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Abstract

We consider the wave equation in a boundary integral formulation. The discretization
in time is done by using convolution quadrature techniques and a Galerkin boundary
element method for the spatial discretization. In a previous paper, we have introduced
a sparse approximation of the system matrix by cutoff, in order to reduce the storage
costs. In this paper, we extend this approach by introducing a panel clustering method
to further reduce these costs.

1 Introduction

When discretizing the wave equation, one has the choice of treating this partial differential
equation directly or to transform it into a boundary integral equation. In this paper, we
consider the formulation as a boundary integral equation with a retarded potential which goes
back to the early 1960s (see [11]). One advantage of this approach is seen when considering an
exterior problem, i.e., when the spatial domain is unbounded. The treatment of problems on
unbounded domains using the original formulation usually requires a restriction to an artificial
finite domain, together with some additional non-reflecting boundary conditions. In contrast,
the boundary integral equation is formulated on the (lower-dimensional) bounded surface
of the domain. No artificial boundary conditions are necessary. An additional advantage
is the reduction of the dimension of the problem by one: If we consider a three dimensional
problem and denote by h a typical meshsize in the spatial discretization, the boundary integral
equation leads to O(h™?) unknowns instead of O(h™?), and, correspondingly, much smaller
linear systems have to be solved. A drawback of the boundary integral formulation is the fact
that the corresponding matrices are densely populated. This leads to a (at least) quadratic
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complexity. For potential problems of elliptic type, fast methods (panel clustering, wavelets,
multipole, H-matrices) have been developed which reduce such costs to almost linear (linear
up to a logarithmic factor) complexity. In this paper, we develop a panel clustering method
for retarded boundary integral operators.

A way to discretize the wave equation in time is the convolution quadrature method [21], [23].
In [16], [17], we have introduced two advanced versions of the method in order to reduce its
complexity. In [16], a sparse approximation technique has been developed, where a simple
cutoff criterion allows to replace the original system matrices by sparse approximations. By
using a panel clustering technique, the storage consumptions can be further reduced. In order
to analyse the panel clustering approximation, estimates for the derivatives of the kernel
functions in the boundary integral equation formulation are required. These estimates are
developed in the present paper.

The paper is organized as follows. In Sections 2 and 3, we formulate the boundary integral
equation and its discretization by using convolution quadrature in time and a Galerkin bound-
ary element method in space. In Section 4, we recall the sparse approximation of the Galerkin
matrices introduced in [16]. In Section 5, we consider a panel clustering approximation to
further reduce the storage and computational cost. To obtain error estimates, an analysis of
the kernel functions and their derivatives is required. The necessary bounds are derived in
Section 6.

There exist alternative numerical discretisation methods which include collocation methods
with some stabilization techniques (cf. [3], [4], [6], [7], [8], [24], [26]) and Laplace-Fourier
methods coupled with Galerkin boundary elements in space ([1], [5], [9], [14]). Numerical
experiments can be found, e.g., in [15].

In [10] a fast version of the marching-on-in-time (MOT) method is presented which is based
on a suitable plane wave expansion of the arising potential which reduces the storage and
computational costs.

Our method is similar and shares some properties (the need to solve a series of elliptic prob-
lems) of certain methods for parabolic equations; see [20, 29]. A related, interesting variation
of the convolution quadrature for convolution kernels whose Laplace transform is sectorial can
be found in [28].

Another method which is also based on the convolution quadrature is presented in [2], where
the major part of the solution process is carried out in the discrete Laplace image.



2 Boundary Integral Formulation

In this paper, we consider the numerical solution of the three dimensional wave equation. For
this, let  C R3 be a Lipschitz domain with boundary I'. We consider the homogeneous wave
equation

Otu(z,t) — Au(z,t) =0 for (x,t) € QA x (0,T),

with zero initial condition
u(z,0) = du(z,0) =0 for x € Q,
and Dirichlet boundary conditions
u(z,t) =g(x,t) on T x (0,7T).

To formulate the problem as a boundary integral equation, u(x,t) can be written as a single

layer potential
Pt =T~ lz —yll
u(x,t :// o(y, 7)ds,dT ,
(@.1) o Jr Arllz—yl| (v 7)dsy

d(t) being the Dirac delta distribution. Taking the limit x — T, we obtain the following
boundary integral equation for the unknown density ¢,

/ t [k =l .t =) b0y = o) Vo) €T x (0.7) 1)

with the kernel function

5(t—d)

kld,t) = 4ed

3 Convolution Quadrature Method

A time discretization of (1) can be obtained by introducing a stepsize At and a maximal
number of time steps IV, and replacing the time convolution in (1) at time step ¢, = nAt by
a discrete convolution,

3 / W2 (e — yIDo(y, t;)ds, = g(e,ta) Ve €D, 1<n<N 2)
=0

with convolution weights w2(d).

We use the convolution quadrature method [21], [23], to obtain suitable weights w2*(d). This
method is based on a linear multistep method and inherits its stability properties. For the
derivation of the convolution quadrature method, we refer to [16], [17], [23]. We here only
give the definition of the quadrature weights.



Definition 1. Let i .
D TR = ALY B f(u ) (3)
j=0 j=0

be a linear multistep method for an ordinary differential equation u'(t) = f(u(t)), where u™ =~
u(ty). Define

Zf:o a; ¢
Z?:o B¢k

as the quotient of its generating polynomials.

