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Abstract

Recently, a refined finite element analysis for highly indefinite Helmholtz problems was in-
troduced by the second author. We generalise the analysis to the Galerkin method applied to an
abstract, highly indefinite variational problem. In the refined analysis, the condition for stability
and a quasi-optimal error estimate is expressed in terms of approximation properties 7 (S) ~ S
and 7(u+ S) ~ S. Here, u is the solution of the original variational problem, 7 is a certain
continuous solution operator, and S is the finite dimensional test and trial space.

The abstract analysis can be applied to both finite and boundary element solutions of high-
frequency Helmholtz problems. We apply the analysis to investigate the properties of the
Brakhage-Werner boundary integral formulation of the Helmholtz problem, discretised by a
standard Galerkin boundary element method. In the case of scattering by the unit sphere, we
derive the explicit dependence of the error and of the stability condition on the wave number
k. We show that hk < 1 is a sufficient condition for stability and a quasi-optimal error esti-
mate. Further, we show that the constant of quasi-optimality is independent of k, which is an
improvement over previously available results. Thus, the boundary element method does not
suffer from the pollution effect.

1 Introduction

The numerical solution of high-frequency Helmholtz problems has attracted much interest in recent
years; see for example [3, 4, 7, 10, 11, 12, 16, 27, 28]. The main aim of this paper is to develop
a refined analysis for the error and the stability of the Galerkin discretisation of high-frequency
Helmholtz problems. The analysis should be general enough to include both boundary and finite
element methods and allow for discussion of standard and special finite/boundary elements such as
the ones used in [22, 26, 28]. Most importantly, it should be possible to obtain optimal results on
the dependence of the error bounds and the stability condition on the wave number k. The explicit
dependence on k is rarely given in existing literature; for exceptions see [8, 11, 13].

It is well known that the Galerkin finite element method with standard piecewise polynomial
basis functions suffers from the so called pollution effect [3]. If piecewise linear basis functions are
used, the stability condition in the mesh width h is very strong: hk? < 1. In [3], a generalised finite
element method was presented in one dimension, with the stability condition reduced to hk < 1;
see also [16]. The proofs rely on the explicit knowledge of the Green’s function and, hence, do
not carry over to higher dimensions. Further, the general stability and convergence analysis given
in [22] does not yield the improved stability condition. With this in mind, in [28] a refined finite
element analysis was developed that gives improved stability and error estimates.

In this paper, we generalise the results of [28] to an abstract theory applicable to a general
indefinite variational problem. We prove that the condition 7(S) ~ S, of approximate invariance
of the test and trial space S under a certain continuous solution operator 7, is sufficient for stability.
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The quasi-optimal error estimate is proved under a similar condition 7 (u + S) &~ S, where u is
the solution of the continuous variational problem. This new concept is the crux of the abstract
analysis we develop. We describe how the abstract analysis can be used to prove the results of
[28] for the finite element method. As a further example of its use, we consider the boundary
element method for the solution of high-frequency Helmholtz problems using the Brakhage-Werner
boundary integral formulation. This problem has already been considered in [13] and recently in
[11]. There, the stability condition hk < 1 and a quasi-optimal error estimate, with the constant
of quasi-optimality proportional to k'/3, was proved for the case of the unit sphere. In [11], the
authors consider the problem of high-frequency scattering by a convex object in two dimensions.
Known asymptotics of the scattered wave were used to reduce the problem to the computation of
unknown amplitudes, which are less oscillatory than the original scattered wave. These were then
computed using a Galerkin method for which the quasi-optimal error with constant of O(k/?) was
proved in the case of the unit disk and sphere.

We obtain a sharper error estimate, with the quasi-optimality constant independent of k. More
importantly, our paper provides a framework in which to investigate the properties of boundary
element methods with special basis elements such as plane waves [26]. For special finite element
methods, it was already shown in [28] that the refined analysis obtains results outside the reach of
standard analyses. We give reasons to expect the same to be true for boundary element methods.
Further, the condition of the approximability of 7 (S) and 7 (u+ S) by the boundary element space,
can give guidelines for the construction of special boundary elements.

