an equation, called the global relation,
which is analytic in C for Laplace, and holomorphic away from 0 for Helmholtz. Inverting
this relation gives a solution for the Neumann data from the Dirichlet data, and in this
sense is called the Dirichlet-to-Neumann (D2N) map. Before we begin, let us recall the
classical theory of boundary integral methods: similarly to the Fokas method, these yield
a solution u(z) as an integral over the boundary, which likewise involves the Dirichlet and
Neumann values for u. Providing the unknown Neumann values amounts to solving an
integral operator equation, in much the same way as the Fokas method requires a solution

to the global relation.
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0.2 A review of some existing methods

In this thesis, we will introduce the Fokas method from [Fok01, FK03] as a viable way
of solving the Dirichlet BVP for the Laplace, Helmholtz and modified-Helmholtz PDEs
numerically. Let us first give an overview of some alternative methods for solving these
problems, which combine theoretical results as well as requiring numerical methods to
solve.

We will first discuss conformal mappings, as these are a way to generate solutions to
the Laplace problem, by finding a transformation from a given domain to one in which a
solution may already be known. This is especially of interest, because we will be considering
the Laplace BVP on polygonal domains, and there are a class of conformal maps called the
Schwartz-Christoffel transformations which map the unit disk on to any given polygon. To
solve the Laplace BVP the inverse of this map can be calculated numerically, for example
in [Tre80].

Secondly in Sections 0.2.2-0.2.3 we will discuss boundary integral methods using layer
potentials. Analogously to the approach implemented in this thesis, the result of the
boundary integral method is to reduce the problem to one of inverting a linear operator
equation. This can be challenging due to singularities in the integrands to be computed.

Finally in Sections 0.2.4-0.2.5 we discuss the formal Steklov-Poincaré map, between
the known and unknown boundary data for the Laplace BVP. Since we will be considering
polygonal domains, we discuss the classical existence result for Lipschitz domains, and
also compatibility restrictions on the boundary data at the vertices. We will do this by
considering trace spaces for polygons and obtaining sufficient conditions such that the
boundary data will ensure a solution. Indeed, it is sufficient that the Dirichlet data lies
in an H' Sobolev space, and are continuous across the vertices. This will ensure that a

solution does exist to to the BVP we consider in (2.1.1).

0.2.1 Conformal mappings

One method for solving Laplace’s equation in 2D domains is by a conformal mapping. A
conformal map ¢ : D — U is a holomorphic map, such that the boundaries map on to
each other, ¢p(0D) = 9U, and ¢/(z) # 0 for every z € D. The idea is that if a solution
exists in some domain (such as a circle) and a conformal map exists between this domain
and another, then we can generate a solution to the Laplace problem in the second domain
too.

To see this, let U, D C C be two simply-connected domains, and ¢ : D — U a conformal
map between them. If ¢(z) : D — C is holomorphic, then go ¢~ : U — C is also
holomorphic. Since the real part of a holomorphic function is analytic, this provides a way
to generate analytic functions on a new domain U, given a harmonic function on D. Indeed,

any harmonic function v on D is the real part of some holomorphic function f, which is

20
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seen by constructing the harmonic conjugate: Let ug,u, be the partial derivatives of u
with respect to z and y, then by the Cauchy—Riemann equations the function g(x +iy) :=
ugz(x,y) — iuy(z,y) is holomorphic in D. The function, f, such that g = f’, exists since

the domain is simply-connected by defining f pointwise as the path integral
f6) = [ gtwdw,
Czo,z

for some fixed zy € D. By the Cauchy-Riemann equations the function v(z,y) = S f(xiy)
is the harmonic conjugate to u, and u(z,y) = Rf(z + iy).

Suppose now that in a unit disk D C C with boundary 0D = S, we can solve the
Laplace problem:

Au=0 inD

(0.2.1)
u=fecH(S) onS.

Then we can generate a solution to Laplace’s equation in U as follows:
1. Given u, construct a holomorphic function g : D — C such that Rg = u.
2. The function h := go ¢~ : U — C is holomorphic.

3. The function @ := Rh : U — R is harmonic and

w(z,y) =R(gop(x +1iy)), z,y € U.

Then given any domain U, and a conformal map ¢ : D — U, the function u(z) :=
u o ¢~ 1(z) is holomorphic, and R4 is a harmonic function, with the boundary values
f= ¢(f) on OU. Thus, by an inversion of a conformal map, one may construct solutions
to the Laplace problem in a greater variety of domains.

One important class of conformal maps are called the Schwartz—Christoffel transforma-
tions (see e.g. [AF03]), which yield a conformal mapping ¢ between the disk D, and the
interior of any polygon. An explicit Green’s function exists for D, so the Laplace equation
can be solved. By numerically inverting the Schwartz—Christoffel transformation ¢, solu-
tions for the Laplace equation can be obtained in polygons via this method. We shall see
later that for the Fokas method, the analogous step is to invert a matrix equation, where

the entries consist of numerical integrals.

0.2.2 The boundary integral technique

Boundary integral methods are an established method for solving the classes of linear
elliptic PDEs considered in this thesis. These methods yield the unknown Neumann data

as the solution of an integral operator equation between functions defined in the physical
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domain. In [McL87, Fol95, McLO00| it is shown that the form of these equations involve
weakly singular integrals: as a result, efficient numerical integrators are required to compute
these terms. In contrast, our analysis of the global relation will be in spectral space, so
we may use powerful results from complex analysis. In our case, the relevant functions are
holomorphic, square-integrable and free from singularities and highly oscillatory terms.

We present here a brief overview of the boundary integral technique for the analysis
and solution of the Laplace equation. We follow the presentation in [Fol95, pp. 116-141|
for bounded domains © with a C? boundary S (see also [Eval0]). This approach leads
to a solution u(z) of the Laplace equation in terms of an integral over S. In a similar
way the Fokas method will also involve an integral relation over the boundary, however
the analysis is done in spectral space i.e. using the Fourier transforms of known functions.
Since the Fourier transform of any compactly supported function is analytic, many of the
issues below relating to spatial singularities for boundary integral methods do not appear
in the Fokas method.

To provide the best picture with which to compare the Fokas method, we consider a
simple case where (2 is a simply-connected domain. We are primarily interested in solutions
to the Laplace equation in polygonal and polyhedral domains, and indeed much of the Layer
Potential theory here extends to Lipschitz domains [Ver84].

Given a PDE P(D)u = 0, the fundamental solution is defined to be the distribution N

which solves the equation

For the Laplacian on R™, N is given as a function with a singularity at zero

% log |z, n=2
2—n)wn’ n >3,

where w, is the surface area of the (n — 1)-sphere, for example w3 = 47. Suppose that
uw) = [ w6 1)

is a C1(Q) solution to Laplace’s equation. Using Green’s second identity and that S is a
C? boundary, it is shown in [Fol95, p. 86] by a limiting process in place of §(z — y), that

u must satisfy the integral relation

u(z) = /S (u(y)0v, N (z,y) — Oyu(y)N(z,y)), z€Q. (0.2.3)

This relation is incredibly useful, but also deceptive. To see this, consider the well-

posedness statement for the Laplace equation:

Given Dirichlet data f € H'(S), the Laplace equation has a unique solution u.
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That is to say, specifying f is sufficient to generate a solution u. And given a solution u,
the Neumann data g can be calculated. But since all u, f and g exist, (0.2.3) holds. This
argument shows that the relation is overdetermined (in the sense that any f will prescribe
the unique g such that the relation holds).

One solution is to search for a related function G : Q x @ — R, called the Green’s

function for €2, which must satisfy the following two properties:
e G(x,-) — N(z,-) is harmonic on  and continuous on {2
e G(x,y) =0 for every x € Q and y € S.

For such functions G, solutions to the Laplace equation are given as [Fol95, p. 87|

u(z) = /S F ()8, (. y) do(y).

However in many cases it is difficult to find this function G explicitly. Consider instead a

modified integral expression

o(z) = /S £ ()00, N () do(y).

By construction of N and differentiating inside the integral, we see that v is harmonic.
The function v does not equal f on the boundary S, however it differs from f by a linear

compact operator T
1
v|g = gf +Tf.

In particular, if we can find a function ¢ such that (% +T)¢ = f, then

o(z) = /S 6(4)0, N (2, ) do (y) (0.2.4)

solves the Dirichlet problem, with v|g = f. That is, v = v is our required solution. It
remains then to solve this linear problem for ¢ given f. Equivalently, we must analyse the

range of the operator (4 + 7).

Remark 0.2.1. The integral expression (0.2.4) is called the double layer potential with

moment ¢. A similar expression called the single layer potential with moment ¢ is given
by
ola) = [ SN G.)doly). (025)

The motivation for these names comes from electrostatics: Suppose a unit charge Q) is
placed at a point y € R3, then the resulting electric field E and potential V due to Q at a
point x € R3 is

— 1
Bl Y V(x):|x_y|.
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Replacing Q by a charge density ¢(y) over a surface S, the resulting potential is given by
integrating the density

/¢(y) L4 (¥) =—4W/¢(Y)N(X7Y) do(y).
S S

o
Ix -yl

Up to a constant then, (0.2.5) is seen to be the potential due to a charge density ¢ on S.

Similarly by considering 0,,N(x,y) as a limit of difference quotients

auyN(OC,y) _ %H% N(X,y + ty(i’)) — N(X’y)
¢ —

)

the double-layer potential (0.2.4) can be thought of as the potential due to surfaces S and

Stv, =y +tv(y) : y € S} with opposite charges :I:@.

0.2.3 Solution via layer potentials

Let us give an overview of how these layer potentials yield existence and uniqueness for the
Dirichlet Laplace problem, which is achieved by forming an operator equation in physical
space for the unknown Neumann data. By comparison, our work is the Fourier analogue
of this approach, where the global relation is an operator equation to be solved in spectral
space instead. We emphasise that this approach does not rely on these classical results:
Instead, existence and uniqueness results will be obtained independently via the Fokas
method for Dirichlet data in H'(9Q), which is continuous across the vertices. Recall that
for illustration of the layer potential method, we are following the approach of [Fol95],
which considers domains with a C? boundary.

First, notice that (0.2.4) involves the outward normal derivative of N, 9,, N(z,y), for
x € Q. Let us denote this term by

K(.’I},y) = &,yN(a:,y), :E7yes;

then K (z,y) is continuous on {(z,y) € S x S : & # y} and lies in the class of continuous
kernels of order (n — 2). The associated integral operators to such kernels have important

properties when defined on LP spaces.

Proposition 0.2.2 ([Fol95]). Given K, introduce the operator Ty : L?> — L? as

Ty f(z) == /S K(2,9)f(y) do(y).

o T is a bounded and compact linear map
e [For any bounded function f, (Tx f)(z) is continuous.

o If (I +Tk)f is continuous, then f is continuous.

24
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We are ready to consider boundary values of the solution. For this, consider the func-
tions

ut(x) == u(z + tv(x)).

Fix z € S. Then the inner and outer boundary values are defined as

u_(z) = ltifgut(x)’ ug(z) = }glgut(z)
t<0 >0

Theorem 0.2.3 ([Fol95|). Suppose that u is a double layer potential with moment ¢ from
(0.2.4). If € C(S) then

u_ = (;1+ TK) b, uy = <—;I + TK> o, (0.2.6)

and $0 ¢ = uy + u_.

In a similar way, for the single layer potential, the normal derivative of u is given by

By, u(x) = /S Oy N(2,9)6(y) do(y), €V \S

where the change is 9,, instead of d,,. Note that V' is a tubular neighbourhood of S. For
intuition, we think of this set as containing points on the inward normal —v(x) and the
outward normal v(x) for each point x € S. Then setting K*(z,y) := K(y, =), this integral
is precisely (Tk+¢)(x). For functions where the following limit exists, we can define the
normal derivatives of u on an infinitesimally parallel surface as

Oy_u(x) :=limv(z) - Vu(r + tv(z)), Oy u(x) :=limv(z)-  Vu(z + tv(x)),

t—0 t—0
t<0 t>0

then a similar result to Theorem 0.2.3 holds for these derivatives.

Theorem 0.2.4 ([Fol95]). Suppose that u is a single layer potential with moment ¢ from
(0.2.4). If ¢ € C(S) then the limits 0, u(x) exist for x € S and

0, u= <_;I+TK*> ¢7 8’/+u = <;I+TK*> QS,

and so ¢ = 0y, u — 0,_u.

With this notation set, we are looking at the operators Tk + %I and Tx+ + %I . It is
convenient to consider the null spaces of these operators (see [Fol95, p.134]), and as such

we obtain a decomposition result for the ranges, of these operators, and one such result is
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that L?(S) can be decomposed as *:
2 1
L*(S) = Range §I+TK .

Then given any Dirichlet data f € L(S), it must equal (11 + Tk )¢ for some ¢ € L?(S).
Thus

@) = [ o), NGa.y) doty)
defines a harmonic function u with u|g = f, as required.

Remark 0.2.5. To solve the Laplace equation numerically, algorithms are required which
can invert the operator %I + Tx. For the Fokas method we will show that we must also

solve an operator equation of the form
Te =0,

where W is a known function, and T = I + K is similarly a compact perturbation of the
identity. However while N(x,y) has singularities as x approaches y in S, we will show that

such singularities do not occur for the Fokas method.

0.2.4 The Steklov—Poincaré operator

For Lipschitz domains Q and u|gpq € C'(9f), the solution to the Laplace equation is
determined uniquely from the Dirichlet data. For the Laplace problem it is usual to work

with the derivative, g, of the solution ¢. For this, it was shown in [Fok08] that

1 ¢ i
. = — Mo (A\) dA,
qz(2) 5 gl/lk@ Pr(A)

and for the Helmholtz equation in (1.2.3). In either case, this formal integral representation
involves both the values of ¢ at the boundary, and its outward derivative; that is, both the
Dirichlet and the Neumann data. The global relation seen above, is an equation relating
the known boundary values to the unknown data. In view of these integral representations,
this yields a solution to the PDE. Given Dirichlet data, D, a solution to the global relation
means we have a formal map, S, which will reconstruct the Neumann data, N (and there

is an inverse modulo Neumann data that differs by a constant)

S:Dw— N.

4In [Fol95] this is done in more generality, where Q consists of an arbitrary number of disconnected
regions, potentially with ‘holes’.
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The map S is a special case of the Steklov—Poincaré operator, which is a map between two
forms of boundary data. In our case, we intend to solve for the Fourier transform D and
N of the Dirichlet and Neumann data respectively. Given the one-to-one correspondence
between square-integrable functions and their Fourier transform, this map .S induces a map
S between the Fourier transform, ﬁ, of the Dirichlet data and the Fourier transform, N ,
of the Neumann data:
S:Dw N.

This map will be realised as the solution to an operator equation T®Y° = ¥, where
®N¢ consists of the Fourier transform of the unknown Neumann data, and ¥ can be
determined precisely from the Fourier transform, 3¢, of the known Dirichlet data. Fixing
¥ ¢ Ran(T), the Steklov-Poincaré operator is the map S : £ — ®N¢. Furthermore,
since FSF~Y(FD) = FN, then to compare this new method with the Steklov—Poincaré

operator S, one may compare eigenvalues.

Solution in Lipschitz domains

Before introducing the Fokas method as a new way to solve the Laplace BVP, we would
like to remark on classical existence and uniqueness results for the Laplace equation. This
will give us confidence that the domains used later are the natural spaces in which to look
for solutions to the global relation. For simplicity, let us start with the following existence
results for elliptic equations in a domain £ C R? with a Lipschitz boundary. Consider the
following Dirichlet BVP:

—Au—eu=0 in

(0.2.7)
u=f on 99,

which is the Helmholtz equation for € > 0, and the modified-Helmholtz equation for € < 0.

Then the following classical existence theorem holds.

Theorem 0.2.6 (|[GT01, Theorems 8.3, 8.6]). For any function ¢ € H (), the equation
(0.2.7) with f := ¢lag has a unique solution, provided ¢ < 0. If € > 0, there is a discrete
set 3 C Ry such that for e ¢ X, the problem has a unique solution.

In this Theorem, the boundary data is taken as u = ¢ on 952, where both u, ¢ € H'(Q)
are functions defined on the whole of €2. So for this existence Theorem, f must be the
boundary value of some such function ¢. We will use standard properties of Sobolev spaces,
which are helpfully introduced in [EvalO, Gri85, HWO08|. It is known for example, that
whenever functions are in H'(£2) their boundary values can be compared as L? functions
(equivalently we require u — ¢ € Hg (), which is the closure of test functions D(Q) with

respect to H' - see [Gri85, p.17]). Boundary values of such functions are known as traces,
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and the trace v is a map between a function defined on the domain €2 and a new function
defined on the boundary 0f2.

This Theorem tells us that whenever a function f defined on 92 can be defined as
the trace of a H' function on €2, (0.2.7) has a unique solution, away from the Laplace

eigenvalues.

An overview of the Steklov—Poincaré operator

We take these simplified results from more general ones given in [McL0O, pp. 145-156].
Whenever the PDE (0.2.7) with f = 0 has a unique solution, we can define a solution

operator of the Dirichlet problem as the map
U: f—u.

The inverse of this map is called the trace operator, and the following Theorem indicates
that we expect loss of 1/2 Sobolev regularity. Indeed, this map is surjective and therefore

optimal.

Theorem 0.2.7 (Trace Theorem |[McL00, 3.37-38]). Let 2 be a Lipschitz domain, then

the trace operator may be defined on continuous functions as

~v:C(02) = C(0N) 0.28)
u > ulpg-

This map v has a unique extension as a bounded operator

v H%(Q) — HY2(0Q), for s e <;, 2) ,

which has a continuous right-inverse.

Setting s = 1, and since + is surjective, U f exists for any f € H %(89) by Theorem

0.2.6. So the solution operator is defined as a map

=

U:H2(00) - H(Q).

Since then this solution operator exists, the following Theorem permits a bounded exten-
sion of the conormal trace map. Indeed, it follows directly from this Theorem that for any
Dirichlet data ¢P! € H1(02), the Neumann data ¢N¢ exists as an L2 function.

Theorem 0.2.8 ([McL00, 4.25]). Let 2 be a Lipschitz domain. Define the Steklov—Poincaré
operator

S:feUf— 0, US).
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If the solution operator exists for f € H%(aﬂ), then S satisfies

S HY(0Q) — L*(09)

0.2.9
f—=Uf =u— ~vo,u. ( )

Remark 0.2.9. In the general setting, the Steklov—Poincaré operator corresponding to this

1S @ map

B : H'/?(0Q) — H™/2(69Q)

(0.2.10)
g—Ug=uw— Bu,

where Byu is the conormal derivative which one can define (e.g. in Lipschitz domains) as

Byu = Z vy (Bju),

J

with Bju forming the principal part of the PDE in divergence form: Pou = — Zj 0;Bju.
In our case the elements Bju = O;u, so that the conormal derivative is simply the outward
normal in a trace sense. Thus the above equation for the conormal derivative can be
realised as the (trace v of) the normal derivative. In our specific case, this operator maps
the Dirichlet data f to the Neumann data B U f.

In this discussion, we have assumed use of Sobolev spaces defined on the boundary.
However for the polygon, we would like to consider functions defined on each edge. For
f € HY(09), it is necessary that for each edge T'j, f; := flr, € H'(I;), however we must
also ask: is this sufficient? Since H' functions are continuous on line segments, we will see
that a necessary and sufficient constraint is for the individual functions f; to be continuous
across the vertices (in lower regularity Sobolev spaces, this condition should be replaced

by an integral constraint).

0.2.5 Trace spaces for the polygon

In this thesis we will be solving the Laplace and Helmholtz problems on polygons, and so
it is necessary to understand the trace spaces corresponding to these domains. In our case,
we begin with the Dirichlet data ¢P! on 99 and, to use Theorem 0.2.6, we must find ¢ such
that its trace is equal to ¢Pi. We have seen that classically, having Dirichlet data in H'/2
is sufficient for a solution. Practically, we will consider data in ¢P' € H'(9€), because we
require the derivatives to be in L2(9€2) for our functionals to be bounded. Furthermore by

Morrey’s inequality, on each edge I'; we have the continuous embedding

HNT;) < C%3(Ty),
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so that ¢P! is indeed Holder continuous on each edge. This will make the compatibility
criteria on each edge easier to deal with. We note here that these are classical results, which
are not required for the Fokas method. Instead, the Fokas method provides an alternative
proof of existence via the Ehrenpreis-type integral representations. In this sense, the
classical results are mot assumed in this thesis; they do however provide motivation for
working in spaces with Dirichlet data in H'(92). In this thesis, through an integration
by parts, the conditions for regularity are obtained independently, and will be presented
for two-dimensional and three-dimensional problems in Sections 2.9 and 5.5. By way of
comparison, we shall present some selected (weaker than optimal) classical results, from

which the following result is deduced.

Theorem 0.2.10 (Existence for the Helmholtz Dirichlet problem). Let £ be a polygonal
domain with boundary 92 = Uj_4I';, where each I'; is an edge of the polygon. Further, let
fi € Hl(l"j) for each 5 =1,...,n. Set I'g :=1T,, and suppose further that these functions

are continuous across the vertices:
fi(z;) = fi—1(%;) at the vertex {z;} =T;_1NTy, forj=1,...,n.

Define f € L*(8Q) by fIr, == f;.
Then there exists f € HY(Q) such that 'yf = f on 0L, and thus a unique solution to

the Dirichlet problem (0.2.7) away from eigenvalues.

This result means that the Steklov—Poincaré map defined above exists; that the
Dirichlet—-Neumann map we consider later is well-defined (we will provide a second proof
of this), and that the Paley-~Wiener space we choose for our analysis is valid for finding
solutions to (0.2.7).

Finally, before introducing the global relation, it remains to consider the trace Theorems
for polygonal domains. In Theorem 0.2.7 we have assumed use of the Sobolev spaces
H1/2(8Q). The difficulty in our case is that the boundary is not smooth, so firstly we
emphasise some characteristics of Sobolev spaces defined on polygons.

Consider two line segments I'y = (—1,0) and I'y = (0,1). Is it sufficient to say that
HY((-1,1)) = HYT';) x H(I'9)? Is a general H' function simply a concatenation of
any two H' functions on the individual segments? Indeed, for s > n/2 it is known that
functions in H*(R™) have a continuous representative. In particular for a one-dimensional
line segment H!(9N2) functions are continuous’. But in general two functions in H'(T';)
and H'(T3) will not respect this condition. There must be an additional compatibility
requirement. For our example here, the compatibility requirement is clear: it is necessary

and sufficient for the two functions to agree at 0 (recall these individual functions are

Sto avoid burdensome discussion, if a member of an equivalence class has a special property (such as
continuity), we shall speak of the equivalence class in terms of this function. So we say for example that
H' functions are continuous on line segments.
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continuous). That is,
H' (-1,1) ={u: (-1,1) > R:uj := ulp; € HYT;), j =1,2 and yuy|s—0 = Yuz|z—0}-

We now extend the definition of Sobolev spaces defined on open sets to a closed polyg-
onal boundary. We follow the approach of [Gri85| and rephrased in [HWO08|. These results
can be extended to more general (curvilinear) domains; more general Sobolev spaces for
p # 2, and general manifolds. But let us follow a coordinate-based parameterisation ap-

proach to aid intuition:

Definition 0.2.11. Given an open bounded set @ C R™, the Sobolev space H™(QY) for
m € Z>q is defined as the completion of C™ () with respect to the norm

1/2

1wl frm () = Z [ D%ul| 20

laj<m
For0<seR\Z, writes =m+o foro € (0,1). Then H*(2) is the completion of C™(2)
with respect to the norm

1/2

‘Da (y)‘Q
UlHs(Q) = u Hm + ﬂ (1,’17 dy
H H ( ) ” H Z O |LE ‘n+20‘

lor|=m
Definition 0.2.12. Given a curve segment I'; defined by the map v; : [a;,b;] = R, the
Sobolev space is defined using the definition above for H*(a,b):

H*(Ty) :=={u:Tj = R:ulp,(y(-) € H*(aj,b)}.

For a general polygonal boundary 9 = U?:1 I'; with smooth components, we would
like to think of the analogue of the trace at the boundary. This involves firstly the boundary
spaces, 1", which enforce Sobolev regularity on each edge I';; and secondly the necessary
compatibility conditions. These results can be extended for mizred Dirichlet and Neumann

data, however it is sufficient for our needs here to consider Dirichlet data only.

Definition 0.2.13 ([HWO08, p.186]). Define the boundary space to be a product of the

admissible functions over each segment of the boundary®:

H(09) = ﬁHl(Ty)
j=1

As we have discussed, some compatibility conditions at the vertices are required, and

SSimilar definitions yield fractional spaces T*+1/2(8Q), for k € N.
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these are given in [HWO08, p.187] and [Gri85, p.50]|. For our Dirichlet problem, these reduce
to the following:

Definition 0.2.14 (Compatibility conditions). The compatibility conditions at the vertex
zjel';NTj_1 are:

fi(z) = fi-1(%),  foro >0 (0.2.11)

Remark 0.2.15. In [Gri85], (0.2.11) is replaced by an integral relation. This is not
required in our case, because we shall only consider more regular boundary data ¢P' €
TH0R), i.e. on each edge, ¢'|r, € H'(T;) C HY2(T;). As remarked in [Gri85, p.44),
the integral condition reduces to (0.2.11) (and indeed whenever the given function is Holder
continuous). Thus the compatibility conditions are satisfied if, and only if, the functions

are continuous across the vertices.

Finally then, let us define the subspaces, P, of T to be those satisfying the compatibility

conditions
PLOQ) = {f € THO9) : f; := [flr; satisfy conditions (0.2.11)}.

Then the following trace Theorem is a restatement of Theorem 0.2.7 in this new nota-

tion.

Theorem 0.2.16 (Trace Theorem [Gri85, HWO08|). The mapping
U= yu

is a linear and surjective mapping from H' () onto P%(('?Q) D PYOR). In particular, for
any f € PY(OR) there exists a function fin HY(Q) such that ~vf=T.

Remark 0.2.17. Similar to the trace Theorems for smooth domains, we observe loss of
1/2 derivatives in the Sobolev sense. The additional requirement here is the compatibility

conditions.

We may now prove the existence Theorem 0.2.10 in this new notation. This is the
key theorem that justifies our choice of spaces in the following chapters. This states that
provided the Dirichlet data is in H' on each edge, then we need only impose continuity at
the vertices to obtain existence and uniqueness to the Dirichlet problem (away from eigen-

values). Thus in the following chapters we will choose spaces that respect this condition.

Theorem 0.2.18 (Existence for the Helmholtz Dirichlet problem on a polygon). Let f €
HY(T;), and satisfying (0.2.11). Then the Dirichlet problem (0.2.7) has a unique solution
u € HY(Q) away from the Dirichlet eigenvalues.
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Proof. The boundary data lies in P1/2(8Q). By Theorem 0.2.16, there exists a function
f, such that f € H*(Q) and vflr; = f;. By the existence Theorem 0.2.6, there exists a
unique solution u € H'(2) to the Dirichlet problem. O

Remark 0.2.19. In the mized boundary data case, we require additional reqularity on the
Dirichlet components, so that the Dirichlet data f; on edge I'; with j € D is in H3/2(Fj),
and the Neumann data for j € N we have f; € HI/Z(Fj). Furthermore the compatibility
criteria are more complicated due to the interaction between Dirichlet and Neumann data
over the boundary. Since the Dirichlet data is now more reqular, there is a stronger result
in [Gri85, Theorem 5.1.2.4] which guarantees existence of a solution u € H?(S).