7(¢) =

Definition 2. Given a linear multistep method (3), the convolution weights w2t(d) of the
convolution quadrature method are the expansion coefficients in the formal power series

k (d, %) = 5" wBaycn.
n=0
_s(t—d)

where k(d, s) := 64:': is the Laplace transform of the kernel function k(d,t) = = > in (1).

The convolution weights can be derived by Taylor expansion,
Lo (0 (Q)
At n
d)=—0"k|(d —== .
LA (d) = L2 <,At N
Throughout this paper, we consider the second order accurate, A-stable BDF2 scheme, with

10 =5 (¢ —4¢+3)

In that case, using the formula for multiple differentiation of composite functions (see, e.g.,
[12]), we obtain the explicit representation

11 d \"? . 2d
At _ - e —5AL e
o (d) = n!4rd <2At> ¢ i Hy < At) ’

where H,, are the Hermite polynomials.

The convergence rate and stability properties of the convolution quadrature method are in-
herited by the linear multistep method, i.e. if (3) is A-stable and second order accurate, then
so is (2). Stability and convergence results for the semi discrete problem can be found in [16]
and [23].

For the space discretization, we employ a Galerkin boundary element method. For this, we
consider a boundary element space, e.g. of piecewise constant or piecewise linear functions,



and a basis (bz(az))f\il For the Galerkin boundary element method, we replace ¢(y,t;) in (2)
by

M
An(y) = Z ¢;.ibi(y)
i=1
and impose the integral equation in a weak form
n M
So3 o [ [t — ubtbete)dsyds. = [ ot hutods,
20 im1 rJr r

forall 1 <k < M andn=1,..., N. This can be written as a linear system

> A jéj=g.,, n=1...,N (4)
j=0
with
Auslisi= [ [l io = pbloa)ds,ds..
and

(8n)y = /Fg(x,nAt)bk(x)dsx.

The compact formulation as a block triangular system is given by
- —
Avon=TEw (5)

where the block matrix A y € RV x R¥M and the vector gy € RVM are defined by

A, 0 ... 0
A1 A() . o
XN = A2 Al and gN = g.l . (6)
. A2 :
Ay ... Ay, A A

The matrices A; have dimension M x M and are fully populated. The following simple
procedure is the algorithmic formulation of (5).

procedure solve;

begin

for 1 := 0 to N do begin
S = 8i;

for j:=0to:—1do

S =8 — Ai—j¢j (7)



solve
App; = s; (8)

end; end;

The solution of the system Ag¢; = s should be realized by means of an iterative solver.

4 Sparse Approximation by Cutoff

The matrices in (4) are densely populated. This is due to the fact that, although the basis
functions have local support, they are coupled by the nonlocal convolution coefficients w*(d).
In [16], we have introduced a sparse approximation of the matrices A,, to reduce the stor-
age requirements. To find such an approximation, we investigate the convolution coefficients
w2t(d). Although they are nonlocal functions, they can be replaced by more localized func-
tions. In Figure 1, wiy,(d) and wi,y(d) are shown. The functions w5(d) have their maximum

at about d = nAt and outside an interval of width O(Aty/n), they are small enough to be
replaced by 0. In [16], the following results are shown.

x107° x10™°

0;00(@)

_ . - . . . _ . . . . .
5O 50 100 150 200 250 300 30 50 100 150 200 250 300
d d

Figure 1: Convolution weight w2(d), n = 100, n = 200, At = 1.

Lemma 3. Let

At [0, 2At [loge|], n=0, (9)
e [t, — 3Aty/n|loge|, t, + 3Aty/n|loge|] Ndiam(2), n > 0.
Then there holds -
At At
d)| < — ddg I, 1
L@ < o Vg I (10)

Replacing wt(d) by zero outside the interval I2

. leads to the following sparse approximation.

Definition 4. For a given error tolerance ¢, let

Pep = {(i,7) | 3(2,y) € suppb; Nsuppb; : |z — y|| € I3t
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The sparse approximation A, is obtained by setting

By = { (s 000 € Peo

0 otherwise.

The solutions of the algebraic system
Y A, jbj=8. n=1...N (11)
j=0

are the coefficient vectors of the approximate Galerkin solutions

M
L
R =D niibi.

=1

The following theorem follows directly from [16, Theorem 4.7] by using e’ < At therein.

l—e
2cACo

Theorem 5. Assume that the exact solution ¢(-,t) is in H™ (') for any t € [0,T]. There
exists a constant C' > 0 such that for all 0 < e < ChAt3, the approzimate Galerkin solutions
PRy exist and satisfy the error estimate

e t)” < C,(T) (eh™ At + A2 + B3/2), (12)

H-1/2(1) —

Remark 6. The choice
At? ~ W2 and e ~ (AL b ~ BT/ (13)

balances the three error terms in (12).

The storage cost for the matrix A, is given by
3
@ (M max {1,15;; VALM log M}) (14)

and some cases are summarized in Table 4, assuming that At? ~ h™+3. The total storage
amount follows by summing (14) for n = 0,1,..., N. By using (NAt)* ~ 1 and M > O (N)
we obtain

total storage amount for all An, 0<n<N: O (]\71/2]\/[2 log M) )

This is a significant reduction of the storage cost by a factor of O (N 1/ 2) compared to the
original Galerkin method where the storage cost is O (N M?).

