GENERALIZED COMBINED FIELD INTEGRAL EQUATIONS FOR
THE ITERATIVE SOLUTION OF THE HELMHOLTZ EQUATION IN
THREE DIMENSIONS
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Abstract. This paper addresses the derivation of new second-kind Fredholm combined field
integral equations for the Krylov iterative solution of acoustic scattering problems. These inte-
gral equations need the introduction of suitable tangential square-root operators to regularize the
formulations. Existence and uniqueness occur for these formulations. They can be interpreted as
generalizations of the well-known Brakhage-Werner [A. Brakhage and P. Werner, Uber das Dirich-
letsche aussenraumproblem fiir die Helmholtzsche schwingungsgleichung, Arch. Math. 16 (1965),
pp. 325-329] and Combined Field Integral Equations (CFIE) [R.F. Harrington and J.R. Mautz,
H-field, E-field and combined field solution for conducting bodies of revolution, Arch. Elektron.
Ubertragungstech (AEU), 32 (4) (1978), pp. 157-164]. Finally, two- and three-dimensional numeri-
cal experiments are performed to test their efficiency.
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1. Introduction. Integral equations are widely used in modern acoustic and
electromagnetic scattering codes for solving large scale problems in the high-frequency
regime [22]. These developments have been strongly influenced by the introduction
of fast solvers as for instance the Fast Multipole Method (FMM) of Rokhlin [22,
42] or other recent high-order solvers [10, 11]. The FMM leads to a computational
cost of a matrix-vector product of the order of O(nlogn) instead of O(n?) for a
dense complex matrix of size n. Generally, a preconditioner is associated to this
resolution to get a good convergence rate of the iterative solver and to obtain lower
computational times. Numerous works have been devoted to this problem. Maybe
the most widely developed approach is based on algebraic solvers like for instance the
SPAI preconditioners [15, 16, 18, 20], the methods based on the operators splitting
[2, 17] or the wavelet-based preconditioners [19, 29]. The ill-conditioning of the linear
system to solve is often linked to the fact that the underlying integral equation is
a first-kind Fredholm equation but also to the physics through the coupling of non-
local modes [6, 22, 23]. This is for instance the case of the Electric Field Integral
Equations (EFIE) [22], the Brakhage-Werner [9, 12, 26, 36] (also sometimes called
Burton-Miller [2; 12]) integral equations and the Combined Field Integral Equation
(CFIE) of Mautz and Harrington [30] for a Neumann boundary condition. Second-
kind integral equations have generally a much better convergence rate when they are
solved e.g. by the GMRES [43, 44]. Superlinear convergence phenomenon then occurs
[13, 35, 41]. The scattering problem is not elliptic and leads to highly indefinite linear
systems of equations. Therefore, algebraic solvers designed for this class of operators
should not naturally yield a priori good convergence properties for solving integral
equations in diffraction. This suggests that the physical nature of the problems and
the mathematical structure of the underlying Helmholtz equation should be more
appropriately taken into account in the construction of an efficient preconditioner.
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Such a tentative has been recently developed by Christiansen and Nédélec [24, 25]
who have used the Caldéron relations [45] for designing an analytical preconditioner
for the EFIE for the scattering problem by an open surface. Another possibility based
on the construction of a local preconditioner has also been presented in [6]. However
for a closed surface, the EFIE suffers from the presence of internal resonant modes
and is hence ill-posed [26]. For these reasons, Brakhage-Werner and combined field
integral equations are generally preferred [22, 26].

The aim of this paper is to propose some second-kind Fredholm combined field
integral equations for the three-dimensional acoustic scattering problem by a closed
surface. These new formulations can be seen as a generalization of both the Brakhage-
Werner and Combined Field Integral Equations [7, 38]. Their construction is based
on the integration of efficient pseudodifferential operators to regularize the trace of
the single-layer potential or the normal derivative trace of the double-layer potential
according to the scattering problem to solve. These regularizing operators expressed
as square-root tangential operators are derived from ideas arising in Beam Propaga-
tion Methods [31, 39, 46]. They also fall into the general framework of On-Surface
Radiation Conditions introduced in the middle of the eighties by Kriegsmann et al.
[37] and studied by several authors [3, 4, 8, 14, 32, 33, 34]. Like the Brakhage-Werner
integral equations and the CFIE and unlike the EFIE, these integral equations are
uniquely solvable at any frequency for a closed surface [26]. This is an important
property for the applications for instance in inverse scattering problems [27]. These
new alternative integral equations are constructed as second-kind Fredholm integral
equations and are therefore characterized by an excellent eigenvalue clustering. This
central property leads to a superlinear convergence of the GMRES [13, 35, 41].

The plan of the paper is the following. In section 2, we present the general
problem setting and some basic results about the integral equation representations
for the Helmholtz equation. In section 3, we define the general process for designing
some generalizations of the Brakhage-Werner integral equations based on the use of
the Dirichlet-Neumann (DN) and Neumann-Dirichlet (ND) maps. This construction
follows the ideas developed in [7] and is presented as a generalization of the Brakhage-
Werner integral equations. In section 4, we build an efficient and simple approximation
of both the DN and ND operators by using some similar techniques as in the Beam
Propagation Methods [39, 31] working in a generalized coordinates system. Section
5 is devoted to the well-posedness of the new integral equations at any frequency. In
section 6, we calculate the eigenvalues of the new operators and numerically show
that the new integral equations have an excellent eigenvalue clustering even for high-
frequencies for the model problem of the scattering of a plane wave by a sphere. In
section 7, we extend our ideas to a generalization of the usual CFIE of Harrington
and Mautz [30]. We develop several aspects linked to the implementation of the new
integrals in a Krylov iterative solver in the 8th section. An essential aspect is that
the approximations of the DN and ND operators are computed by paraxialization
techniques [40]. In section 9, we perform some numerical experiments to show that
the new integral equations have some excellent convergence rates to solve two- and
three-dimensional scattering problems.

2. Integral representations for acoustic scattering. Let us consider a smooth
closed bounded set 2~ C R? (d = 2,3) whose boundary I' = 9Q~ is a (d — 1)-
dimensional regular compact manifold. Let us define Q@ = R4\ Q~ as the associated
exterior domain of propagation. We consider an incident time-harmonic acoustic wave
ui"¢ defined by the wavenumber k = 27/, setting A as the wavelength of the incident
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field. The time-dependence is e~**  denoting by w the frequency of the signal. Then,
the diffraction boundary value problem can be written as

Find u* € H} _(QF) such that
AuT + k*ut =0, in D'(QT),

V;Fu"‘ =g, in H1/2_j(F):,c for j=0or1, (2.1)
lim |:c|(d71)/2 (Vut - = —iku™) =0,
|z|—+o00 |$|

1
where Hj

(QF) designates the Fréchet space
Hyo o (QF) := {v e D'(QF) /yv € H'(QF), V¢ € D(R)}.