To conclude this overview, it is worth remarking that a separate approach in literature

is to consider the inhomogeneous Dirichlet Laplace problem

—Aw = g in L*(Q)
w=0 on 0.

Supposing this can be solved and in view of the trace Theorems, our Dirichlet problem

(0.2.7) may be reduced to this case as follows:
1. Let f € H3(0).
2. There exists f € H2(Q) such that vf = f.
3. Solve the inhomogeneous Dirichlet problem with ¢ = Af € L2(Q).
4. The solution u = w 4 f € H'(Q) solves (0.2.7).

This naive approach does require additional Dirichlet regularity, and is therefore non-
optimal, but provides a good bridge between the related Theorems. Indeed, whenever the
proof involves a weak formulation, w and g are only required to be in H'(Q), or even
H~1(Q), and the regularity of f may be reduced.
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CHAPTER 1

Introduction to the Fokas method

In this Chapter we present the Fokas method for the Helmholtz equation in an equilateral
triangle, following the theory introduced in [Fok01, Fok08| and developed in [FK14]. We
will see the first example of the global relation which, given an elliptic PDE, is an equation
relating the known boundary data to the unknown boundary data. Solving this equation
is equivalent to solving the PDE in the following sense: if at every point on the boundary
of a domain both the Dirichlet and Neumann data is known, then the solution is given as
an integral involving these (known) functions. This follows from Green’s integral represen-
tation for the solution to a PDE [FS12]: For 432 € R, whenever we have a fundamental

solution, F(&,x), which is a function satisfying
(—A+48%) E(€,2) =5(¢ —z), £ER%,

then a solution to —Awu 4 43%u = 0 is given as an integral of the Dirichlet, Neumann and

Green’s function:
u(@) = / (B(&, 2)0,u(€) — u(€)dy B, x))dS(€), =€ Q.
o0

Such an integral representation over the boundary may also be obtained by Green’s
Theorem. We will be using similar results throughout, so we present here the equivalence
between the "complex" Green’s Theorem and the real Green’s Theorem. This follows
through a change of coordinates and differing notation for integrals of complex differential
forms, and real integrals. As a result, it is hopefully helpful to remark on some of the

conventions here; so the reader may compare more easily the different approaches.
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1.1 Green’s Theorem, real and complex

Recall that Green’s Theorem for real-valued functions P, () depending on two variables x, y

is given for a region {2 with a boundary I' as

/FP(%y)derQ(%y)dy:%(Qx(w,y)—Py(x,y))dxdy,

where for a given line segment (x,y)(t) = (f(t),g(t)), the left-hand integral uses pre-
cisely that dz = f’(t) dt, and similarly for dy. However for complex functions, we wish
to apply a similar trick on a differential form W(z,z). Suppose now that W(z,z) =
F(z,z)dz — G(z,z)dz. Then

dW = — (Fz + G;)dz A dz.

//QdW:/FVV.

We can recover Stoke’s Theorem from Green’s Theorem by setting W =
(F — G)dz + i(F + G)dy using dz = dz + idy and dz = dz — idy. By Green’s

Theorem, we obtain

Stoke’s Theorem would give us

/F(F—G)dx+i(F+G)dy:// ((F+ Gy — (F = @),) dedy

9 (1.1.1)
://Q((in—Fy)+(ti+Gy))dazdy.

The left-hand side is [ W. We can check that this is precisely Stokes’ Theorem, by using
the substitutions

1 _ 1 _
dz = §(dz +dz), dy= i(dz —dz),
so dzdy = & dz A dz. Using standard differentiation identities (see also (2.1.2)),
2i

AW = =(Fz + G2) dz N dz = — (Fy +1Fy + Gy —1Gy) (=2idz A dy),

which is precisely equal to the right-hand side of (1.1.1).

1.2 Helmholtz problem

To introduce the Fokas method, let us follow the approach of [FK14|, which solves the

Dirichlet eigenvalue problem for the Laplacian in an equilateral triangle. Setting the do-
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main {2 to be the equilateral triangle with vertices at

ie—iﬂ/?) 2 im/3 —2

y k2= —=¢€ y  R3T= =
V3 T3 T3

the modified Helmholtz equation (32 > 0) in our triangle is Aq — 43%¢ = 0, with zero

zZ1 =

Dirichlet data. We have seen this is equivalent to the complex form
gz — 2q = 0.

A quick calculation shows that the following differential forms are closed (AW = 0):
ikz+i62/k ikz+i62/k 5
Wy = (eﬂ /K (g, + ik:q)) dz — (el 2B/ <qz + kq)) dz
i

Wy = (e—iﬁz(kz—é/k) (g +ik52q)) ds — <e—iﬁ2(kz—z/k) <qz i iﬂqu>) dz

The latter equation yields more symmetric functions in k—1/k, but any resulting equations
are ‘effectively’ equivalent - insomuch as solving the global relation is equivalent to solving
the PDE. The former equation will be used in our analysis, as it permits us to treat
large k behavior of the Helmholtz as perturbations of the Laplace problem (for 32 = 0).
Specifically, any path deformations valid for 3% = 0 are also valid for 82 # 0. We shall
pursue this in later chapters. For now, we show how the method in [FK14]| uses the Fokas
method to give precise eigenvalues for the Laplacian.

It is convenient to consider the parameterisation of each edge in terms of z;(s). By

symmetry of the problem, we can set w = €2™/3 and
z1(s) = 7 +is,  29(s) = wzi(s), z3(s) = w?z(s) = Wz (s).
Since W := W is closed, we have the global relation
W =0, (1.2.1)

o0

that the sum of the integrals over each edge is 0. Considering the first edge, we can equally
think of the parameterisation as z1(s) = m1 + seial, for mq the midpoint and «q the angle
of the edge. Then a substitution into the global relation (1.2.1) gives a contribution from
the first edge of

1 X . —ix
/ k(e ) i (T se i) <e 2 (g +igy) +ikq(1)> €t ds
~1
ei

ik iy '/32 T —iaq o1 /82 3
— el (m1+se!'®1)+i5- (Mm1+se ) 5 <QT - in) o i?q el g
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1.2. Helmholtz problem

. .52 1 o . g2 i . B2 .
= ¢ ihmatifem / ¢ Thee! 1+ se i <1q§v1) (ikel® + ike‘l‘“)q(l)> ds.
-1

Here, the functions ¢\/)(s) := g(z;(s)) and q(])( ), q%)( ) are the pullback of the function
q and its tangential and normal derivatives on the edge j - see also Section 2.1.1. In our

particular case however, a; = /2 so the expression simplifies to

. . 27 1 2 N 2 .
gj(k) == e‘lkmlﬂ%ml / e(’”%)s <iq§€,) — (k — i) q(])> ds, forj=1,
1

meaning that the data q](\}), qW is taken on the first edge.

By symmetry of the problem, it was shown that mg = wmy,mz = m1/w and €*? =

we'™ | so the resulting expression on the second edge is

. . __rl 2
¢ (wk)miti (511) i / e((wkHBTf)s <iCI§3) - <(wk‘) - 45 ) q(2)> ds = G2(wk).
-1 (wk)

Thus the global relation can be written, symmetrically and succinctly in [FK14] as

3
Z w k) = 0. (1.2.2)

The solution to the Helmholtz equation is given by!

_ 1 ha—iB2s o1, dk
— E 1.2.
7 4 1 /l; € k (w k:) k ( 3)

J=1

where [; are the rays of argument — arg(zj41 — 2;), i.e. —w/2,57/6,7/6 respectively 2.
Most importantly, these contours are free to be deformed inside the regions where the
exponent is bounded, and this idea will be crucial throughout.

For the purposes of simplifying our equation, we may use the functions

(k) = /1 e<k+[f)sq%)(s) ds, E(k):= e<k+%)%.

-1

N;j
Then the resulting global relation is

E(—ik)Ny(k) + E(—iwk)Na(wk) + E(—iw?k)N3(w?k) = 0.

The Dirichlet problem for the modified-Helmholtz equation is for zero boundary data,

¢ (s) =0 for j = 1,2,3. The values 452 which admit a non-zero solution are called the

!Compare with (0.1.7).
2The contours for Helmholtz are slightly different than these for modified-Helmholtz (see [Fok01]), and
arise because of the algebraic variety Zp.
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eigenvalues for the Laplacian. Importantly, using the Fokas method, the corresponding

eigenfunctions may be derived analytically for the equilateral triangle.

Proposition 1.2.1 ([FK14|Proposition 2.1). There exists solutions
i 3 N g @)
ay' (s) = Do,
=1

for every eigenvalue 48% = —4(m? + mn + n?)72/9 with n,m € . The constants al(j) are
()

giwen precisely in terms of n,m, and the coefficients o;”’ as constant multiples of agl), i.e.

the eigenfunctions are defined up to a rescaling.

In [FFX04, SFFS08, SSF10, FF11, Dav08, FIS15] a number of approaches have been
given for solving the D2N map numerically, and these are discussed and compared also
in [FP15, 6.1.10]. In these approaches the D2N map has been inverted numerically via a
collocation method, such that the relation is enforced to hold on a number of points in the
plane. By choosing these points well, and using a suitable basis to reconstruct, good results
of convergence have been obtained. We shall later be comparing convergence results with
[FE11] who choose ‘Halton nodes’ as the collocation points, and use a polynomial basis of
Legendre polynomials, for which the Fourier transform of the basis is given analytically. As
such, this will be a convenient basis for us to use here. Furthermore, numerical experiments
show exponential convergence rates for this approach, but a rigorous proof of convergence
is not given. In contrast, the numerical approach presented in this thesis yields a proof
of spectral convergence rates for the two-dimensional Laplace problem with C*° boundary
data, where the Legendre polynomial basis is used. This will be presented in Theorem
2.7.2.
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CHAPTER 2

The Laplace equation

Having listed some classical results regarding existence of solutions to the Dirichlet prob-
lem, we move on to the global relation in regards to the Laplace equation. The work of
[Ash13] reformulates this relation as an operator equation T'x = y between Banach spaces.
A careful choice of these spaces yields boundedness and coercivity for the operator T'; per-
mitting a new Galerkin-type numerical method. We shall begin by setting up notation to
describe the polygon, and the boundary data we will use. Then we will introduce a space
of functions called the Paley—Wiener spaces which, in view of the existence Theorem of the
previous Chapter, are ideal spaces to use when solving this operator equation. Using re-
sults in [Ash13], we give an implementation of a numerical method for solving the Laplace
equation. Of special interest is the proof of spectral convergence given in Section 2.7 for

sufficiently regular boundary data.

2.1 Initial set up

In this section, we follow the proof in [Ash13], which begins with reformulating the solution
operator in terms of a linear operator equation. This builds on more general work in
[Fok01, FKO03] and [Ash12], where it is shown that, whenever a solution exists, the boundary
data obeys a given relation, called the global relation.

We consider the following Dirichlet problem:

Ag=0 in

(2.1.1)
g=f; € H'()) for j=1,....n,

where (2 is a convex polygonal domain with edges (I';)7_;, and H L(T';) is the Sobolev space
of weakly differentiable functions on the line segment. We require that the Dirichlet data

is continuous at each vertex zj;1 € I'; NT'jq1, so that fj(zj41) = fi+1(25)-

Remark 2.1.1. The approach in [Ash13] supposes the boundary data to be in H}(T';) on
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each edge, which is the subspace of functions in Hl(Fj) with vanishing trace. Equivalently,
this is the closure of C° functions in H' with the norm 1l = [IVf|?. However
we note that given any non-zero vertex values f(z;) at each vertex {z;}7_,, there exists a
complex polynomial p(x,y) attaining these values. The new function u — Rp(x,y) is also
harmonic and solves the BVP with data (f — p) € HY(T;). Thus this additional condition

1s not a restriction.

We have seen above that this regularity is sufficient to ensure existence of a solution,
and of the Dirichlet—Neumann (D2N) map. Rigorous results for existence and regularity
of solutions are given in [BNO8, Gri85, McL00, HW08, Dau88|. This new approach also

yields an alternate proof of existence.

2.1.1 Pullback of boundary data

Q) may be defined by its vertices {zj}?zl labelled anticlockwise around the origin, where
each edge {I';} is from z; to zj41. We also use the midpoint m; := (zj41 + 2;)/2 of the
edge and the angle «; := arg(z;4+1 — 2;) to denote the angle between I'; and the positive
real axis. It is convenient to denote the difference, (ay — o), between two angles by Ay;.

Each edge I'; of length |I';| = 20; has a natural parameterisation
’}/j(t) =m; + teiaj, t e [—UjUj] .

It will be necessary to pullback functions f : I'; — R with this parameterisation, so that
v;f i [~0ojo;] = R, so we present this here for convenience.

Let T be a line segment, which we think of as an edge of the polygonal domain  C R?,
and let v be its parameterisation. Then given f : I' — R, we shall use the pullback
V*f:[—0,0] = R, of f by v, which is defined as

(Y h)(7) = f((7))-

For existence and regularity, we shall impose that the Dirichlet data f; € H 1 (I';) for each
j=1,...,n, and continuous at the vertices. However it is worth noting here one significant

advantage of working in spectral space':

Proposition 2.1.2 ([Rud91]| p.199). If f is a distribution of compact support on C™, then
define f :C" — C™ to be the formal Fourier transform of f:

fly) = (f,e7Y),

where the distribution acts on the x variable. Then f :C" — C" is analytic. Furthermore

! This result is one of the Paley-Wiener Theorems, and we shall see special properties of these functions
later on. A survey of Paley—Wiener spaces is given in Appendix B.
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there exist constants N and r (relating to the distribution and its support) such that
FEIS @+ Ve, zec.

Remark 2.1.3. We are only considering more reqular boundary data f; € Hl(Fj), and
not simply distributional data. However, the Fokas method involves a relation between the
Fourier transform of known and unknown functions. In view of Proposition 2.1.2, even for
distributional boundary data, this global relation will be an equality of analytic functions.
We have chosen to include the details about distributional boundary data here to highlight
the power of the Fokas method in forming a smooth operator equation. To emphasise,
we do not solve the Laplace problem for distributional boundary data but, using similar
methods, one can in principle aim to solve the Laplace equation with point charges (Dirac
data). However as we will see, rigorous proofs of convergence and stability are given only

for more reqular Dirichlet data.

The pullback map introduced above has a natural extension to the space of distributions

f on ' (with the topology as given in [AF15a|) using the change of variables formula
arren= [ ]fwm)@(f) dr
/ F) () @)@ Dy ()dy

(@ [DyTH).

As an example, suppose our boundary data were a delta function §(z) at some point
x € 0¥). An analysis for Laplace’s equation with distributional boundary data is given in
[BNO8|; these kinds of boundary data are called concentrated loads, and are of interest in
engineering settings. This data would correspond to a point charge at the boundary, and
the potential may be found explicitly.

For example, suppose f = 6(m;) is a Dirac mass at the midpoint of I';. Since v; is
the arclength parameterisation, then \D'yj_1| = 1 and 7; f = 6o. We can check this by

considering d(m;) as the limit of centered Gaussians, and calculating their pullbacks by

i

2.1.2 Geometric identities

It will occasionally be useful to think of a given function in a number of coordinate frames.
For example, given a function go(z, 2) : C2 — C, we may wish to find its normal derivative
along some line I' C C (i.e. the Neumann data). In this section we state some identities
relating derivatives and the geometry of the problem, which will be used when inputting

the Dirichlet data in the final sections. We note that our solution ¢ can be represented in
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a number of coordinate frames; in real (R) coordinates, in complex (C) coordinates, and

in polygonal (P) coordinates:

QR(xvy) = QC(Z7 2) = QP(Ta N)

The former are standard notation for complex variables and the final equality involves the
tangent (7) and normal (N) coordinates for a chosen edge I'y,. Then the following identities
hold:

1 1 . . |
az = 5(81 - lay) = ie_lak (aT + laN) ax = 82 + 82 aT — elakaz + e_lakag
(2.1.2a)
0; = %(8:6 +i0y) = %eiak (0r —10nN) 0y =i(0, — 0z) ON = —i(eiakaz _ 6_10”"65)
(2.1.2b)

Example 2.1.4. Consider the square with vertices at the four roots of unity, so that each
edge has length 20; = V2. Consider the harmonic function qr(x,y) = xy which vanishes
at the vertices. We wish to determine the parameterisation of the function 9; := fy;‘(&q):
considering the first edge (1) = % + 737/ observation tells us that since y =1—x on
the edge, we expect a reparameterisation in T of the quadratic x — x%. Thus the derivative
is linear and decreasing as T varies from —/2/2 to v/2/2.

This is realised by rewriting qr as

and using (2.1.2), we find

z=71(T)

/4 2 _3in/4 2
8TQP’F1 = <€3ﬂ—/42i —e€ 371'/421)

and so

(1) = 73(66”/4) = -7,
as expected.

This example illustrates how we may computationally find the Dirichlet derivative data
0% and by the same method, using identities (2.1.2), we may find the Neumann data from
an already known harmonic function g. We shall use this fact in the later test cases to

analyse our method.
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2.2 The global relation

To form the global relation, suppose that ¢ is a solution to the Laplace BVP (2.1.1). Then

in coordinates (z, z), and because of the identities (2.1.2), ¢ satisfies the equation
¢:2(2,2) = 0. (2.2.1)

Here and following, the subscripts in ¢,z, means partial derivatives of ¢ with respect
to these variables. Taking the 1-form W(z,%Z,k) = e ¢, dz, it follows that dW =
e Mq,;dzZ Adz = 0, so by Stokes’ Theorem

/tzw%dwi/dW:ﬂ.
o0 Q

This is the global relation from [Fok01, FKO03]. Splitting these in to integrals along each

edge I'; of the boundary, we introduce the spectral functions

Zi+l
pi(A) = / e Mg, dz,
4

J

and the global relation can be written more concisely as?
n
> piM) =0, reC. (GR1)
j=1

Recall that, on the assumption of existence, it has been shown in [Fok01] that the solution
to (2.1.1) can be written

1< "
c= =y [ V) d, 2.2.2
q o j:1/lj€ Pk( ) ( )

where [; is the ray in C on which arg(\) = —a;. Using a similar representation for gz, the

function ¢ may be constructed as in [Fok08|:

z
q= 23‘%/ q» dz + const,
20

however for the Laplace equation, the derivative of ¢ is the more frequently used. From
the tangential and normal coordinate frame on each edge I';, and identities (2.1.2), the

spectral functions may be written as

()\) — 1 —iaj S —i)\z( : )d
pi(A) = ge e ™ (gr +1ign) dz,
z

J

2This can be compared with (1.2.2) for the Helmholtz problem on a triangle.
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where ¢, and gy represent the tangential and normal derivatives respectively. Parame-
terising the edge by 7;(t) = m; + tel we let ¥ and ¢ be the pullback of ¢,,qn by o7
respectively, i.e. ¥;(t) = ¢r(v;(t)). Then every spectral function involves the Dirichlet
derivatives and the Neumann data:

efi/\mj

93 . io
P = S5 [ e g dt

—iAm;

2

(&

(D590 +igs(@™N), j=1,....m,
(2.2.3)

where ¢ denotes the Fourier transform of the a function .
Define the vector valued data function ®'(\), defined component-wise as the Fourier

transform of the derivative of the Dirichlet data:
(@), - @) = (G1(A), -, 9a(N))
Similarly we let ®N°(\) contain the Fourier transform of the (unknown) Neumann data

(B, - BN = (B1(N); - Ba(N))

Foreach k = 1,...,n, multiply (2.2.3) by ek and replace A by Ae 7' . Then substituting
these into the global relation (GR1), we obtain

n
0— Z eie_lak (mp—mj)A ((b‘]j)i(Ae—iAkj) + i@‘lj\Ie()\C_iAkj)) )
7=1

Given a vector function ®(\), define the operator

(T¢)k()\) = Z eie—iak (my _mj)AQj()\e_iAkj)- (224)
j=1

then we obtain a system of equations equivalent to the global relation:
T(®P' +idN)(A\) =0, AeC. (GR2)
In view of (2.2.4), the global relation depends on the geometric properties, (m;)”

=1
and (a;)7_;, of our domain §2. Because of this the results that will follow for boundednjess
of the operator T', use that our polygon € is convezr. Indeed, we require precisely that
whenever the polygon is rotated so that one of its sides I'; lies along the axis {3z = 0},
all other points on the perimeter, 9§\ E, lie strictly above (or below) the axis. We shall

remark on this in Section 2.4, where this property is used.

Remark 2.2.1. It might appear that there is another equation in the background that we

could use, namely the Schwarz conjugate of (GR2). Given an analytic function f, the
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function

f(z) = f(2),

1s also analytic. Thus we may consider the Schwarz conjugate of the global relation:

T(®" +i®N) () =0, peC, (2.2.5)

which is also an analytic function on C. However, since (GR2) holds for any A € C, then
(2.2.5) must also be satisfied, since for any fivzed p € C, we can set A = p in (GR2) and
find that

T(®P' +i®™°)(7) = 0.

We now proceed to analyse the properties of this operator T, as presented in [Ash13].
To accomplish this, we will use crucially that our boundary data functions @?i()\) =
¥j(A) are the Fourier transform of square-integrable functions on the boundary. Such
functions belong to a class of spaces called Paley—Wiener spaces, so we consider these
spaces here. The properties of these Paley—Wiener functions will be particularly important

in our rigorous analysis of the operator T

2.3 Paley—Wiener spaces

Let us first begin with a definition of the Paley—Wiener spaces, and then proceed to give
some useful properties of these functions. In particular, such functions are analytic; satisfy
certain exponential growth bounds, and the particular subspaces we are interested in also

enjoy a symmetry property.

Definition 2.3.1. For o > 0, the Paley—Wiener space PW? is defined to be the space
containing the Fourier transform of all complex valued square-integrable functions defined
on [—o,0]:

PW?° := FL?[-0,0] C L*(R).

We also have the subspaces PWg, = FLZ [—0,0] to be the Fourier transform of real-
valued square integrable functions, and PWg ., to be defined similarly for imaginary-valued

functions.

The classical Paley~Wiener Theorem (e.g. [Rud91]) states that this space is equal to
{f:C— Centire : ||f| 2@ < o0, [f(N)] Se e”MFve > 0}.

We say that functions satisfying such a pointwise bound are of ezponential type o. See also
section B for more properties of these functions. However since our data is real-valued, we
shall restrict our attention to the subspace PWg,, C PW?. Recall that there is a one-to-

one correspondence between an L? function and its Fourier transform, and thus between
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the Dirichlet data and the vector ®P. In addition, the subspaces PWZ,_ and PWZ.

sym asym
satisfy the following symmetry conditions.

Lemma 2.3.2 ([Ash13|). PWZ  and PWZ,, . are closed subspaces of PW?, and

sym asym

f()‘> = f(_j‘)v Vfe PWst;m
g(\) = —g(=X), Vge PW

asym

Furthermore, from the definition of these spaces we have the decomposition

PW? = PWg., & PWi..
This discussion means that these three Paley—Wiener spaces are Hilbert spaces when

equipped with the standard L? inner product

(f1,f2)=/Rf1(x)f2(x)d:c.

Finally, it is important to note the pseudo-compactness Lemma of [Ash13|, which allows

weaker-than-norm convergence for bounded subsequences?®

Lemma 2.3.3 ([Ash13]). Any norm-bounded sequence in PW° (or PWZ,,, PWg )
contains a subsequence that converges pointwise and locally uniformly to an element of

PW?Y (or PWZ,,, PWZ, ) that obeys the same norm bound.

asym

Furthermore, we recall that the operator T is a composition of Paley—Wiener functions.

Therefore whenever these functions converge in norm, the operator 71" also converges:

Lemma 2.3.4. Given a sequence {@(l)}lzl C Xgym, such that &0 0 locally uniformly.
Then T®" — 0 locally uniformly in C™.

Proof. For any compact set K C C, and for any j = 1,...,n we have that

lim sup <I>(.l)()\) =0.
I
Recall that for any compact set K, and any continuous function g : C — C, the set
g(K) is compact. Therefore by composition the functions <I>§l) (g(\)) — 0 locally uniformly
as | — 00, since

lim sup <I>§-l) (g(\)) = lim sup <I>§l)()\) =0.

=00 \eK l—o0 Meg(K)

3Indeed as [Ash13] notes, we cannot have a general bounded sequence admitting a norm-convergent
subsequence, as this would mean the unit ball is sequentially compact. This is true for a Banach space if
and only if it is finite-dimensional.
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Defining for each k,j = 1,...,n, the continuous functions f; ;j(\) := ele Tk (mr=m;)A and
gk j(A) := Ae 712k the components of (T®D),(N) are given by

S fri @Y (g (V).
j=1

Thus, on any compact set K,

lim sup | (N (91,5 (N))| < Oy Jim sup | @ (g1(0)| = 0
=0 \eK l=o0 NeK

locally uniformly. Therefore (T<I>(l)) t(A) = 0 locally uniformly for each k=1,...,n. O

In view of the pseudo-compactness Lemma 2.3.3, if {®(™},>; is a norm-bounded se-
quence, then there is a subsequence for which this result holds. This is particularly useful,

as our Dirichlet and Neumann data lie in these Paley—Wiener spaces:

dPI(\) € PWIL x -+ x PWIr

sym sym
idNe()) € PWZh o X -+ x PWZn .

Having suitably defined the spaces on which our functions ® are defined, in the next
Section we identify suitable domain and range spaces for our operator 7', on which it is
bounded above and below. Specifically we shall see that the formal D2N map, ®P! — ®Ne

is a map between Paley—Wiener spaces.

2.4 Analysis of the operator equation
Let us denote the following spaces

X:=PW% x - x PW,
Xegm : = PWZL, % -+« x PWIn (2.4.1)

sym sym>

Y = L*(Ro)*".

The global relation (GR2) may now be stated as an operator problem: Given &' € Xsym,
find ®N° € Xy, such that
7o = iTdPl.

This amounts to determining that the following set is non-empty and contains only one
function:
DN(®) = {® € Xy : T® =iT®"'}. (2.4.2)

This problem is in two parts; first to identify the range of the operator 7', and second to
show that this range includes the set iT'(Xsym). Recalling that Xgm C X, the following
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Theorem gives that the operator T is bounded above and below.

Theorem 2.4.1 ([Ashl13]). The operator T : X — Y is bounded. Furthermore T is
injective and, as a restricted map T : Xgymy — Y has closed range. Thus it s bounded
below, i.e. |T®|ly 2 [P x.ym for all ® € Xgym.

Since T is injective and bounded below, we know that its inverse is well defined and
continuous on the range of T'. Indeed, if we consider T : Xgm — Ran(T) C Y, then
T71:Ran(T) — Xgym satisfies

1T X S 12y
by applying Theorem 2.4.1 with ¥ := T'® € Ran(T'). Eventually we will use this operator
T to introduce a Galerkin scheme which reconstructs the Neumann data from the Dirichlet
data. We are guaranteed a stable Galerkin scheme provided certain properties are satisfied
and one of these is for a specific bilinear form a : X¢ym X Xsym — Y to be bounded and
coercive. This follows by the Lax—Milgram Theorem 2.6.2, that we shall see later. Also
coercivity of the bilinear form a will follow because T is bounded below, and boundedness

holds also because T is continuous.

Corollary 2.4.2. Since T is linear and injective, it follows that given Dirichlet data ®°' €
Xeym the set DN(<I>Di) has at most one element, i.e. there is at most one function ®N¢ €
Xsym satisfying the global relation (GR2).