Remark 7. In [19], [21], [22], [23], FFT-techniques have been introduced to solve the sys-
tem (5). While the storage costs stay unchanged O (NM?) the computational complezity is
reduced from O (N?M?) to O (Nlog2 NMQ). Our cutoff strategy reduces the storage cost to
@ (N 1/ 2M2) while the computational complexity is reduced less significantly. Howewver, the
use of panel clustering (cf. Section 5) will further reduce the computational complexity of our
approach, see Remark 17.



m =0 m=1
n=0(ogM) CM“ilog®?’M CM
n=0O(N) CEPM™ s log M CtS MY 55 log M

Table 1: Storage requirements for A,

The subroutine procedure solve (cf. Section 3) can easily be modified to take into account
the sparse approximation by replacing step (7) by

forall I<k<M: spi=sp— > (Ai), i (15)
L:(k0)EP: i—j

while the iterative solution of (8) should take into account the sparsity of Ay as well.

5 Panel Clustering

The panel clustering method was developed in [18] for the data-sparse approximation of bound-
ary integral operators which are related to elliptic boundary value problems. Since then, the
field of sparse approximation of non-local operators has grown rapidly and nowadays advanced
versions of the panel clustering method are available and a large variety of alternative methods
such as wavelet discretizations, multipole expansions, H-matrices etc. exist. However, these
fast methods (with the exception of H-matrices) are developed mostly for problems of elliptic
type while the data-sparse approximation of retarded potentials is to our knowledge still in
its infancies. In this section, we develop the panel clustering method for retarded potentials.

5.1 The Algorithm

If we employ the cutoff strategy as in Section 4, a matrix-vector multiplication Angb with a
vector ¢ = (¢;)1, € RM can be written in the form

V1I<k<M: (Anqs)k - ZW)ZEP @/F/ngt(ux — y|)be(y)bi(2)dl,dT,.  (16)

For the application of the panel clustering algorithm the set P. ,, is split into admissible blocks
which we are going to explain next. The panel clustering method will be applied as soon as

n > nP* = C' max{log® M, M™ 2 Jog M} (17)

for some constant C'. For n < nP¢ it will turn out that, for the simple cutoff strategy, the
complexity has the same asymptotic behaviour. (Note that for the first time steps the simple
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cutoff strategy reduces the complexity much more significantly than for the later time steps,
see Table 4.)

Let Ny :={1,2,..., M}.

Definition 8. A cluster c is a subset of Ny;. If ¢ is a cluster, the corresponding subdomain
of I is e := U, supp (b;). The cluster box Q. C R® is the minimal azisparallel cuboid
which contains I'. and the cluster size L. is the maximal side length of Q..

Definition 9. Lete > 0 and n > nP. Letn > 0 be some control parameter. A pair of clusters
(¢,s) C Npyy x Ny is admissible at time step t,, if

Atnb
loge|

max{L., Ls} <n (18)

The power b in (18) is a fized number. Some comments are given in Remark 10.

Remark 10. In Section 5.2 and 6, we will prove that the choice b = 1/4 preserves the
optimal convergence order of the unperturbed discretization (without panel clustering and cut-
off). However, a larger value of b would improve the complexity estimates because, then,
more blocks are admissible for panel clustering. Numerical experiments indicate that a slightly
increased value b ~ 0.3 preserves the optimal convergence rates as well. In this light, we
assume for some technical estimates that b in (18) satisfies

0.25 < b <0.3. (19)

The panel clustering method starts by constructing a set PL7 which consists of admissible,
pairwise disjoint pairs of clusters such that

(e, ) NPy # 0

and

P.n C U (¢,s) .

(c,s)ePEfn

We skip here the explicit formulation of the divide-and-conquer algorithm for the efficient
construction of PPS by introducing a tree structure for the clusters but refer, e.g., to [27] for
the details.

Expression (16) becomes

(Rut)y= X5 o [ e spptmnionrar.

(csE'P f(kf cs



The kernel funcmon w2t is now approximated on I', x I'y by a separable expansion as fol-

lows. Since w2 ||z — yH) is defined in @, x Q, we may define an approximation by Cebysev
interpolation:

wptlllz =yl = otz —yl) = Y LP@)LY (w2 =y, (21)

Nﬂ’/E(Nq)

where £ and ﬁﬁ”), resp., are the tensorized versions of the ¢g—th order Lagrange polynomials
(properly scaled and translated to Q. and Qs, resp.) corresponding to the tensorized Cebysev
nodes z* and 3" for Q. and Q, resp. Replacing the kernel functions w?! under the integral
in (20) allows to perform the integration with respect to x and y separately. This leads to

o [ [ e =l bto)be(o)ar

@(k@)ecs
- ST s v,

6(k0€(c,s) ppe(Ng)?
where
Vi) = A LY (2)b(x)dl,  and S = wi ([l — y"|)). (22)
Hence, the panel clustering approximation of (7) is given by replacing step (7) by
ski=sk— o Y Y, > Vg yig, (23)

(c,8)€PES, L:(k)E(c,8) pre(Ny)?

Remember that for the first time steps, the matrices A, are approximated using the simple
cutoff strategy.