2 A highly indefinite variational problem

Let H and V be Hilbert spaces such that H is continuously imbedded in V, and hence, V' is
continuously imbedded in H', where V' and H’ are the dual spaces; see [31]. Denote by (-,-)y and
(+,+)y the respective inner products, and by || - ||z and || - || the induced norms.
We are interested in the following abstract variational problem: Given f € H’, find u € H such
that
a(u,v) = (f,v), forallve H, (1)

where a(-,-) : H x H — C and we have written (f,v) = f(v) for the value of the functional f at v.
Naturally, we need to place some conditions on the above problem.
Assumptions:

Al: a(,-) : H x H — C is a bounded sesquilinear form. Thus, a(u,v) is linear in u, conjugate
linear in v, and
|a(u, v)| < Cellullz|v]l -

A2: There exist bounded sesquilinear forms ay(-,:) : H x H — C and ay(+,-) : V x V — C such
that
a(u,v) = ag(u,v) + ay(u,v)
and
lan (u, )| = allullz,  lay(u,v)] < Cyllullv o]y, for any u,v € H.

A3: Problem (1) and its adjoint have a unique solution v € H. Further,
[ullzr < Cregl| £l 727

The sesquilinear forms a(-,+),ay(-,-), and ay(-,-), define the corresponding bounded, linear
operators:

A:H—H'| A,:H—H', and A,:V -V’ (2)
In view of A3, the inverses of A and the adjoint A* are also bounded linear operators:
A7V :H - H and A ':H — H. (3)

We now investigate the properties of the Galerkin discretisation of (1).



2.1 Abstract stability and convergence analysis of the Galerkin method

Let S C H be a finite dimensional subspace of H. We wish to consider the Galerkin discretisation
of problem (1): Given f € H' find us € S such that

a(ug,v) = (f,v), forallves. (4)

We now derive a condition on S that guarantees the existence and uniqueness of ug and a quasi-
optimal error estimate.

2.1.1 Stability and convergence

For our analysis of the stability and convergence of (4), the following continuous dual problem will
be crucial: Given w € H, let z € H be such that

a(v, z) = —ay(w,v), forallve H.

From (A2) it follows that ay (w, -) defines a bounded linear functional on V. Since H is continuously
imbedded in V, i.e., the 1dent1ty mapping I : H — V is continuous, ay (w, -) defines also a bounded
linear functional on H. Therefore, we can apply (A3) to obtain that the solution z € H of the
above adjoint problem exists and is unique. Consequently, we can define a solution operator by
Tw := z. Using again the fact that H is continuously imbedded in V' and the properties of the
operators in (2) and (3), we conclude that the solution operator 7 = —A*71 A, is a bounded linear
operator mapping from H to H. Hence, there exists a constant C'r such that

1 Tu|lg < Crl|lul|g, forallueH. (5)

Remark 1. In applications, the operator T will be a compact operator. Usually, it is also a
smoothening operator; see Remark 4 and [28].

Let us now define a measure of approximability in the space S. This measure depends on some
subset H C H, which satisfies S € H and v+ S C H, where u is the exact solution of (1). The
measure is defined by

Tw —
n(S) := sup inf 17w = vlln
weijoy 'S llwlla

(6)

Remark 2.

1. For a dense sequence (S;);>1 of spaces, i.e. UlSl”'”H = H, we have llim n(S;) =
—00

2. We will prove stability of (4) and a quasi-optimal error estimate, under the condition that
n(S) is small enough.

3. Note that the choice H = H is always possible. However, a choice of a smaller set H CH
might result in a smaller value of n(S) and a less restrictive stability condition.

Theorem 1. Let S be such that o
H

77(5) < 2—Cc’ (7)

and let w € H be the solution of (1). Then there exists a unique solution ug € S of the discrete
problem (4). Moreover,

lu —usl|y <



Proof. Since S is finite dimensional, it suffices to prove uniqueness. Given wg € S, let z5 be the
best approximation to z = 7 wg with respect to the H-norm. Then,

la(ws, ws + z5)| = an(ws,ws) — a(ws, z = z5)| > aulws|lf — Cellwsllullz = 2sllu
> ayllwsllf — Cen(S)|wsl|7-

From (5) we have that
12l < Crllws]|a

and hence
|ws + 2slln < [lwsllu + 2lla + 1z — 2sllx < (1 + C1 +n(9))|[ws |-

Using (7), we have that

Qpy 2 (0774
> — > .
la(ws, ws + zs)| = 5 lwsllz = 2+ 207 +25(9) lwsllallws + 2s || a
Hence, we have the discrete inf-sup condition:
inf  sup la(u, v)] > A > 0,

ues\{0} ves\(oy [ullullolln — 2 +2C7 + 29(S)

and we have proved that the discrete solution ug exists and is unique.
Next, let 2/ = Te, where e = u — ug, and again let zJ, be the best approximation to 2z’ in the
H-norm. Then,
lav (e, e)| = lale, 2")| = lale, 2" = 25) < Cen(S)le]|7-