We sketch one part of the proof of Theorem 2.4.1 from [Ash13], that T" is a bounded
operator, since similar ideas will be used for the Helmholtz problems in Chapter 3. Fur-
thermore, these results hold precisely because the polygon is convex. This is because when
one edge I'y of the polygon is rotated so that it lies along the axis {Sz = 0}, all other
edges lie in the half-plane {3z > 0}. So the vector

mj + Tl @ mo%k) _ el

between mye'® on the rotated edge I'y, and any point m; + rel(@—=e) on the rotated
edge I';j, must lie in the half-plane {2z > 0}. Thus this proof highlights the necessity of
convexity in the analysis of T

To prove that the operator 7" from (2.2.4) is bounded, uses the Fourier inversion The-
orem on L%(R): since a generic term can be represented as the integral of the (compactly

supported) boundary data we have

eie—iak (mkfmj))\éj(efiAkj )\) _ QL /Uj eie*iak (mkfmj*Teia ))\(APJ(_T) dr
™

—0;j

48



2.4. Analysis of the operator equation

1 s o—ia o 2O.j s —ia iy a
= —¢*° k(mk_(mj_gje J)) / e ¢ ke J)\(I)j(_’r + Uj) dr
2 0
(2.4.3)
. 20; A, R
_ ;eielak(mk—zj')/ ! e le Ak]T}‘(I)j(fT + O'j)d’T.
T 0

Edges which are mot adjacent give an explicit exponential decay, because the vector
myg — mj — T€'% between a point on I';, and a point on I'; lies strictly inside the edge
[p: for j £k kE+1

—7/2 + € < arg(ie "% (my, — m; — 7€) < T/2 — ¢
so the exponential term

e i, (mk—mj—Teia‘j))" < efe|)\|’ for A\ € Rg. (2.4.4)

Then applying Cauchy—Schwarz to the first line of (2.4.3) gives, for A € R,

g5
/ o2 gy
o

7O'j,o'j)7

1/2

RE lak(mk*mj)/\q)j(efiAkj)\)’ < H(i)HLz(—aj,aj)

S e M@ gz

by Parseval’s Theorem. Therefore el¢™ % (mx=m; AP (e ki \) € L?(Rg) for non-adjacent
edges j # k, k + 1.

Let us finally consider the case of two adjacent edges: suppose that 7 = k + 1, so
my, + opel® = Zj = mj — ajeio‘j (the proof for j = k — 1 is similar). Since these edges
share a vertex, at this point the exponential term is imaginary and no longer contributes
to decay. This means that there does not exist a strictly positive € to use in our above
estimate (2.4.4). To deal with this term, we shall look at the third line of (2.4.3). Since
e—ak(mr—2j) — ¢=19% this is an oscillatory term multiplied by a Laplace transform, and is

still square-integrable as the following Lemma shows.

Lemma 2.4.3. Let f € L*0,00) and consider the Laplace transform f(z) =
JoS e f(t)dt. Then f e L0, 00).
Furthermore, let g(z) := ez + b with 0 € (—7/2,7/2) such that for any z € Rwg, the

function p(z) :== Rg(z) > 0. Then
o) [ e 9@ p(n)d
f(2) /0 e 9Nf(t)dt

is also in L?(0,00).
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Proof.

|f~(p)|2 < /0 €_pt/2t1/4t_1/4€_pt/2f(t) dt'

< (/ e_ptt_1/2dt> (/ e‘ptt1/2|f(t)\2dt)
0 0
m * —pty1/2 2
<\ ([Temisop )
p 0
It follows then that

i — [T [T w12 1/2 2
/0 ) dpsffo (/0 . dp)t O de
<vi [ ﬁtl/Q\f(t)Ith

0

=7l fl2

The second part of the proof is similar: Noting that [e™™| = e~ we similarly obtain

/ e OO (1) e
0

> ( Rb+2 cos 0)t ’f( )|dt

\/> | e

Again then, we find the L? norm of this term. Partway through we use the substitution

2

()7 <

2

u = p(z) and du = cosf dz:

TN > e P 1/2 2
/0|f<z>| dzgﬁ/o (0 Fdz>t )Pt

oo ,—ut du 1/2 9
~va [ (/b)\/ﬁcosé)t JOIRE

<vr [T [T S P

Vu cosf
o _ ||l
- 0089/ FOF = cos 6 (2:4.5)

O]

Remark 2.4.4. We note that the bound in (2.4.5) becomes infinite as @ — +m/2. For
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g(z) purely imaginary, the function looks like the Fourier transform

f(z) = /0 ittt dt

and our estimate replacing p(z) = 0 in the integration range is too weak to deal with this
case. (Note that even in the Fourier inversion Theorem, without prior knowledge of f, the
Fourier transform exists only in a formal sense).
Using this result for the adjacent edge j = k + 1, we know that (—Ay;) € (e, — €).
Then by (2.4.3),
1eii%(m’“_mﬂ'))‘q)j(e_iA’“f A) = e TR (=), (2.4.6)

where H(z f%J e 9P, (=7 +0j)dr and g(z) = —ie""Ariz has strictly positive real
part for z > 0. Thus, by the preceding Lemma, H(z) € L*(Rsq), and thus (2.4.6) is in
L*(Reo)-

2.5 The set DN is non-empty

We have already seen that the set DN (®P!) has at most one element for each choice
of ®PI ¢ Xsym- To conclude, we must show that for any ®Di ¢ Xsym there exists a
dNe ¢ Xeym such that T(®P' + i®N°) = 0. This is equivalent to proving that there exists
a function ®N° such that

T®Ne = i7"l

It is sufficient to prove that the range of T is equal to the range of (iT). However we should

be careful, as X¢ym is a real vector space, so the map (iT’) is actually
iT: ®P 5 i@P o T(idPY),

. 1 . g5
where the components, 1@?1, are elements of the corresponding PWagym spaces. However

T* is precisely the map that satisfies, for every ¥ € Y
(T®, W), = Z/ (T®),(\)T(\) d\ = Z/ SN (T* W), (A\) dA = (@, T W) .
k —00
By the definition of our operator i1 above, it follows similarly that for every ¥ € Y
((iT)®, ¥)y = Z/ W(T®),(N) T, (N) dA
k —00
0 e —
=Y [ a0 = @, (1)),
k —00
and therefore we may write that (i7)* : Y — Xgym is equal to —i(T™) : Y — Xgym.
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Recall that T : Xgym, — Y is a bounded linear map between Hilbert spaces (since Xgym
is a closed subspace of X). It’s important to note that Xgym is over the real numbers,
whereas Y is over the complex numbers. As a result of these facts, the formal dual
T* : Y* — X* is defined and (by the Riesz representation Theorem) can be canonically
represented as the unique map 7% : Y — X satisfying

(T®,¥)y = <<I’7T*‘I’>Xsym V® € Xgym, P €Y.

(Furthermore we have the inner product identity (®, ¥)y = (®, ¥), since the restric-
tion of any element in X is also an element of Y'). Because the range of T is closed,

Banach’s closed range Theorem states that
Ran(T) = (Ker(T*))*. (2.5.1)

We have shown above that given the map (i) : Xgym — Y, its adjoint is (iT")* = —iT™,
so the kernels are equal: Ker(7T™) = Ker((iT")*). Applying (2.5.1), we obtain

Ran(iT) = Ker(T*)* = Ran(T).

More specifically, for any ¥ := iT®P' € Ran(iT), there exists a ®N° ¢ Xeym such that
T®N° = ¥. Equivalently, the set DN (®P) £ () for every ®' € X, and thus the global

relation has a solution.

2.6 Introducing a numerical method

We recall from the previous section, that the operator T is given explicitly as

(T‘I’)k(}\) — Z eie*iak (mk—mj)kq)j (e—iAkj )\), (261)
J=1

and we wish to solve T(®N°) () = iT(®P),(\) for all A € C and k = 1,...,n. We have
shown that functions in the range of T are contained in Y, and so are square integrable.

In view of this, let us consider the following variational problem:

n

argepcx.,, Min B [®]:  E[®] ::Z/]T(@Di+i<1>)k()\)|2ds(>\), (2.6.2)
k=17

where 7 : [0,00) — C is any curve, which eventually coincides with the negative real axis,
i.e. there exists a ty > 0 such that y(t) € Rg and ~/(¢t) # 0 for all ¢ > ¢y. Since the
functions ®;(\) are analytic, so also are (T'®)(A) for each k = 1,...,n. Therefore, by the
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identity Theorem, if
(T®)(\) =0, VaeA

for any set A with an accumulation point, then (7'®),(A\) = 0 in C. We could also choose
a domain A C C in place of (2.6.2), which would involve a two-dimensional integration.
Alternatively, if A is chosen as a countable set with a limit point, then an equivalent weak

formulation could be constructed, where

n

arggey,,, min& (@] E[®]:=) > |T(®” +i®),(\)*.
k=1XcA

However, by choosing a semi-infinite curve «y as in (2.6.2), we will be able to prove coercivity
for the related weak problem, and so to use the Lax-Milgram lemma. Furthermore, E [®] <
oo for any P! ® ¢ Xsym, since (T®); € L?>(Rp) for k =1,...,n by Theorem 2.4.1. For
definiteness, we will use {7y} = (—00,0] C C for the following; however let us make the

following observation.

Remark 2.6.1. Since the function (T'®)i () is analytic, we know by Cauchy’s Theorem
that the integral along any closed curve is zero. Suppose {v} = (—o0,0], then in any wedge
(m,m+0) C C where Jordan’s Lemma applies (that is, where the integrand is an oscillatory
term multiplied by a term which decays linearly), the integral along 7 is equal to one along
the rotated path e*%~. However we may choose this path to give optimum (exponential)
decay of the integrand, and these rotations would improve numerical efficiency. As a proof-
of-concept, and for verification of such a method we will pursue here only {vy} = (—o0,0] C

C, but highlight this improvement for future implementations.
From this variational problem (2.6.2)

e If a solution to the Laplace equation exists, we may take ®N°¢ = ® to be the corre-

sponding Neumann data, and E [@Ne] = 0 is therefore a minimiser.

e In [Ash12| we see that solutions to the global relation correspond to solutions to the

Laplace equation, so such a minimiser must be unique.

Since then a minimum @ does exist, for any perturbation n € Xgym, we have

0= jt [® + tn)] ‘ Zdt/w (@7 +i®), () +HT ()N ds(V)| _ .
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and performing this differentiation we find that

(T2 (N T0)x(N) + (T®)(N) (1) (V)

Mﬁ
=

B
Il
—

+ (TN GT)k(N) + (T2)k(\) (T0)k(A) ds(N)

3

=3 [ 25 (@G0 + 27 (GTNTTHLDD) ds ()

=1

If we make the definitions of a bilinear operator a : Xgym X Xgym — R and a linear

operator £ : Xgym — R as
0
o(@m) =Y [ @@ 0T
k —0o0

0
() = -9 / (TSP, () Tk (V) d,
L /o0

(2.6.3)

we obtain the variational approach of [Ash13]:

a(®,®) =0D), VP € Xgym.
The Lax—Milgram result assures us of a unique minimiser to this variational problem,
provided boundedness and coercivity properties can be proven for a, ¢:

Theorem 2.6.2 (Lax—Milgram). Let X be a Hilbert space and a : X x X — R a bounded
and coercive bilinear form. Let ¢ : X — R be a bounded linear functional on X, i.e. there

exist constants ¢, C, M such that for every ®,®' € X the following are satisfied:
ao(®,®') < C||®|x[|®']x
a(®@, ®) > c| @3
o (&)< M|®|x.
Then there exists a unique ® € X such that a(®,®") = (D' for every ®' € X.

Whenever the assumptions of Theorem 2.6.2 are satisfied, a further result gives explicit
convergence rates of the approximate problems. From Céa’s Lemma we will be able to
deduce not only stability and convergence for our method, but also spectral convergence

rates.

Lemma 2.6.3 (Céa’s Lemma). Let X, a,l satisfy the assumptions of Theorem 2.6.2, and
let Xy C X be a subspace of X. Then denote ®n € Xy to be the unique solution in the
subspace X to

a(®y,®) = (D), VP € Xy.
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Then the error between ®n and the actual solution ® is bounded by a constant multiple of

the best approximation W to ® in the subspace Xn. That is,
1B @ylx < Z inf &0 (2.6.4)
NIX =70 wex, X e

These theorems require coercivity of the bilinear form a, for which we require that T’
is bounded below. Indeed, it is shown in [Ash13] that the assumptions of Theorem 2.6.2

are satisfied:

Lemma 2.6.4 ([Ash13, Lemma 5.2|). The bilinear form a : X¢ym — Xsym s bounded and

coercive, and £ € X,.

As a result, our weak formulation has a unique solution, and the Galerkin problem is
stable and convergent. Indeed stronger results hold, and we proceed by showing that our

method exhibits spectral convergence rates.

2.7 A spectral convergence Galerkin method

The main result of this section is a rigorous proof that for a certain class of boundary data,
the convergence (2.6.4) is exponentially fast. This new result, given also in [ACI5], is an
important theoretical contribution of this thesis. This will be realised by using a Legendre
polynomial basis on each edge, for which the rate of convergence is known whenever the

data lies in a Sobolev space, H™.

Remark 2.7.1. In general problems, one may not expect such regularity for the Neumann
data. Indeed, with less reqular data we will not observe such fast convergence of the ba-
sis functions, and therefore we would expect slower-than-exponential rates of our Galerkin
problem. However this Theorem proves that our method is rigorously justified, convergent,
and with a controlled rate (depending on the regularity of the data). The previous imple-
mentations of the Galerkin method, for example in [FFF11], have obtained good convergence
rates, but no such proofs of convergence have been given. We therefore give this rigorous
Justification of our method here. In [FF11], the convergence rates compare well against
finite element methods. The numerical results presented in this thesis also compare well,

and are further justified by this Theorem.

Theorem 2.7.2 (Spectral convergence rates). Let the Dirichlet data ¥; € H' [—0j, 0] for
1 < j < n. Suppose that the unique solution to the global relation is such that for each 1 <
J < n, the Neumann data p; € H™ [—0j,05] for all m > 1, i.e. that ¢; € C*([—0j,0/]).

Then the approximate problems converge to the true solution:

H(pj - (pN,j|’%2[—o’j7o’j] _> 07
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with exponential rate.

To form this basis for the Galerkin problem, let us consider the finite-dimensional

subspace of each L%[—aj, 4], which is spanned by the normalised Legendre polynomials

1 /2J+1 t
ig(t) = — Py — i=1,...,n; J=0,...,N—1. 2.7.1
fj,J( ) o 20_] J (U]> y J ’ , T ) 3 ( )

By Parseval’s Theorem, a basis for PW;;,J@ is given by the Fourier transform of these

PJ, i.e.

Legendre functions f; 7, which may be written explicitly in terms of Bessel functions [FF11].
Thus, working in spectral space we have a natural basis e; j(\) := fjJ()\) for X. Let Xy
be the subspace of X which is spanned by the first nIN vectors e; y for j = 1,...,n and
J =0,...,N—1. For clarity, we shall denote these basis vectors as {ej}?ivl. Our unknown

vector ®N¢ = (®Ye, ..., ®N¢) may be approximated in this subspace by
nN
‘I)Ne ] <I>Ne = ijej()\),
j=1

or in component form as
N
Ne  &#Ne __ § :
(I)j ~ @NJ - b]7(]e]7j()\),
J=0

where the real coefficients {b; ;‘ivl are to be determined.
Recalling that {CID?I"‘}?ZI contains the Fourier transform of the pullback of the Neumann

data, we similarly write ®)° = {¢N1,...,&Nn}. Then by Parseval’s Theorem
n
Ne Nej2 __ R 1|2
1@ — @Y% = 203" 1y — owilZan oy
j=1

By taking the infimum on both sides, we obtain an equality for the best approximation in

Xy as
n
: Ne 2 _ . a2
S0f 18N -k = QW;wé%fv,j 5 = Pillie oy 0,1
where Vi ; is the span of {fj ]}]}[:_01. Now if ¢; has sufficient regularity, say
@; € H™[—0j,0/], then we have the following well-known (see [CHQZ88, Section 9.1.2,

p. 277]) estimate for the error in the Legendre polynomial approximation:

lbér‘}'ig H(p] - /l/}jHL2[—O'j70'j] S NﬁmH(pJ’HHm[foj,aj}'
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2.7. A spectral convergence Galerkin method

Finally, by applying Céa’s Lemma, we obtain the estimate

n n
1
2 -2 2
>l owillt ) SN Nl =O (3m) - 072
j=1 j=1

So if the Dirichlet data is sufficiently regular so that ¢; € H™ [—0;,0;] foreach 1 < j <mn,
then the error between the pullback of the reconstructed Neumann data (¢n1,...,9Nn)
and the pullback of the exact solution (¢1,...,y,) converges with rate N2™,

Finally, we can deduce from (2.7.2), that if the Neumann data lies in every Sobolev
space, the convergence is faster than any polynomial. A numerical scheme with such
convergence rates has the spectral convergence property. We shall see that this spectral
convergence is observed in our numerical experiments.

For our numerical tests, we will project the Dirichlet data ®P' = (&P, ... ®P1) used
in (2.6.3) to a function ®Y € Xy

. N—
CI)?I()\) Cz [6Z [
1=0

|_I

and we want to find the coefficients of the minimiser V¢ in our basis. Specifically we
are searching for the coefficients b; ; such that @ye R @%el ZN L b, 1€i,1(A) solves the

subspace problem
a(®N,ej ) =tlejy), Yi=1,...,nand J=0,...,N —1,

where we let e; s(\) := (0,...,0,¢;7(A),0,...,0) denote the vector function in the j-th

position. Equivalently
n
> bisaleir,ejs) =Lej ), Vi=1,...,nand J=0,...,N -1 (2.7.3)
Defining the values
n 00 -
Mg = Z/ (Te;n);, (—t)(Tejp), (1) d
1

. Z/ k( mk_mi)tez"[(—te_iAk’i)€i6 k(mk_mj)t€j7j(—t€_iAk’j) dt,

(2.7.4)
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The Laplace equation

(2.7.3) takes the form of a matrix equation A - B = L where then

Ag,n, G = RMi 1.
L(j,J) — _%Z/l <Z e—ie—iak(mk—mi)tq)%zi(_te—iAki)) Wdt
k=1 i

n N-1 00 )
_. —lx J— . _. . TN 7 N
_ g ZC“/ S et ke mte, (_ge=idu) | (Te, ), (=) dt
ki=1 I=0 1 i
n N-—1
=-3 Ci,]Mi7]7j7J.
=1 I=0

(2.7.5)

Because of the double-indices, our notation L(; ;) means form a row vector out of the

components (j, J );l’:]\lf J—o» and similarly for a; ) (j,7)-

Remark 2.7.3. As a computational note, we observe that a general matrix equation
(2.7.3) would require (nN)? + nN computations of terms in (2.6.3). This corresponds
to n®?N(nN + 1) integrals. Here, in view of the elements M; 15,7 we only require these
terms, i.e. n(nN)? numerical integrations. This is further improved by the observation
that

M 157 = Mj i1,

so indeed only the upper triangular entries of M are required, amounting to %n2N(nN+ 1)

integral computations; precisely half the number we may expect from (2.7.3).

For the remainder of this chapter, we shall rewrite the operator T as an integral equa-
tion, and we shall give a new proof that the known data in the global relation (GR2) lies
in the space Y. This proof may be extended to the Helmholtz problem, and from which

boundedness of the linear form ¢ is obtained.

2.8 T as an integral operator

In the previous section, we have worked with the operator T as an injective, bounded
operator between Banach spaces. In this section, we show that T" can be thought of also
as an integral operator, with a kernel. By representing 7" in this way, further results from
Hilbert—Schmidt theory may be used. Furthermore, we use this representation to provide
an alternative proof that the global relation has a unique solution (given valid Dirichlet
data).

We say that T is written in the form of an integral operator, if there exists a vec-

tor function K (A, y) such that for each pair of indices (k,j), the component function
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2.8. T as an integral operator

Ki;i(\y) € L?((—00,0) x R), and

@@mz/Kmmﬂm@, (28.1)

or in component form,
@mwzzémmwwwm
7

From the definition (2.8.1) for K, the following equality must hold:

ele HmEmmiA G (\e Bk ) = /RKk,j(A,y)q’j(y) dy. (28.2)

To obtain such an integral representation for ®;(\), we need to understand the decay
properties of functions in Xgym,. In particular, recall that Paley-Wiener functions have
specific exponential growth in the upper and lower half planes. Using this fact, along
with Jordan’s Lemma and Cauchy’s integral Theorem we will be able to find the functions
Kj j(N) in (2.8.2).

2.8.1 Bounds in the complex plane

Consider one of the edge functions ®;(\) € PWgm. Recall also that such functions are

analytic; in L?(R) and of exponential type o;:
|5 (V)] S N9l 2 (@ye? S,

This tells us that along rays in the complex plane, the function cannot grow more than
an exponential rate o;|S(\)|. Since ®; is continuous and in L?(R), it must therefore be
bounded on the real line (which also follows from this inequality). There are a class of
results called Phragmén—Lindel6f Theorems (see Theorems B.0.3-B.0.5), which state that
if a Paley~Wiener function is bounded on 9D, for certain domains D C C (such as on two
rays from the origin in the complex plane), the function also obeys this bound inside D.
However we cannot apply these Phragmén—Lindel6f Theorems in this case, as the opening
between the rays Rsg and R.g is not strictly less than . In fact the following argument

demonstrates that we cannot expect boundedness along any ray (except the real axes) for
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The Laplace equation

generic data: Choose (F~1®;)(7) =1 € L?*([~0;,0;]), then

1 [9%
®;(N) /] e dr

T o o,
J
1

— - (ei)\O'j _ efi)\O')j)
2mi\

1
= —sin(Ao;
A ( J])?
which grows exponentially along rays A = tel’ for 6 ¢ {0,7}.
This observation allows us to conclude that any decay we wish to have on functions
(2.8.2) involving ®;(\) away from the real line must also take into account the exponential
function appearing there.

Consider once again the representation for ®;(\), using the Fourier inversion Theorem:

1 . o, R
D;(\) = %eﬂ"j)‘ / " NG (1) dr, . (2.8.3)

—0;j

The integral is bounded as a function of A for A > 0, and therefore
ei)\aj (I)j ()\)
is bounded for X in the upper half-plane, H := {\ € C: I\ > 0}. Similarly we can write
1 ioj A 77 —iX(t+05) &
O;(N) = 7€ . e ®j(—T)dr

so that e*?i®;()\) is bounded on the lower half-plane H™ := {\ € C : S\ < 0}.
Recall that we wish to find an integral kernel representation (i.e. an integral along the

real line) for

oie iak(mk—mj))\(I)j()\e—iAkj)’

and we are now able to determine for which values A € C these functions are bounded.
Let us recall Jordan’s Lemma for path integrations, as it applies for these functions. With

this result, we will be able to use Cauchy’s Theorem to deform contours to the real axis.

Lemma 2.8.1 (Jordan’s Lemma). Let ®(z) be analytic, and such that °*®(z) is bounded
in the upper half plane. Let the curved semi-circle of radius R be given by I'r(t) := Re'
fort € [0,7]. Then

102
/ 67(2)dz—>0, as R — oo
Tr z

Proof. Fix 6 > 0, and partition I'g into three parts: v r(t) is for ¢t € [0, 9], y2,r(t) is for
t € [6,m — 0] and 3 r(t) is for t € [1 — d, 7].
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2.8. T as an integral operator

Since €“®(z) is bounded, the integral over 1 g (similarly v3 g) can be bounded as

iozq) 1
/ 67(2) dz / —dz
1, z Y1.R ?

For 79 g, first we observe from the representation (2.8.3) that

<

~

< 6.

1 20 A
Py / e*To(t —o)dr
T Jo

< Hq)H? /20 672|Z\Tsin6
- 27 0

H(I)H? 1_8—4U|z\sin6 1/2
<
- 2 2|z|sin

12 ]l2
~ 27(2zsind)Y/2’

’eiozq)(z)‘ —

1/2

1/2

Using this bound on the contour v g, this additional decay of z*/“ gives decay RY/2 of the

resulting integral:

/ errez) dz| < wR(1 —2§)sup erez)
72,R o Y2,R
1|l
=m(l—-29 . 2.84
(=20 ) 2 RI2 (28.4)

Therefore, given € > 0, choose 0 < § < 3% and R such that (2.8.4) is less than €/3. Then

the integral _
IG'Z@
/ €702 4,
Tr z

Continuing with our search for a kernel representation for the operator 7', in order to

< €.

O

use Cauchy’s Theorem we need a function that decays in the relevant half-plane. Let us

fix two edges j,k and let 6 := Aj;. First suppose that § € (0,7), so el is in the lower
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The Laplace equation

half-plane H™ for A € R.g. Then our expression can be manipulated:

o€ iak(mk,mj)/\q)j(AefiAkj) — el® iak(mkfmj))\ei)\eiegj (671)\8190jq)j(>\610)>

fizo~q),
' / )y,
T JB.(ei0) Z— A€l

1 [ e #99,(2)
———d
i /Oo z — Ael? Z)

L[ e () .

omi J_ z — \el?

‘ -

[\)

— eie_i"k(mk—mj))\ei/\eieoj <

_ eie_iak(mkfmj)/\ei/\eieaj <

—

— ei)\eilak (mk—(mj —O'jelaj ))

o

o0

(2.8.5)

for any A € Rp and 6 € (0,7). We have used that the integral is taken anti-clockwise
in the lower half-plane, and that the integrand decays exponentially away from the real
axis, so Jordan’s Lemma allows us to take the contour to an infinite semi-circle, with
contribution vanishing on the curved path.

If instead 6 € (, 27), then a similar calculation allows us to write

ele iak(mk*mj)A(I)j(Ae*iAkj) — el€ iak(mkfmj))\efi)\eigaj (61)\ei90j(1)j()\610)>

:eie—iak(mk—m]—)/\e—i/\ei%j 1/ €izaj¢’j(z> dz
27 BE(/\eie) z—)\eie

1 0 iZO"@A
L / eFrR(2) o
21 J_ oo oz — Xel?

_ ei)\e*iak (mk—(mj+ajeiaj) i /OO w dz ,
z — del?

—00

(2.8.6)

Finally we ask, what happens for # = m, since any deformation of a contour about
Ael? € Ry for A € Rog must lie in both half planes. We guess a solution as being a linear
combination of the above two results, i.e. equations (2.8.5) and (2.8.6), and this is stated

in the following Lemma.

Lemma 2.8.2. Let f(z) be analytic in C. Suppose also that for some o > 0, €= f(2)
is bounded in H and e=9=9) f(2) is bounded in H~. Then for any a € R, f(a) has an
integral representation given by

nf(@)

o

/ sinc(o(z — a)) f(z)dz = (2.8.7)
R
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2.8. T as an integral operator

YR+

A W

o ¢ R

Proof. Fix e > 0 and let I'r be a perturbation of the line segment [—R, R], containing the
points [—R,a—e]U{a + €' : ¢ € [—7,0] }U[a+e€, R]. Define also the semi-circular contours
Yry = {Re' :t €[0,7]} and yg— = {Re ' :t € [0,7]}. Noting that sinc(o(z —a)) =

eio(z—a)_p—io(z—a)

, we can apply Cauchy’s residue Theorem to conclude that

2ic(z—a)
eia(zfa) Wf(a)
/ ! f(2)dz = (2.8.8)
Uy, 210(2 —a) o
/ LT P (2.8.9)
a0 . ~Jg)dz=U. .0.
I punyg. 2i0(2 —a)

Using Jordan’s Lemma 2.8.1, we see that as R — 0o, the contribution over the outer curved
contours yg, tends to zero. Denote the inner curve by 7.(t) = ee' for t € [—m,0], then

since sinc(o(z —a)) has a removable singularity, it is bounded in a region around a so that

<(Ce—0 ase—0.