Remark 11. To guarantee the existence of admissible clusters, we need at least the smallest
cluster pairs consisting of the support of the basis functions b; to be admissible.

For m = 0, we require (according to (13))

Atnb h3/4nb
=0 >O(h)= Ly
Moge] ("uogm>— ()= Ly

which is always satisfied.

For m =1, we get (withb=1/4)

Atnb ho/4nb h 1
-0 =0 )4
Miog2) (”uogh\) ("\mgm( ") )

Hence, the condition

n>CM"?log M = O (k™! [logh|")

ensures nlletg”d > Ch. Note, that this is guaranteed by (17).

10



Although the admissibility criterion (18) differs from the standard criterion for elliptic bound-
ary value problems, the algorithmic formulation of the panel clustering is as in the elliptic
case and, hence, is described in numerous papers; see e.g., [27] and we do not recall the details
here.

5.2 Error Analysis

We proceed with the error analysis of the resulting perturbed Galerkin discretization which
leads to an a-priori choice of the interpolation order ¢ such that the convergence rate of the
unperturbed discretization is preserved.

Standard estimates for tensorized Cebysev-interpolation yield

sup (1) — @) <
2€Qc—Qs
L7 (1 + log®
(L+log’q) sup |07 w (||2]])
224+l (¢ +1)! i€{1.23} 2eq.—q, '

)

where C' > 0 is some constant independent of all parameters, L denotes the maximal side
length of the boxes Q). and Q, and Q.— Q) is the difference domain {x — y : (z,y) € Q. X Qs}.

Theorem 12. For (c,s) € PPS, assume that the partial derivatives of w2(||z — yl|) satisfy

Cx\?
q , At ] -1 .
max |00 (D] < ¢!l1=] (Amb) Ve Q. —Q,. (12a)
Then
C Cymax{L,, LA\ "

A1 i Al < 1 2 e Ls _ 12b
2l — ) = 2l 1 < gy (e (12b)

The validity of assumption (12a) with b as in Definition 9 and
A =21+ 3|logel. (24)

will be derived in Theorem 23.

Remark 13. Note that the panel clustering is applied on blocks (c,s) C P., which satisfy
(18) and, hence there exists (xg,yo) € L' x T's such that

|0 — yoll — ta] < AAt/R with X := 3 [loge] .
As a consequence we have, for any (x,y) € I'. x I, (recall b < 1/2)
Iz = yll = tal < lllz = yll = lzo — goll| + AR < Lo + Ly + AAty/n
< (an”—l/2 n X) Aty/n < AALR

with A as in (24).
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Theorem 14. Let 0 < ¢ < % and n > 16|log®e|. Let the assumptions of Theorem 12 be

satisfied and the interpolation order chosen according to q > [loge| /log2. Let (c,s) € PES, be
admissible for some 0 < n < ny and sufficiently small ng = O (1). Then

o (e = yll) = wi'(le —yIDl < © V(z,y) € Te x Ty (25)

[ =yl

for some C' independent of n and At.
Proof. Assume that (c,s) € PP;,. As derived above,
My,
lz =yl —t.]| < —= V(z,y) €. x T.

vn
Thus, if A < y/n, we have

A\ !
< (1- 2 .
_( ﬁ) e -yl

dist(Q., Q) > |z —y| — V3(Le + Ly) > ||z — y|| — 2v/3nt,n®"
2\/§nnb71
> [l =yl (1_T :

1-7

We also have

Under the assumptions
n > 16| log e|? (26)

and
| log £|
4 Y
we have A\ < \/n and we obtain

ist(Qu, @) = [l — v (1 - ?uogsr%) .

Assuming that ¢ < %, we obtain

1 .2
dist(Qc, Qs) ~ llz —yll’

Conditions (18) and (26) and the definition of A imply

Comax{ L., Ls}\
Atnb

Hence, from Theorem 12, we obtain the estimate

(27)

< Csn.

o (e = yll) — we(lle = yll) (Cam)*™".

<&
< TG00

12



Inserting (27) leads to

20,
[ =y

[0 (e = ) = wp*(lz = ylDI < (Cam)™™ .

Finally, the condition 7y < (203)_1 implies that the interpolation order

5 log<
~ log?2

leads to an approximation which satisfies

2018
o (e = yll) = wrt(lle =yl < ——.
=yl

]

In [16] an analysis of the Galerkin method has been derived which takes into account addi-
tional perturbations. Since it is only based on abstract approximations which satisfy an error
estimate of type (25), we directly obtain a similar convergence theorem also for the panel
clustering method. In the following, we denote by g?)gt,k the solution at time t,, of the Galerkin
discretization with cutoff strategy and panel clustering.

Theorem 15. Let the assumption of Theorem 14 be satisfied. We assume that the exact
solution ¢ (-,t) is in H™(T) for any t € [0,T]. Then there exists C > 0, such that for all
cutoff parameters € in (9) such that 0 < ¢ < ChAt* and interpolation orders q > |loge| /log 2,
the solution ézm with cutoff and panel clustering satisfies the error estimate

Zt,h - ¢ ('7 tn)

< Cy (T) (eh™' At + A ™ H372)
H-1/2(T)

Corollary 16. Let the assumptions of Theorem 15 be satisfied. Let At ~ ™32 and choose
g ~ WTM/2B/4 Then, the solution ay ) evists and converges with optimal rate

|

5.3 Complexity Estimates

Atn — @ () < Cy (T) ™32 ~ Oy (T) A2

H=1/2(T)

In this subsection, we investigate the complexity of our sparse approximation of the wave
discretization. We always employ the theoretical value 1/4 for the exponent b in (18) (cf.
Remark 10).