The first equation of system (2.1) is the so-called Helmholtz equation. We restrict our
study here to a Dirichlet (for g = —y; u'"®) or a Neumann (for g = —v; u'*) boundary
condition, where fy;f is the exterior trace of order j (see (2.4)). For acoustic radia-
tion problems, these boundary conditions respectively correspond to the scattering
problem by a sound-soft or a sound-hard body. Finally, the well-known Sommerfeld
radiation condition at infinity is imposed to ensure the uniqueness of the solution to
the boundary value problem (2.1).
We can associate to (2.1) the following interior boundary value problem

Find u~= € H'(27) such that
Au~ +Kk*u= =0, inD'(Q7), (2.2)
y;uT =g, in H'Y?=3(T'), for j=0or 1.

Let us introduce the Sobolev spaces
H(A) = H'(A, Q) = {u € H'(Q): Au e L2(0- )},

(2.3)
H}r(A) loc(A Q+) {u 100(Q+) AU’ € LQ(Q+)} .
Then, for u* € H1(A), the exterior (+) and interior (—) trace operators of order j
(j =0 or 1) can be both defined
u® fyji + = 8{1u‘r ’
Vector n is the outwardly directed unit vector to Q.

One of the main difficulties arising in the solution of an exterior boundary value
problem is related to the unboundedness of the domain QF. Among the most widely
used solutions are the integral equation formulations [22, 26]. This technique consists
in rewriting the initial problem (2.1) equivalently as an integral equation set on the
finite surface I'. The first step is based on the use of the integral representation of
the exterior field uT as the superposition of the single- and double-layer potentials L
and M as follows

* = —Mygu® — Lyfu®*
Therefore, the Cauchy data ('yar u', fyfr uT) become the new unknowns. The integral

operators L and M are respectively given by

/ny y)dl'(y), Yz e Q- uruQt,
(2.5)
/3n<y>G z,9)6(y)dl (y), Vo e Q- UTUQT,
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for two well-defined densities p and ¢. Function G stands for the Green’s kernel
associated to the Helmholtz operator (A + k?)
i k

G(z,y) = —(

=1 ) DRHE Lkl =), w £, (2.6)

27 |z — y|

where Ht(l) is the Hankel function of the first kind and order ¢. These two operators
can be understood in the sense of the Lebesgue integral and map from H~1/2 (T") onto
H'Y2(T).

Since our goal is to write an integral equation on I' for using the boundary condi-
tion and to next determine the remaining unknown, we have to express the first two
traces of u®.

PROPOSITION 2.1. Under the previous notations, the first two traces of u* €
H1(A) are related by the integral representations

I
yut = (x5 - M)yFu® — Lyfu®, i HY(D), (2.7)

and

I
yEut = (i§ — N)yifu® — DyFu®,  in H-Y2(D),
where I is the identity operator.
The operators N and D are respectively the normal derivatives of the single- and
double-layer potentials and are given by

Np(@) = Oy / Gz, y)p(y)dT(y) = —M'p, Ve T,

(2.8)
Do(x) = ~Bae) /F Oy G, 1)0(y)dT(y), Vi € T.

In the above relations, A? designates the transposed operator of an operator A. The
hypersingular integral operator D maps from H'/?(I") onto H~/?(T).

3. Generalized Brakhage-Werner integral formulations. Different ways of
designing integral equations for solving (2.1) exist. We propose here to construct some
new second-kind Fredholm integral equations well-suited for the iterative solution
by a Krylov solver. Among the most widely used formulations are the Brakhage-
Werner integral formulations. These formulations are based on the representation of
the scattered field as a linear combination of the single- and double-layer potentials
applied to some non-physical densities. We propose here a general background for
generalizing such formulations.

Firstly, let us consider the case of a Dirichlet boundary condition and let us start
with the exterior integral representation (2.7)

1

(5= Myt — Loty =g, in HYA(D). (3.1)
A well-known result is that the integral equation resulting from replacing var uT by
g and solved according to the normal derivative trace is ill-posed. The presence of
resonance eigenvalues associated to the interior boundary value problem leads to the
non-uniqueness of the solution to the integral equation. For this reason, formulations
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based on combined single- and double-layer potentials are rather preferred like for
instance the ones proposed by Brakhage-Werner (BW) and Burton-Miller [26]. More
precisely, their approach consists in determining an unknown density 3 solution to
the BW equation

(5~ M —nLyy =g, in H'(D). (3:2)
These formulations are well-posed for any wavenumber k as long as the coupling
parameter 7 has a positive imaginary part [26]. Moreover, a numerical study due to
Kress [36] shows that an ”almost optimal” coupling parameter 7 to yield a minimal
condition number of the operator defining (3.2) is n = ¢k. These formulations can
be generalized as follows [7]. Let us assume that the exact Dirichlet-Neumann (DN)
map A given by [5]

ASX - H1/2(F) N H_1/2(F) (3 3)

py(‘)f‘qu — pyif‘qu — Aex,.y(-Ji-qu’ .
is known. Then, the exterior normal derivative trace can be directly computed from
7 ut = A®g. Moreover, from (3.1) and (3.3) the following identity holds

I M — LA =1.

2
Nevertheless, one generally cannot compute the DN operator for a general surface.
The idea proposed in [7] consists in considering some suitable analytic approximations
of the DN operator. Essentially, we consider an operator A approximating the exact
operator A®* and we solve the integral equation for an unknown density ¥

Bpy =g in HY*(), (3.4)
setting
I ~
Bp = (5 — M) — LA. (3.5)

A suitable choice of A leads to a second-kind Fredholm integral operator well-suited
for a Krylov solution. Both the normal derivative and the far-field pattern can be
reconstructed from 1) using proposition 2.1. Moreover, choosing A = ik (Sommerfeld
radiation condition) yields the parameter of Kress [7]. Therefore, this approach can
be seen as a generalization of the one proposed by Brakhage and Werner.

For a Neumann boundary condition, the starting point is based on the following
integral formulation

(5~ Nt —Dyfut =g, i HVAD). (3.6)
This equation suffers from spurious internal resonances if the normal derivative trace
is replaced by g and the equation is solved according to the exterior trace 'yg’ ut. To
construct a well-posed equation, let us make the assumption that a suitable approxi-
mation V of the exact Neumann-Dirichlet (ND) operator V* can be derived. Then,
one solves the following equation

By =g, in H-Y2(D), (3.7)
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with

By = (é —N)-DV. (3.8)

The exterior trace of the solution can be computed by the representations (2.7) from
@ and the far-field pattern can be estimated. Considering the lowest order approxi-
mation V = —i/k (Sommerfeld radiation condition) gives the usual Brakhage-Werner
integral equation with the parameter of Kress. In the sequel, equations (3.4)-(3.5)
and (3.7)-(3.8) are referred to as generalized Brakhage-Werner integral equations for
respectively the Dirichlet and Neumann boundary conditions.

4. An approximation of the DN and ND operators by the BPM. During
the construction of the integral operators Bp and By, we have seen that an approxi-
mation of the DN and ND pseudodifferential operators must be derived. We propose
here to follow some ideas inspired from the techniques of Beam Propagation Methods
(BPM) usually employed in guided optics or underwater acoustic wave propagation
to construct such approximations.