/ sinc(o(z — a)) f(2) dz

€

Therefore, by subtracting (2.8.9) from (2.8.8) and taking the limits R — oo and € — 0, we

are left with an integral only along the real line:

Wf(a) _ / elo(z+A) _ eficr(er)\)f(Z)dZ
R

o 2io(z + \)
= / sinc(o(z + N)) f(z) dz.
R

O

Remark 2.8.3. We emphasise that this result holds only for those analytic functions f
that satisfy the boundedness conditions: |eii”(z_“)f(z)’ < C in H* respectively. Using
the Paley—Wiener Theorem, this condition precisely coincides with f being the Fourier
transform of a function in L?[—o,0]; and so Lemma 2.8.2 holds for all f € PW? (noting
that o > 0 is fized but arbitrary).

Corollary 2.8.4. The results above may be extended for the other two cases, where el €
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The Laplace equation

H* or H™. Beginning with the right-hand side of (2.8.6)

VAT
eihe 1k (my—m) 1/00 el e )(I)j(z) dz
27 J_ o 2z — el? ’

Letting T’ = [—R, R| U~yr— be the semi-circular contour in H™, we see again that

1 e—icrj(z—)\eie)q)j(z) q

% . o )\eig z = O (2810)

Subtracting these two expressions, we obtain a sinc integral

o (eiaj(zf)\eie) _ efio'j(zf)\eig)>

: d
oi(z — Nel?) :

eie—iak(mkfmj))\cb ‘()\eie) — eie*iak (mE—mj)A ]-/
J 27 Jg

= ele” Mk (mi—m;)X <Uj/ sinc(o;(z — Ael?))®;(2) dz) . (2.8.11)
R

7T
Therefore the representation (2.8.11) is valid for all values of 6 € [0, 2m).

In conclusion, the operator 7' has the integral representation
T2 = 3 | Ky 0)®(0)
J

for _
aje‘e 1Y (mp—mj )X

Kii(\y) = sinc(o;(y — Ae Ak)). (2.8.12)

™

Considering the inner product (T'®, ¥)*:

0 P
(TS, W) = kz / ) /R K (0 ) (4) T (V) dy d

sz:/ﬂg@j(y) (Zk:/ooKk,j(A,y)\Ifk(A) dA),

we use the formal identity (T'®, ¥) = (®,7*¥), to obtain a representation for adjoint

operator 1™:

0
(T*®);(p) = E / Lk, 2)¥e(2)dz, where
PR

,efieiak (mi—my)z )
% sinc(oj (i — z€'247)).

Ljk(p,z) = Ky j(z,p1) = -

“recall that the domain of T* is Y = L?(—o0,0).
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2.9. A new proof that DN is non-empty

In components, T has the integral representation

(T"), Z/ ’ sinc(aj(ﬁ — zelA’“j))\Ifk(z) dz. (2.8.13)

Using (2.8.13), we are able to give a second proof that the set DN (®') is non-empty
for all ®P' ¢ Xgym, i.e. that the Dirichlet-Neumann map has a solution. Because of our
carlier discussion, we know that DN (®P!) has at most one element, so it follows again

that a unique solution to the global relation exists.

2.9 A new proof that DN is non-empty

In Section 2.5 we gave a proof that DN (<I>Di) is non-empty. This proof relied on the fact
that the same operator T acts on both the known Dirichlet data ®P! and the unknown

Neumann data ®N¢ in the global relation, i.e. that the global relation is given by
TeNe = iTdP!, (2.9.1)

That is, our earlier proof used strongly the specific knowledge that we are solving the
Laplace BVP with Dirichlet data. The proof given in Section 2.5 considers the range of
the operator (iT"), to show that the range is the same as the range of 7. This cannot
be directed extended to the Helmholtz case, as the operators are substantially different.
Indeed, for the Helmholtz equation, the right-hand side will now become a new function
¥ that depends on the Dirichlet data, but cannot be reduced to the function i7®P!.

As one step to overcoming this obstruction in the proof, we would like to use our new
integral representations (2.8.12) and (2.8.13) to give an alternative (and more generic)
proof that DN (®P1) is non-empty. This proof is more generic in the sense that we form an
integral relation which, by Banach’s closed range Theorem, is shown to be zero. The exact
nature of the integral relation relies on the equation we are solving, but such an integral
equation can be formulated for the Helmholtz problems. We have been unable to extend
this proof to the Helmholtz cases in this thesis, but by presenting the approach here, we
hope that this result may be proven in the future by this method. The key identity is in
the proof of Theorem 2.9.3 where, using the integral relations for 7" and T, the term T™n
is obtained. Since n € Ker(7™), the integral is shown to be zero. A proof for the Helmholtz
equations may attempt to similarly identify these vanishing terms in the integral.

Beginning with the proof, recall that the pullback of our Dirichlet data f; is given
as J; = 3(f;), so that oD — (P ... ®DY) is defined component-wise by the Fourier

transform of the derivative of 9}, i.e.

OPI(A) = (V)" (V).
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The Laplace equation

We will also need a vector consisting only of the Fourier transform of this data, 1;, which
we will denote ®P' = (D1 ©DY) with

By construction both ©@P! &1 ¢ Xsym-

In our derivation of the global relation for the Laplace problem, we used the complex

/ e Mg, dz :/ dW =0,
oN Q

which was possible because the Laplace equation can be written as ¢,z = 0, or equivalently

form of Stokes’ Theorem

that W(z,2) := ¢.(2,z)dz is closed. This means in essence we could work with the
tangential and normal derivatives of ¢ along the boundaries; putting the outward derivative
(Neumann) and the tangential (Dirichlet) derivative data on equal footing. Let us re-derive
the global relation using Green’s Theorem, as we will have to do for the Helmholtz case.
We provide a sketch here; however the full derivation is found in the next section, by
reducing to the case g = 0.

For A € C, we set ((A) = (A, i\) as a parameterisation of one part of the algebraic
variety, Zp = {(A1, A2) € C?: A2+ 73 = 0}. Ifvg(\, 2,y) := e <A (@Y) then for any fixed

A € C and any harmonic function u inside €2,
v3Az yu — uly yvg =0, Va,yecll

So by Green’s Theorem we obtain an equality, which is equivalent to the global relation:
0= // [vgAu — uAvg]dr dy = E / [vgd,u + i(C - vg)vgu] dI'j(z, y).
Q : T;
]:1 J

Rearranging this in to an equation for the Neumann data; making the substitution A —

e~ and multiplying by e, we obtain the global relation, this time involving the

Dirichlet data fi, and not the derivative:
(T®)(\) =T(N), (2.9.2)

where T is the same operator given above, and ¥(\) is given in components as
Wp(A) = el Hmemm)X (L \emiBk) @Di(\eTiAw ), (2.9.3)
j=1

It has been assumed in [Ash13, AC15| that W(\) is square-integrable. The following
result states that ¥ := iT®"! so the relations (2.9.1) and (2.9.2) are indeed equivalent.

The proof of this follows from the later Theorem 3.1.4, in the more general case for the
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2.9. A new proof that DN is non-empty

Helmholtz and modified-Helmholtz problems.

Proposition 2.9.1 (Boundedness of ¥ for Laplace). The function ¥(\) defined in (2.9.3)
is equivalent to i(T®PN)(N) for all X € C, and ®' € Xgyry. Thus Ui(\) € L*(Rg) for
eachk=1,...,n

Remark 2.9.2. This equality is special for the Laplace problem: for Helmholtz, the func-

tions Wi(A) cannot be written purely in terms of the operator T, and it is not clear that

\Ifk()\) S L2 (R<0).

Using for now the result of Proposition 2.9.1, we deduce that the linear operator ¢ in
the weak formulation is valid, even with this representation W(\) using the functions @(\).
Let us conclude by giving an alternative proof using the integral representation for 7" that
the set DN (®P') is non-empty for all ®°! ¢ Xsym- Recall that because T" has closed range,

Banach’s closed range Theorem gives the equality
Ran(T) = Ker(T*)*;

so to show that ¥ € Ran(T), it suffices to prove that (¥, n) = 0 for every n € Ker(T™).

Theorem 2.9.3 (Existence of a solution to the global relation). The function ¥ =
i(T®PY) € Ran(T).

Proof. Suppose that T*n = 0 for some n € Y. Then using Lemma 2.8.2 and the integral

expression (2.8.13) for T*, we calculate
0 - —ia . . —_—
(Won) = 37 [ iR (e )
iaj 0 ie ™% (mp—m )\ o1 —1Ag; Di/ N v

= Z— e % sine(oj(z — Aem'7R)) @7 (2)n(A) dz | dA
k,j T J—co R

:27 7 (2) e kM)A sine (o (2 — Ae'2k ) ) (A) dA ) dz
k.,j R —00
-y / i0Di(2) (To); (2) 2
j

=0.
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CHAPTER 3

The Helmholtz equation

Many of the results we discussed above for the Laplace equation can be extended to the
Helmholtz and modified-Helmholtz equation. Consider, for a fixed parameter (2, the

Dirichlet problem

—Au+462u=0 inQ (3.0.1)
u= fr on . -

This corresponds to Helmholtz (3% < 0) and modified-Helmholtz (8% > 0) problems re-
spectively. As a special case, 32 = 0 is the Dirichlet Laplace problem. This motivates the
consideration that these Helmholtz problems are perturbations of the Laplace problem,
and in considering the global relation as an operator equation, indeed the new operator 1
is a perturbation of T. We will see that this perturbation is compact, and that T lies in a
class of upper semi-Fredholm operators. An upper semi-Fredholm operator, T : X — Y, is
a bounded operator between Banach spaces X and Y, such that the range, Ran(T') C Y,
is closed and the kernel, Ker(7'), is finite dimensional. We have shown that T : Xgyp, — Y
has a trivial kernel, but there are a discrete set of values 52, for which the operator equa-
tion Tgx = y is not invertible. These are the Dirichlet eigenvalues of the Laplacian. For
now fix 4/32 € R which is not an eigenvalue of the Laplacian.

Ignoring boundary values, the function vg(z,z,\) = e~ A= HB%Z/X i5 g solution to the
Helmholtz equation inside €2, and we may alternatively write vg = e~ i¢@Y) in standard

coordinates for

CA) = (A=B%/Ni(A+B%/N).

Let us again denote the pullback of the Dirichlet data to I'; by J; := ¥j(f;). We
form the vector functions OP' = (5‘1, e 19”), and similarly ®N¢ for the pullback of the

unknown Neumann data, g;, on each edge. Noting that the outward normal, v;, to I'; is

vj = (sin(ay), — cos(e;)),
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we apply Stokes” Theorem over €2 to obtain an equation over the boundary:
0= //Q (’L}BAU — uAvﬁ) dzxdy = Z/r (vﬁgj +i(¢ - Vj)vﬁfj) drj(z,y). (3.0.2)
=171

Let us denote the term involving our Dirichlet data f; by

FO) =Y / (€N - w3 os(N) f; T (2, ).
j=17T;

This will be the known boundary data term appearing in the global relation, and recall
that for each edge I'j, there is the parameterisation v;(t) = m; + tel®. The dot product
appearing in (3.0.2) is
i 52 e—iaj

A

Using these substitutions, we can rewrite F'(\) as a Fourier transform of the Dirichlet data:

CN) -y = —ide'® —

n

. 2,—la; gj . . — o o . —ia,;
Fy=-Y <)\elo‘j n /BQAJ> / T ey HEG A AN BT g 1y 4t (3.0.3)
j=1 B

Multiplying by eAmi =182 /A and making the substitution A — \e % we may define

_(Sﬁ@Di)k(/\) — ei,\mke-i%71,82@61%/)\1;()\671%)’

The same substitution for the Neumann data gives an operator T defined as

n

. [ 2 AL
(Tp@)(n) = 3 ek memmpA =it fm=m,) Ay (Ae—iAka‘ _ B ) . (3.04)

, A
7j=1

The operator Sz is similar to (3.0.4) for T, but with an additional multiplicative term:

n

(S8O)k(N) = Zeieq‘*k (my,—m;)A—ie'k B2 (g —m;) /A
"~ (3.0.5)

. 2 iAy; _ 2 iAy;
X ()\elA’W’ + b e)\ J> 0, <)\61A’“j — ﬁe}\]> .

Equating these parameterisations of (3.0.2), we obtain the global relation for the
Helmholtz and modified-Helmholtz problems:

(Tp@N)(\) = —(S5OPHL(N), YA€ C\{0}, k=1,...,n. (3.0.6)

In the case # = 0, this reduces to the global relation for the Laplace problem, obtained
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The Helmholtz equation

previously. Let W(A) = (V1(A),...,¥,(N)) be defined component-wise from the known
Dirichlet data, so that

Ti(N) i= —(S50OP))(\), foreachk=1,....n

In this way, the D2N map can be restated as the following problem: Given ©P! ¢ Xeyms
find ®Ne e Xsym such that

(Ts@N)(\) = ¥(\), VAeC\{0}. (3.0.7)

Remark 3.0.1. Notice that the global relation holds for all functions vg(\, x,y) defined
by C(A) = (A= B2/, i(A+ B%/N)) above. However a new function e @) could also be

used in Stokes’ Theorem, for

pA) = (A= B2/A, (A + 52/0) .

In this case, using the symmetry f(\) = f( A) for all f € PW,

relation following from this representation is

we find that the global

sym ’

(T®N°)(—\) = ®(-)), VYAeC\ {0}

which is equivalent to the system of equations (3.0.7).

3.1 A Galerkin method for Helmholtz and modified-

Helmholtz equations

To solve the global relation (3.0.6), we appeal similarly to the variational problem
AEpe X, Min Eg [P] : Z / T5(®N)(\) — TN ds()),  (3.1.1)

which may be compared with (2.6.2) for the Laplace problem. Again, if the global relation
can be solved on any set A with a limit point, then by analyticity of the functions, the
relation holds on the entire domain C \ {0}. As a result, we may choose v, to be the
line segment from —1 to oo coinciding with the negative real axis. This is to ensure we
stay away from the 1/\ singularity at zero. Recall that for the Laplace problem, we could

choose 7 to be the entire real axis, which leads us to define Y in (2.4.1) to be the space
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3.1. A Galerkin method for Helmholtz and modified-Helmholtz equations

of square-integrable functions on (—oc,0]. Let us now re-define!
Y = L*((—o0, —1])*".

We will show that both Tg‘I’Di and W lie in this space Y. If a solution ® = ®N¢ to the
global relation exists, then Eg [@NC] = 0 is a minimiser. Differentiating, we obtain the

relation

-1
=3 [ onre) ) - 23T
t=0 E o>

_ dER(®Y° + )

0 dt

For functions ®,m € X¢ym, let us define the bilinear and linear forms

-1

a(@m) =R [ @ELOTa0) (3.12)

-1

o) =5 / TN TR0y dA. (3.1.3)

Then the variational problem becomes: Given ePic Xgym, find dNe ¢ Xsym such that
a(®N°, @) = (@), VP € Xgym. (3.1.4)

To solve the global relation, it suffices to prove that this variational problem has a unique
solution. In view of the Lax—Milgram Theorem 2.6.2, the four properties to show are: for
any ®, P € Xgym,

L. |a(®,®")| < ||®|2]|®']|2, which follows from T being bounded.

2. |a(®,®)| > ||®|3, which follows from T} being bounded below.

3. L(®') < ||@'||2, which follows from showing that ||®'[|2 < co.

4. For all valid Dirichlet data, f, the function ¥ = —(Sz®P"") € Ran(T}).

By valid Dirichlet data, we mean that f; € Hl(Fj) for j = 1,...,n and are compatible

(continuous) at the vertices. For convenience, we shall write
T/g = TO + K Bs

where it was shown by the other author in [AC15] that Tj is a perturbation of Ty by the
compact operator Kz, and is therefore upper semi-Fredholm. Using this fact, when 462 is

not a Dirichlet eigenvalue, the operator T} is injective with closed range. The following

!The arguments we shall present for well-posedness on this new space Y still hold for the Laplace
problem. This highlights the freedom we have in our choice of curves 7.
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The Helmholtz equation

Theorem deduces therefore that T3 is bounded above and below. It then follows that the

bilinear form a is bounded and coercive, and the weak problem has a unique solution:

Theorem 3.1.1 ([AC15]). For 4% not a Dirichlet eigenvalue, the weak problem (3.1.4)

admits a unique solution ®N¢ € Xsym-

In the following sections we reproduce the proof by the other author, that T is bounded
above and below, and that Sg has finite norm, which is sufficient to deduce properties 1-3
above. With regard to property 4, let us comment briefly on the question of existence for
the Helmholtz problem:

Remark 3.1.2. For the Laplace equation we showed that DN (®) is non-empty for all valid
Dirichlet data, by finding a representation for T* and showed that ¥ lies in Ran(T) =
Ker(T*)*. For the Helmholtz equation, similar representations to (2.8.13) and (2.8.12)
hold for Tg and Tj: Setting qi;(A) := e 1Bk — B2elBki [\ we have

Bylas () = 2 [ sine(oy(z = au(M) @)z VAEC, @1

™

Similarly then for Helmholtz we have

[T e (g A 826 G ) /A o
(T@)N) = 3 [ e T i, (3 — a1y (1) 1) dy
j=1

n 0 - _
* § : 0§ —iel®k (my—my)z+ie™ % (my—m,; Z o —
k=177

We know from classical results that for valid Dirichlet data a solution exists, and this
is proven separately in [AF150]. It’s hoped that in the future, the proof in Section 2.9 for
existence of the Laplace BVP (using integral representations for T and T*), may also be

extended to give an additional proof of existence for the Helmholtz problem.

3.1.1 7Tj is bounded

Using the Fourier transform representation of ®;(z), as in the Laplace case, we intend to
rewrite each term in T as a Laplace transform. From this we shall deduce boundedness
in Y. Recall that (T3®)x(A) is a sum of terms

. AL
eiefioék (mk_mj)k_i/éﬂei&k(mk—mj)/k(bj <)\e—iAk]~ _ /3261 k]) ‘
A

Using the Fourier inversion Theorem, we have the identity

. . 1 (o —ilp: a2 il ) .
(Pj()\e_lAkj o /82€1Akj/)\) _ 2/ e 17()\6 kji—B2%e k]/)x) (I)](—T) dT,
o .
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3.1. A Galerkin method for Helmholtz and modified-Helmholtz equations

for every j,k =1,...,n. Making the substitution 7 — 7 + o, this integral has a positive
range [0,27] and we can apply the earlier Lemma 2.4.3 to bound the Laplace transform.

Specifically we calculate that the integral is equal to

ek (my—mj)A—if% ek (m—mp/A L /QUj e ir=ay) (Aeimkj e i //\> & (—7)dr
2 0

_ eie_i"k (mk—(mj—ajeiaj)))\6—1526_iak(mk—(mj—ajeiaj))/A1/ e_Q(A)T(i)j(_7—> dr
27'(' 0

where g(\) = ie” 2k X — i3%el®ki /X. As in the proof of the Laplace case, for j # k,k £ 1,
this expression is observed to decay exponentially for A € R (and in particular is in
L?(—00,—1)).

The case for j = k + 1 gives 6 := —Ay; € (¢,™ — €). Since a bounded function is in L?
if and only if it is in L? for ) sufficiently large, we shall examine the large A behaviour of
(3.1.6).

G(N) = iel/2 ),

then eventually Rg(A) > Rg(A\) > 0 for A € Rog. In the case j = k+ 1, the integral (3.1.6)

becomes

20,
e_ia'j>\61520'j/)\i ’ e—g()\)rci)j(_T) dT,
2 0

and for X sufficiently large, it is estimated from above by

205
[ eyl
0

and this function is in L?(—o0, —1) by Lemma (2.4.3).

The similar case of j = k — 1 is proven by making the substitution 7 — ¢; — 7 in the
integral; the case j = k by observing it is proportional to the norm ||®;||2, and the other
cases since the leading exponential gives decay which may be uniformly bounded. In every
case, the L? bound depends only on the fixed geometry and ||®;||2 for j = 1,...,n, thus
the operator T} satisfies

[T®[l2 < C(Q)|[®]]2-

3.1.2 Tj is bounded below

We know that an operator T : X — Y between Banach spaces is bounded below if and
only if it is injective and has closed range, and it was shown in [Ash13| that Tj is bounded
below. Since Tj is injective it has nullity {0}, and thus is upper semi-Fredholm. We observe

that when considered as an operator

Tp : X — Ran(Tp),
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The Helmholtz equation

Ty has index 0, where the index of a Fredholm operator is the dimension of the kernel
minus the dimension of the co-kernel. Since Kpg is compact, it is shown in [Kat95] that
Tp is also upper semi-Fredholm. If (—453?) is not an eigenvalue of the Laplace problem,
then there is at most one solution to the Helmholtz boundary value problem. Thus the
linear problem T3® = W is uniquely solvable for all ¥ € Ran(7}). Since T} is injective, it

follows that Tz is bounded below, provided it has closed range; which we now prove.
Proposition 3.1.3. The operator T : Xqymy — Y has closed range.

Proof. Suppose W¥,, = T®,, and that ¥, — ¥, for some ¥ € Xgy,. We claim that
¥ € Ran(7}3). By normalising the sequences to ¢,, and 1, respectively, it suffices to prove

the result for these sequences.

® ¢, is a bounded sequence in Xy, and thus by the pseudo-compactness Lemma
2.3.3, ¢, — ¢ locally uniformly for a subsequence. Also since Kz is compact,
Kgp, — w(K) €Y for a subsequence. It follows that Kgp = ’l,ZJ(K)Z

1K — ' E) |2 < | Kpp — Kapyll2 + | K, — 52,

where the first term on the right-hand side tends to zero since (¢,, — ¢) — 0; and

the second term tends to zero by assumption.

e It follows that Top, = ¥, — Kgp, — ¢ — w(K). Since Tp has closed range, the
right-hand side must be equal to The™) for some ) ¢ Xesym- We claim that

Since Ty is bounded below and Ty(p,, — ™)) — 0, it must be the case that
@ — o™ — 0 a.e. and locally uniformly. As P, =P, P = o).

e Therefore Top = — ¢(K) and so Top + Kgp = 1) as required.

3.1.3 530" has finite norm

In this section, we will show that the right-hand side of the global relation, Wy(\) :=
—(S5OPH(\) € L%(—o0,—1) for each k = 1,...,n. It will be convenient to make the
substitution g, ;(A) := Ae 12k — B2eiBki /X, We recall that W()) is given by
V(N = jz eiefia’“ (mi—mj)A—ie'®k B2 (myp—my) /A
=1 (3.1.7)

+ 22 iAkj .
X (iqk,j()\) + 216;) @?1 (Qk,j(A)) :
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3.1. A Galerkin method for Helmholtz and modified-Helmholtz equations

Since (3.1.7) involves a multiplication by A, this motivates us to consider the Fourier
transform of the derivative of ¥;. This proof is an extension of the one from Section 2.9
where it was shown that ¥ = iT®!. Recall again that the Dirichlet data f; € H(T;),
satisfies f;(zj) = fj+1(2j). Thus the pullback functions ¥; € H' and are continuous across
the vertices:

VYj(0j) =Vj41(—0j), j=1,...,n,

where we make the identification that 9,1 = ¥;. Integrating by parts we have, for each?
ji=1....n
o

~ . . J .
IND;(N) = €79 (—0j) — e P99 (a;) + / e Y (r) dr.

—0;

Making this substitution in to (3.1.7) for A replaced by g ;()), we have

() = izeie—i%(mk—mj)/\—ie‘“k (mk—my)/A (eiqk,j(/\)ajﬁj(_gj) — e—iqk,j(/\)ﬂjﬁj(gj)>
j=1
i iz 613*1"%(mk—mj))\—ieiakﬂZ(mk—mj)/A(I)?i(quj()\)) (3.1.8)
7j=1
n s o—ia ol o 2 2 lAk ;
. Z ele k(mp—m;)A—ie k52(mk*mj)/>\%@?l (Qk7j()\)) .
j=1

The centre operator is precisely (iT3®"")()\), and let us denote the final one as a remainder

S N ek () A—iei g2 (i) /2 28762
—(580@)k(N) == — Ze ’ J ?@j (qr,;(N).  (3.1.9)
7j=1
Since ‘@( <1 for A € (—o0,—1) and any values k,j = 1,...,n, both of these terms

(iT3® )y, (S5©)), € L?(—o00,—1). Thus, it remains for us to consider the first line of
(3.1.8). We will deduce that

Zeie*iak(mk—mj)A—ieiak (my—m;)/ (eiQk,j(A)Ujﬁj(_o-j) _ e_i‘Ik,j(A)Ujﬁj(o-j)) (3.1.10)
J
is in L?(—o00,—1), by showing that this term is identically zero, as the following result

states.

Theorem 3.1.4 (Boundedness of ¥). Let OP! be the function corresponding to any valid

Dirichlet data { f;}}_,, which are continuous across the vertices and lie in HYT;) for each

2weakly differentiable functions are continuous on R, so this is well-defined. However all these arguments
follow through assuming ¥; € C°°([—0;,0;]) with continuity across the vertices. Then our conclusion
follows from the density of these functions in H*.
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The Helmholtz equation

j=1,...,n. For any B> € R, the operator —Sg@Di s given by
~(S50")(\) = (T @™)(N) — (S5©)(N),

and as such —(Sg@®P") € Y. Furthermore, for 32 = 0, we have the equality —(Sp®P)(\) =
I(T®PY)(N), as stated in Section 2.9.

Proof. 1t suffices to prove that (3.1.10) is zero, which follows precisely from the continuity
of our boundary across the vertices. Consider two adjacent edges ¢ and j = ¢ + 1. Noting
the equality m; + 0;€% = m; — o€l we consider the terms of (3.1.10) involving ¥;(o;)

and ¥j(—o;) at the vertex z;. The i-th term is

+ (i-th term) = —ei® "k (mr—ma)A=iel®k B2 (i =mmi) /A —ioy (Ae Tk =Bk /) g (5

— el fog (mk—[mi—i—aieio‘i]))\—iBQe’i"‘k (mk—[mi—&—oieiai])/)\ﬁ‘(
i

oi)

= e (mi—[mj—ose ) A—iBZe ik (mi—[mj —eieI]) A (5

_ e (mg—my) A=iB2e %k (my—m) X yioy (Ae T8k — 526 Bk /) 9;(~0;)
= — (j-th term).
Therefore all terms in the sum (3.1.10) cancel, and we can write our operator simply as

Ui(A) = (Tp@P)(N) — (S50)k(N), (3.1.11)

which reduces to the Laplace case Wy (\) = i(T®PY)x(\) for = 0. In particular, Uy (\) €
L?(—o00,—1). O
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CHAPTER 4

Numerical results for 2D polygons

In this final chapter for two-dimensional problems, we will present numerical results of the
Galerkin method we have introduced. We will be particularly interested in the spectral
convergence rates which are demonstrated, and that compare well to recent results [FFX04,
SSF10, FF11, HFS15]. We also introduce a related method for identifying eigenvalues of
the Dirichlet Laplacian; which are values —432 € R, such that there does not exist a unique
solution to the global relation. Equivalently, these are values for which the homogeneous

problem

—Au=—-48%u inQ

u=~0 on I'y

has a non-zero solution ug(z,y). This function ug is the eigenfunction corresponding to
—44%. Tt is known that all eigenvalues of the Dirichlet Laplacian are strictly positive
(482 < 0) and bounded away from zero. The smallest modulus eigenvalue has special

properties, and is called the principal eigenvalue® [McL00, Eval0, pp. 249 & 357 resp.].