Sparse approximation of the system matrix A,

13



To simplify the complexity analysis we assume that only the simple cutoff strategy and not
the panel clustering method is applied for the first time steps:

0<n<n, (28)

By using (13) and (14), the number of nonzero entries of all A,, in the case (28) is estimated
from above by O(NM% log® M) and O(NM”% log! M)) for m = 0 and m = 1, respectively.

Panel Clustering

The tree structure for the panel clustering algorithm has to be generated only once and,
hence, the computational and storage complexity is negligible compared to the other steps of
the algorithm. The entries of the matrices V (cf. (22)) are computed recursively by using the
tree structure. The details can be found in [17], [27]. In [17], it is shown that the computational
and storage complexity is negligible compared to the generation of the influence matrices S ,)
(cf. (22)).

Computation of the Influence Matrices

First, we compute the cardinality of PP}. Note that the maximal diameter of a cluster ¢
satisfying condition (18) is bounded by

Atn?

29
Toge] (29)

L. <n—
An assumption on the cluster tree and the geometric shape of the surface is that
{(@.y) €T xT| o —y| € 2}| = O (VALE/2loge])

where |w| denotes the area measure of some w C I" x I' (cf. [17]) and that not only inequality
(29) but also the reverse inequality holds for some other constant 7'. Hence, for sufficiently
small At the number of pairs of clusters satisfying (18) is bounded by

VALE? loge]

(@ e\ (30)
<n |10g£\>
The storage requirements per matrix S, 5 are given by ¢® ~ | log® ¢| and this leads to a storage
complexity of
3/2—4b || & 11
(’)(n ,4|Og L) (31)
't At?

Using the relations as in Corollary 16

A2 ~ [m3/2. £ ~ BTM/2425/4 M=0 (h_2) 7

14



full matrix representation cutoff strategy panel clustering+cutoff strategy

m =0 O (NM?) O (NM“ 1 log M O (NM'6 |log M|"!
m=1 O (NM?) O (NM"“ 15 log M O (NM" 15 |log M|"

Table 2: Storage requirements for the panel clustering approximation and sparse approxima-
tion

we see that (31) is equivalent to (we use here 4b = 1)

(@) (n1/2 llog M|" Mm/2+3/4) .

To compute the total storage cost we sum over all n € {n?°,... N} and obtain
N
1 m ;3 3 m ;3 5m , 15
> nrfloge" METE < YN [log M| M2 s < CoNM 556 |log M|
n=npP¢

0,
= 1.

. NMs |log M|™ m
P NMMY s log MM m

The total storage requirements are summarized in Table 5.3. The table shows that the panel
clustering method combined with the cutoff strategy reduces the complexity of the space-time
discretization of retarded integral equations significantly. For piecewise constant boundary
elements we get a storage complexity with behaves even better than linearly, i.e., O (NM).

Remark 17.  a. The panel clustering method is based on a two-fold hierarchical structure':
The clusters are organized in a cluster tree and the expansion system on each cluster
are polynomials. Hence, by elementary properties of polynomials, the expansion system
on a cluster can be build from the expansion systems of the sons of the cluster. By
employing this double hierarchy the computational cost for a matriz-vector multiplication
is proportional to the storage cost of the matriz (in the sparse panel clustering format).

b. Note that in the panel clustering regime (n > nP°), the integration of the highly oscillatory
kernel functions is no longer necessary (cf. 23). Efficient quadrature methods for the
integrals for n < nP¢ is a topic of further research and we skip this aspect from the
investigation of the computational costs here.

6 Estimate of the derivatives of the convolution coef-
ficients

In the previous sections, to obtain suitable error estimates, bounds for the derivatives of
wA(||lz — y||) were required. In this section, we derive such bounds and estimates on b in
Theorem 12.

'In the context of H-matrices this two-fold hierarchy is called H? format.

15



In Remark 13, we have seen that the panel clustering algorithm is applied on pairs of clusters
(¢, s) such that for all (x,y) € I'. x I'y we have

ld—n| < X/n with d=|z—y| /At and ) asin (24). (32)
Hence, we will investigate the function w,, (d) only for values of d which satisfy (32).

The estimates are obtained in several steps. In the first step, we consider the auxiliary
functions

n!

o (d) = ArdAtw™ (dAL) — = (g) : 3 H, (@) , (33)

which are independent of At. We will determine bounds for the derivatives of &, (d) with
respect to d in Theorem 22.

Using the Leibniz rule, the derivatives of the original convolution coefficients w2(d) with
respect to d are given by

1 ¢ &K1/ d\" d
q At _ (2 UK e
Do () 47rdAtqu:;l!( At) “n\Ar)
0} At<|

where @p’(+) denotes the [-th derivative. In the final step, estimates for 07 wy;
obtained in Theorem 23.

|z —yll) are

To find estimates for @ (d), we first consider the functions and their first derivatives. For
this, we use an approximation for the Hermite polynomials given by Olver [25]. The proof of
the following lemma is postponed to the appendix.