Since the boundary I' is a compact manifold, we can describe the surface by a
collection of coordinates charts. To this end, let us consider a point x of I'. Let d be
a positive real parameter. A neighborhood Us of T" is given by

Us = {z € RY; dist(z,T) < 6},

where dist(z,I") designates the distance of a point x to I'. Then, for a sufficiently
small value of §, it can be proved that for any x € Us, there exists a unique p in T’
such that: |p — x| = §. The point p is the orthogonal projection of & onto I'. The
outwardly unitary vector n to I' can be locally extended to Us. Therefore, we get a
natural parametrization of Us given by

Us={x=p+r(p);—-d <r<dpel}.

More precisely, for § small enough, the map (p,7) — = = p + rn(p) defines a C*
diffeomorphism between I" x (=4, 0) and Us. For r in the interval | — 4, §[, the parallel
surface ', to I’ can be described as T, = {x € R4z = p+rn(p)}. The unitary normal
vector to I',. at a point  can be defined by the extension of n(x) and I'y = I". Let us
consider a local chart (V,¥) of I: ¥ :V — I'. Each point p of ¥(V) is described by
p = U(s). We can define the normal vector to I" using the following rule. The chart
(V, W) gives rise to a basis (71, 72) of the tangent plane T},(I") given by: 7; = 05, ¥,
for j = 1,2, and s; being the coordinates of s. We assume that the chart is compatible
with the orientation of n, i.e.

T1INT2
n(p)

o |T1 N T2| ’

where a A b stands for the usual inner product of two vectors a and b in C?¢. From
now on, we make the following choice of local chart. We choose (V, ¥) such that the
coordinates system (r, s) is orthonormal (i.e. (71,72) is an orthonormal basis of the
tangent plane) and such that 7; is an eigenvector of the curvature tensor. Then, it
can be shown (see for instance [5]) that in this principal basis, we can rewrite the
Helmholtz equation as

1 h h
O?u + 2Hyu 4+ —— (05, (20, 1) + B, (—Dsyu)) + k>u =0, onT,. (4.1)
h1h2 hl h2
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Hereabove, we have denoted by h; the parameter h;(r,s) = 1+ &;r, for j = 1,2,
where the functions x; designate the principal curvatures of the surface. The mean
curvature H,. is given by H, = h;lhglar(hth)/z

Since we assume that we have a time dependence according to e~ *?, then the
Beam Propagation Method (BPM) gives that the solution to (4.1) can be approxi-
mated by the square-root operator

. 1 ha h1 9
= 7 7 WUsi (7 Usy sa\7 Uso ; Fr-
(10 Z\/hth(al(hla )+a (h28 ))+k w on

Taking the value of this expression for r = 0 yields the following approximation of
the DN map on I' through the square-root surfacic operator

/ A
p =1k 1+k—§1/), onT,

denoting by (¢, ) an approximation of the exact Cauchy data (’yar u,’yfr u). The
square-root /z of a complex number 2z designates the classical complex square-root
with branch-cut along the negative real axis. The operator Ar is the usual Laplace-
Beltrami operator over the surface I'. Since I' is a compact manifold, there exists an
orthonormal basis (d)j)jeN of eigenvectors of Ar associated to the non-negative real
eigenvalues (“J')jeN and satisfying the eigenvalue problem

—Ar¢ = po.

Then the square-root operator A given by

Ap

A =iky\[1+ 5,

is defined by the spectral decomposition
+oo 10 +oo
A =ik 4 [1— k—;¢j¢j, with ¢ = > 1;¢;.
j=1 j=1

The modes j such that u; < k? correspond to the propagative modes while the ones
given for p; > k? are linked to the evanescent modes. For scattering problems, a
transition region corresponding to modes such that u; ~ k? gives the grazing modes.
It can be shown [8, 14] that the artificial singularity of the square-root operator does
not yield a satisfactory representation of these modes. The transition from the prop-
agative modes to the evanescent ones should be a priori smooth. To approximately
model this behaviour, we use following [8] a regularization of A introducing a small
local damping parameter € > 0 in the transition region. More precisely, we use the
following approximation of the DN operator

with
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setting k. = k + ie. The following estimation of ¢ is derived in the two-dimensional
case in the OSRC context [8]: ¢ = 0.4k'/?x%/3, denoting by r the local curvature of
I'. The formal extension to the three-dimensional case would be ¢ = 0.4k1/322/3H2/3,
where H is the mean curvature of the surface I'. However, for the sake of simplicity
and from some numerical studies, it appears that we can take a constant value of ¢.
More precisely, a good choice of this parameter is: ¢ = 0.4k*/322/3R=2/3 where R is
the radius of the smallest sphere containing the scatterer.

Concerning the approximation of the ND operator, we naturally choose the fol-
lowing one

Y =V.p (4.4)
setting
1 Ar.,_,
= (14 =)"2 4.

5. Solvability of the generalized BW integral equations. The classical
Brakhage-Werner integral equations have been constructed to be uniquely solvable.
We propose here to prove that this is also the case for the generalizations of these
integral formulations with the regularized square-root operator.

5.1. A preliminary result. Before giving the proof, we state a preliminary
result concerning the computation of the principal symbol of the single-layer potential
L and normal derivative of the double-layer potential D.

LEMMA 5.1. Let L and D be respectively the single-layer and normal derivative
trace of the double-layer potentials defined by the expressions (2.5) and (2.8). Let & be
the dual variable of © by Fourier transform for x restricted to I'. Then, the principal
symbols of L and D, denoted by o,(L) and o,(D), are given by

i VEk2 — €2
op(L) = ——— and o0,(D) = Y— "L 5.1
(L) N (D) (5.1)

21
Proof. We do not detail the proof. Essentially, the arguments follow the ones
given e.g. in [21] (pp. 88-93) for the Laplace operator. The main difference is that
the presence of the wavenumber in the definition of the Helmholtz operator leads to
incorporate k in the calculation of the principal symbol. O

5.2. The sound-soft scattering problem. The generalized Brakhage-Werner
integral equation for the Dirichlet boundary condition is given by

BD,ew =9, in H1/2(F)7 (52)

where the integral operator Bp . is defined by Bp . = (I/2—M)—LA.. The operators
M and L are given by the representations (2.5). The square-root operator A is
expressed following (4.3). Then, the following result holds.

PROPOSITION 5.2. The integral equation (5.2) is uniquely solvable for any fre-
quency k > 0 and damping parameter € > 0.