4.1 An implementation

In the previous chapter we introduced the new Galerkin method for the Helmholtz and
modified-Helmholtz equation with Dirichlet boundary conditions (3.0.1). This is valid for
the Laplace equation with 8% = 0 as a special case. Recall the definition of an approxi-
mating subspace, Xy C Xgy, from Section 2.7, such that for each edge {Fj}?zl we have

a basis for a subspace of L[—0;,0;] consisting of the normalised Legendre polynomials

fia@®), j=1,...,n; J=0,...,N—1.

"We are talking here about Dirichlet eigenvalues, which are those where zero Dirichlet data has been
prescribed over the entire boundary. Comparison between these and Neumann eigenvalues (as well as mixed
boundary data) has been an area of some interest. One such example is studying the smallest-modulus
eigenvalues of each, and some results are given in [Fri9l].
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Numerical results for 2D polygons

The Fourier transform e; j(\) := fjJ()\) of these vectors forms a natural basis for Xy,

and a specific function of the basis is
ej’{](/\) = (0, . ,ej,J()\),(), ceey 0),

meaning the J-th basis element on face j is described as a vector-valued function. Then

the unknown Neumann vector ®N° is approximated component-wise in this subspace by

N-1
@?e ~ (I)%?j = Z Cj,J €34,
J=0
for the real coefficients {c; s}; s to be determined. In view of Lax-Milgram and Céa’s
Lemma, in Section 2.7 we proved that when the true Neumann data, p; = ]—"_1(@?6), are
in C*([—0j,05]) for each j =1,...,n, the convergence on each edge will be exponentially
fast:
2
H@] - (pN7JHL2[—0'j7O'j] — O

&P may also be approximated by q)%i e Xn:

N—
‘I)}Dl()\) cireir(A foreach i=1,...,n
I1=0

,_.

and in vector form the approximation is given by
n
BN ~ BR(N) =D cireir(N),

where the projection coefficients ¢;; € Rfori=1,...,nand I =0,...,N —1. Then also,
if we project the function ¥()\) = —(Sz®"") to Xy, we find a representation in terms of
the functions e; ;(\) too:

Un () = (Sp®R)k(N)

Z Z ¢ —iak (my—m;) A—iel% B2 (mp—m;) /A

2 il 2 il
LiA e _in,, e
o ()\e i 4 P >e“ <)\e ing _ DB )

A A

As we did in (2.7.3) for the Laplace problem, we can form a matrix problem A-B = L,

where we again denote the matrix and vector components by A; 1) (;.5) and L 7). The
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4.1. An implementation

relevant integral terms appearing in the weak formulation are
n o0 -
M .5 = Z/ (Tpein)k(—t)(Tsej.r)k(—t)dt (4.1.1)
k=1"1

Then A; 17 = RM; ;.7 and in view of (3.1.11),

n N-—1

Lj;= —SZ Z ci,tM; 14,5 + Ry /1 (gge)k(—t)(TgejJ)k(—t) dt. (4.1.2)
i=1 I=0 k=1

However, using the above expression, we still require an approximation of ©;(\). So we

may use the full expression for W(\) with the coefficients

N-1
Of(N) = Z%;(\) = D cirenr(N),
I=0
for projection coefficients ¢;5 with i =1,...,nand I =0,..., N — 1. Therefore

n

N-1 -
LjJ = Z Z C,’J/l (Sgei’[)k(A)(Tgej,J)k(—t) dt, (4.1.3)

k,i=1 I=0
and we shall use this representation for our numerical examples.

Remark 4.1.1. In general (and we shall see this is a problem for the three-dimensional
case), our basis functions do not satisfy the compatibility conditions of continuity across
the vertices of the polygon, described in Section 0.2.5. In this case, the integral (4.1.3)
may not be finite. However for the examples we choose, this problem does not seem to
occur. The term (4.1.2) takes in to account consistency of data at the vertices, and so the
operator 55 no longer has a growth factor e *?i but only a decay factor in . Thus
an implementation along these lines, using the values M; 1 ; j previously calculated for the

bilinear form a, may indeed increase accuracy and numerical efficiency.

In either case, the Galerkin method to recover the approximate solution '13]1\\1,6 € Xy, is
given by the linear problem: Find coefficients {b; 1 }; 1 such that
n N-1
Z Z birag(eir,ej ) =4g(ejy), Vj=1,...,nand J=0,...,N —1.

i=1 I=0

The right-hand side vector ¢ is formed as a row vector out of the components L; ;, and

similarly for the matrix a along each row and column.

Remark 4.1.2. As we showed for the Laplace equation in Remark 2.7.3, the symmetries
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Numerical results for 2D polygons

in M; g ;g are still true for the Helmholtz BVP:
Mi7[7j7J = ijjvivl'

This symmetry reduces the number of computations required to find all the values M; 1 ;. 7.
Recall that for the Laplace problem, the total number of integrations required to form the
linear problem is

%nQN(nN +1) = O(n®*N?)

For the Helmholtz problem though, the matriz elements, L; j, can no longer be reduced
entirely to terms involving the projection coefficients, c; 1, and M; 1 ; ;. Thus the number
of computations required is greater for the Helmholtz BV Ps, than for Laplace. However, it
should be noted that the additional 1/t decay in the integrand of the second term in (4.1.2),
does ensure that this integral converges faster: indeed, we see from (3.1.9) that the operator

S acting on a basis vector ei 1(N), is given by

B 25261Akj

(Seir)e(N) 3

(Teu)k()\).

The total number of integral terms needed is %nQN(nN+ 1) for M; .5, and an additional

n(nN) terms for L; y. The total number of integrations is therefore
Ly
P N(nN + 3),

which is still O(n3N?), with the same constant for sufficiently large values n, N.

4.2 Numerical results

We present here a few test cases for the method presented in Chapter 3. We shall do this
in the two domains shown in Figure 4.1. Consider the following general solution to the
Helmholtz equation, —Au + 4% = 0 with 82 < 0:

u(z,y) = (Ay cos(purx) + Agsin(uiz)) (By cos(uay) + Besin(uay)) , (4.2.1)

for A; and B; arbitrary, and p? + u2 = |4/3%|. For our purposes we shall identify the test
cases with the domain (A or B) and a number corresponding to p1 = \/3|52%|, u2 = /|52

and
1. 48% = —1; 6 basis vectors; variables (Ay, A2, By, B2) = (1,0, 1,0),
2. 43? = —1; 6 basis vectors; variables (1,2,3/2,5/2),

3. 48? = —16; 8 basis vectors; variables (1,0, 1,0),
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4.2. Numerical results

(a) Domain A, vertices at {1,i,—1, —i} (b) Domain B, vertices at {0,1,1 + 2i,i}

Figure 4.1: Two test domains, A and B.

4. 4B% = —16; 8 basis vectors; variables (1,2,3/2,5/2).

Each of the Figures 4.2-4.9 shows the exact Neumann data along each edge compared
with the approximate Neumann data for a given test case. In each Figure, the top four
plots show the exact data and the reconstructed data over each of the edges, and the
bottom four plots are the absolute pointwise error between these two.

Figure 4.10 demonstrates spectral accuracy as the number of basis vectors, IV, is in-
creased for test case 2 above. In particular we observe extraordinarily low condition num-
bers for both these domains. These results are comparable to [SSF10, FIS15, HFS15],
which solve the global relation via a pointwise collocation method. In [SSF10], numerical
results are given with a Fourier basis, and with a polynomial (Chebyshev) basis. The for-
mer case has comparably low condition numbers to the results presented here, but slower,
polynomial, convergence rates. The latter case has fast (exponential) convergence with
higher condition numbers. The results presented here have a big advantage: by using a
polynomial (Legendre) basis, we have proven exponential convergence for smooth boundary
data, and we still have low condition numbers.

In these figures, the maximum error is the largest calculated L*°-norm error between
the two functions, across the whole perimeter. This is a particularly good numerical result,
since the spectral convergence Theorem 2.7.2 and rate (2.7.2) are for the weaker L? norm

convergence.
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Figure 4.2: Test case 1, domain A
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Figure 4.6: Test case 3, domain A
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Figure 4.8: Test case 4, domain A
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Figure 4.3: Test case 1, domain B
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Figure 4.5: Test case 2, domain B
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4.3 Additional results

By changing the value of 52, we can equally solve the global relation for the modified-

Helmholtz equations. An example of a generic solution is given similarly to (4.2.1):
u(z,y) = (Ay cosh(uiz) + Ay sinh(uyz)) (By cosh(pey) + Ba sinh(uay)) , (4.3.1)

where again p? + p3 = 482 > 0. Using the same parameters (Aj, Ag, By, By) =
(1,2,3/2,5/2), we observe spectral convergence towards the true solution as shown in
Figure 4.11.

It is also possible to modify these linear forms to permit mized boundary data. For
simplicity, let us briefly describe this extension for the Laplace problem, for which the
global relation is

T®N = iTd"'.

In this equation, our unknown data has previously been ®P' which is a vector comprising
of the Fourier transform of derivatives of the Dirichlet data; whereas ®¢ is the Fourier
transform of the Neumann data. Suppose instead for some subset D C {1,...,n}, we are
given the Dirichlet data on edge I';, for j € D, and else we are given the Neumann data.
Let us construct the known Dirichlet data vector as ®4K = (@‘f’K, ... ,@%’K) with zeros

where data has not been prescribed:

Di
oK _ ¢ jeD
o=
0, else.
This can be rephrased as a projection operator P : Xqym — Xgym by P : P PLE,
A similar construction for the unknown Neumann data gives the known boundary data

function

BE(\) == LK (N\) + & E()N),

or equivalently ®% = P®DPI 4 (I — P)@Ne. Constructing similarly the unknown data
function ®Y = (I — P)®P' + P®N° and noting that P2 = P, the global relation may be
rewritten as

TP®Y —iT(I — P)®Y =i [TP®" +iT(I — P)®"]. (4.3.2)

Since for mixed boundary data, assurance of existence is not guaranteed (e.g. for entirely
Neumann data, we further require the zero-average condition over the boundary), we will
not pursue the formal analysis of (4.3.2) here. Instead, we present in Figure 4.12 a nu-
merical test of the same problem that was studied in [FF11]; where a solution is known

to exist. This includes the same domain B as was used there, while the domain A is for

84



4.3. Additional results

comparison with our previous tests. The solution inside the domains is
u(z,y) = el T cos(2 + 1),

and Neumann data is given between the third and fourth vertices in our domains 4.1; while

Dirichlet data is prescribed on the other three edges.

Remark 4.3.1. These modified equations are similar in style to the operator T, and so
some properties of T can be used, such as boundedness and closed range. An alternative
approach would be to use the same operator T, but instead to modify the domains of the
functions. E.g. in a triangular domain with Neumann data given on the final edge we could

consider
K Di &Di :qNe
P = (07, Py, iP5°)
L, (4.3.3)
P

= (q)ll\Ie7 (I)QNe? _i(I)?)Di)

Then the global relation remains 7" —ire" However due to a multiplication by i, the
domain of T involves components in Xasym as well as Xeym. Indeed, if we set
Xp = PWg, x PWR, ¥ (iPW"3 ) = PWZl x PWZ2 x PWZS3

sym sym sym sym asym>

then T must be considered as an operatorT : Xp — Y.
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4.3.1 Less regular data

In the previous sections, we have used a known smooth solution to the BVPs, and compared
the actual Neumann data to the reconstructed data, with good results also comparable to
those found in [FF11]. Our numerical experiments also agree with the spectral convergence
Theorem 2.7.2, where the Neumann data is known to be smooth on each edge. However,
for real-valued problems, the Neumann data will not be as smooth, and as such we would
not expect such rapid convergence.

In this section, we consider some numerical experiments using only the Dirichlet data.
We will approximate the error by calculating the numerical solution for a larger number of
basis vectors (N = 20 on each edge), and comparing our results to these. We will do this
for the two domains as above: Domain A is a square, and Domain B is the wedge domain
from [FF11]. The four BVPs we will test are:

1. Using constant Dirichlet data, f = 3, over the whole boundary, solving the Helmholtz
problem —Au + 45%u = 0, for 462 = —1.

2. Using constant Dirichlet data, f = 3, over the whole boundary, solving the Helmholtz
problem —Au + 43%u = 0, for 482 = —16.

3. Using zero Dirichlet data over edges 1,2 and 4, and a ‘hat’ function (described below)
over the third edge. We will solve the Helmholtz problem —Au + 48%u = 0, for
462 = —1.

4. Using zero Dirichlet data over edges 1,2 and 4, and a ‘hat’ function (described below)
over the third edge. We will solve the Helmholtz problem —Au + 48%u = 0, for
432 = —16.

In domain B, this ‘hat’ function corresponds to being on the top (sloped) edge of the
domain, where one of the interior angles is greater than /2, and one angle is less than
/2. Over an edge parameterised by =3 : [—03, 03] — R, the Dirichlet data ‘hat’ function
is
Ba(t) = 1+U}, —o3<t<0

1-— a5 0<t<os.

Figures 4.13-4.16 show the error plots between the constructed solution with 8 basis
vectors on each edge (solid line) compared with the more precise solution (dashed line). The
errors in this section are greater, partly because using this method, even small Dirichlet
data gives large values and gradients of the Neumann data, especially in Figure 4.16.
Figures 4.17-4.18 plot the maximum absolute error between the given solution and the
N = 20 control solution, as the number of basis vectors on each edge is increased.

Of particular interest for the first two Test Cases in domain A, is that by symmetry,

the reconstructed Neumann data is expected to be the same on every side, as shown in
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Figure 4.16: Test case 2, domain B

Figures 4.13 and 4.15. But also, we observe a ‘staircasing’ in the error plots 4.17(a) and

4.18(a). This is likewise to be expected:

Since the problem is symmetric, the Neumann data must be an even function over

each edge. Recall that for the Legendre basis, the terms Py, Ps,. ..

are even functions.

Therefore we will only obtain an increase in accuracy of approximation when using an

odd number of basis vectors. Except for small numerical errors, using only Py and P;

would not give a better approximation than using only Py, since the coefficient of P; in

the best-approximation is 0.
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Figures 4.19-4.22 show the errors for Test cases 3 and 4, where the hat function is
prescribed on each edge. In particular, the data on the third edge appears to be much less
regular, and the difference between the two functions is more noticeable at points where
the true solution appears to be less smooth. Indeed, for the square domain, an alternative
approach to compare our method would be to use separation of variables to construct the
solution as a Fourier series. Then, a numerical computation of the Fourier series could also
be used to test the accuracy of our solution.

Because of the apparent lower regularity of the constructed Neumann data, for Test
cases 3 and 4, we will instead plot the maximum L2-error over the entire boundary (that
is, the maximum of the L2-errors over each individual face). Figures 4.23-4.24 show how
the maximum L?-error changes as the number of basis vectors is increased.

It is possible using these L2-error plots to estimate the convergence rate for a given
problem. Let us choose Domain A for Test Case 3, as shown in Figure 4.23(a). On the
assumption that a straight line can be fitted to the data in this log plot, a relation between
the error, e, and the number of basis vectors, N, must be of the form

e = Ae~ N

)

where A, c € Ry are to be determined. Given a point (NN, e) on this line,
loge = —cN +log A.

Looking at the plot in Figure 4.23(a), in this case it is reasonable for us to choose the
extremal data points to lie on our line?. Let us consider the points (N7, e1) = (4,0.9853)
and (Ng,e2) = (10,0.4292). By solving these equations,

1 €1
=—1 — | = 0.1
c Ny N og <e2> 0.1385,

which gives that A = eje?® ~ 1.715. Therefore, for this BVP we have estimated that
lej = onllT2p 0,0 < Ae™N,  where A =1.715,¢ = 0.1385.

Figure 4.25 shows the comparison between this line of exponential convergence, and
L2-error plot from Figure 4.23(a). In general, by plotting on a semi-logarithmic scale, any
convergence which appears linear is convergence of an exponential rate, with some factor
which can be calculated. Although these are slower than the rates we observed numerically
for smooth data in Section 4.2, we can still observe exponential convergence rates for these

numerical examples.

2Moving the line parallel to itself changes the value of A, but not the convergence rate ¢, which is of
primary interest.
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4.4 The Dirichlet eigenvalue problem

The Dirichlet eigenvalue problem is a non-unique solution to the Helmholtz equation. More

specifically, we seek pairs (u,4/3?) such that?

—Au—48%u =0 in Q (44.)
u=0only, j=1,...,n o

Recall that the linear operator Tz for recovering the unknown Neumann data is Fredholm.
T3 is injective (that is, it has nullity zero) precisely when the Laplace equation has a
unique solution. Since the —A is a symmetric elliptic operator, standard results (e.g.
[Eval0, p.355]) yield that every eigenvalue of —A is real and positive. Consequently the

following observation holds

Remark 4.4.1. The operator Tg : X — Y, which is upper semi-Fredholm, is injective if
and only if 482 € R\ 0 and not equal to one of the strictly positive Dirichlet-eigenvalues
of the Laplacian.

This result is a restatement of the Theorem for elliptic operators. The consequence of

3We have used a different sign for this equation in the current section only. This is to emphasise that
the eigenvalues are positive values of 432, corresponding to the Helmholtz equation.
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this fact is that by fixing a domain 2 we may identify eigenvalues, by studying the condition
number of the linear Galerkin system. This is the content of the following Theorem from
[AC15]. Because we are dealing with limits for 5 € C, the bilinear form a is slightly
modified

ap(®,®') = %(Tg@,TB{Y)y (4.4.2)

Theorem 4.4.2. (i) Suppose {(®m, Bm)}m>1 satisfies the Galerkin problem (4.4.2) and
lim B, = € (0,00).
m—0o0

Then 4/3% is an eigenvalue of the Laplacian.

(ii) For each B € (0,00) such that 43? is an eigenvalue of the Laplacian, there exists a
sequence of pairs {(®m, Bm) }m>1 that satisfy the Galerkin problem (4.4.2) with ||®,||x =1
such that

lim | —Bn| =0, lim inf |®—®,|x =0.

m—00 m—00 ker T(,B)

Let us define the matrix
T (8) = aglerej), 1<i,j<m.
If a sequence { B }m>1 in R defined by det T (8,,) = 0 converges, then

m—r0o0

will be a true Dirichlet eigenvalue.
To demonstrate this approach, let us consider a square domain with four vertices at 0,

7, m(1 +1) and =i respectively, where explicit eigenfunctions are given as
u(z,y) = sin(kzx) sin(ly), for k,l € Z

and 442 = k? + 12, Using {ej};-‘ivl as a basis for an approximating subspace in X from
Section 4.1, let us form the Galerkin matrix T(N)(8). Figure 4.26 plots the condition
numbers of T™N) (B) around the first three eigenvalues. In each case, spikes in the con-
dition numbers correctly reveal the eigenvalue’s location. We observe that each spike is a
number of orders of magnitude greater than nearby values. Figure 4.27 highlights the true
eigenvalues, even over a wider range where the condition numbers vary by multiple orders
of magnitude.

We note that there is a double approximation involved in the application of Theorem
4.4.2. First there is the approximation that, for 8 an eigenvalue of the Helmholtz problem,
a given Galerkin problem defined by the matrix 7 may have an eigenvalue 8, # 3. For

this value 8,, det T (6n) = 0, and the Theorem states that these values will converge, so
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Figure 4.27: The condition numbers of T("N)(3) for a wider range of 8 values with n = 4
and N = 9. Exact eigenvalues are marked by vertical lines.

B = lim,,_,o 8. Because of this, it is certainly possible, for a given problem, that these
approximate eigenvalues lie in C \ R, even though 5 € (0, c0).

Second, there is the approximation in our numerical implementation that we will ob-
serve a ‘spike’ in the condition number of a well-defined problem, 77V (3, N,;) (for a fixed
value nN) as (B,n,;)j>1 approaches an approximate eigenvalue 3, . One should take in
to account these factors when using this method to find eigenvalues, and let us remark on
this.

Remark 4.4.3. Sometimes, a peak may not be observed, even at a known eigenvalue f3.

This could occur for a number of reasons, for example:

e The range over which we are searching for an eigenvalue is too broad, so the spike
will not be observed unless the resolution at which we calculate the condition numbers

of T”N(/BnN’j) 1s enough for the narrow spike to be revealed.

e By the first approxzimation, since the true eigenvalue B is the limit of the values
(Bm)m>1 for which det T (B,,) = 0; if the range we are searching is too small
around B3, then B, may lie outside of this range. In this case, the spike may not be

observed.

4.5 Summary of two-dimensional Helmholtz

We have shown how Fokas’ unified method provides a continuous map between the un-
known Neumann data and the known Dirichlet data for the Helmholtz problem in a polyg-

onal domain 2. This map, which depends on 8 € C, is realised by solving an operator
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equation Tg® = ¥, where T3 is a compact perturbation of a similar operator studied
for Laplace problem (where 5 = 0). By rewriting the global relation as a linear operator
equation for the unknown function ®N¢ and utilising the PaleyWiener spaces, we have
proved that this operator is upper semi-Fredholm. Using results for such operators and the
strong properties following from analyticity, we have obtained existence and uniqueness of
solutions away from an isolated set of eigenvalues 3.

For such values, we have proposed a Galerkin method for reconstructing the unknown
data ®N°. The validity of such a method follows from the functional analytic properties
Ts which we have established in Section 3.1. Numerical tests for this method in two
domains are shown in figure 4.10 and demonstrate spectral convergence rates comparable
to those in [FF11], and remarkably low matrix condition numbers. We have also tested our
implementation with more general boundary data, where the exact solution is not known,
and have obtained slower convergence rates. These convergence rates still appear to be
exponential, and we have shown how this rate can be approximated numerically. Our
approach to solving these BVPs requires a numerical integration for each matrix entry,
but we emphasise that the integrand is analytic away from zero. This property allows for
efficient numerical integration, with the use of contour deformation to ensure exponential
convergence of the integrands.

Previous numerical studies have followed a pointwise evaluation of the global relation
at special collocation points [FFX04, Dav08, SFFS08, FF11]; for example [SSF10]| estab-
lishes quadratic convergence rates using a Fourier basis. The convergence properties and
condition numbers are due to a good choice of collocation points, either along rays in
C, or specially distributed points, called Halton nodes, described in [FF11, Appendix A].
More recent work in [FIS15, HFS15, FP15| has resulted in similarly low condition num-
bers, and which are independent of 5. Some convergence results have been provided in
[FP15, Ch. 6], and a survey of these pointwise collocation approaches is given, including
the type of basis functions (polynomial or Fourier) and the choice of the collocation points
that were used. These approaches use the Dirichlet data, and solve numerically for the
Neumann data, d,q, around the boundary. In contrast, the approach presented here from
[Ash13, AC15] considers the Fourier transform, ®N¢, of this Neumann data, which lies in
a Paley—Wiener space of analytic functions, with known bounds. Importantly, our results
introduce a rigorous justification of a second (Galerkin) numerical approach which has not
featured in these earlier studies. Furthermore, the calculations involve integration of ana-
lytic functions, and so these numerical results hold without calculating the global relation
at well-chosen points in the complex plane. In this way, the method we have presented
can be easily extended to any Laplace or Helmholtz BVP on a convex polygon, and the
convergence results of Theorem 2.7.2 remain true.

With regard to the Dirichlet eigenvalues of the Laplacian, we have shown that for any

sequence {B, }m>1 tending towards a true eigenvalue S € (0,00), the condition numbers
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of the corresponding matrices {T)(8,,)}m>1 increase without bound. By considering
the known eigenvalues for a square, we have shown the effectiveness of this method for
determining eigenvalues. Indeed, for a fixed matrix size, figure 4.27 highlights noticeable
spikes in the values T(™N) (8). From numerical experiments, these spikes are typically
several orders of magnitude.

The work here has been confined to regions of convex polygons, however these can
in principle be extended to more general planar domains. One such extension for future
study would be as curvilinear domains, for example convex polygons where each edge is

permitted to be a smooth curve that keeps the shape convex.
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CHAPTER 5

The Laplace problem on three-dimensional

polyhedra

Two recent papers [Ashl4b, Ashl4a| have extended the earlier two-dimensional work in
convex polygonal domains, to their three-dimensional analogue: convex polyhedra. This
extension uses many of the ideas from our two-dimensional problems, and as we shall see,
the global relation may again be written as an operator equation T'x = y between Banach
spaces, where T is a continuous and injective linear operator. For a polyhedral domain,
our boundary data will be supported on the faces, and the related Fourier transforms will
lie in similarly defined Paley—Wiener spaces. For two-dimensional BVPs, we defined the
Paley—Wiener spaces PW} to be F L? [—0j,0j]; whereas the Paley—Wiener spaces relevant
to three-dimensional problems will consist of the Fourier transform of functions in LQ(Qj),
for polygonal domains ;. We begin in a similar fashion, noting the comparisons between
this and the polygonal cases. We will then proceed to propose a numerical implementation

in detail, taking care to explain specific numerical difficulties for a few reasons:

1. Because the numerics will require two-dimensional integration (which is proportion-
ally more difficult numerically), we wish to highlight areas where efficiency can be

improved.

2. This is the first time a three-dimensional implementation of the Fokas method has
been attempted, and it is hoped that by providing additional details, we will aid

future work in this area.

3. Some difficulties arise that were present in the two-dimensional case, but that were
easier to manage than for the three-dimensional case. We refer specifically to the
integration-by-parts required to ensure that the numerical integrals in our weak for-
mulation are finite, when calculated on basis functions. This arises because our basis
functions do not lie in a subspace required for boundedness of the integrals, even

though their sum does. We take care in presenting this subtle point in Section 5.5.
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With regard to point 3, we provide a coordinate-independent integration-by-parts that
alleviates the issue of boundedness. In doing so we introduce a fundamentally new repre-
sentation for the global relation, which will lead to a new weak formulation for the Laplace
and Helmholtz problems in polyhedral domains. This new weak formulation is explored in
Sections 5.5-5.6. As a result, we provide the first numerical tests of the Fokas method in
three-dimensions and, as we have shown for 2D domains, this method is stable and conver-
gent. Let us begin with the relevant notation for the Laplace problem on three-dimensional
polyhedra.

Suppose € is a convex polyhedron, which is defined by its polygonal faces {3;} ;.
Throughout this section, we let bold symbols A = (A1, A2, A2) and & = (x1, x2, x3) denote
vectors in C? and R3 respectively; while their respective un-bolded coordinates A, x denote
the projection onto the first two components: A = (A, A3) and @ = (x,z3). Then the

three-dimensional Laplace problem is

Ag=0, inQ (5.0.1)
q=1f;, on¥; j=1,...,n (5.0.2)

To ensure existence of a solution, it is sufficient that f; € H(Q) and f; = f; on ;N E;

[Dau88]. This means compatibility at the edges, and is analogous to vertex continuity in

S(N) =14/ A2+ )3,
where the positive real part in the square root is taken. Then the algebraic variety Zp :=
{A € C?: A2+ 23+ A} =0} is equal to the union of the set Z} = {A: XA € C%, A3 =6(\)}

with the corresponding set, Z,, where the negative square root is taken for §(A).

the 2D polygonal case. Let

For any A € Zp, the function vy (x) := e 72 solves Avy = 0, and so applying Green’s
identity

/Q [qAvx — vAAq] dx = Z/ [q0n,vx — VAR, ¢ doj(), (5.0.3)
j=1"%;

where doj(x) denotes the corresponding surface measure over ;. The left-hand side
vanishes for any solution ¢ of the Laplace equation, so the boundary terms yield the global

relation

> piA)=0, VAeZ
=1 (5.0.4)
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The Laplace problem on three-dimensional polyhedra

The faces can be conveniently parameterised by a map 1; : R? — R3, using an orthogonal
matrix R; which rotates the outward normal n; to e, = (0,0,1)": For X = (X7, Xo)"

X

With this parameterisation, if we let J; := 7 f; be the pullback of f; to a polygon Q; in

the plane, and similarly ¢; := ¢7(0ng), we write

Pj()\) _ e—i)\-mj / e—i(RjA)1X1—i(Rj>‘)2X2 [ij + i(RjA)g’ﬁj] dX.
Q

J

In a similar way to the two-dimensional case, we may multiply the global relation by el*
and make the substitution A — RZ)\. If we do this, and denote new vectors for the Fourier

transform of our data
Ol = (9 (N),...,0,(\)E, ®N = (G1(N), ..., ¢n(N), (5.0.5)
then the global relation may be written in the equivalent form
(T®N)(N) + (SOPH,,(\) =0, VAeC? (5.0.6)

where if we use the rotation Ay X := R; RZA, the operators T" and S are defined component-

wise as

(TBN)(A) 1 =Y e Hmamm BAQNe (AL A)1, (AgjA)z)

7= (5.0.7)

(SOPHp(N) : = Zie‘i(mf_m’“)'RiA(Akj)\)?)@?i((ﬁkj}‘)1’ (ArjA)2)-
j=1

Remark 5.0.1. Although the global relation here is for A = (A, 0(N\)) € Z;, as remarked
in [Ash14b], by taking complex conjugates and relabeling A1 and A2, the global relation must
also hold for XA € Z5, and therefore on the whole of Zp.