Note that in this paper, C' denotes a generic constant independent of n, At, and h with,
possibly, different values for each inequality.

Lemma 18. The following estimates are valid for x > 0 and n > 1,

2

\e’éHn(Q:)l < Cnle? (%) ns (34)

and

22 n 2 2 1 1
|0, (e‘THn(x)) | < Cnlez <5) n~s max{|z® — (2n + 1)|* ni g

5

a1}, (35)

With Lemma 18, we obtain the following estimate for @, (d) and @/, (d).
Lemma 19. For @,(d) as defined in (33), the following bound holds for n > 1,



Forn >2 and |d — n| < \/n,

-, s (d\?T a 5

| (d)] < CAn~s (—) ez <CAns (37)
with A as in (24).

Proof. Due to (34), we have

w

)= (g)Qeg‘edHnWZ—d)l <cnh (é)e

Tl \2 n

The last inequality in (36) follows from a straightforward analysis which shows that the
maximum of (%) 2 3" is taken at n = d and hence

(ﬁ) : e <1 (38)

n

For the first derivative, we have

() =
. ((g) e (VD) + o ((g) e3> edHn<@>)

n_1
ARNLRE . NI :
Mé(d)‘ <C <_> € dTn_§ max{‘d —(n+2) n_§7d%n—ﬁ, 1}
n
21
2 -n
+C>\n % (é) e_dg
n
d %_% d %—1
< CAY! (—> e~ T n"inm 4+ CAno <—) e
" n

Finally, with (13)

() < (-5

and by using (38), we arrive at (37). O

IA
N
[S—y
+
N———
IA
7/ N\
—_
Q

—_
+
S
o3
N
N———
[N
IN
Q

To obtain estimates for the higher derivatives of @, (d), we use the following two lemmas.

17



Lemma 20. For n € Ny, the following relation holds

3 1
where formally ©_1 := w_5 := 0.
Proof. We recall
WOy _ e s
k(d, = t "
(@5 = g = e

Using the definition of @, (d), we obtain

7(0d — Z @n (40)

Differentiating both sides of (40) with respect to d, we obtain

—(¢ —W(C)d an ¢ = i@;(d)c
n=0

The statement of the lemma now follows by equating the powers of (. n

The following lemma can be obtained from the recursion formula for the Hermite polynomials,
defined by Ho(x) =1, Hy(z) = 2z and for n > 1

Hy1(z) =22H,(x) — 2nH, ().
Lemma 21. For n € N>, the recursion

20(d) = £(201(d) — Told), (a1)

holds.

Now we can prove a bound for the derivatives of @, (d).

Theorem 22. Let § > g, n > 1, and |d —n| < A\/n with X as in (24). Then

A
|&)§f’)(d)| < g (CN)In~ (—) e~ < g (CN)In=%, (42)
n
with . - 1
_ 4 _ 2 ) e+, q odd,
ao = 3,01 = ¢, and aq—{ a+ i q even, (43)

and a generic constant c.

18



Proof. The proof is done by induction. For ¢ = 0 and ¢ = 1, the statement follows from
Lemma 19.

Next, we show the statement for ¢ = 2. For simplicity, we omit the argument d in @, (d) and
@' (d) . When differentiating (39), we obtain (recall ©_; = @_5 = 0)

3 1
@Z = D) (W; - C7);#1) + B (@1/171 - @272) . (44)
Using (39) and (41), we obtain (recall n > 1)
(IJ;L = —-Wn +2Wp_1 Wn—2
R PR O S 1.
— 2wn 2TL Wn—1 2nwn—1 2wn—1 2wn—2
d 3 n 5. 1._ n 1 _ n 3. 1.
= — | =301+ =Wp_9 — =Wp_ — Oyl + =W0p] — =Wp_
n D e R Tt R e
dy 3. 1. N, 1. 3 1.
= @ = =Wp_1 + =Wn —Op] + =Wp_1] — =Wy
e e N D e el D Mt

n
Cdy8(d N L(d Y1
- nwn—l 2\ n Wn—1 2\ 1 Wn—2 2nwn_1 .

Thus
o —@ = d—l @’ —350 —1—1& —i—ld)
n n—1 — n n—1 9 n—1 2 n—2 m, n—1
d 5 1 1
=(—--1 — 30, —Wy—g — =Wy — 1. 4
(n ) ( 3Dn—1+ 5@n-2 = 5n 3) + o @t (45)

By using }% — 1| < An~z and Lemma 19, we obtain

'n,_

@, = @] < CAn”2 (|@na] + @2l + |Gnms])

min{n—1,3} ) ank

—-n _k 1 d n
< O\ _1_1 _d—nm n -i[fa
< n 2 3e 2 Z ( " 3 nn_k

k=1

Note that, for any o > 0,

n—k

n—k\ n 2
max sup =2% and max sup = ¢3/2 (46)
k=123 p> k11 n k=123 5511 \ N — k
and, hence,
P i (d\ 2
&, — @y S CAnT275e 2 (E)



Using (44), (46), and Lemma 19, we obtain

n_o
@) < CAn~ 22" ) (47)
n= n
with
1
a9 = Qo + 5 .