Proof. The first point consists in stating that the operator Bp . can be written
as al + K, where a # 0 is a constant and K a compact operator from H1/2(I‘). From
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Lemma 5.1 and the expression (4.3) of the square-root operator A., we straightfor-
wardly have the respective principal symbol of these operators

k2
1%

k
= ¢l /1
ol

1
7o) = gy w e e )

Writing the series expansion of these two symbols using (1 — 2 V% for 2 = k2/)€?

and (1 — 2)1/2 for z = k.2/|€|? in the elliptic part of the operators (for || — 400),
we obtain

a(L)—_L(Hioi)anda(A)—5|g|(1++§i)
T2l He Y ke e

for some complex numbers L, and \; depending on ¢ € N*, k£ and . This implies
that the principal symbol of the composition of these two operators can be written as

k +oo d@
L8 =g+ 3l
€ e=1

for some complex coefficients dg, with ¢ € N*. Finally, the operator —LA. takes the
form

k
— LA, =
° T 2%k

I+K, (5.3)

€

with K a compact operator of negative order. (This latter relation can be compared
in a certain sense to the Calderon’s relation —2LD = I /2 —2M? [24, 25]). Returning
to the operator Bp ., we deduce from the above result that

Bp.=al + K,

where the complex number a = 1/2 + k/(2k.) #0for k>0 and K = —M + K is a
compact perturbation since it is the sum of two compact operators from H 1/2 (T).

Since the operator Bp . arising in (5.2) is a second-kind Fredholm operator, the
Riesz-Fredholm theory classically yields its inversibility if the operator is injective.
Therefore, it is sufficient to prove that the homogeneous equation associated to (5.2)
admits ¥ = 0 as unique solution to get the existence and uniqueness of the solution to
the generalized Brakhage-Werner integral equation (5.2). Let v € HY/?(T) solution
to Bpc® = 0. Then, the function u* defined by

ut(z) = —Mi(x) — LAAY(z), Vo eQt,

is solution to the homogeneous exterior Dirichlet problem and u™ = 0 in QT. Using
Proposition 2.1, one gets

—ygu” =1, in HY2() and  —yu” = A, in H-Y2(D).

The first Green formula in the interior domain £~ gives

<agu T sr= [V P - R P
.
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where < f,g >r designates the duality product of two functions f € H'/?(T") and
g € H-Y/2(T"). If we take the imaginary part of this equation, we obtain the relation
(< ¥, Acv >1r) = 0. From the definition of the square-root operator A, we have
the spectral decomposition

+o0 too
Acp =ik [1— e, withv =16,
=1 c

j=1

Since {¢;}jen+ is an orthonormal basis, we obtain that the imaginary part is given

by
00 10
S(< Aty >r) = kY R(, 1= 3)5]" = 0. (5.4)

j=1

Using that p; > 0 for j € N*, we can easily prove that ®(,/1 — p;/k2) > 0 for k >0
and ¢ > 0. Finally, relation (5.4) gives that ¢; = 0 for all j € N* and hence ¢ = 0.
This ends the proof of proposition 5.2. O

5.3. The sound-hard scattering problem. The generalized BW integral equa-
tion to solve for the Neumann problem is written as

Bn.p =g, in HV(T), (5.5)

where By = I/2— N — DV.. Then, we have the existence and uniqueness of the
solution to this latter equation.

PROPOSITION 5.3. The generalized BW integral equation (5.5) admits one and
only one solution for any wavenumber k > 0 and damping parameter € > 0.

Proof. We do not detail the proof which follows similar arguments as for the
Dirichlet problem. O

One of the most important properties of the integral equation (5.5) is that it is
defined by a second-kind integral operator. This is not the case of the usual Brakhage-
Werner integral equation for the Neumann problem. This aspect can be understood
easily if V. is replaced by —i/k in (5.5). Indeed, since the operator D is a first-order
pseudodifferential operator, DV, is a second-kind integral operator because V. is a
pseudodifferential operator of order —1 whose principal symbol is almost the inverse
of o,(D). This is not the case of the approximation —iD/k which remains a first-
order pseudodifferential operator. As seen below, this property is essential from a
numerical point of view since second-kind integral equations of the form al + K are
characterized by an eigenvalue clustering around a for || — +o0 if K is compact and
a # 0. This last property is essential for a good behaviour of a Krylov iterative solver
as e.g. the GMRES [13, 35, 41]. Let us notice that the situation is different for a
Dirichlet boundary condition. The operator Bp is already a compact perturbation of
the identity operator even for the usual formulation. A better eigenvalues clustering
is expected for Bp . by choosing the operator A.. We will see during the numerical
experiments that the most visible improvements are given for the Neumann problem.

6. The example of the sphere. Let I' = .S be the sphere of radius 1 centered
at the origin. A classical result [26] shows that puy = —¢(¢ 4 1) are the eigenvalues of
Ag,. The subspace spanned by the eigenfunctions of Ag, has a dimension equal to
2¢ + 1. Let us introduce the spherical harmonics Y7, as the functions defined by

2041 (0—|m|)]?
Ar (€ +|m))!

Yom (0) = P (cos §)e™?,
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for¢=0,1,2,..., =€ <m < {, and P;" the associated Legendre polynomials. Here, we
have defined (r, é) as the spherical polar coordinate system such that 6 = (0,¢) € S1.
The functions Yy, for £ = 0,1,2,..., —¢ < m < ¢, constitue an orthonormal basis
for L?(S1). In addition, they also form a basis of eigenvectors for the four integral
operators L, M, N and D. If j, and hél) are respectively the spherical Bessel and
first-kind Hankel functions of order ¢, we have the following proposition (see [1, 36]).

PROPOSITION 6.1. The eigenvalues Ly, My, Ny and Dy of multiplicity (20 + 1)
respectively associated with the elementary integral operators L, M, N and D are
given by

LYim = £1Yim = {ikje(k)h " (k)}Yem.,
MY = {5 = ko) ()} Yem,  NeYem = =M, (6.1)
DY = DY = { =ik, (k) (BSV) (k) } Yo,

for£=0,1,2,..., 0 <m < /.
A direct computation gives the eigenvalues BlDﬁ and Bf\,ﬁ of respectively the
operators Bp . and By .

1
Bp Yom = Bh Yo = ((5 — M) — LeAEe) Yo

and

1
BNYem = By Yem = ((5 - Ny) — Devee) Yem,

setting Agp = iky/1 — pe/k2 and Vo = AE_ZI7 for £=0,1,2,..., 4 <m </

To illustrate the repartition of the eigenvalues of the integral operators, we draw
on Fig. 6.1 the spectrum of both the usual and generalized Brakhage-Werner opera-
tors for the unit sphere. For the usual Brakhage-Werner integral operator (left figure),
we observe a small cluster of eigenvalues linked to the low-order modes (hyperbolic
part of the operator [7]). A large number of eigenvalues corresponding to the evanes-
cent modes (high-order spatial modes) are on the line = 1/2. This repartition of
eigenvalues penalizes the convergence rate of the GMRES. This problems is avoided
with the new operator. Eigenvalues clustering occurs for both the low and high-order
harmonics. Just a few eigenvalues corresponding to the coupling between low and
high-order modes is observable as a loop around 1. This eigenvalues clustering is a
characteristic of a second-kind Fredholm operator.