The Paley—Wiener space for a polygon @ is defined as the Fourier transform of the
space L?(Q). By the Paley-Wiener Theorem this is equal to

PWosym = {f : € = C: flae € L*(R?), |(2)] S || 2™ Prea®=)}
and functions f € PWg sym satisfy the symmetry relation

fO) = f(=N), ViecC2
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5.1. The weak problem

We define the spaces Y = L?(R?)*" and
Xeym = PW3, qym ¥ -+ X PW, oom ~ L*(09). (5.0.8)

By construction, the Neumann data must satisfy that the integral over 09X is zero, and we
have also assumed that the Dirichlet data is continuous across the vertices. The Neumann
data then, lies in the subspace {® € Xgym : Y, ®;(0) = 0}.

Since we know that solving the global relation is equivalent to solving the PDE (5.0.1),
the problem may be restated as follows: For valid Dirichlet data @' e Xeym, define
Ui (A) := —(SOPH,()), and find &N € Xy, such that

(T®N)(\) = Up(\) for every k=1,...,n.

This requires studying the operator equation involving 7', and uses similar machinery as
for the two-dimensional case: indeed the pseudo-compactness lemma 2.3.3 for the Paley—

Wiener space still holds.

Lemma 5.0.2 ([Ashl4b, Lemma 1]). Every bounded sequence in Xeym contains a subse-
quence that converges locally uniformly in C? to an element of Xeym which obeys the same

norm bound.

Using the form of T', indeed existence and uniqueness of solutions to the global relation

are possible:

Theorem 5.0.3 ([Ashl4b, Theorem 2|). The map T : Xgym — Y is bounded above and
below:
@]y S NT®xm S [@lly, V€ Xym.

As such it is an injective linear map with closed range. Furthermore for any admissible
boundary data { f; "1, the function ¥ := —SOP! lies in Ker(T*)*; perpendicular to the

kernel of the formal adjoint operator, T, to T. So by Banach’s closed range Theorem
Ran(T) = Ker(T*)*,

and there exists a solution ® to the global relation. By injectivity, this solution is unique.

5.1 The weak problem

Since the operator 7' has been shown to define a linear map from Xy to Y, and yields
a unique solution to the global relation, we may proceed to define the associated weak
problem. Details are given in [Ash14b, Ash14a|, and such a numerical approach is possible
because the operator T is bounded below. We will introduce three weak problems with

different properties:
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The Laplace problem on three-dimensional polyhedra

e The first weak problem was introduced in [Ash14b| and the forms will be denoted by
the forms a(®,®’) and ¢(®'). This problem comes from a quadratic minimisation,
and is analogous to the weak problem introduced in (2.6.3) for the Laplace problem,

by integrating over a curve on the negative real line.

e The second weak problem is proposed here for the first time. This is analogous to
the weak problem for the two-dimensional Helmholtz equation, where the integral is
taken from —oo to —1 only. In this case we may choose to exclude any compact set
K from the domain of integration, and will be denoted by the forms ax (®, ®’) and
(i (®'). This has the significant advantage that the numerical integration will not
need to be performed near 0, and as such is the one we shall pursue for our numerical
tests in the following chapters.

e The third weak problem is also given in [Ash14b]|, and will be denoted by a(®, ®') and
E(<I>’ ). This is especially interesting, since the proof given for coercivity in Theorem
4.1 of this paper, may be used to give an explicit coercivity bound for the bilinear
form a. We give this proof in Section sec:coercivity. This coercivity bound, combined
with Céa’s Lemma and the boundedness constant for a (attainable from the bound
for T') would give a specific control on the convergence of the Galerkin problems. As
such this is a recommended area for a future implementation to compare with the

new implementation of the second weak problem.

Because of the boundedness properties of T', the Lax—Milgram and Céa Lemmas apply
to all three weak formulations, giving numerical stability and convergence for the resulting
finite-dimensional problems. Having demonstrated this approach in the two-dimensional
case, we proceed quickly, but highlight the notable changes:

First, the weak formulation is defined on a sub-domain {\ € R?} C C? instead of a
curve, but again real values for A are used.

Second, by the pseudo-compactness lemma, we do not need to consider values near zero
to avoid numerical difficulties. Indeed, we may exclude any compact set K, and consider
the integrals over R? \ K, which is analogous to the curve from (—oo,—1) C R.q in the
two-dimensional case. This is the content of Theorem 5.1.4 and yields an entirely new
weak formulation for 3D elliptic problems.

Thirdly, an alternative weak approach is given, which yields explicit coercivity bounds
for the weak problem. By Céa’s Lemma, these bounds give estimates for the rate of
convergence. In the numerical tests, very similar linear forms are considered, after an
integration by parts.

Finally, since the boundary of a polygon consists of line segments, we had a wide
choice of good bases for a line segment, and for which we have an explicit Fourier transform
representation (the Legendre and Bessel functions). For generic two-dimensional polygonal

domains, a good choice of basis vectors is not as clear. We have chosen here to minimise
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5.1. The weak problem

arbitrariness and choose a standard polynomial basis for each face @;:

fialz,y) =2y*?, for multi-indices o = (a1, a); |af < N.
This consists of the first M := £(N + 1)(N + 2) polynomials on a given face. Over the n
faces of the polyhedron, this corresponds to (NN + 1)(IN + 2) basis vectors { f };ﬂ/[l The
Fourier transform will be given explicitly in terms of a finite sum over the boundary and
geometric quantities from the domain. However it is admitted that this choice could be
improved upon for specific domains, or a better general choice of basis vectors.

With these considerations the weak formulation of the global relation may be obtained:

Theorem 5.1.1 ([Ash14b]). For fivred ¥ = —S®P' € Y, we have the following linear and

bilinear forms on X and X x X respectively
0:® — (U, TPy, a:(P,D)— (TE,TP)y.
Then the weak problem is: given ¥ €Y, find ® € Xgym such that
a(®,®) =0D"), for all ®' € Xyym.

This problem is well-posed, and furthermore for ¥ = —SOP! in the range of T, this unique

weak solution solves the classical problem T®YN¢ = ¥.

We observed for the 2D global relation that the operator T is a finite sum of exponential
terms multiplied by the component functions ®; evaluated along rays, and as such (T'®;)
converges to zero whenever a sequence {®;};>; does. We shall use this Lemma again to
derive a new weak formulation on a sub-domain R? \ K. This flexibility will permit us
to avoid removable singularities at the origin, as well as using symmetry to yield a more

efficient numerical scheme. The proof of this result is identical to Lemma 2.3.4.

Lemma 5.1.2. For any sequence {®;};>1 C Xeym tending locally uniformly to zero,
(T®))r(A) = 0 locally uniformly as a function of X\, and for each k =1,...,n.

The second result we shall need is that convergence of the bilinear form implies con-

vergence of ®;, and thus of the sequence T'®;.

Proposition 5.1.3. If ®; is a sequence, such that a(®;, ®;) — a(®,®) = 0 for some
P c Xgym, then T® =0 and ® = 0.

Proof. In [Ash14b] it is shown that T is coercive, so that for any ® € Xgym,
a(®, @) = ||T2|} 2 ||®[%,,.. (5.1.1)

As such the sequence {®;} is uniformly bounded, so by 2.3.3 [Ash13, Lemma 4.6] a subse-

quence (call this ®;) converges pointwise and locally uniformly to some ® € Xgyy,. Since
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The Laplace problem on three-dimensional polyhedra

T is continuous and T'®; — 0 it follows that T® = 0 almost everywhere. However, since
T® is an analytic function in C?, T® = 0. By coercivity, we find that ® = 0. O

Theorem 5.1.4 (New weak formulation). Let K C R? be any compact set. Then the above
Theorem holds for Y replaced by Y := L*(R? \ K)*"™. That is to say for

n

c(@e) =3 /| TN TE) (5.1.2)

/ D1 Vear Y2Y
K (D) Z/RQ\K SOPY, (A\(T®)x(\) dA. (5.1.3)

Proof. We now appeal to the Lax—Milgram result for existence and uniqueness of the weak
problem: it suffices to prove that the linear form £ is bounded, and the bilinear form ax

is bounded and coercive. Since
k(D) < (¥, T® )y, < (¥,T®)y <C,

where the final inequality was proven for ¢ in [Ashl4a]. Similarly |ag(®,®')] <
Cl|® | Xuym |2 [| Xoym» and it remains then to prove that ag is coercive:

Suppose this is not the case. Then there is a sequence ®; € Xgyy, with || @] x,,,, =1
such that ax(®;,®;) — 0. Since P, is a bounded sequence, Proposition 5.1.3 gives that
®; — ® = 0 pointwise and locally uniformly for a subsequence. Lemma 5.1.2 ensures local

uniform convergence of T'®; — 0, so that the integral over a compact set converges:

. 2 _ : 2 _
im 3 [ e n=3 [ Jim [T ®00 P ax =

Finally by the coercivity estimate (5.1.1) for a over the entire domain Y, we deduce coer-

civity over Y, because

i, < 17205 =3 < L Jreiras [ |<T¢>z>k<A>|2dA>

k=1
< ag(®;, ®)) —i—Z/’T(I)l ‘2(?1)\—)0
and thus ||®]x,,,, — 0, which contradicts our assumption. O

5.1.1 Explicit coercivity bounds

In (5.1.2) we considered a new weak formulation for the global relation, and proved that
the forms satisfy the assumption of Lax—Milgram. Importantly, Céa’s Lemma applies,

which gives a convergence rate of the Galerkin problem, using only the coercivity and
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5.1. The weak problem

boundedness constants. Another weak approach motivated by [Ashl4b, Eq. 4.2] is to
consider the modified weak problem a(®, ®') = £(®’) for all &' € X ym, where

a(®,®): =R . <T'I>(>\) CL®' (=) = LT®(N\) - ' (=) —2MTP(\) - @'(_A)> ‘d/\A
—(®) =R - <S®Di()\) L&' (—\) — LSOPI(\) - ®'(—)\) —2M SOPI()) - q;’(_)\)) |d)\>\7
and the operators M and L are defined on Xgyn, as
(M@)N) = ilmy - BNBO), (L)) = ML+ x50 (5.1.4)

This weak problem is motivated by an identity that is used to prove that the operator
T is bounded below, and this weak approach follows by substituting occurrences of TeNe
in the definition of @ by —S®P!. Therefore any function ®V°¢ ¢ Xsym solving the global
relation also solves the weak problem. If we can show that d,g are bounded and that
a is coercive, then the Lax—Milgram Theorem 2.6.2 guarantees that this is the unique
solution to the global relation T®N¢ = —S@®P!, for given valid Dirichlet data ®P. And
indeed in [Ash14b], boundedness is shown and using properties of this weak formulation,
T : Xsym — Y is shown to be injective.

This result may be extended to give an explicit coercivity bound for a, which is explicit
from the geometry. This remarkable fact, combined with Céa Lemma gives optimal lower
bounds on the convergence rate for the Galerkin method associated to @ and {. Let us recall
that the matrices are constructed so that R',;ez = ng, where ny, is the outward normal of
the k-th face, and my is the midpoint vector for the k-th face. Optimal convergence is
assured when coordinates are chosen such that m := infy my, - n; is maximised, so that we
suppose the point (0,0, 0) lies inside the polyhedron.

Recall that for A € R? and ®; € PWg, sym, ®;(\) = ®;(—\). A similar proof using

only the definition of the Fourier transform gives the identity

0D;

9%,
O\ (=)= O\

), i=1,2.

Making these substitutions, we calculate

BO)(LB () = BN [0 G N) = A G ()]
= BN MG+ A ) (5.1

= (L®)r(N)Pr(=N),

so that (P (A)(LP)g(—A)+ (LP)k(A)Pr(—A)) = 0. The following Theorem uses this fact
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to give explicit coercivity bounds for the weak problem. These arguments are taken from
[Ash14b, Lemma 4.7|, where (5.1.7) is derived to prove that T is injective. Our proof here
directly shows that this identity yields a coercivity bound which, by Céa’s Lemma, may

be used to estimate convergence rates for this method.

Theorem 5.1.5 (Explicit coercivity bounds). Given the polyhedron Q0 defined as above,
suppose (by a translation of our coordinates) that the origin is contained inside €2, so that
all the midpoint vectors m; point outwards, i.e. my - ng > 0. Let m := inf, my, - ng be the

least such value over all the faces ¥. Then
a(®, ®) > 2m||®||%, for every ® € Xgym.

In particular, by Céa’s Lemma, our solution ®n in a subspace Xy C Xeym differs

=

from the exact solution ® € Xgym by at most a constant multiple of the subspace error,

inf‘}/GXN ||¢ - i’/H)(sym :

C

where C' is the boundedness constant for a.

Proof. We first use the identity [Ashl4a, Eq.. 4.2]

/ <T<I>()\) CL®(N) — LT®(N) - ®(—)\) — 2MTH()) - <I>(—)\)) da
R? R
:/ <<I>()\)-L<I>(—)\) —L®()\) - ®(—)) — 2M<1>()\)-<I>(—)\)>t\‘.
R2

hand side. For A € R?, it is quickly seen that H(\) = —H (), so the function is purely

imaginary. Therefore we can simplify

Let us consider the first two terms H(\) := ®(\) - L&(—\) — L®(A\) - (—)) on the right-
t

a(®,®)=R [ —2MP(\)- @(—A)Q
R2 |A|

(5.1.6)
=Y [ BN

from the definition of the multiplication operator M and ®(—\) = ®(A). Recall that
the matrix R! and vector m; components are real, and that the vector A = (A1, A2, i|A|)".

Consequently only the third component of A contributes to the real part of the integral,
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5.2. Constructing a basis

and
- t t Qd)‘
k=1
i 1.
=> 2m, - nk/ @5, (A)[2dA (5-1.7)
k=1 R?
> 2m|® %, -
O

We remark that the operator L in (5.1.4) uses derivatives of the Paley—Wiener functions
@1 (A), which is valid since all functions are analytic. In Section 5.5, we will see a new weak
formulation, derived via a coordinate-independent integration-by-parts. In this approach
too, we will see a similar representation of a directional derivative (a,b) - V®;(A), which
can be compared with the operator L. To see the necessity of a new method, we now set

up the Galerkin method for our initial modified weak problem (5.1.2).

5.2 Constructing a basis

Recall that a good choice of basis for polygonal domains is less clear than for 2D problems,

but that we have decided to use the polynomials
[ia(X)=X% j=1,...,n; |[a| <N

as a basis for L?(Q;) and X = (X, X»), as proposed in [Ashl4a]. Thus a function ¢; €
L*(Q;) may be approximated by a linear combination of polynomials f;«(X) := X{ X3
as
$i(X) = onj(X) = Y cjaX
la|l<N
This has the significant advantage that the Fourier transforms are given precisely: for a

given polygon @ in the plane,

/ X% MY dX = (-D)* / e MY dX.
Q Q

It is sufficient then to find this integral, where we shall write the vector A = (A1, A2)
throughout. We have

, 9 [e—irX 9 [e—irX
X X=[ — X. 2.1
/Qe /Q<9X1 < Tin >d /QaX2 < Tidg )d (5:2.1)

111
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Concentrating on the first of these equalities, Green’s Theorem gives us an integral over

e—i)vX
/ — dXo.
aQ —1>\1

As the boundary is now a polygon, this is a sum over line segments: let us fix (Y, Z) :=
(Xi, Xit1) for some i € {1,...,n}. Using the vector parameterisation X =Y +¢(Z —Y),

we find

the boundary:

-1 1 MY H(Z-Y)) - 1 - e—INZ _ —iNY
i)\1/ e (Zy —Ys)dt = W — (29 YQ)——i)\-(Z—Y) .
The contribution over all edges of 9Q is given precisely as
1 _ 1 i ]+1 Xj)2 <€—i)\-X]-+1 _ e—mxj)
j=1 A J+1 ) ’

noting that (X411 — X;)2 involves only the second component of X1 — X;. By a similar

calculation to (5.2.1), we find that an equivalent representation Fg)()\) is given by

(2) 1 & y+1 1 [ —iax, —iINX
F —_ e Jj+1 __ e J
LS )
and also
(AL —A2) - (X — X)) [ i, —iIAX
Fo(\ e NIl — eI ) |
Q(A) = 2/\1&; N (X1 — X;) ( )

Remark 5.2.1. An important note here is that all of these functions are the Fourier

transform of fQ e MXAX | and hence are holomorphic' as functions in C2. In particular,
1 2
FY)(\) = FY(\) = Fa(A), YAeC,

however we have identified these uniquely by their a-priori singularity. Ile. given the

(1)

functions, it is immediately clear e.g. for FQ that there is no Ao singularity, whereas it is
not immediately clear (but nevertheless true) that the A1 singularity is removable. In fact

all singularities (except at 0o) are removable.

This remark has computational effects, as we would like to avoid computing removable

(1)

singularities, and so for the sequel, near the axis Ao = 0 we will always use Fy’, and vice
versa. Away from both axes, F(p has clear quadratic decay, however we have found it best
in MATLAB to limit the number of distinct (but equal) functions used. This seems to aid

numerical precision, so we divide C? into distinct regions where Fc(gl)()‘) and Fg)()\) are

LA function f : C™ — C" is holomorphic if it is holomorphic in each coordinate separately.
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used.
Because Fg) still involve an explicit 1/A; term; when )\; is near zero, we shall avoid
using this representation for Fg(X). Since all three are functionally equivalent, we shall

settle on the following representation:

FYN), Al > e

FoN) =4 7,
FPO), el > Al

With this representation, Fg(A) (being the Fourier transform of a compactly supported
function) is still analytic; in L?(R) and a Schwartz (‘rapid decay’) function.
It therefore follows that an approximation ®y ~ ® € X, may be given in terms of
these functions:
Oy = 3 eja(~1)D o, ().
la|<N
So it will be useful to have an analytical form for these derivatives D*Fg(\). Recall that

the Leibniz formula for multi-index derivatives is

DYFG)(N) =Y (g) D BE(\)DPG(N).

B<a

To derive the derivatives of Fgp we will use the following identities:
1 (—)*(—1)*a!
«@ —
D (>\1> = )\?14_1 1a2:0

Da(e—iA-XjJrl _ e—i)vXj) — (_l)a(_l)a (X?+1e—iA~Xj+1 _ X](?ze—i/\-Xj) , (522)

with the convention that a multi-index « acts either like o = (aq, ) or like a1 + ao.
As we observed above, the functions Fg(A) have removable singularities. To assist the
numerics, we shall rewrite these as sinc functions, to more clearly identify these removable

singularities. Let us first work with Fg)()\): recalling that

(X1 — Xj)

Fc(gl)()‘) _ ;71 Z )\(Xj+1 - Xj)2 (efi)\-XjJrl _ efi,\-Xj) ’
14
j

we see the exponential part is equivalent to

J“ )2) o 3N (Xjp1+X;) (e_%)"(Xj-&-l—Xj) _ 6—%>\'(Xj+1—Xj)>
Xjr1 = Xj

Z 41— Xj)pe 2V XD gine (; (X1 —Xj)>. (5.2.3)

y‘,_,,
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In a similar way we may calculate the derivatives, DO‘FC(;)()Q,)\Q). Letting sinc® (2)

denote the k-th derivative of sinc,

DoFP (A ZZ( )( )Daﬁ (i(X]H)\l Xj)2 )Dﬁ (P )

J]= 1 B<a
) A
x D7 <smc (2 (Xj — Xj)>>

<8
B i > (=) (g) (5) <'(X]+1 X)\);l(_aﬁ;?)l!(q)aﬂ)

J=1p<a,pa=ay
v<B
" <(—i)B_V(X%+1 +X;)° e—;A~(Xj+1+Xj)>
28—
Xiq — X )Y A
y (]Hmj)sinc(hl) (2 (X1 — Xj)>
_ zm: (=) ()X — Xjhaod i3 (x50

(B —y)IAP A

. N=7(X 11 — X )
% (Xj+1 + Xj) QB(X]H Xj) sinc(D <;‘ (X1 — Xj)> .

Similarly for DO‘Fg) (N,

DOéF(Q) ()\) _ zmi Z 1(_1)ﬂ(_1)a+577(X]+1 — Xj)la!e—%)\'(Xj+l+Xj)
Q ")/!(,8 o ,Y)!)\gz—ﬁﬂ—l

- = XA A
53 i) sine(D (2 (X1 — Xj)) .

Remark 5.2.2. Since sinc : C — C is entire, (5.2.3) is analytic in the sub-region specified.
Therefore so are all of its derivatives. However it may be that X- (X411 — X;) =0 for some
j and X € R2. Since there is not an explicit implementation of sinc as an entire function
in MATLAB (i.e. an implementation such that an evaluation of its derivatives near zero

is stable), we choose to use the Taylor expansion

sinc(z) = Z apzk

k>0

for points z near zero. This is convenient, since the derivative is also given as

i sinc(z Z kagpz""",

k>1
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5.8. A stable orthogonalisation

and so in our implementation we shall use the first few Taylor terms to approximate sinc(z)
for small-modulus values of z. This will remove potential inaccuracies due to MATLAB’s

computation of derivatives of sinc near zero.

5.3 A stable orthogonalisation

Our basis of polynomials is no longer orthogonal, so for our Galerkin problem, we would
like to create a new basis from our initial basis. This is particularly useful, since we are
work with the Fourier transform of these functions. Recall that by Parseval’s identity, if we
orthogonalise these vectors, their Fourier transforms are also orthogonalised. Furthermore,
by using orthogonal vectors in our basis, it becomes easier to numerically project the
known Dirichlet data to our basis, and only work with integrals involving these known basis
vectors. For example, we shall see in Section 6.2, that the number of numerical integrations
to calculate the Galerkin matrices may be reduced, because we are only considering terms

on individual basis vectors.
fia(X) = X{"X5?, for each face Q;, and |a| < N.

The Stone-Weierstrass Theorem states that any continuous function, f € CO(QJ-), can
be uniformly approximated by the set of polynomials {X7"X5? : a1,a2 € N}. Since
continuous functions are dense in L? (Qj), these functions form an approzimating basis® for
LQ(Q]-). Fixing a face Q; for now, we shall label the vectors spanning a subspace of LQ(Qj)
as {fj}j]\/ilv for M = 3(N +1)(N +2). Since each face is compact, we can easily calculate

integrals over the faces, so we shall orthogonalise these vectors by the Gram—Schmidt

algorithm:
up = fi
L <f27u1>
(5.3.1)
M-1
upm = fmr — uj.
= (uj,uj)

2This means that for any g € L*(Q;) and € > 0 there exists a constant N, and a linear combination
0 = Xpuien, Cafiee such that g — gz, < -
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Defining a matrix A = (An,j)%zl as

<fn’“> .
(DR

Aﬂ,j = 17 n :] ’
0, else

we write f = Au or equivalently f, = > "

=1 Ay juj. Thus if a function F' is a linear

combination of u;,

= o A (5.3.2)
M M

=> | 2_Ajaas | fa
n=1 \ j=1

M M -
So F =3y Bufn for B =370 Aj 10y
Suppose then that we have a known function F' and wish to project it to a subspace

spanned by (f,) ;. We write
M
F = Z oy,
7=1
where by orthogonality, it’s quickly checked that the coefficients «; are given as

(Fou;) o Ay (F, fn)

o, = =
! <uj7uj> <uj7uj>

m=1

Since we can write 3, in terms of o,

1p-1 A fm)
o “”<ug uj)

F~ FM Zﬁnfm for Bn— Z A

7,m=1

(5.3.3)

Because of Parseval’s Theorem, F' can also be approximated by fn using the same coeffi-
cients (8,)M_; (up to a scaling factor). Thus we have a basis for Xy C X by e;(\) :=
fi,a()\) for 1 <i <mnand |a] < N, let us denote this basis by {ej}?i/[l. Then we have

nM
‘I’Di ~ <I)Di = E cel,
=1

N 1)(N+2
where the coefficients ¢; = ¢; o for [a| < N, are precisely the coefficients {f;};_ 3 (N+1(N+2)
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5.8. A stable orthogonalisation

on the i-th face. And so the linear form ¢k (e;) in the subspace Xy is

n nM nM

lile) =YY" cl/ —(Se)(Tej)rdzdy=> ¢ (—Se;, Te;).

k=11=1 JR\K =1

5.3.1 A stable orthogonalisation

An issue with the Gram—Schmidt approach to orthogonalisation, is that numerical round-
off error occurs in each step where (fy,u;) is calculated. This propagates through the
orthogonalisation because of the terms (u]) *11 occurring in the expression for u,. As a
result, such a procedure is numerically unstable. However this is not the case for our
method: by providing an analytical expression for these inner products, we may eliminate
such numerical errors from propagating in (5.3.1). Indeed, these inner products can be
reduced to an analytic expression depending only on the geometry of the polygonal face
Q.

Indeed, suppose the vertices of ) are given by (X(l),X(2), XM x () — X(l)),
where each X0U) = (Xy ),Xéj )) € R? represents the coordinates of a vertex. We wish
to integrate a generic basis vector zPy? over the domain enclosed by ). Crucially such

functions are separable in x and y so an application of Stokes’ Theorem reduces this integral

xp+1y’1
/a:pyqd:cdy:/ d( dy)
Q Q p+1
p+1,,q
o P+ 1
_ Z/ xp+1yq
p+1
We can parameterise I'j(t) = X0 + ¢(XU+T) — X0)) = YV +¢(Z — Y) so we have dy =
(Z —Y )2 dt and the integral over I'; becomes

to one over the boundary:

1
pil i YL +t(Z - Y) )P (Yo +H(Z - Y)2)U(Z —Y)ydt.