For the induction step ¢ — ¢ + 1, we assume that (42) holds for ¢. To show that (42) also
holds for ¢ + 1, we first differentiate (39) ¢ times to obtain

S = 3 (g _ 5@y 4

n 2n_n—

@2 — o2, (48)

Furthermore, by differentiating (45), we get

-1 , D (g 1 (4 1 (4
(.:17(7,(1) - @7(14_)1 = 1 (_3@((1 2) + §a}nq_ 2 - 5@71(1—32)) + _(’7)7(1(1—11)

n nl 2n
d (g— D _(q— 1

Taking into account (32) and the induction assumption we get

1 e _ _
ot o] < {2 (Jatr? |+ [ole?] + o))
n
FAn? (‘@fﬁ_‘f) ) + @) ) + @) D}
min{n—1,3} n-k_g19
(q - 1)! —9 _d-=n —an d 2
<=L onye — ) Taa
<o ey Y mope (S
k=1
) . min{n—1,3} d WT*’C,qul
An~2 (g — 1)H(CA) e — k)"
g penT e S e ()

(46) a—n [ d %fq+l )
< e (g DO e T (_> fomoramt i),
n

The combination with (48) yields

i (d) D
B < (g + D) (ON) e (‘) m
n

with

{ a1 + 4, g odd,

) 1
g :mln{aq2+§>aq3+1} ao + 4, q even.
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q 0 1 2 3 4 ) 6
033 0.63 092 124 150 182 213

Table 3: a, for 0 < ¢ <6

We have computed the maximum of the derivatives in numerical experiments to verify the

sharpness of estimate (42). The results are shown in Table 3. We compare the derivatives
(@)

of @yp0(d) and @epo(d) with respect to d and give a, = —log <%) /log(2/3). It can

@600 () lloo
be seen that a, ~ 0.33 + 0.3¢, i.e., b = 0.3 which compares well with the theoretical result
b > 0.25.

From the bounds on the derivatives of @, (d), we now obtain estimates for |92 w2 (|lz — y||)|-

Theorem 23. For § > q and ‘w —n| < A\/n with X as in (24), we have

C)\)g! —q - |z —y| 374 Az,
99 WA (|11 — <<—At o—ar (2 =yl
el =yl = o =g 2 ( A ) C T

< At™In "%,
2 —yll

where C' > 0 is a generic constant independent of the discretization parameters.

For the proof of Theorem 23, we need the following lemma.

Lemma 24. Let d =d(z,y) = \/Zle(xl — ;)2 For a function f(d), we have for ¢ > 1,

199 £(d)] < %! max —| £ (d)|

1<v<q V!

1
v

Proof. By induction, one can easily prove that
q
0= gualz. ) (d),
v=1

with g11(2,y) = 5% and for ¢ > 2 and 1 <v < g,

Ty — Y
gl/,q(l‘7 y) = axigu,q—l(xa y) + gu—l,q—l(xa y) d )

with goq = g44-1 = 0. In addition, we show by induction that
min{[ {],q—v}

(i —y) 2
Goglz, )= > Voo™ gz 0 LSV =4 (50)
pn=0
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for some coefficients af ,. For ¢ = 1, the statement follows from the definition of g11(x,y)
with ag, = 1.

Assume that (50) holds for some ¢g. Then

Ty — Yi
d

gV,q+1 (QT, y) = axigu,q(za y) + gu—l,q(l’a y)

min{|£],q—v} oy
— 22 ( ) ) q (xl_yz)q 2t
- ‘ q H aH’V d2a—v—2u
ILL:
min{| ],q—v}

(i —yp) T+
o (2q -V 2'u)a/lth’ d2q+271/72,u

u=0
i q _
mln{\_Qqu V} . (xz o yi>q—2u+1
+ Q-1 d2a—v+2—2p
u=0

min{[ %) a1-v} (z; — y,) D=2

d2(g+1)—v—2p

n=0
with
Oé;]:;/l = (q - 2(/’6 - 1))0&2_171/ - (2q — V= QM)QZ,V + aZ,V—l ) (51)

where we set all coefficients af , not occurring in (50) to 0. Thus,

We show by induction that |a? | < cf (q;!l)! for some constant ¢;. First, for ¢ = 1, we have

1
gy = 1.

Let [a? | < cf (q;l)! for some q. We use (51) and v < g + 1 to obtain

(g —1)! (g —1)! 14!
)| < 3gef=——=+ ] <7

when choosing ¢; large enough. The combination with (50) results in

|9vq(@,y)| < 1=
Using g < 29, we obtain

02 f(d)| < q max |9vq (2, )| ) (d)]

1
< qq! £
< (21)%q! max —|f*(d)]

1
da—v-
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Proof of Theorem 23.

For simpler notation, we write d = ||z — y||. We have

1 d
At _ -~ I
o (d) = ggeon (At) ’
and . l
11 g dN\ [ d
a Ategpy o~ = (_ = (ON e
Oaen”(d) 47rdAtqu:O: I ( At) “n (At) 52

For ¢ = 0, the statement of the theorem follows easily by combining (36) with (52). For ¢ > 1,
from Theorem 22 and Lemma 24, we conclude that (recall n/2 > q)

1
q , At < (9] -
D] = O e

| (d)]d =
Cq! 1 &1 /d\"™ d
< —_ [ = —qtv |50 [ 2
= Urd 15025 A ; I <At) @ | At)’

Ciq! S ! jl—q, — e L
< d In"MAtT | — 2
< T 1525, 2 (O i) ©

q, 779 4, v
_¢ N (i) e~ max (C’A)ln_‘”_qH.