7. Generalized Combined Field Integral Equations. This section is de-
voted to a generalization of the Combined Field Integral Equation introduced by
Harrington and Mautz in electromagnetism [30, 22]. This generalization is particular-
ized to the case of the scattering problem of an electromagnetic wave by a perfectly
conducting body for a TM or a TE polarized wave. Therefore, we are led to solve
the two-dimensional Helmholtz equation with respectively a Dirichlet or a Neumann
boundary condition. The extension to the three-dimensional acoustic problem is sim-
ply a transcription of the two-dimensional equations. The case of the full Maxwell
equations will be studied somewhere else and is beyond the scope of the present paper.

Let us begin by recalling some basic results (see e.g. [22]). Let j be the electric
surfacic current representing the jump of the tangential component of the magnetic
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F1a. 6.1. Sound-hard sphere: Eigenvalues of the usual (left) and generalized (right) Brakhage-
Werner integral operators for a frequency k = 25 and m = 24.

field through the interface I' of 7. By determinating j, we can compute both the
electric and magnetic scattered fields from the integral representation theorems for
the Maxwell equations. The current j is solution to the Electric and Magnetic Field
Integral Equations (EFIE and MFIE). However, for a closed surface, these integral
equations admit some resonance frequencies and are ill-posed. To overcome this prob-
lem, Harrington and Mautz propose to consider a Combined Field Integral Equation
(CFIE) resulting from a convex combination between the EFIE and MFIE. More
precisely, the usual CFIE is given by

CFIE = aEFIE + (1 — a)%MFIE. (7.1)

The coupling parameter « is numerically estimated for minimizing the condition num-
ber of the CFIE. We precise different values during the numerical experiments. In
the case of a TM polarized wave (Dirichlet), the EFIE and the MFIE are respectively
given by

. I .
Lp _ *"}/S_Umc and <§ —+ N> P = —ryf‘ulnc' (72)

For a TE polarized wave (Neumann), we have the two integral equations

. I .
D(,Z5 —_ 7,yil—u1nc and <§ —+ M> ¢ = 773‘“1110' (73)

In the above equations, we have set p = 'yfru"’ — 7 u” and ¢ = 75%4"’ — Y u -
For acoustic field radiation problems, ¢ and p respectively represent the jump of the
pressure and the normal component of the velocity through the boundary I". Unlike
the Brakhage-Werner integral formulations, the CFIE hence involves some physical
unknown densities.

We propose here to generalize the usual CFIE by firstly regularizing the EFIE
by the pseudodifferential operator A, or V. according to the polarization and next
adding the MFIE. As a by product, the composition operator resulting from the first
step yields a compact perturbation of the identity operator. More precisely, let us
consider the Dirichlet boundary value problem. Then, the generalized CFIE that we
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consider is stated as
Cpep=hpe, in HY3(T), (7.4)
where we have set C'p . as the integrodifferential operator defined by

Cpe=(+ g) — AL

and where the right-hand side is given by: hp . = — (7" — Acyd )u'"®. We straightfor-
wardly prove that the operator Cp . is the Hermitian adjoint of Bp ¢ given by (5.2).
Hence, the equation (7.4) is uniquely solvable at any positive frequency under the
same condition as Proposition 5.2. In the usual CFIE (7.1), a coupling parameter
« is incorporated in the convex combination. Here, a numerical study shows that
a = 0.5 is the best (natural) choice for the new formulations. For this reason, we do
not take this parameter into account.

Concerning the Neumann problem, we consider the following generalization of the
CFIE

Onep=hne in HY2(T), (7.5)

defining C'p . as the operator

M
Cne=(+ ?) - V.D (7.6)
and setting: hy. = —(vd — Vev; )ui™®. The well-posedness of the equation (7.5)

at any frequency k > 0 is a consequence of Proposition 5.3 by still noticing that
the operator Cy . given by (7.6) is the Hermitian adjoint operator of the integral
operator By . defined by relation (5.5). As the usual CFIE, the unknown field p or
¢ is a physical quantity unlike the case of the generalized Brakhage-Werner integral
equations.

8. Approximation and numerical implementation in a Krylov iterative
solver. We only detail here the adopted strategy for the resolution of the generalized
Brakhage-Werner integral equation for the Dirichlet problem which is given by

Bp.Y =g, in H/*(I) (8.1)
where the integral operator Bp . is

Bp. = (g — M) — LA, (8.2)
and where g = —u!™¢ on I'. The other kinds of generalized equations can be treated
using a similar adapted approach. Moreover, we just give the developments required
for the three-dimensional case, the extension to the two-dimensional case being direct.

Let us introduce a triangularization 75, = ijleT of ' based on triangles. The
polyedric interpolated surface is denoted by I';,. We define the total number of trian-
gles by N and the total number of vertices by Ny . Our approximation is based on
a linear Galerkin boundary element method even if other approaches can be a priori

developed. To this end, let us introduce the following approximation space

Vi = {on € C°(Th); &1 = ¢ € P1,VT € Tp ).
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As a consequence, we have dim V}, = Ny . If hyax is the maximal length of the edges of
the triangles involved in 7}, then ny = A/hmax designates the density of discretization
points per wavelength. In the sequel, if Z is an integral or a differential operator,
we denote by [Z] the discretized matrix associated to the linear discretization of Z.
Following this approximation, the discretization of (8.1)-(8.2) leads to the resolution
of the dense complex non-hermitian linear system of equations

[Bp elthy, = gn, with [Bp (] = (57 — [M]) — [L][A]. (8.3)

The complex valued vectors 1, and gy, are elements of CVv. They are respectively the
P;-interpolation of the unknown density ¥ and of the right hand side g. Concerning
the evaluation of the integral operators M and L, we have used their weak varia-
tional formulations while the approximation [I] of the identity operator I is just the
mass matrix. A suitable approximation and fast evaluation of the pseudodifferential
operator A. is detailled below.

Since we are dealing with the resolution of a second-kind Fredholm integral equa-
tion [13, 35, 41], we consider the GMRES procedure without restart [43, 44] as Krylov
iterative solver for the solution of (8.3). The GMRES requires one matrix-vector prod-
uct at each iteration. It is now well-known that a direct evaluation of a matrix-vector
product needs O(N2) operations (option taken in the paper) and that the Fast Mul-
tipole Method (FMM) leads to an efficient evaluation in O(Ny log Ny) operations.
However, we are rather interested here in the convergence rate of the GMRES for the
different kinds of integral equations. This implies that a good qualitative parameter
to measure it is given by the total number of matrix-vector products to get an a priori
fixed tolerance tol in the GMRES. However, this remark is valid if the application of
the pseudodifferential operator A. is efficiently realized. Let us now detail both its
approximation and implementation.