This can be expanded using the binomial Theorem:

(a+t(b—a)" = zn: (Z) P

k=0
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giving an integral only in powers of t
n+l n

1 - - 1 -
Z Z +1 (p : ) (Z) VY (Z =Yz - g / e dy
p

0

The integral gives (p+q+2—k— l;:)_l, so summing over all such faces I'; yields an analytic

expression for our integral

Iq0 = / 2Py dx dy
Q

n pt+l gq

:Zzz(p+1)(p+ql+2—k k)(p;gl)(/%)'“ (5:34)

j=1 k=0

p+1—k

(X OYR(xO)E(x U — x ()Y, (x U+ — X(j))Qq_fg

In particular then, the coefficients A, ; are given precisely in terms of the geometry.
Thus the Gram—Schmidt procedure will be correct to machine precision. To highlight
this, let us use a 1-1 correspondence between n € Z ¢ (ay(n), az(n)) € Z? which, where
unambiguous, we shall implicitly use (a1, a2). Suppose uy, ..., u,—1 have been calculated

and coefficients ay, o, such that u, = ngk U,a(k)falk) = Do UraT Y2

(i) = (e tjat)) = O Tpai.qr for p(k) = an(n)+au(k), q(k) = az(n)+az(k)

k<j k<j

Similarly the norm of u; is given by a double sum

(uj, uj) = Leiyaeiyg  for pk k) = ai(k) + ai(k), q(k, k) = as(k) + az (k).
kok<j

In summary, this approach does not store the functions u;, but rather a matrix (arq)k
where the k-th row is the coefficients for u; in terms of e,. This matrix can be built up
row-by-row using the exact expressions for I, ; o given here. Once all the values ay , are

known, the coefficients ; only require a numerical integration for (F, f,,) in (5.3.3).

5.3.2 Applying to our linear problem

Recall that our Dirichlet data on the i-th face ¥; is f;. Using the pullback map 5, this
face is a flat polygon Q; in the plane. The Dirichlet data, 99! = 97 f;, can therefore be

approximated

(X))~ Y by XY, X €Qs
<N
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5.8. A stable orthogonalisation

The known data for the linear problem is given as a vector

D
= | |, aec
which can be approximated by
2yj<n b1y X g, > ohy<n b1y (=D)TFq (A)
S (N) = : (\) = : , Aec?
2yj<n bny X g, 2ly|<n by (D) Fo, (M)

where we have simplified using the calculations of Section 5.2. For the purpose of generality,
we may use here any approximating basis, and so we assume that the Fourier transform of

such functions (in this case (—D)YFg, (A1, A2)) is given as a vector
em::(O,..., €y ,...,0),
N~
j-th place
where e;, represents one of the basis vectors which reconstruct the Dirichlet data on the
J-th polygon @;. In our case
ejn(A) = (=D)"Fg,(A) =12 032 03 Fo, (N).

Our full basis therefore are the vectors

{ejy:i=1,....,n,]7| < N}.
Applying the operator (—S) to this known data, we have

n

(=SPR)(N) = D —ie P A AL N | D by (—D) Fo (A)
=1 lyI<N (5.3.5)

= Zﬁl,v(_selﬁ)k()\)'
¥,l

Returning to our full linear problem, we must solve for the unknown coefficients ¢; o, such
that

n

Z Z ciyaaK(em,ejvg) = E(elﬁ), Vi=1,...,n, |ﬂ| < N,

i=1 |a|<N
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which, written in full using our calculations above, is

n n (5.3.6)
"X 3 o3 [, S hTenm oy

=1 |y|<N

forall j=1,...,n and |5] < N.

5.4 Observations using the cube as a special case

We have obtained the weak formulation (5.1.2), and constructed basis functions {e;}M €

Xsym such that, for any valid Dirichlet data el c Xsym, We can approximate by
nM
@Dl ~ @Dl = Zblel.
=1

However there is a hidden issue here, because these basis functions do not necessarily
satisfy the continuity requirements across the polyhedral edges, that the functions ©;
satisfy. Recall that for two-dimensions in Remark 4.1.1, the additional decay term in the
integrand meant that we could use the Legendre polynomials as a basis, even though an
individual basis function on an edge did not vanish at the vertices. In the same way the
given Dirichlet data OP! must lie in a strict subset of Xsym, of those functions which are
continuous across the edges of the polyhedron. It is this property that permits the function
(SOPHL(N) to lie in € L?(R?) for every k = 1,...,n. To illustrate that this is not true for
our basis functions, let us give a brief example of this effect, and then prove that this issue
does arise, at least for the BVP on a cube. Then we will show that this problem can be
overcome by similarly introducing an additional decay term in the function (S©P%); (),

and we shall do this in Section 5.5.

Example 5.4.1. Consider the trivial zero function f(x) = 0. Then it is possible to write
f(z) = g(x) — 2h(zx), where g(z) := 2 and h(z) := —1, and so it is true that

[ 1@)de = [ gfa) - 20(a),

but it does not follow that this integral can be rewritten as a sum of integrals [ g —2 [ h,
as each individual term is infinite. Although f € L*(R), this is not true for the functions

g, h (even though their linear combination may do).

This example shows that we have to be careful exchanging the integral of a linear

combination of functions to give a sum of the integrals over each function, unless we know
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that these individual functions are also integrable. Now let us show the danger here by
proving that the cube, S(e,) does not lie in the space L?(R?\ K). We will fix this issue
in the following sections by using the continuity of ® at the vertices to form an entirely
new expression for S for which S(e,) € L?(R?\ K), and which is equivalent to S for valid
Dirichlet data ©.

Consider then the cube where each parameterised face (); has vertices at (£1/2,41/2)

in each quadrant. Then we can calculate F(A) exactly:

// e—i)\.X dX _ (efi)\l/Q _ ei)\1/2)(efi)\2/2 _ ei/\g/?) (541)
Q —A1 g
4sin(A1/2) sin(A2/2)

= 4.2

N (5.4.2)

= sinc(A1/2) sinc(A2/2), (5.4.3)

from which it follows that if we set ®(\) = (Fp, (A),0,...,0), we have

(@) = e ks (1252 ) g (1250202

The parameterisation of the first face is

1 0 0 1 T
T
(1 = 12 [+ 0 10 y
y
1/2 ~-1.0 0 0
m1 R’i

However, there is a problem here if we attempt to consider the right-hand side term
{(ejp): suppose we wish to calculate (—S ebi T e;3). As before, we approximate ebi —

(©P1,...,0PY) in our subspace as

@Pi(/\) ~ Z birery(A), 1=1,...,n.
[vI<N

Then one may expect (though we shall see this is incorrect) that /(e;g) is given as a

term-wise sum by

Z > by // —ie 1M =mR) FA (A N)3er,(N) (Te; )k (A) dA. (5.4.4)
kd=1 |y|<N RAK

To show that (5.4.4) is invalid, let us consider this term for k =1 = j = 1l and § = v = (0,0)
on the cube. Since we know e;(\) = F, (A) exactly from (5.4.3), the integrand would be
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A\? A2\ ?
—i|A| sinc (;) sinc <22> , (5.4.5)

as sinc(z) = sinc(z). However this term is not integrable, so there must be a mistake in
the step where ®P' is approximated and the integral and sum are exchanged!

Notice that for our given Dirichlet boundary data (in H' and continuous across the
faces), a solution to the Laplace equation must exist. Therefore the linear forms a,/
are bounded, provided we stay in this space. The function ®P! lies in our space, by
construction. However, when we project to the basis vectors e; g, these no longer satisfy
the consistency requirement along the edges individually - only when summed.

As an analogy, think of a function which vanishes at the endpoints of a line segment. If
we write this function in a generic polynomial basis, it may well be the case that individual
functions take non-zero values at the boundary. The same effect is here, that the integral
of the projected function may satisfy consistency requirements, but the individual basis
vectors in the sum do not.

To overcome this difficulty, we must find a new representation, for (—S@P"),(\) which
agrees with this operator for all valid Dirichlet data @', but which is square-integrable on
our basis vectors e; 3. From (5.4.5) we see that a growth of |\| is our issue, so we hope this
may be solved by an integration-by-parts. The equality follows by showing the boundary
integral is identically zero precisely because of our consistency requirement.

This may be compared with the two-dimensional problem, where in Section 3.1.3 we
took an integral [ Ag;(\)dA and rewrote with [ q;(A) dA. Since we worked always with the
derivative of the Dirichlet data, the integrals were bounded. For two-dimensions this was
derived in [FokO1]| for the Laplace problem directly, beginning by writing Laplace’s equation
in complex coordinates. In three-dimensions, it may be that a different application of
Green’s theorem in (5.0.3) would give the analogous form similarly for the Laplace problem.
We have found it easier to work directly from the current representation, and this also has
the advantage that we can do a similar integration-by-parts for the Helmholtz equation in

the following Chapter.

5.5 Constructing a new weak formulation

In this section we shall derive an integral identity which gives additional decay. We obtain
an identity involving our operator S, but such that the integral of individual basis terms
is finite. For clarity, we’ll do this in a coordinate-independent form, so that the resulting
integrals are over the polyhedron €2 itself and the faces 3;. One advantage of this approach
is that we may work with the boundaries of X; directly, as being a member of two faces,
whereas considering the corresponding planar faces ); would make such identifications

more difficult to observe. In particular, we shall obtain integrals of the form fF F-tds
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along an edge I' € ¥; N Y;, from which we can deduce that the contributions from ¥;
and X, cancel out. The purpose of this integration-by-parts is to establish a completely
new representation for S - which is equal for valid Dirichlet functions ®P' that satisfy
the compatibility requirements, but that has an extension as an operator to the whole
space Xgym. Importantly this space includes our basis functions e; 5(A), giving numerical
stability. In doing so, we will obtain a completely new weak formulation for the global

relation.

Theorem 5.5.1. The operator S can be re-written as a new operator given in (5.5.6),

which we call Sx. This new operator has the property that
S@Di — SX@Di,

for all valid Dirichlet data given in the space Xgym, and satisfying compatibility across the
edges. Furthermore Sx® € Y := L*(R?\ K)*", for any ® € Xsym, and in particular

—(SXeng)k()\) c LQ(R\K), (5.5.1)

for any 7,k =1,...,n, any multi-index B, and any compact set K C R2.

Remark 5.5.2. The boundedness statement (5.5.1) gives a completely new representation
for the global relation, and one which may be tested on basis functions which individually do
not lie in X. Thus the problem observed earlier is solved: Given @y = Z?:J‘{ > cer(N),

nM nM nM
S (Z clel> = SX (Z Clel> = ZCZSXBZ,
=1 =1 1=1
and the individual terms, (Sxe;)(\) € Y, may be integrated alongside (T'e;)(X).

To prove this important result, let us consider the vector identity for vector fields

A = A(x) and B = B(x):
Vx(AxB)=A(V-B)— (A -V)B-B(V-A)+ (B V)A.

Consider a fixed face ¥ with outward normal n. Let A := ny, for some fixed k € {1,...,n}
and B := (f(x)e™**) A. Then we find that

. _ . < e—i}vx
= A+ (VF()e™ —i(A- A) f(x)e ™™

and

(n, - V)B = A [nk V(%)) e A% i(ny, - A) ( f(x)e—iM)] .
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Then, noting that ny is a constant vector; for any A with |[A|> = 0 we find the identity

V x [nk X (/\f(x)e*i)"x)} ‘n=m;-n)V-B—n-(n;-V)B

= (nk . n))\ . (Vf(x))e—i)vx _ (A . n) ng - (Vf(x)) e—i)\.x +i ()\ . n) (A . nk) f(x)e—i)\-x

= <(nk ) — (A n)nk) CVf(x)e AL i(A-n) (A nyg) f(x)e A

From this, we obtain the integral identity

/E i(A-n) f(x)e P do(x) = A_lnk /8 . [nk X (Af(x)e‘”"x)] tds (5.5.3)

DY .1nk /Z ((nk A — (A n)nk> Vf(x)e PP do(x),

Where we have used Stokes’ Theorem that for a vector field C(x),

/E(VXC)-nda(x)—/an.{gdS_

Initially it appears from (5.5.3) that we need to know the derivative, Vf, of f at each
point on the plane. This is not in general possible since f is prescribed only on X, so its

normal derivative is unknown. However, on closer inspection, we see that the term
(0 A= ) 970

is actually the directional derivative of f in the direction X = (ng - n)A — (X - n)ny. It is
readily checked that X lies parallel to 3; indeed A-n = (ng -n)(A-n) — (A-n)(ng-n) = 0.
Thus, only the values f|y are required.

Considering the first boundary term in (5.5.3), let us sum over every face (¥;)7_;:

- —iA-x % 7 s
;/azjf(X)e (e x Al - tds. (5.5.4)

This term involves integrals of f over each edge of the polygon. Specifically, a fixed edge I'
is in the boundary of precisely two faces ¥; and ¥;. Assuming that f is continuous across
the edges: for xo € ¥; N3,

lim f(x)= lim f(x).

X—X() X—X(

xXEY; XEZ]‘

Suppose that I' € 3; N 3; is positively oriented with respect to ;. Then it is necessarily

negatively oriented with respect to 3; (since the faces lie on opposite sides of I'), so the
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contribution to (5.5.4) from the edge I is

/ fx)e ™ [y x Al - (t —t)ds = 0.

r

Considering first the left-hand side of (5.5.3), we apply the parameterisation
¥; 1 (X1, X2,0)" = m; + Ri(X1, X5,0)".

Since the transformation R; is orthogonal, the map 1); preserves area, and so this integral
is equal to
ev"mﬂ'/ —i(A- nj)e*iRj)"(X’o)tq?(X)dX.
Q

J

By replacing XA — R A, and noting that A-nj = X- R;-(O, 0,1)" = (Rj\)3, we obtain

e iREAm, /Q —i(AgA)ze AR N (X0 d () 4 .

J

Multiplying this by el R gives

—i(Akj/\)gei(mjm’“)'Rp‘/Q e*i(Akj)\)'(Xyo)tq?(X) dXx,

J

which is precisely the j-th term in the sum for —(S@P1), ().
It remains then to evaluate the right-hand side terms in (5.5.3). Taking the first term,

we consider the pullback of
(0w ) - 9760

Letting ﬁ?(X) = (V] F)(X) = f(¥j(X)), we see that the directional derivative D, f(x) in
a direction z, is equal to Dwg;j(X) for w = Rjz and X = ¢;1(X) So

w = (X1,X2.0) = ;e m)A = (A )

=R; <(nk . nj))‘ — (Rj)\ : Rjnj)nk:> (5.5.5)
= (- ny)RjA — (RjA - Rjnj)Rjny
= (- 07) RjA — (RjA)3 Rymy..

Making the substitution again that A — R A, the derivative of g; is taken in the direction

pD(X) = (g - 15) (AgiA) = (AgiN)sR;ny.
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In the case that j = k, we may observe that () () = (A\;, A2, 0). By our discussion above,

the third component of () (X) is always zero. The term involving derivatives of qj is

N ovd N o0d
) J (4) J
i ()5 () + 5 () 55 ().

Using the same parameterisation, our term may be represented as an integral over @; by

1 e—iRkA-mj/ e—iAij~X N(j)()‘) 829? (X) _|_u(j)()\) 819? (X) dxX
RiX - ny Q P AoX, 20X, '

Thus, we have the following identity for the term —(S@P!),()\) that appears in the global

relation:

—(SeDl)k<)\) - Z —i(Aij)geii( jmk)-RZ}\/Q efi(Akj}\).Xﬂ;l(X) dx

j=1 i

_zn:le—i(mj—mk)l%i)\/ e_iAkj)\‘X “(J)()Oaiﬂ?(X)_i_u(J)()\)aiﬂ?(X) dX.
= 1‘)\‘ Q L 8X1 2 a)(2

J

(5.5.6)

5.6 A new Galerkin method

In the previous section, we showed how the operator S may be rewritten in a new way
with the property that these functions are defined and equivalent for valid Dirichlet data
functions; however the latter is also defined for all functions in Xgy,. In particular, the
latter is defined on our basis functions. In view of (5.5.6), we may construct this new
Galerkin method. Let us begin with setting notation to simplify our later expressions. Let

(ej)?zl denote the standard basis for R”, and, for a multi-index o = (a1, a2) € N2 let

eia(N) ::/ e M XYdX,

i

be the Fourier transform of a polynomial over the polygon @);. Roman letters i, j, k, [ will
always be integers and when they appear in a summation, will be from 1 to n. Finally, we
use Greek letters «, 8, to be multi-indices and summed over a modulus at most V.

The Galerkin problem is to find ®N¢ € Xeym such that

ax (BN, @) = (@), VP € Xym. (5.6.1)

As we have seen above, this problem is well-posed and can be approximated by solving on
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5.6. A new Galerkin method

subspaces [Ash14b|. Define a subspace Xy C Xgym to be the one spanned by the vectors
eia(A) =eia(Ne;, 1<i<n,|al <N.
Then we wish to find ®X° ~ ®N°¢ which is given as a linear combination
BN = aqey(N)
Ly
We recall that
oxceieess) =3 [ (Teia), ) Ter) R ax
k

= 2/2\ e—i(mj—mk)'Rike@',a ((AgiN)1, (AgiN)2) (5.6.2)
— JR2\K

x ellmi—my) Fx €j,8 ((AriA)1, (AgiA)2) dA

where we shall denote the integral term by AE@ B

to the subspace Xy is given by the vector function

Similarly, if our Dirichlet data projected

@Dl - (@N]_?' ..,@]]?fi’n),

then since each ¥4(\) € H'(Q;), the derivatives can also be approximated in Xy: for
a € {1,2}, suppose the projection is

001
aXa (A) ~ Z chyl,'Yel:’Y()\)’

il

where cx, 1, are the projection coeflicients for the basis functions e; (). Using (5.5.6),

we have

esa) =3 [, (52 Tera W ax

= Z /Rz\K e ~ilmy—me) A |:CX1,Z,’YI’L§Z)()\) + CXQ,Z,’Y"I’;D()\)] ety ((ArA)1, (AgiA)2)

X el(m —my)- R €;.8 ((Akj)‘)lv (Aij)2) d)‘u
(5.6.3)

where we denote this integral term by Ll(]fy) I We highlight again that the final integrals
(5.6.3) exist because the derivatives of ¥ are in L?(Q;), and because 1/|A| is uniformly

bounded on R? \ K. In summary, the finite-dimensional Galerkin problem is: find the
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The Laplace problem on three-dimensional polyhedra

coefficients (¢; o )i such that

(k) _ (k) ;
2_cia (Z Ai,miﬁ) = Ligsp Y1<i<n Bl <N (5:6:4)
1,0 k

kil

We emphasise here, that the projection coefficients {cm7 CX1,l75C Xz,l,'y}ln/ are obtained
via an orthogonalisation in Section 5.3.1 using Gram—Schmidt. In general this method
is unstable due to a propagation of error at each stage. However in view of (5.3.4) and
following, the required inner products can be given precisely at each stage, i.e. there is
no numerical integration required in the Gram—Schmidt process itself. Thus the projec-
tion coefficients may be obtained to arbitrary precision. The integrals required for the
coefficients in (5.6.4) do require integration, which are obtained numerically in MATLAB.
We have noticed a significant increase in difficulty for MATLAB to compute these inte-
grals, when compared with the 2D elliptic problems. Although MATLAB’s quad2d and
integral2 routines have seemed optimal for our purposes, we provide in the following
section a brief summary of a statistical integration technique which proves powerful, par-
ticularly as the number of dimensions increases. If these methods were to be extended to

higher dimensions, a statistical integrator may be especially useful.

5.7 Monte—Carlo Integration

We have discussed above some of the numerical difficulties involved in finding the terms
a(e;a,ejp); and particularly £(e;g) requiring an integration by parts. Even with these
considerations, we have found numerical integration to be difficult in MATLAB. It is
possible this is primarily due to the removable singularities of Fig(A) in (3.0.4). These
singularities occur along a line in R? and so (unlike the two-dimensional Laplacian) must
be integrated throughout the entire approximation to R?\ K.

For a generic integration of dimension d, employing an integration using trapezoidal
rule has an error bound O(N -2/ 4) using N points. In general, convergence of integrations
with such methods become slower as the dimension d is increased. However with Monte—
Carlo integration, the average error scales as O(1/v/N) [Pre92, p.295]. This is slower
but, crucially, does not deteriorate as d is increased. Therefore such integration can be
particularly useful in statistical physics. We provide a brief description of the Metropolis—
Hastings Monte—Carlo integration here, and direct the reader to [Hal70] for a survey of
Monte—Carlo integration.

Consider a d—dimensional domain 2 and functions g(x) = f(x)p(x) : & — R. For
the Metropolis—Hastings algorithm, p must be normalised so that it is a probability dis-
tribution, so we require that V := fQ p(z)dz < co. To agree with this, we could consider
V = (R%?\ K) N By for a ball B, and calculate error bounds separately. We wish to
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5.7. Monte—Carlo Integration

calculate numerically the integral

_ /Q o) dz = /Q f(@)p(e) da

The general Monte—Carlo integration states that we may choose z1,...,zx € € uniformly

at random (this approach supposes the volume of €2; Vol(€2) < o0). The approximation to

N

The average error in Iy is defined to be the square route of the variance of I: letting the

I is the finite sum

sample variance of g be 0% = Zfil(g(aq) — In)?, this gives

Vol(Q)?2 Vol(Q)on
v Var(Iy) =1/ ———Var(g) = ——=—
N VN

which tends to zero provided (on)n>1 is a bounded sequence.

Although this method is valid as an integration estimator, a number of improvements
are possible to such a naive choice of points x1,...,zny. One of the more well-known
modifications is the Metropolis—Hastings algorithm, which falls in to a class of ‘importance
sampling’ methods. The idea is that instead of picking (z;)X ', uniformly in €, we may
sample using a distribution which reflects the function we are integrating. Intuitively, we
are more likely to choose points which give a greater contribution to the integral. In doing

s0, we expect to converge to the true value more efficiently®. The algorithm is as follows:

1. Pick an arbitrary z; € €, and a probability density Q(z|y) which is symmetric:

Q(x|y) = Q(y|x). For example, take the vector analogue of the normal distribution
lo—y/?
1 —_—

e 202
oV 2T

2. Given k and z, propose a new point y = Q(x|xg).
3. With probability P = p(y)/p(xr) we set 41 = y (or if P > 1); else we set z41 = x.
4. Repeat steps 2 and 3 until z1,...,zx have been generated inductively.

5. The approximation to [ is

Let us now apply this algorithm to our integral a(e;q,e;3). Fixing i, and j, 3, the

3imagine a table with many coins of various values. By preferentially counting the large coins first we

expect, in a given time, to be closer to the true value.
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The Laplace problem on three-dimensional polyhedra

k-th term in (Te; o, Te;j g) is

R2\ K i
( // e 1Ak AYY B dY) dA1dAs
J

Since XA = (A, i|A]), the real part of the exponents can be separated: for real-valued functions
r(X,Y),s(X,Y, A1, \2) we have

(5.7.1)

/ e TXY)A —is(XYA) xay B g\ dX dY.
(RA\K)xQ; xQ;

The imaginary part of Ay is
Ayi(0,0,[AD" = R;R(0,0,|A])" = [A|Ring,

s0 S (AgiX - (X1, X2,0)f) = |/\|R§.(X1,X2,0)t ng. Then r : R* — R and s : R® — R are
given by

_T(X17X27Y17Y2) L= [(mz + mj - 2mk) + R§<X17X270)t + R;(}/I7Y27O)tj| - Ny

s(X1, X2, Y1, Y2, A1, A) 1 = [my — my + R{(X1, X5,0)" — Ri(Y1,Y2,0)] - Ri.(A1, A2,0)".

Observing also that for any vector x = (a,b,0) € R3 the point m; + R!x € %;, means that
we can view the terms in square brackets as the difference between various points in 3;
and ;.

Lemma 5.7.1. The function r(X,Y) > 0 with equality only in the following cases
1. i =k and

e j=k, or
e ¥; shares an edge with ¥ and (Y,0) lies on the pullback of this edge:
m; + Rﬁ(Y, O)t € Zj n Zk
2. 7 =k and %; shares an edge with X and (X,0) lies on the pullback of this edge:
m; + Rf(X, O)t €2 N Y.

Proof. The point m; + R:(X,0)! € ;. It is clear that for ¢ = k, this point is perpendicular
to the normal, ng, of ¥;. For i # k and by convexity (ml + RY(X,0) € Ei) -ng < 0 with
equality if and only if m; + RY(X,0)! € £; N ¥y, The same argument holds for j. O

With these exceptions then, we may set our probability distribution p(X,Y,\) :=
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5.7. Monte—Carlo Integration

e 7Y and our function f(X,Y,\) := e (XY N xey B and

V= ¢~ [2mi— (mi+ R (X1,X2,0)) - (my+ B (11,¥2.0)") | ne 4 4 X gy
(B2\K)xQixQ;
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CHAPTER 6

Extension to the Helmholtz problem

In this section, we extend the theory introduced in the previous section for the Laplace

equation to the Helmholtz equation (e < 0):

—Ag+er=0, in{ (6.0.1)
gq=fi, on¥;, i=1,...,n. (6.0.2)

For ¢ > 0, this is the modified-Helmholtz equation. As shown in [Ashl4al|, any con-
stant coefficient elliptic differential operator may be written as the Helmholtz or modified-
Helmholtz equation after a change of coordinates. Specifically, the general form of such a
PDE is
3 3
P(D) =Y AyD;Dj+Y BiD;+C,
ij=1 i=1
where D = (=191, —102, —103)" and A;; is symmetric and positive definite. Suppose u solves
the BVP
P(D)u=0, Q
(6.0.3)

u=f;, onX;, i=1,...,n

in a polyhedron Q with faces ;. Suppose also that f; € H'(3;) and continuous across the
boundaries: f; = f; on £; N¥;. Then after a change of coordinates, solving this general

PDE is equivalent to solving for
P(D) =—-A+e¢,

which is precisely the Helmholtz or modified-Helmholtz equation (6.0.1).
Let A € C2, and A = (), \3) € C? be such that

A-A+e=0, (6.0.4)
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then the function vy (x) := e **® solves (6.0.1). By the divergence Theorem

0= /Q [uP(D)vx — vaP(D)u] do(x)

n . (6.0.5)
= Z/ e_lA'“’ |:au + i - nlfl] da(w)
: b on;
=1 z
The global relation is then
an / eive U gy = —izn: / NN ) fi do (), (6.0.6)
i=1 7% oni i=1 7%

Making the same substitutions as for the Laplace equation, and found in [Ashl4a|, we may

define the operators similarly to (5.0.7) as

I
M=

(T@)p(A) = e ™ HAD (M), (AkjN)2)
o (6.0.7)
(5:@)i(A) = Y ie M FAAL X)30;((Ak A1, (ArgN)2).
j=1
and the global relation is
(T.®N)(\) = —(S.OP)(\), k=1,...,n. (6.0.8)
This is only valid for values A - A = —¢; one part of which can be parameterised by

A3 = 0(A) where
c 12
— 1 1 —_—
S0 =i (145 )

so that A = (A, 0(A)), and A = (A1, A2). Indeed, if the global relation holds for the positive
square root, it necessarily holds also for the negative, and thus we shall adopt the part
where I(d()\)) > 0. That is, setting Z35 := {X: A = (A, \2) € C%, A3 = §()\)}, the global

relation (6.0.8) is equivalent to the linear problem
(TN (\) = — (SO (\), 1<k<n, (\dN) € Z}. (6.0.9)

Notice that the € dependence is implicit in the set Z;F on the right-hand side.

Returning to (6.0.6), we may follow the same principle as in Section 5.5: following an
integration-by-parts we obtain a relation which is the analogue of (5.5.3). The only change
will be that A - XA = —e # 0, so the extra term from (5.5.2) does not cancel. Following the

133



Extension to the Helmholtz problem

same derivation, we have

/E i(A-n) f(x)e P do(x) = )\'lnk /8 . [nk X (Af(x)e—i**)] -tds

DY -1nk /E <(nk A — (A n)nk> -V (x)e P do(x)
/Z (ni, - n) fe 2 ® do(x).

ie

A n;
(6.0.10)

Again if we use the parameterisation ¥; : (X1, X5,0)" — my + R} (X1, X5,0)" for y;
multiply by ™ and substitute A — R! X, we obtain the following identity for Se:

i - 1 —i(m;—my)- —i . l a'lgd l 819d
= (SO, (N) = 3 et R“/Q oA [uﬁ’(A)aXll (X) + 1" N g (X)
=1 l
+ Z We_i(ml_mk)ﬂp‘/ ﬁld(X)e_iRp"(X’O)t dX.
=1 3 ]
(6.0.11)

6.1 A new weak formulation for Helmholtz

Similarly to the weak problem defined by the linear forms ax and £x in Theorem 5.1.4,
and the analysis in Sections 5.5-5.6, we may propose a new weak problem for the Helmholtz
BVPs. We will proceed in a similar fashion to the previous Chapter: first we will define
the linear forms ax . and ¢k ¢, and secondly we will use an integration-by-parts to achieve
a new representation, with which we can use our polynomial basis.