Hence, for any v € S,

aglel; < lau(e,e)l = la(e,e) = av(e,e)| = a(e,u —v) = ay(e,e)|
< Cellellullu = vl + Cen(S)lell%-
Therefore, using (7)
lell < 2@; lu— vy, foranyves.
Thus, we have also proved the quasi-optimality of the Galerkin method. O

Remark 3. A result on the stability and convergence of the Galerkin finite element method applied
to an indefinite PDE can be found in Theorem 5.7.6 of [6]. The same constant of quasi-optimality
2C./ay, as above, is also given in [6]; this is an improvement over the usual estimate given by Céa’s
lemma, see Remark 5. The essential novelty of our concept, is that for stability and convergence
it is sufficient to have T(S) ~ S and T(u+ S) ~ S. On the contrary, the approach taken in [6]
requires that the adjoint problem has full reqularity. Theorem 1 is a stronger result, that implies the
result of [6]. In particular, the kind of condition given in [6] does not allow for improved stability
estimates of [28]; for details see [28].

2.1.2 Error estimate in the V-norm

By using the Aubin-Nitsche technique, we can bound the V-norm of the error by the H-norm of
the error. Let v» € H be such that

a(v,v) = (e,v)y, forallve H.

Let S : H — H be the solution operator defined by Se := 9, and let

w(S):= sup infM
weivjoy e wllv
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If 94 is the best approximation to v with respect to the H-norm, then

lell} = ale, ) = ale,y —1s) < Cen(S)lellnllellv-

Hence, we have an estimate of the V-norm of the error in terms of the H-norm of the error. We
proceed now to obtain an alternative condition, to the one given in Theorem 1, for the existence
of a quasi-optimal error estimate. For any v € H,

anllely < lau(ee)l = lale,e) = av(e,e)l < Celleflullu = vllu + Cv el
< Cellellullu = vlli + Cv (Cen(S))? llell7-

Hence, under the alternative condition
Cy (Cept(8))? < o /2,

we have obtained the same quasi-optimal estimate as before. The results are collected in the
following theorem.

Theorem 2. Let u € H be the solution of (1) and ugs € S be a solution of (4). Then
lu = usllv < Cep(S)|lu — us|| -

Further, if S is such that Cy (Cep(S))? < /2, then

c

= uslly < 22 inf [Ju — olls.
vES

2.2 An example application in a finite element setting

The abstract analysis given here is a generalisation of the finite element analysis for highly indefinite
Helmbholtz problems introduced in [28]. The appropriate choice of spaces H and V for the finite
element method in [28] is

H=H'Q), V=LQ),
where the space H is equipped with a weighted norm (cf. [22]):

lullye = (Julf o + K [ulld 0)
With this choice of spaces, the assumptions A1-A3 are proved in [28]. Theorem 2.2 and Theorem 2.5
of [28] are then implied by Theorem 1 and Theorem 2, respectively. For details we refer the reader
to [28].

We now turn to another case to which the abstract theory can be applied. Namely, we consider
the solution of a Helmholtz problem by a Galerkin boundary element method.

3 A Helmholtz scattering problem

Let © be a bounded domain in R?, d = 2,3, with a smooth boundary I". We consider the following
exterior Helmholtz problem: Given g € HY/2(T) find u € HJ (Q°) such that

—Au— k= 0, in Q°,
u= g, on I, (8)
lim r(@=1/2 <? - zku) = 0 where r := ||z,
r—00 r

is satisfied in a weak sense. The equation governs the process of acoustic scattering by a sound soft
object; see [24].