The discretization of the pseudodifferential operator A. is not straightforward.
Moreover, the matrix which corresponds to the numerical discretization of the non-
local operator leads to a dense complex matrix. Hence, the application of this matrix
to a vector x € CNV needs a O(NZ) computational cost. To realize a suitable and
efficient implementation, we proceed as in the BPM methods using a paraxial ap-
proximation of the square-root operator. To this end, we must be able to simulate
the pseudodifferential operator A. = ikv/1+ X for the partial differential operator
X = Ar/k2, for a small value of € and any spatial frequency. We propose to follow the
rotating branch-cut technique introduced by Milinazzo et al. [40] for the modeling
of underwater acoustic wave propagation and latter used in the OSRC context for
acoustic scattering [8]. More precisely, this approximation is defined by

VIHX mePRy(e7X) = A+ Y ——
j=1

where the complex valued constants Ag, A; and Bj are given by

e=0/2q;

(1+b;(e= = 1))

e_wbj
(1+bj(e 0 —1))

AO = 6i9/2Rp(€_wX), Aj = 3 and Bj =

Hereabove, R, denotes the usual Padé approximant of order p with branch-cut along
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{zeC;z< -1}

P
a;z
Ry(z) =1 !
Jj=1
setting
a; = sin?( T ) and b; = cos?( JT ).
2p+1 2p+1 2p+1

The angle 6 allows to rotate the branch-cut {z € C;z < —1} and to position it along
the ray z = —1 + re*®*™)_ In [8], we show that the parameters p = 8 and 6 = 7/3
yield a satisfactory approximation of the exact square-root operator. Following [8],
we are led to solve p Helmholtz-type partial differential equations on I' which are
approximated by linear surface finite elements in a variational way [4]. Therefore, at
each step of the GMRES, we compute in an approximate way the image y of a vector
x € CNv by [A.] firstly solving p highly sparse decoupled linear systems (eventually
parallelized on different processors)

B, .
(k—g[Ap] +Dx;=x, j=1,..,p, (8.4)
and next computing
P
y = ik(Ao[I]x + > A;[Ar]x;). (8.5)

Jj=1

The matrix [Ar] represents the rigidity matrix on I'y,. The resolution of the p linear
systems given by (8.4) is done by GMRES without restart and preconditioned by ILUT
with a threshold parameter equal to 10~2 for a tolerance 10~8. The convergence for
the resolution of each system requires 2 or 3 iterations. Finally, the resulting cost
of this procedure is linear and asymptotically equivalent to O(pNy ). This cost is
negligeable compared to the usual cost O(Ny log Ny) of a matrix-vector product in
the FMM since p is relatively small.

9. Numerical results. We present some numerical results to compare the dif-
ferent kinds of integral formulations. We consider an incident plane wave
inc(

u’(x) := exp(ikv - ),

where v denotes the vector of incidence in circular or spherical coordinates.

9.1. Two-dimensional case. In the case of a Dirichlet datum, we compare the
four following integral representations: the usual and generalized Brakhage-Werner
(BW) formulations (respectively given by the equation (3.2) for n = ik and (5.2)),
the usual and generalized Combined Field Integral Equations (CFIE) given by for-
mulations (7.1)-(7.2) and (7.4). The « parameter defining the usual CFIE is taken
as a = 0.3. Since for a Dirichlet boundary condition, all the integral equations are
some second-kind Fredholm equations, the condition number does not depend on the
discretization step (through for instance the density of discretization points per wave-
length) and an eigenvalue clustering occurs for the high-order spatial modes. However,
a slight frequency dependence of the condition number should be observable [7, 22].
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As previously noticed, we consider that the number of matrix-vector products is a
good measure to estimate the convergence rate of the GMRES. The GMRES Krylov
iterative solver without restart and with a tolerance tol = 10~% is used during the
numerical simulations. We present on Fig. 9.1 two examples of computations for the
scattering of an incident plane wave of incidence zero degree on an elliptical cylinder
of semi-axis a and b along respectively the x; and zo-directions. We have fixed a = 1
and b is taken equal to 0.01 on the left and b = 0.05 on the right figures. The density
of discretization points is ny = 24. In both cases, we see that the generalized versions
provide a better convergence rate compared to the usual formulations. The difference
is more observable for the first test case. This is due to the stronger curvature effects
which are taken into account in the new formulations through the Laplace-Beltrami
operator Ar. Among the four formulations, the generalized Brakhage-Werner formu-
lation seems to be the most efficient. Other tests for different geometries confirm this
conclusion.

! T T T T T T T T T 30 T T T T T T T
— Usual CFIE — Usual CFIE
— - Usual BW formulation ~ - Usual BW formulation
— Generalized CFIE 28 — - Pade-generalized CFIE ]
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Fic. 9.1. Sound-soft elliptical cylinder: number of matriz-vector products for the four
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Fic. 9.2. Sound-hard elliptical cylinder: number of matriz-vector products for the four integral
formulations with respect to the wave number k (left: ny = 10 and zero degree incidence) and the
density ny of discretization points per wavelength (right: k = 15 and zero degree incidence).

Let us consider a Neumann boundary condition. The four integral formulations
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under consideration are now: the usual and generalized Brakhage-Werner formulations
given respectively by (3.7) (for V = —i/k) and (5.5), the usual and Generalized CFIE
(7.3) and (7.5) (taking now a = 0.2). As for the sound-soft case, we can expect
that the condition number is a function of the wavenumber. Unlike the generalized
formulations, the usual BW and CFIE integral equations are not some second-kind
Fredholm integral equations. Therefore, the condition number is linearly dependent
with respect to the density m) of discretization points per wavelength. Moreover,
no eigenvalue clustering occurs in the zone of high-order spatial frequencies (see for
instance [7, 28] and Figure 6.1 for the sphere). To illustrate the impact of these
properties on the convergence rate of the iterative solver, we consider on Fig. 9.2 the
scattering problem of a plane wave of incidence zero degree on the elliptical cylinder
of characteristics a = 1 and b = 0.25. We observe respectively on the left and right
figures that the generalized formulations lead to an important reduction of the number
of matrix-vector products compared to the usual formulations when the wavenumber
k or the density n) increases. This cost is even independent of these two parameters.
These conclusions are still true on Fig. 9.3 where we consider an incident plane
wave of incidence 45 degrees on the square cylinder centered at the origin and with a
sidelength equal to 2.

T T T T T T T T T T T T T T T T T T T T
—— Usual CFIE — Usual CFIE
— - Usual BW formulation — - Usual BW formulation

[ | - Pade-generalized CFIE 1 ol | = Pade-generalized CFIE -1
—— Pade-generalized BW formulation 701 | = Pade-generalized BW formulation -7

Number of matrix-vector products
Number of matrix-vector products
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. . . . . . . . . ! ! ! ! ! h M " 1 . .
5 10 15 20 25 30 35 40 45 50 55 8 12 16 20 24 28 32 36 40 44 48 52 56
Wavenumberk Density of discretization points

Fic. 9.3. Sound-hard square cylinder: number of matriz-vector products for the four integral
formulations with respect to the wave number k (left: ny = 10 and 45 degrees incidence) and the
density ny of discretization points per wavelength (right: k = 10 and 45 degrees incidence).