Let us again consider Dirichlet data 1J; which are defined on each face X; of the poly-
hedron, and which are continuous across the edges. The Fourier transform of this data,
O € Xy, is defined as in (5.0.5). Then given this valid Dirichlet data @' € Xy, the
weak problem is to find N ¢ Xeym such that

ar (BN, @) = (g (D), VP € Xiym,

where

ae (B, @) =Y (Te®)r, (T.®)i) 2(r2\ k)
R . , (6.1.1)
Ui o(®) = (=S5O, (Te®)1) 12(r2\ 10)-
k
Using (6.0.10) and (6.0.11), we can rewrite this as an equivalent weak problem that is

numerically tractable on our basis vectors e; (). Indeed, let us use the same notation as

134



6.2. Remarks on implementation

in the previous chapter, and set

A o= [ e mO R (A, ()
R2\ K
ei(mjfmk) R €5.8 ((Ak])\)h (Akj)\)Q) dA
k L imy—my)-R! l
Ll(”/)] A /W\K We (my—my)-Fy A CX1,l,'yN§)()\) + CXz,l,’Y”’g)()‘) ety (BrA)1; (ArA)2)
el me) BiA e (A A1, (Bgg)2) dA,

(6.1.2)

where again

M(l)()\) = (nk . nl) (Akl)\) — (AklA)gle’lk.

We recognise an additional term in (6.0.11) arising as a result of € in the Helmholtz problem.

We denote the terms arising from this perturbation by

£®

ie(nr 1) i —m.) R
Ly,dgiB /RQ\K(J)6 () Hix ey ers (AuA)1, (Agh)2)

50 (6.1.3)
ei(mj—mk).RgAejﬁ ((AkjA )1, (AgzA)2) A

Thus this new Galerkin problem for Helmholtz is realised as a perturbation of that for

Laplace:
(k) _ (k) (k) ;
Zcivo‘ (Z Ai,oc,j,ﬁ) - Z (L Lyg.8 T £ v, jﬁ) , V1<j<n, [fl<N. (6.1.4)
(e k K,y

6.2 Remarks on implementation

We have seen that the global relation gives rise to an operator equation which, in view of
the Lax—Milgram lemma, may be reduced to a weak problem. This in turn results in the
finite-dimensional Galerkin problem (6.1.4) for the class of Helmholtz problems (any value
of € € R is permitted). This may be solved numerically, and for any approximating basis is
stable and convergent as the number, (N + 1)(N + 2)/2, of basis vectors tends to infinity.
Also of interest, however, is the speed of calculation, and we now discuss a technique

(k) (k) (k)
1,05, le]’ﬂ and £ Ly,d.8°

operator 1" we can show objectively how numerical work can be reduced.

for calculating the values A by using specific properties of the

Proposition 6.2.1. Suppose our weak problem is such that the compact set K is symmetric
about either azis through the origin. Let A = (A1, X2) € R, A= (X, 0(N)) and @,0 € Xy,
the Paley—Wiener space. Then the following identities hold:

o (I.®@)r(—A) = (Te2)r(N)
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Extension to the Helmholtz problem

® (Se®)k(—A) = (Se®)k(N)

o A® g0 e

g3 Lin g Livyipg € R for all values 1, 3,k and a, B,y in their respective ranges.

Proof. Given X € R?, we notice that §(—\) = §()), so let us denote A := (=1, —Ag, 5(N)),
to be the component in the expression for (7.®)x(—A) in (6.0.7). Then for any k, if we set

RIX = RL(XN0) +iR%(0,0,6(\) =a +ib, a,bcR?

then R’,;j\ = —a + ib. In particular, —iR};S\ = —ia+ b= —iRL A, so that

efi(mjfmk)-RZ)\ _ efi(mjfmk)-R}i)\'

To conclude the proof for our operator T,, we note that since ® € Xy, the component
functions ®; are in the Paley—Wiener space over the j-th polygon @;, so they satisfy
the symmetry property ®;(—z) = ®,(z) for any z € C2. Denoting similarly the two-
dimensional vector ((Ag;A)1, (Ax;A)2) =: a+ ib for a,b € R?, we find that

P ((AgjA)1, (AkjA)2) = @j(—(a+ib)) = @;(a +1b) = @;(AkjA)1, (AgjA)2),

proving our claim for 7,. By comparison of S, with T¢, it suffices to show that i(Ax;j\)3 =

i(AgjA)3, which follows similarly.
Finally, to prove the claims for components of A,L and £ we fix values i, j, k and

a, B, and denote a given integrand by G(\) := (T'e;o)r(N)(Te;g)r(X). Without loss of
(k)

generality, assume that K is symmetric along the Ay axis. Then we may rewrite A, ig

as

an integral over the right half-plane only:

G(\) + GV dx = 2R G(\) dA.

(k) /
(R2\ K)N{\1 >0} (R2\ K)N{\1 >0}

hagB

A similar proof holds for L, where the difference is that we also require

extat) (<) + exuaml) (<X) _ cxin VN + exyund (V)
d(A) 5(\) )

which follows since d()) is purely imaginary, and ip(—\) = ip(N). O

Corollary 6.2.2. The integrals in the weak formulation (6.1.4) may be performed over a
smaller domain (R*\ K) N{\y > 0}. Furthermore for every fized i, j, k and o, B we have

the identity
k) _ 4k)
Ai7a7j’/B - AJ?IB7Z7Q’

which is to say that the resulting Galerkin matrix is symmetric.
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As a consequence of these equalities, the apparent numerical difficulty has been reduced
by at least a factor of two: firstly the integration range is smaller, and secondly that
symmetry in the Galerkin matrix means the lower diagonal entries need not be computed,
but instead are given directly from the upper diagonal ones. Furthermore, since we are
confident that all integrals are real valued, we may enforce this in the definition of the
integrand in MATLAB. A priori the integrand is complex-valued, however R [ f = [(Rf).
So integrating a function which is known to be real valued has a noticeable reduction in
computation time (which is to be expected, since a complex-valued number is defined in
memory by two real numbers).

In the final chapter we provide the first numerical examples of the Fokas method in

three dimensions, using this fundamentally new weak formulation of the global relation.

137



CHAPTER 7

Numerical results for 3D polyhedra

In the previous chapters, we introduced a new numerical method for the three-dimensional
Laplace, Helmholtz and modified-Helmholtz Dirichlet BVPs using a weak formulation in-
volving the linear forms ax,lx and ag., i for the Laplace and (modified-)Helmholtz
problems respectively. Following an integration-by-parts of the related operators S and S,
we were able to propose a numerical method which is convergent, and such that the indi-
vidual terms could be calculated on basis vectors (a motivation for seeking this alternate
form was given in Section 5.4).

In this section, we have used MATLAB to present a numerical implementation of this
Galerkin method, in two domains and for multiple test cases. In each case, we take a
known solution to the PDE, and insert the trace of this function as the Dirichlet data.
The numerical solution to the global relation (i.e. the projected Neumann data) can then

be compared with the actual Neumann data, as well as the the projected Neumann data.

Remark 7.0.1. For the two-dimensional Laplace problem, we also demonstrated solutions
for mized boundary data types (where each edge was prescribed with either Dirichlet or
Neumann data). In view of the integration by parts in Section 5.5, we may similarly treat
the Neumann boundary value problem, and the mized boundary value problem. Care must
be taken to ensure that a solution does indeed exist; indeed it follows from Green’s Theorem

that the Neumann data must integrate to zero over the boundary:

/ dy,udA = 0.
o0

We have discussed compatibility criteria for the two-dimensional Dirichlet-only problem in
section 0.2.4, and similar conditions must hold at the boundaries for the three-dimensional

problem also - see [Dau88]. However on the assumption that a solution to the global relation
exists, the BVP is solved [Ash12, Ash13, AF150].

Recall that we have chosen to use the standard polynomial functions as a basis of
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7.1. Numerical Examples

Flot of the Polyhedron Plot of the Polyhedron

(a) Cube domain A (b) Pyramid domain B

Figure 7.1: Two test domains, A and B.

L*(Q;). By Parseval’s Theorem, our basis for Xy C X is given as
61'70[()\) = eiya()\)ei, 1 < 1 < n, |a| < N.

where e; () is the Fourier transform of f,(X) := X over the i-th polygon @Q;. In the
following examples, we set N = 3, which amounts to approximating the data on each face
by polynomials up to degree 3. We expect this to give a good approximation of the exact
boundary data for the problems we choose. For more oscillatory boundary data, this value
N may be changed accordingly.

We have taken the standard unit cube with a vertex at zero and the pyramid with
vertices at (0,0,0), (2,0,0),(0,2,0) and (1/2,1/2,1). To make these domains more generic,
we have rotated them by angle 37/10 around the vector (1,1,1), see Fig 7.1.

7.1 Numerical Examples
Let us consider three examples:
(Lap): For this example we take the function
u(@,y,2) =z +2° -y,

which solves the Laplace problem, and is approximated exactly in our subspace. The

error over the first face is given in figure 7.2 for the pyramid and for the cube.

(Helm): Here we take the function

u(w,y, 2) = dcos(x/2),
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which solves —Au — iu = 0, the Helmholtz problem for e = —1/4; see figure 7.3.

(m-Helm): We take the function
u(z,y,2) = yz cosh(x),

which solves —Au + u = 0, the modified-Helmholtz problem for € = 1; see figure 7.4.

In each case, the plot shows the absolute difference between the Neumann data obtained
numerically via the global relation, and the exact Neumann data, which is known for each
problem. The ‘best possible error’ is the absolute difference between this exact data, and
the best possible approximation in this subspace. Also note that the convergence results
ensure L2-convergence only, not pointwise convergence, and so this low pointwise error is
a good indicator of the accuracy of this approximation. In future experiments, it would
be good to extend these tests to more realistic data, and to compare L?-convergence rates,
as shown for the two-dimensional cases in Section 4.3.1. Also our numerical experiments
show that the coefficients of the exact projected data, @%’3, and the reconstructed data
<i>7v differ by a magnitude of order 1073, and it is expected that more accurate numerical
integration would also improve this accuracy.

The following plots in this Chapter highlight the error over one of the faces for our two
domains and for the Laplace, Helmholtz and modified-Helmholtz BVPs. The plots over
the other faces are similar, and have been included in Appendix A. These plots are the
first three-dimensional numerical implementation of the Fokas method, and help to show
that our proposed methods in the previous two Chapters (which are stable) are worthy of

future study, to apply to Helmholtz problems with less-regular boundary data.
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Figure 7.2: Error over face 1 for the Laplace problem. Top: Pyramid domain. Bottom:
Cube domain.
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Error for face 1
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Figure 7.3: Error over face 1 for the Helmholtz problem. Top: Pyramid domain. Bottom:
Cube domain.
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Error for face 1 Error for face 1
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Figure 7.4: Error over face 1 for the modified-Helmholtz problem. Top: Pyramid domain.
Bottom: Cube domain.
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Conclusion

In this thesis we have presented an application of the Fokas method to linear PDEs in two
and three dimensions. The global relation for these problems can be written as a continuous
map, T®Y = —SOP! between the unknown Neumann data and the known Dirichlet
data. For the Helmholtz and modified-Helmholtz problems, this operator equation has
the form T,3<I>Ne = —SBQDi, where T} is a compact perturbation of 7" and the right-hand
side is square-integrable. This operator T is upper semi-Fredholm and, using results
from complex analysis and properties of the Paley—Wiener spaces, the global relation is
well-posed away from Laplace Dirichlet eigenvalues, as shown in [Ash13, Ashl4a, Ashl4b,

AC15]. For the two-dimensional problem, we have achieved the following:

e Using functional properties of T from [Ash14b|, we have existence and uniqueness of
solutions to the global relation. Utilising the Paley—Wiener spaces, we have derived

a completely new class of variational problems, leading to a new weak formulation.

e In view of the Lax—Milgram Theorem, this weak problem has a unique solution and

is numerically tractable.

e We have proposed a Galerkin implementation that is is stable and convergent, and

gave a rigorous proof of spectral convergence rates for smooth boundary data.

e These exponential convergence rates were demonstrated numerically; compare well
with recent results from [FF11], and have comparatively low condition numbers con-
sistent with results from [FF11, FFX04, Dav08, SSF10].

e We have shown how our presentation for the Dirichlet BVP could be extended to
accept mixed boundary data over the polygon; and provided a numerical test using

an example from [FF11].

e Because the Helmholtz BVP is not uniquely solvable at eigenvalues of the Laplacian,
we have shown that the condition numbers of the finite-dimensional problem must

become unbounded in a neighbourhood of these eigenvalues.

e We have demonstrated that these Dirichlet eigenvalues can be identified numerically,

by observing these ‘spikes’ in the condition numbers.
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In the second half of this thesis, we have worked towards a numerical implementation
of the Fokas method for three-dimensional polyhedral domains, using the global relation
constructed in [Ash14b, Ashl4a|. We have proposed a new class of variational problems,
for which linear operators are defined on R?\ K, for any compact set K C R?, and shown
that this admits a unique solution. Stability and convergence of this method have been
proven for the Laplace, Helmholtz and modified-Helmholtz BVPs. At this point, we must
choose a basis for each face, ()}, of the polygon: The Legendre basis is good for L? [0, 0];
however this does not have an obvious extension to a basis for L?(Q;). We have provided

the following framework to overcome these difficulties:

e Using a standard polynomial basis, the Fourier transform of these functions on each

face was calculated precisely in terms of the geometry of @); in 5.2.

e Via the Gram-Schmidt algorithm in 5.3 we obtained an L?-orthogonalisation of these
basis functions, with respect to ;. Crucially, this orthogonalisation is exact since

the relevant inner products can be calculated precisely in terms of the geometry of

Q.

e Using compatibility of the Dirichlet data across the edges of the polyhedron, we have
constructed an entirely new weak formulation in 5.5 for the Laplace BVP and 6.1
for the (modified-)Helmholtz BVP. This gives a practical numerical implementation,
and avoids divergence when computing the linear forms on our basis functions (as

they do not individually satisfy these compatibility requirements).

e To further aid our numerical implementation, in Section 6.2 we have identified sym-
metries in the matrix coefficients for the Galerkin problem, thus reducing the number

of computations needed and increasing efficiency.

e Finally in the previous Chapter we provided a proof-of-concept numerical imple-
mentation for some Laplace, Helmholtz and modified-Helmholtz examples, which

demonstrates the validity of this approach.

Our approach has been as generic as possible and future work could optimise the choice

of basis vectors; as well as the orthogonalisation and integration for specific problems.

In summary, the results we have obtained for two-dimensions exhibits spectral con-
vergence rates for sufficiently smooth data, and a formal proof of this convergence was
given.

For previous collocation approaches of the Fokas method, for example in [FF11, FIS15,
HFS15], formal proofs of convergence were not provided even for regular boundary data,
though recently some proofs in this area have been provided in [FP15, Ch. 6]. However

these methods did demonstrate low condition numbers and good convergence rates in
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Conclusion

practice. In 4.5 we have compared our approach with these implementations, and in
particular with [FF11], which was itself shown to perform well alongside classical boundary
integral methods for the three test cases they studied.

For this reason, I believe that the proof of spectral convergence given in Theorem 2.7.2
for smooth data, and the numerical results in Section 4.2, places this method alongside the
current state of the art finite element methods for Dirichlet BVPs with smooth data. It is
admitted that finite element methods perform extremely well in situations not considered in
this thesis, and so further work should be done to test the Fokas method and our proposed
numerical implementation in these further situations.

Furthermore we have remarked that the collocation approaches aim to recover the
unknown Neumann data from the known Dirichlet data over the boundary. In contrast,
the unknown data we have considered in this thesis has always been the Fourier transform
of the Dirichlet and Neumann data. In solving for the Fourier transform of these functions,
we have been able to use strong properties from Complex Analysis, since the Fourier
transform of these functions, and related linear operators are all analytic functions. This
has enabled the strong theoretical results in [Ash13, AC15, Ashl4b, Ashl4a|, leading to
the new numerical methods and implementations given in this thesis. This thesis thus
provides a rigorously justified numerical implementation of the Fokas method for polygonal
and polyhedral domains, and in particular it contains the first three-dimensional numerical

implementation of the Fokas method.
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APPENDIX A

3D Plots

In Section 7.1, we provided plots for the Laplace, Helmholtz and modified-Helmholtz BVPs
for the rotated cube and rotated pyramid domains over the first face. We provide here
the remaining error plots for these test cases over the remaining faces. We notice that the
maximum errors seem to occur at the boundaries of the regions. Such errors could possibly
be improved in future implementations by using a different choice of basis vectors, or by

imposing the Neumann zero-average condition

On;q(x)do(z) =0

on our finite-dimensional subspaces. Our Dirichlet data is chosen such that the exact
solution does respect this condition, however we have not imposed this on our subspace.
We also note however that the errors away from these boundaries are significantly lower
over every face, and for each test case. Figures A.1 and A.2 plot the absolute errors for
the Laplace problem for the two domains, and Figures A.3-A.6 demonstrate the numerical

implementation for the Helmholtz and modified-Helmholtz examples.
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3D Plots
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Figure A.1: Errors for the pyramid, for the Laplace problem.
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3D Plots
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3D Plots
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APPENDIX B

Paley—Wiener spaces

The properties of the Paley—Wiener spaces were crucial in our analysis of the operator
equations for the two-dimensional and three-dimensional PDEs. Some of the relevant
results were quoted above, and we include here some further important properties of these
spaces. Knowledge of the exponential growth bounds for Paley—Wiener functions were used
to provide an integral representation for ei"f)‘q)j(/\) - as the bound ensures decay in C*.
Other pointwise bounds which were merely stated above are also given here in their proper
context. The Paley-Wiener spaces are generally denoted PWZ, where p indicates the LP
space which the functions lie in; and the lower number is the size of support (typically equal
to 7)!. The important classical Theorems that we present here are the Plancherel-Polya;
Phragmén-Lindel6f and Paley—Wiener Theorems that can be found in [Boa54, Lev96].
Recall that a function f is in LP(R) if the following norm is finite:

1fllp == / |f(z)]P do < oo.

—00

For p > 1, the Paley—Wiener space, PWZ, is defined as the Fourier transform of functions

with specific support, such that this Fourier transform lies in an LP space:?

PWP :={f:C — Centire : | f], < oo and |f(z)| < e™¥ for all z € C}.

In view of Plancherel’s theorem, for p = 2 this space coincides with our definition 2.3.1,
where PW = FL?*(K), for some compact set K. However, because of the Paley—~Wiener

Theorem, these spaces have an alternative classification in terms of growth properties.

Definition B.0.1. A function has exponential type (less than or equal to) T if for suffi-

"We used p = 2 only, so it was convenient to write PW? in place of PWZ.
2For 0 < p < 1, this is still defined, though || - ||, is a pseudo-norm as it does not obey the triangle
inequality.
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ciently large values of r 3,
sup |f(z)| S e

|z|=r
If f is entire, then it is called an entire function of exponential type-r (EFET-T).

Let us provide some more background for the Paley—Wiener results used in this thesis:
firstly we note a result by Plancherel and Polya, which gives bounds on the norm of Paley—
Wiener functions along lines parallel to R. In particular this Theorem tells us that the

Paley-Wiener spaces are nested: PWY c PW} for any q > p.

Theorem B.0.2 (Plancherel and Polya, [Boab4]). Let f be entire, and of exponential type
7. If also || f||, < oo then

/ S+ i) de < W £, (B.0.1)

—00
Furthermore, |f(z)| = 0 as |z| = oo. Thus ||f|lq < 0o for any q > p.

Another important class of results for Paley—Wiener functions are the Phragmén—
Lindel6f Theorems. These give boundedness properties in regions where a function has
known estimates on the boundary. For the first result, we consider a wedge domain
D :={z=pe? € C:a < 6 < B}, and given an analytic function f : D — C let us
define

M(r) = My(r) := sup |f(re).

ret¥eD
Then the following Phragmén—Lindel6f Theorems hold, and are given in [Lev96, pp. 38-39]:
Theorem B.0.3 (Phragmén—Lindelof version 1). Suppose D has angle w/X and M(r) e

for some p < X\, where this inequality means that as r — oo, A{ng) = 0. If|f| <M on 0D,
then |f| < M on D.

Theorem B.0.4 (Phragmén—Lindel6f version 2). Suppose D is symmetric about the pos-
itive real axis with opening angle w/p (i.e. 7/ (2p) in each half-plane), and f < M on D
satisfies

M) % elrror

0

for all € > 0. Then setting z = re??, we have

1f(2)] < MeT™" P ¥ 2z e D.

Theorem B.0.5 (Phragmén-Lindelof version 3). Suppose D is the upper half plane and
|f] < M on R satisfies
M) E o

3Because of the special properties of Paley-Wiener functions, it will be equivalent to say that f(z) =
O(e™ 9171 for any € > 0.
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Paley—Wiener spaces

for all e > 0. Then
1f(2)| < Me™®?) | VY zeD.

By symmetry, if | f| < M is an EFET-7, then it satisfies the bound
1F(z)] < Me™™¥* vzec. (B.0.2)

These theorems allow us to prove the inequality (B.0.1) as follows:

Proof of Theorem B.0.2. Let un(z) := fiVN |f(z + t)[Pdt. Then using that f is EFET-7,
and for fixed NV,
un(z) < Pl for all € > 0.

Thus uy is an EFET-(p7), and uny < |/ f]|, on R, so by Phragmén-Lindel6f,
e + )| < 71

We may now take N — oo obtaining

/ G+ 0P < |72,

—00
(Here the |y| comes from considering the upper/lower half planes separately). O
In addition, these Paley—Wiener spaces are complete with respect to the LP norm:

Theorem B.0.6 (PW? is complete, [Lev96|). Let f € PWE, then the estimate

1 Y
< = (P71 7|y
Il | -] e
holds, and in particular (PWZX, | - ||p) is complete.

Proof. Since |f|P is subharmonic (see [Lev906]), it satisfies a Mean Value Property: For
x € R, using Plancherel-Pélya for z = iy, and integrating along a strip containing R we

have

@) < /u G opda

= 8=

<

1
/ 1 £ 2™y
1

2|1/l
pr2 (" —1) = M,

so by Phragmén-Lindelof, | f| < M/Pemlvl,
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Therefore if f,, € PWPE is Cauchy with respect to the LP norm, then on compact sets
since |y| is bounded, f, — f uniformly (where f is pointwise defined). This function
satisfies | f(z)] < Ce™*| and therefore f € PWE. O

Since in fact |f| is bounded on R, the norm || f|| g, := supg |f(z)| (after Bernstein) is
sometimes used, which also makes PWZX a Banach space ([Lev96, p. 150]).

The Plancherel-Pélya result B.0.2 is a bound on the integral of a Paley—Wiener function
in terms of its norm. A similar result holds in the discrete case, which will lead to the

natural sinc basis for Paley—Wiener spaces.

Theorem B.0.7 (Plancherel-Polya version 2, [Lev96, p. 152|). Let f € PWZE, then

oo

> Ifm)P < GyllfIE.

n=—oo

If1 < p < oo then
0o 1/p
11l < Cy ( > f(n)|p> .

Conversely, given {c,} € IP, the series

oo

f(z) = Z (_1)ncnﬂ_

(z —n)

sinmz

n=—oo
converges in LP, and satisfies f(n) = cp.

As a result, we have a representation Theorem for PWY; such that any function can

be written in a sinc basis:

Corollary B.0.8 (Representation of PWY. for 1 < p < o0). The map L : IP — PWZ
defined by

o0

O D e

n=—oo

is an isomorphism of P and PWZ.

Another way of phrasing this result is noting that a function in PWZ is uniquely
determined by it’s values at the integers®.

Let us now look at the Fourier transform representation of PWPX as highlighted by the
classical theorem of Paley and Wiener. In view of our discussion here, the following two
characterisations are equivalent. The latter in [Rud91| uses the space of distributions. We
recall that the Fourier transform of any compactly supported distribution is an analytic
function, and that if g € L?(R) then the a-priori distribution F~1g, is also in L?(R).

are considered in [Eof95], and are given in terms of the discrete Hardy

4The cases where 0 < p < 1
=~ HP(Z).

Spaces, and indeed PWE
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Paley—Wiener spaces

Theorem B.0.9 (Paley—Wiener Theorem, [Lev96]). A function g = U for some | €
L?(a,b) if and only if g is EFET max{|al, |b|} and g € L*(R).
Theorem B.0.10 (Paley—Wiener Theorem, [Rud9l]). Let v € D'(R™) with support in
Bs(0) (and of order N ). Defining the distribution g := U to be the extension to the complex
space C" ([Rud91][p. 199]). Then g is entire, and the estimate

l9(2) < O(1 +[z]) VeS¢ (B.0.3)

1s satisfied.

Conversely, if an entire function g satisfies (B.0.3) for some constants C and N, then

~

g =1 for some ¢ € D'(R™) with support in Bs(0).

For the statement of this Theorem, we have used the following fact from [Rud9l,

p.164]: that a distribution of compact support has finite order. Therefore it follows that

A~

the hypothesis of Theorem B.0.10 is automatically satisfied, when g = 1) is a Paley—Wiener
function. Also, the estimate (B.0.3) implies that g is of exponential type s. In this thesis,

we have used the following one-dimensional statement of this result:

Lemma B.0.11. If ¢ € D'(R™) with support in [—m,w]. Then
[$(2)] < C(1+ [N emSEN.

In particular, |1h(z)| < C(1+|z|)Neml! < e(mtolz for all e > 0, and so ¥ (z) is an EFET-r.

Finally, let us deduce the following equivalent characterisation of the Paley—Wiener

space from the Paley—Wiener Theorem:

Theorem B.0.12. The space PW? is equal to
A:={g:C—C:g=1, for somep € D'(R) with support on [—m,7], and s.t. gz € LP(R)}

Proof. By Lemma B.0.11, if g € A, then it is an EFET-mw. As it is the Fourier transform
of a distribution, g is an entire function, and the other properties hold.

Conversely, if g € PW?, we need to show that the estimate |g(z)| < C(1+ |z|)N eS¢
holds. Indeed, by Theorem B.0.6,

9(2)] < CeBO < 01 4 |2y VemR,

and the result follows by B.0.10. O

These characterisation results can be extended to more general Paley—Wiener spaces,
and some of these are given in [Boab54]. For this thesis, we have dealt with the reflexive

case, p = 2, as the regularity for our boundary data. We conclude with two analogues for

p#2.
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Theorem B.0.13 ([Boa54, p. 107]). Let 1 < p < 2. Then g(z) € PWZ implies that g = 1
for some ¢ € (LP)*, the conjugate space of LP. Alternatively, if 1» € (LP)* for 2 < p < 0o
then g := @; € PW?E.

Theorem B.0.14 (|Boab4, p.107|). Fiz p > 1, then g € PWZE if and only if
9(z) = 2’/ [¥(t) — w(—t)]em dt — 21/](;) sinmz

-

for some continuous function ¢ of period 2w such that ) |mﬁ(n) P < 0.
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