Let Gi(-) be the fundamental solution of the Helmholtz equation:

Gr(r) = %Ho(kr), for d = 2,
1 ikr
Gr(r) = Eer , ford=3,

with 7 > 0. Throughout the paper H, is the Hankel function of the first kind of order v defined by
Hu(x) = J,,(:C) + iYu(x)’ x>0,

where J, and Y, are the Bessel functions of the first and second kind. Employing the fundamental
solution, we define, respectively, the single layer and the double layer integral operators:

(See) ( /ka—yu<> y zERANT, (9)

(D) ( L/-——c& Iz — yl)e)dly, = €RIT, (10)

where n, is the unit normal to the surface I' at the point y € I". The corresponding boundary
integral operators are defined by

(Vi) ( L/GkW—yu<> veT, (11)

(i) /—@W%MW%xﬁ- (12)

We state now the well-known mapping properties of the above operators; see [9, 29].

Proposition 3. Let Q C R%, d =2 or 3, be a bounded domain with smooth boundary I'. Then for
any s € R the following are bounded linear operators:

(a) Vi : H*(T) — H**(T),
(b) K, : H¥(T') — H5TYT).

It is well known that every solution ¢ € H_l/Q(F) of Vo = g, has the property that u = Sip
satisfies the exterior Helmholtz problem (8). However, for countable many wave numbers k the
operator Vj is not injective. To avoid this problem Brakhage and Werner [5], Leis [21], and Panich
[25], independently suggested to represent the solution as a combination of the single and double
layer potentials:

u = Dip — iaSkp, (13)

for some coupling parameter « > 0. The unknown density ¢ in (13) satisfies the boundary integral
equation

1
g= (51 + K}, — iaVk> @, (14)

where [ is the identity operator. We denote by (-,-)o the L*(T) inner product and by || - |lo the
corresponding norm, and define

1
a(p,v) = (Rkp,v)o, where Ry := 5[ + K — iaVy,. (15)

To be able to apply the abstract theory developed in Section 2, we need to prove that the assump-
tions A1-A3 hold in this case. Proposition 3 implies that the condition Al is satisfied with the
choice H = L?(T"). We can then define

1 ~ ~
ay(p,v) = 5([@,1})0 and ay (¢,v) := (Rpp,v)o, where Ry := Kj — iaVi.
Therefore, A := Ry, Ay := %I, and A, := Ry Again by Proposition 3, it follows that the condition

A2 holds with the choice V' = L?(I'); trivially, V is then continuously imbedded in H. Furthermore,
we can clearly set ay = 1/2. The following proposition deals with assumption A3.



Proposition 4. Let Q2 C R? be a bounded domain with smooth boundary T'. Then, for any g € L*(T)
there exists a unique @ € L*(T) such that

a(p,v) = (g,v)o, for allv € L*(T), (16)
and there exists a constant Crey > 0, which depends on both k and Q, such that

lello < Cregllgllo-

Moreover,
u = (Dyep) — i (Skp) »
is the solution of the Helmholtz problem (8).

Proof. In the original paper of Brakhage and Werner [5], the existence and uniqueness have been
proved for the classical formulation. To extend the proof to the variational formulation we proceed
as in [13]!. Since Ry is a continuous operator from L2(I') to H(I'), and HY(T') is compactly
imbedded in L2(T), we have that Ry, is a compact operator from L2(I') to L2(I"). Therefore we can
apply the Fredholm-Riesz-Schauder theory to the operator Ry = I/2 + }ka, which implies that to
prove invertibility it suffices to prove injectivity, i.e., it suffices to prove that Ker Ry = {0}.

Let Rrp =0, then ¢ = —2;2;930. Applying the mapping property Ry, : H3(') — H*TYT) twice,
we have that ¢ € H2(T') and is hence continuous. For continuous functions the proof of uniqueness
given in [5] is applicable, therefore ¢ = 0. O

To find an approximation to the solution ¢ numerically, we use the Galerkin discretisation. Let
S be a finite dimensional subset of L?(T'"). Then, find a ¢s € S such that

a(ps,v) = (g,v)p, forallves. (17)

Since we have checked that all the assumptions of the abstract theory hold, from Theorem 1
we immediately obtain the following result.

Corollary 5. Let S be such that Cen(S) < 1/4. Then (17) has a unique solution s € L*(T") and
l = ¢sllo < 4C if [lp —vllo,

where ¢ € L2(T) is the solution of (16).

Remark 4. Recall the definition of T from the previous section. Since T = R;:,_lﬁk, from Propo-
sition 8 we have that T : L*(T') — HY(T'); therefore, T is a smoothening operator. To emphasise
the dependence of T on k, for the rest of the paper we denote it by Ty, := T .