To end this section on the two-dimensional computations, we present on Figure 9.4
the scattering problem by a non-convex obstacle: a square cylinder with a reentrant
square cavity. The domain is defined as the previous square cylinder but without the
square whose vertices are given by the four coordinates: (—1,0.4), (0,0.4), (0,—0.4)
and (—1,—0.4). The incident plane wave has an incidence angle equal to 30 degrees
and strikes into the cavity. Therefore, the field is multiply scattered into the cavity. As
it can be seen on the left picture of figure 9.4, it seems that it does not affect the fact
that the number of iterations is independent on n). However, we can observe that the
total number of iterations increases weakly according to k even if the new formulations
have a better convergence rate. This small deterioration can be seen as one aspect to
improve concerning the way of constructing an alternative formulation (this aspect
also arises for the Dirichlet data). However, if one compares the generalized integral
formulations to the usual one, we can clearly conclude to the better convergence
properties of the new formulations.
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F1a. 9.4. Sound-hard square cylinder with cavity: number of matriz-vector products for the four
integral formulations with respect to the wave number k (left: ny = 10 and 30 degrees incidence)
and the density ny of discretization points per wavelength (right: k = 10 and 30 degrees incidence).

9.2. Three-dimensional case. The tolerance of the GMRES is now fixed to
tol = 1076, We consider an incident plane wave of incidence zero degree illuminating
the sound-soft unit sphere centered at the origin. We take o = 0.2 in the classical
CFIE. We report on Fig. 9.5 the evolution of the number of matrix-vector products
according to k for a density of discretization points per wavelength n) = 10. We
observe that the generalized formulations exhibit a better behaviour according to k
than the usual ones.

— Usual CFIE

Usual BW formulation
Generalized CFIE

16[ | —+ Generalized BW formulation

Number of matrix-vector products
\

6
Wave number k

Fic. 9.5. Sound-soft unit sphere: number of matriz-vector products for the four integral for-
mulations with respect to the wave number k.

Let us now compare the generalized formulations versus the usual integral equa-
tions for the sound-hard scattering problem. On Fig. 9.6 and 9.7, we respectively
report the scattering problem of a plane wave of incidence zero degree by the unit
sphere and an ellipsoidal scatterer of semi-axis a = 1 and b = ¢ = 0.5 respectively
along the x;-, x2- and x3-directions and centered at the origin. Once again, we see
that the new formulations lead to a better convergence rate of the iterative solver.
Unlike the generalized formulations, the number of iterations of the usual formula-
tions depends on the density n). Moreover, we observe a better behaviour of the
generalized formulations than the classical ones according to the wave number. These
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results extend the ones obtained in the two-dimensional case.
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Fic. 9.6. Sound-hard unit sphere: number of matriz-vector products for the four integral for-
mulations with respect to the wave number k (left: ny = 10 and zero degree incidence) and the
density of discretization points per wavelength (right: k = 10 and zero degree incidence).
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Fic. 9.7. Sound-hard ellipsoidal scatterer: number of matriz-vector products for the four inte-
gral formulations with respect to the wave number k (left: ny = 10 and zero degree incidence) and
the density of discretization points per wavelength (right: k =5 and zero degree incidence).

Finally, we take as scatterer the cube centered at the origin and with a sidelength
equal to 2. The spherical angle of incidence is (0,30) degrees. For this test-case,
we have observed a lack of accuracy for the usual CFIE if the a parameter is not
well-chosen. To clarify the results, we consider two possible choices: for a = 0.2 we
obtain a better condition number (and less iterations) but a lack of accuracy of the
computed solution and for a« = 0.5 we get a good accuracy but to the detriment of
the convergence rate. For a = 0.5, the resulting equation is nothing else than the
transposed BW formulation and therefore have the same convergence rate. All the
remarks of the two previous three-dimensional cases extend to the cube.

10. Conclusion. We have proposed in this paper some alternative well-posed
integral equations for the scattering problem by a closed surface. These formulations
which generalize the usual Brakhage-Werner and CFIE integral equations have an im-
proved convergence rate when they are solved by a Krylov subspace iterative solver.
Their convergence rate is independent of the density of discretization points per wave-
length and almost of the frequency. These new formulations should be efficient when
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lations with respect to the wave number k (left: ny = 10 and incidence (0,30)) and the density of
discretization points per wavelength (right: k =5 and incidence (0, 30)).

they are coupled to a fast solver like for instance the FMM [22, 42] or the high-order
solvers developed in [10, 11].

The extension to more general scattering problems is actually under progress
(generalized impedance boundary conditions for instance). Moreover, more numeri-
cal experiments remain to do for higher frequencies and more complicate shapes to
confirm the efficiency of the alternative formulations. The extension to the three-

dimensional system of Maxwell’ equations is currently being explored.

[11]

[12]

X
X
X
X.
X
A
O.

0.

REFERENCES

. Amini and S.M. Kirkup, Solution of Helmholtz equation in exterior domain by elementary

boundary integral equations, J. Comput. Phys. 118 (1995), pp. 208-221.

. Amini and N.D. Maines, Preconditioned Krylov subspace methods for boundary element

solution of the Helmholtz equation, Internat. J. Numer. Methods Engrg. 41 (1998), pp. 875-
898.

. Antoine, Some Applications of the On-Surface Radiation Condition to the Integral Equations

for Solving Electromagnetic Scattering Problems, Industrial Mathematics and Statistics,
Narosa Publishing, 2003.

. Antoine, Fast approximate computation of a time-harmonic scattered field using the On-

Surface Radiation Condition method, IMA J. Appl. Math. 66 (2001), pp. 83-110.

. Antoine, H. Barucq and A. Bendali, Bayliss-Turkel-like radiation condition on surfaces of

arbitrary shape, J. Math. Anal. Appl. 229 (1999), pp. 184-211.

. Antoine, A. Bendali and M. Darbas, Analytic preconditioners for the electric field integral

equation, to appear in Internat. J. Numer. Methods Engrg. (2004).
Antoine and M. Darbas Alternative integral equations for the iterative solution of acoustic
scattering problems, submitted (2003).

. Antoine, M.Darbas and Y.Y. Lu, An improved surface radiation condition for high frequency

acoustic scattering, submitted (2003).

. Brakhage and P. Werner, Uber das Dirichletsche Aussenraumproblem fiir die Helmholtzsche

Schwingungsgleichung, Arch. Math. 16 (1965), pp. 325-329.

P. Bruno and L.A. Kunyansky, A fast, high-order algorithm for the solution of surface
scattering problems: basic implementation, tests, and applications, J. Comput. Phys. 169
(1) (2001), pp. 80-110.

P. Bruno and L.A. Kunyansky, Surface scattering in three dimensions: an accelerated high-
order solver, P. R. Soc. Lond. Proc. Ser. A Math. Phys. Eng. Sci. 457 (2016) (2001),
pp. 2921-2934.

A.J. Burton and G.F. Miller, The application of integral equation methods to the numerical

solution of some exterior boundary-value problems. A discussion on numerical analysis of
partial differential equations, P. R. Soc. Lond. Proc. Ser. A 323, (1971), pp. 201-210.