We will later show that for the case of Q = S? and a particular choice of the coupling parameter
«, the constant C, is independent of k. The result of Theorem 2 brings little new in this setting,
since V' = H. For the finite element method of [28], Theorem 2 is of more interest.

So far we have made no specification for the set S except that it is a finite dimensional subspace
of L*(T"). Next, we consider the special case of the usual piecewise polynomial boundary elements.

n [13] a weaker assumption is made on the smoothness of I' but stronger on the spaces: I' € C* M 0< <1,
and u, f € HI/Q(F).



3.1 Piecewise polynomial boundary elements

Let G be a shape-regular triangulation of I'. We assume that no approximation of the boundary

occurs, namely:
I'= U T.

The mesh width h is defined to be

h:=max{h, : 7 € G}, where h, := sup ||z — y]|.
T, YyeT

The set S is then defined to be a space of piecewise polynomial functions on the triangulation G.
In particular we are interested in the space Sg’;l of functions constant on each triangle 7 € G.

Next we give the well-known approximation property of the piecewise-constant finite element
spaces.

Theorem 6. Let o € HY(T') and S = Sg’gl. There exists a constant Ca, that depends only on the
minimal angle of the triangulation G, such that

inf || — v]lo < Cahllg|1-
inf |l —vllo < Cahllell

We now proceed to investigate the dependence of the stability and the Galerkin error on the
wave number. To do this, we make the assumption that the derivatives of the solution grow
proportionally with the wave number k.

Definition 1. For a given p > 0, the set O, contains functions ¢ € HYT) such that

el < okl
The conditions under which the solution of (16) belongs to a class O, are discussed in [8].
Corollary 7. Let S = Sg,;l and let ¢ € L*(T") be the solution of (16). If
CeCah|| Tl i (ry—r2(ry < 1/4,

the discrete problem (17) has a unique solution s € S. If further ¢ € Op11 and @ # 0, then the

relative error is bounded as
e — wsllo

<4C.Cshk.
lello

Proof. Using the approximation property of the piecewise-constant space and choosing H=H=
L*(T), we have that

n(S) = sup inf M <Ca sup M < 1 .
SOEL2(F)\{O} veS H(IOHO o <P€L2(F)\{O} H(p”o - 4Cc

Hence, by Corollary 5, we have the required stability condition.
Let us now assume that ¢ € O, ;. Using Corollary 5 again,

I = sllo < 4C inf [l = vllo < 4C.Cahllgl < 4CCahklell.

O

In the next section we investigate the dependence of C. and of ||7¢||g1(ry—r2(r) on the wave
number k. Our goal is to state the dependence on k of all the constants in Corollary 7 in the case
of the sphere.



3.2 The special case of the unit sphere

In this section we restrict to the case I' = S%. This case was investigated by Giebermann in [13]
and by Dominguez et al. in [11]. Our final result will be a slight improvement on the results of
[13] and [11]. The improvement is in part due to the abstract theory developed at the start of the
paper and in part due to some stronger bounds on the eigenvalues that we prove; the details are
stated in Remark 5. In this section we draw heavily on results stated in [1] and [14]. We denote
these two references by [AS] and [GR] for the rest of the paper.

The Fourier coefficients of a function f € L?(S?) are defined by

= [ V@) T (18)

where Y, are the spherical harmonics; see [AS]. Equivalent spaces to the usual Sobolev spaces on
S? can be defined through the Fourier coefficients.

Definition 2. For any s > 0, let H*(S?) be the space containing all functions f € L?(S?) whose

Fourier coefficients satisfy
oo n
D> P+ < oo

n=0m=—n

The inner product is defined by

m=—n

(f.9)s = _(1+n? Z o,
n=0
For negative s, H5(S?) is the dual space of H™%(S?).
1)

In the following j,, ¥, and hﬁl are spherical Bessel functions of the first, second, and third
kind respectively; see [AS]. These can be defined through the Bessel functions:

(@) = (g @),
v(2) =[5V (@), (19)
@) = gale) + iyale) = || 5o H, (@),

Lemma 8.

(a) The space H*(S?) is a Hilbert space and is equivalent to H*(S?). Namely, the norms induced
by the inner products are equivalent and the sets H*(S?) and H*(S?) coincide.