(13]

[14]

(15]

(16]

(17]
(18]
19]

20]

(21]

(22]

23]

[24]

(25]
[26]
27]

28]

29]
(30]
(31]

32]
(33]

(34]
(35]
(36]

(37)

(38]

(39]

GENERALIZED CFIE FOR ACOUSTIC SCATTERING PROBLEMS 21

S.L. Campbell, I.C.F. Ipsen, C.T. Kelley, C.D. Meyer, and Z.Q. Xue, Convergence estimates
for solution of integral equations with GMRES, J. Integral Equations Appl. 8 (1) (1996),
pp. 19-34.

D.C. Calvo, M.D. Collins and D.K. Dacol, A higher-order on-surface radiation condition de-
riwed from an analytic representation of a Dirichlet-to-Neumann map, IEEE. Trans. An-
tennas Progat. 51 (7) (2003), pp. 1607-1614.

B. Carpintieri, I.S. Duff and L. Giraud, Ezperiments with sparse approzimate preconditioning of
dense linear problems from electromagnetic applications, Technical Report TR/PA/00/04,
Cerfacs, France (2000).

B. Carpintieri, I.S. Duff and L. Giraud, Sparse pattern selection strategies for robust Froebenius
norm minimization preconditioners in electromagnetism, Preconditioning Techniques for
Large Sparse Matrix Problems in Industrial Applications (Minneapolis, MN, 1999), Numer.
Lin. Alg. Appl. 7 (7-8) (2000), pp. 667-685.

K. Chen, On a class of preconditioning methods for dense linear systems from boundary ele-
ments, STAM J. Sci. Comput. 20 (1998), pp. 684-698.

K. Chen, An analysis of sparse approzximate inverse preconditioners for boundary elements,
SIAM J. Matrix Anal. Appl. 22 (4) (2001), pp. 1958-1978.

K. Chen, Discrete wavelet transforms accelerated sparse preconditioners for dense boundary
element systems, Electron. Trans. Numer. Anal., 8 (1999), pp. 138-153.

K. Chen and P.J. Harris, Efficient preconditioners for iterative solution of the boundary element
equations for the three-dimensional Helmholtz equation, Appl. Numer. Math. 36 (2001),
pp. 475-489.

G. Chen and J. Zhou, Boundary Element Methods, Academic Press, Harcourt Brace Jo-
vanovitch, Publishers, 1992.

W.C. Chew, J-M. Jin, E. Michielssen and J. Song, Fast and Efficient Algorithms in Com-
putational Electromagnetics, Artech House Antennas and Propagation Library, Norwood,
(2001).

W.C. Chew and Warnick, On the spectrum of the electric field integral equation and the conver-
gence of the moment method, Internat. J. Numer. Methods Engrg. 51 (1) (2001), pp. 31-56.

S.H. Christiansen and J.C. Nédélec, Des préconditionneurs pour la résolution numérique des
équations intégrales de frontiére de lacoustique, C.R. Acad. Sci. Paris, Sér. I 330 (7)
(2000), pp. 617-622.

S.H. Christiansen and J.C. Nédélec, A preconditioner for the electric field integral equation
based on Calderon formulas, SIAM J. Numer. Anal. 40 (3) (2002), pp. 1100-1135.

D. Colton and R. Kress, Integral Equations in Scattering Theory, Pure and Applied Mathe-
matics, John Wiley and Sons, New York, 1983.

D. Colton and R. Kress, Inverse Acoustic and Electromagnetic Scattering Theory, Second
Edition, Applied Mathematical Sciences, 93 Springer-Verlag, Berlin, 1998.

M. Darbas, Préconditionneurs Analytiques pour les Equations Intégrales de I’Acoustique et de
l’Electromagnétisme, Ph.D. Thesis, in preparation, Univ. P. Sabatier, Toulouse, France
(2004).

J.M. Ford, An improved discrete wavelet transform preconditioner for dense matriz problems,
SIAM J. Matrix Anal. Appl. 25 (3) (2003), pp. 642-661.

R.F. Harrington and J.R. Mautz, H-field, E-field and combined field solution for conducting
bodies of revolution, Arch. Elektron. Ubertragungstech (AEU), 32 (4) (1978), pp. 157-164.

P.L. Ho and Y.Y. Lu, Improving the beam propagation method for TM polarization, Optical
and Quantum Electronics, 35 (4), (2003), pp. 507-519.

D.S. Jones, Surface radiation conditions, IMA J. Appl. Math. 41 (1988), pp. 21-30.

D.S. Jones, An approzimate boundary condition in acoustics, J. Sound Vibr. 121 (1) (1988),
pp. 37-45.

D.S. Jones, An improved surface radiation condition, IMA J. Appl. Math. 48 (1992), pp. 163-
193.

C.T. Kelley and Z.Q. Xue, GMRES and integral operators, STAM J. Sci. Comput. 17 (1) (1996),
pp. 217-226.

R. Kress, Minimizing the condition number of boundary integral operators in acoustic and
electromagnetic scattering, Quaterly J. Mech. Appl. Math. 38 (2), (1985), pp. 323-341.
G.A. Kriegsmann, A. Taflove and K.R. Umashankar, A new formulation of electromagnetic
wave scattering using the on-surface radiation condition method. IEEE Trans. Antennas

Propag. 35 (1987), pp. 153-161.

D.L. Levadoux and B.L. Michielsen, New integral equation formulations for wave scattering
problems, Math. Model Numer. Anal. 38 (1) (2004), pp. 157-176.

Y.Y. Lu and P.L. Ho, Beam propagation method using a [(p — 1)/p] Padé approzimant of the



22

[40]
[41]

[42]

X. ANTOINE, M. DARBAS

propagator, Optics Letters, 27 (9) (2002), pp. 683-685.

F.A. Milinazzo, C.A. Zala, G.H. Brooke, Rational square-root approximations for parabolic
equation algorithms, J. Acoust. Soc. Am. 101 (2), (1997), pp. 760-766

I. Moret, A note on the superlinear convergence of GMRES, STAM J. Numer. Anal. 34 (2)
(1997), pp. 513-516.

V. Rokhlin, Rapid solution of integral equations of scattering theory in two dimensions, J.
Comput. Phys. 86 (2) (1990), pp. 414-439.

Y. Saad, Iterative Methods for Sparse Linear Systems, PWS Pub. Co., Boston, 1996.

Y. Saad and M.H. Schultz, GMRES: a generalized minimal residual algorithm for solving
nonsymmetric linear systems, SIAM J. Sci. Statist. Comput. 7 (3) (1986), pp. 856-869.

O. Steinbach and W.L. Wendland, The construction of some efficient preconditioners in the
boundary element method, Adv. Comput. Math. 9 (1998), pp. 191-216.

D. Yevick, A guide to electric-field propagation techniques for guided-wave optics, Optical and
Quantum Electronics 26 (3) (1994), pp. 185-197.