(b) The spherical harmonics form a complete orthogonal system in H*(S?) and are the eigenfunc-
tions of operators Vi, Ky, Ry, and T,. We have that

Vv = ANy with AV = 20khD (k) ja (),
Ky = ARy with Al = 172+ ik (k)4 (k)
Ryt = Ay with AT =172 A5 —iadl) = ik (k)41 (k) + 20h 0 (k) g (k).

.Yy = Ry 'RyY; = Aﬁ)Yg”, with A) = (A = iax(}) (1/2 Iyt HM(V)) _

(c) Fors>0,

T
1Rsll20s s2)—res(s2y = sup [ALD], | Tallpgorrs2yne(e2y = sup V1 +n2 A7),

n&€Np n&€Np



Proof. For (a) see [8]. The eigenvalues of the operators Vi and K} are given in [18]. From these
it is easy to derive the eigenvalues of the remaining two operators. A proof of (c¢) can be found in
[13]; see also [23]. O

The above result justifies us writing H*(S?) for both H*(S?) and H*(S?). We now prove some
results on the Bessel functions that, in view of (19) and Lemma 8, have direct use in bounding

(R)

eigenvalues A .. Recall that the Bessel functions J,(x) and Y, (z) are real valued for v € R and
x > 0.

Lemma 9.
(a) J,(x), ], (x),Y,)(x) >0, YV,(2) <0, forO<z<wv,
(b) J,(x) and xJ.,(x) are positive increasing functions of x, for 0 < x < v ,

(c) for & > 0 the product x [JZ(x)+ Y2(z)], as a function of x, decreases monotonically, if
v > 1/2, and increases monotonically if v < 1/2.

Proof. Parts (a) and (b) are proved in Watson [30, §15.3]. A proof of part (¢) can found in Watson
[30, §13.74]. O

Proposition 10. There exists a constant C > 0, such that for any x > 1 and v € [1/2,00) U {0}
(a) |, (x)Hy(2)] < C2=2/3,
(b) a7, () H, (2)] < C.

Proof. A proof of part (a) for v > 1/2 is given in [13] and [11], where also a bound that is less
sharp than what we prove here is given for part (b).
In the proof we make use of the following asymptotic expansions [AS, (9.3.31)—(9.3.34)] :

J,(v) = a2+ 0w 03,

Y,(v) = —V3ar Y3+ 0w,

JLI/(V) — bl/_2/3 _ CI/_4/3 + O(V_S/g), (20)
Y.(v) = V3 (bu_2/3 + cy_4/3> + 083,

where a, b, and ¢ are certain positive constants.
We divide the proof into two cases:
Case l: v>x>0
Using the identity J,(2)Y,,(z) — J,(2)Y,(x) = 2/(7z) [AS, (9.1.16)] we have that

Lemma 9a 2
& @)Y) P O oy (),
™
Therefore,
emina Ja 2
|} ()Y, ()] PR g T (1) (2) < 2.
v
Also,

Lemma 9b (20)
[wdy (@) ()] = a ) (2) ], (x) < v],(v)],(v) < C,

where C is independent of x and v. Combining the last two results we have that
2
lwJ, (x)H, ()| < |zJ,(2)],(2)] + 2], (2)Y,(z)] < C+ =, for z < v. (21)
T

Case 2: 1/2<v<ux

10



We use the following definitions:
M, (z) := |H,(z)| and N, (z) := |H. ()|
We have that

21T H (0)]? < 22N2(2)M2 () * E2 2002 ()02 () + L. (22)
i
Next,

d [AS, (9.2.25)] 2 9 4 1 o o 4. 4
LM = V)M, (z) — — — M, B s

v (M (x)} (8 = )M, (0) = S gy = Mule)(a = v? = M)

[GR,(8.479)]
< M, (z)(z? — v — %) <0.

Hence, —x M) (x) is a monotonically decreasing function. From Lemma 9¢ we have that, for v > 1/2,
xM2(x) is monotonically decreasing, and hence M/ (x) < 0. It is now not difficult to see that
xMLQ(m) is also a monotonically decreasing function. Therefore,

(20)
M (2)aM2(z) < VPMP(v)M,(v)? < C, forz > v > % (23)

Combining this last result with (21) and (22) gives the required bound for v > 1/2. The result for
v = 1/2 is obtained by the continuity of Bessel functions in the argument v.
Finally we prove (@) and (b) for v = 0.

Lemma 9c | [AS, (9.2.3)]
— lim kMZ(k) < C

1, 1
< = -
[o(k) Ho(h)] < kM3 (k) - lim -

Similarly,

Lemma 9c

Bl Jo (k) Ho ()| = K[J (k) Ho (k)| < VEMy(k)VEM(k) < Mi(1) lim vEMo(k) < e

Corollary 11. Let Ry : L?(S?) — L?(S?) be the operator defined, as in (15), by
Ry, = 1/2 + Ky, — iaVj.
Then Ry is bounded and there exists a constant C' > 0 independent of k such that
IRk ]| L2 (e2)—2(s2) < C(1 4 k™).

Proof. In view of Lemma 8, to prove the statement we need to find bounds on the eigenvalues of
the operator Ry. Using the definition of spherical Bessel functions (19) and Proposition 10 we have
that

)\S/k)‘ - ‘Qkhgﬂ(k)jn(k)‘ - ‘an+%(k)Jn+%(k)( < k23,

and

2

ol LR OGS '%f%;(m (J;+1 (k) + iJn+;<k>)

IN

(ngn (k)" l(k:)( + EHn+

OV (k) T1 ()] < €1+ K72%).

1
2

The result now follows from the identity

12+ 20 =il

n,

R
HR]CHHS(S2)<—HS(§2) = sup ‘Agl,k);‘ = sup
nENO neNO

11



Note that for a < k*3, || Ry| 12 (s2)—12(s?) 18 bounded by a constant independent of k. Numerical
experiments suggest Ce = || Rg||2(s2)—r2(s2) < 1.76, for a = k2/3,

Definition 3. Let a := k*/3 in the definition of Ry; see (15).

Remark 5. The choice oo o k is prevalent in the literature; see [2, 11, 13, 20]. In [2] and [20] the
choice was made to minimise the condition number of the matrices arising from the discretisation
of boundary integral operators in the case of the unit sphere and the unit disk. The same choice
maximises the inf-sup constant and hence optimises the error estimate given by Céa’s lemma; see
[18]. The error estimate in Corollary 5 is not affected by the inf-sup constant and with the choice
a = k2/3 the constant of quasi-optimality C, is independent of k. Céa’s lemma gives a more
pessimistic bound, with quasi-optimality constant growing as k'/3; see [11, 13].

It remains now to find the dependence on k of the continuity constant of the operator 7y =
R;:,_lR. From Lemma 8 we have that

A —iaal)

||77€HH1(SQ)HL2(SQ) = sup \/1+n2|)\5k| =supv1 + n? = %

By taking into account the properties of the zeros of Bessel functions, see [AS, (9.5)], it can be
seen that the denominator in the above expression is never zero, however a proof of a useful upper
bound for the whole expression is beyond the scope of this paper. Instead, we consider the three
asymptotic cases: k fixed and n — oo, n &= k, and n fixed and k — oo.

Proposition 12. (a) For fized v, and k — oo we have, for a < k,

1
2eiX (—2?0‘ cos x + isin x)

ALk = ‘1— +O(k™Y,

where x =k —vn/2 —7/2.

(b) Forv+1/2=k and a < k*3 we have

—1
ALl =1+ |imab(1 + v/3i) + 2ma®(1 — v/3i)ak ™/ + o(k—ws)‘ ’

where a and b are constants from the asymptotic expansions (20).

(c) For fixred k and v — oo we have
Ay =0@™).

Proof. Part (a): We first use the definition of spherical functions to write the eigenvalues in terms
of Bessel functions and then make use of asymptotic expansions given in [AS, (9.2)]. From (19), as
in proof of Corollary 11, we have for v fixed and k — oo, that

—-1/2+ i%kHy+%(k)Jl'j+%(

k) —5(i/2 = 20)H,, 1 (k)] 1 (k)
igkH, 1 (k)] (k) = 5(i/2 = 20)H,, 1 (k)] , 1 (F)

AL = V

14

1
ZWk?HV+%(k3)J;+%(k:) - 77(1/2 - 2a)Hl/+% (k)‘]qu% (k)

[AS, (9.2)] 1_ 1
- 2eiX (=2 cos x +isiny) — $O(k~1) + Ok~ 1) |’

12



where x =k — (v +1/2)71/2 — w/4 = k — vn/2 — /2. The result now follows from the assumption
a<k.

Part (b): Using the asymptotic expansions (20) we obtain that

T
>\l/,k =1 +

imkab (1 4+ VB + O(~%)) — ma®(i/2 — 20) (1~ VR + O(k™)) (71

1
- 14+

imab(1 + V3i) + 2ma2(1 — V3i)ak~¥® + O(k™2/3) + aO (k™ )(

Part (¢). For the proof, we use the asymptotic expansions given in [AS, (9.3)].

2v
L) M () i o). (21)

2 \ 2v TV

We also make use of Stirling’s approximation to the Gamma function [AS, (6.1.39)]:

, [AS, (9.1.10)] (%) 1_2%—1/ 1 1
Tu () B "Tw+1) o \2" PRI

[AS, (6.1.39)] v (ke 1 1
V 2 <21/> <k: oW )> '

Hence,
T M i o), (25)
Finally,
(24), (25) ) —1/2+1/24+0(v1) 1
ALk = :
1/2+0( ) o)
]

Part (c), in the above proposition merely confirms that 7j is a pseudo-differential operator of
order —1. From part (b) we conclude that for n +1/2 =k

V1+n? |)\ kl~0 (26)

The denominator in the expression of part (a) is clearly never 0, however it becomes arbitrarily
close to zero for certain, large enough values of k and for o < k. Nevertheless, note that
- 270‘ cos x + isin x| > 2a/k, for k > 2a. So that,

\)\ il =O(k/a), for k> 2a.

Since a = k?/3, the condition k > 2« is equivalent to k > 8.

To see how relevant these asymptotic cases are for estimating the continuity constant, we plot
V14 n2|)\g ;| for different values of k and n in Figure 1. The picture suggests that the maximum
occurs for n+ 1 /2 =~ k. Hence, in view of (26), we are lead to the following heuristic:

7kl e s2y—r2(s2) < Cxk, (27)

for some constant C'x > 0 independent of k. Numerical experiments suggest that Cx < 1.7. In
[11], it is proved that, in two dimensions with the coupling parameter a@ = k and large enough k,
the eigenvalues of Ry are bounded below by 1/2. This supports further our claim (27).

Now we are in a position to give estimates on the dependence on k of the stability and the
accuracy of the boundary element method.

13
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Figure 1: Plot of V1 + n2|)\5 .| for different values of n and k. The vertical lines denote the positions at
which n+1/2 = k.

3.2.1 Piecewise-constant Galerkin boundary element method

Proposition 13. Let I' = 2, § = 88;1, @ € L3(T) be the solution of (16), and let (27) hold.
There exists a constant ¢ independent of k such that if hk < c, the discrete problem (17) has a
unique solution s € S. If further o € O, 1 1, then there exists a constant C' independent of k such
that

o = @sllo < Chkllello.

Therefore, the boundary element method does not suffer from the pollution effect, and a con-
dition hk < 1 is sufficient to guarantee stability and a quasi-optimal error estimate.

Remark 6. Let us consider the two dimensional case, I' = {x € R? : ||z|| = 1}. The Sobolev space
H*(T') can be identified with the space H*([0,2x]) of 2w periodic distributions; see [2, 19]. Periodic
functions, et n € Ny, are then the eigenfunctions of the operators Vi, and K}, with eigenvalues
given by
1% K 1 am
A = T HAR), L) = =+ T () H 1),

Comparing these with the case of the sphere it is clear that the analogous analysis of this section
holds for the two dimensional case as well. In particular, the statement of Proposition 13 also holds
for the case of the unit ball in two dimensions.

3.2.2 The h-p version of the Galerkin method

Just as in the finite element method [16, 17], the use of higher order polynomials improves the
stability condition of the boundary element method. Let S = Sp "7 be the usual boundary element
space of continuous, piecewise polynomial functions of order p. Usmg the approximation properties
of such spaces proved in [15, 16, 17] we proceed as in the case of piecewise-constant basis functions.

14



Assuming that H= Opk1, where 1 <1 < p, we obtain the estimate

n(S) =  sup infw“f’gﬁ}cm) sup [ <£>l+1
veingoy €S I1¥llo - veingoy 19lo \2p
I+1

< Ca)Oxk sup Ll <£>
YeH\{0} ¥l \2p
kh +1

< i

S pCA(l)CX<2p> ,

where C(I) is a constant depending only on [. Therefore, the condition for stability and the quasi-
optimal error estimate reduces to hk < 2p. Thus, higher order elements allow for a coarser mesh,
and the following error estimate:

o — wsllo < C (%) lelo.
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