 4nd 1<v<q
1=0

From (43), it is easy to see
Qg —a;— (¢ +1 <0

and, hence,

Cigl [ d \* ¢ &~ _ (CNT -1
L WA )] < —EAtTT | —— RSV
02 ()] < And (nAt) ©c - Cx—1

where as before ¢ denotes a generic constant. The last term is bounded by 2 (C\)? provided
CX>2.

7 Outlook

In this paper, we have analysed a panel clustering approximation for the wave equation.
We have derived upper bounds for both storage requirements and computational complexity.
From the theoretical point of view, the cutoff and panel clustering approximation results in
a significant reduction of the complexity. However, in a next step, it is important to perform
numerical experiments to see at what problem size the asymptotic gain of our method becomes
dominant.
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M Aru Agparse 1€l error
8102 512 MB 44 MB  7.1e3
16.2 MB 7.3e-4

34 MB 8.2e-5

63.1 MB 5.0e-6

91.5 MB 6.2e-7

124 MB 7.7e-8

Table 4: Storage requirements for sparse approximation: n =0, At = 0.1

M Ara g A, rel. error
32768 8192 MB 3 22.6 MB 2.0e-3
4 139 MB 8.0e-4

Table 5: Storage requirements for panel clustering approximation : n = 15, At = 0.2

In Tables 4-6 we show the results of some preliminary numerical tests to illustrate the storage
gain. In Table 4, we have considered n = 0 and the sparse approximation technnique only. In
Tables 5 and 6, we have considered the panel clustering approach for two different n and At.

Additional tests have shown that a recompression technique based on a singular value decom-
position of the blocks and possibly joining of several blocks [13] leads to much reduced storage
requirements especially for increasing q.

We have not yet addressed the need of special quadrature techniques. One benefit of the panel
clustering technique is the fact that no integration of the kernel functions is necessary. The
only integrals required involve Lagrange polynomials and the basis functions of the boundary
element space. For the cutoff approximation, we still need to integrate the kernel functions
wAt. For the efficient computation of these integrals, the choice of the quadrature method is
important.

A  Proof of Lemma 18

Lemma 25. The following estimates are valid for x > 0 and n > 1,

2

le" 7 Hy(z)| < Cnlez | — | n73,
n

ol

M Ara g A, rel. error
32768 8192 MB 3 22.6 MB 5.0e-2
4 139 MB 1.7e-2

Table 6: Storage requirements for panel clustering approximation: n = 30, At = 0.1
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and

ac2 n 2 2 1
e (677Hn(1’)> | < Cnlez (—) ns max{|z* — (2n + 1)|* noiz, pizp 1}.
n

Proof. The proof employs some special functions. Recall the definition of the Airy function

(cf. [30])

1 100
Ai(z) = 5 / | e Bdz Yz eR.

We introduce the function £ : R>_; — R by

2

()7 (22 = 1)}~ axccosh (1)), for > 1,

Iy
—~
&
~—
I

N

- (g)g <arCCOS($) — (1 —ﬁ)%)?’ , for —1<2<1,

and the function ® : R._; — R

B(x) = (li(f)ly |

Note that the functions ¢ in [25, (8.0.4,5)] and ¢ in [25, (8.0.6)] satisfy

1

¢ () = (n+§)§§(y) and ¢ (z) =273

where here and in the sequel we employ the convention

T

v= Von+1

(n+3)"

(53)

a. A straightforward but somewhat tedious analysis shows that ¢ € C'([—1,00[) and
® € C' (]—1,00]). The function £ (z) tends to +0o as z — +oo and ® () is unbounded
as © — —1, see Figures 2(a) and 2(b). Consequently, there exists a constant Cg such

that
|® ()] < Co Vo > 0.

Furthermore, there exists a constant C'a; such that

’Ai (il?)| < Cla; Vo € R.

b. The function ® : R._; — R is strictly monotonously decreasing and is positive

Ve > —1 O(z) > 0.

25
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1 L L L L L L L L L , L L L L L L L L
-0 -8 6 -4 -2 0 2 4 6 8 10 0 1 2 3 4 5 6 7 8 9 10
x

(a) The Airy function (solid line) and (b) The function ® (solid line) and its
its derivative (dashed line). derivative (dashed line).

Figure 2: The Airy function and the function ®

For large arguments, we have
@ (@) =2V (C + g ()
with some C' > 0 and a continuous function g () which vanishes at infinity. Hence,
07" (z)] < Czt/0 as & — +00. (57)
The function £ : R._; — R is strictly monotonously increasing and has a zero at x = 1.

. We use [25, (8.12)] and employ, for the estimate of ¢; therein, the combination of [25,
(8.03)] and [25, (8.22)] with [25, (2.11)] and [25, pp. 750-751] to obtain

e*%Hn(x) = (27)%67571(2?1 + 1)%+%(I) (y) {Tl (y) + O(nil)} ’ (58)

where T (y) := Ai (§ (y) (n+ %)%> Since x > 0 implies y > 0 we obtain from (54),
(55), (58)

|e_§Hn(x)| < C’e_%(Qn)%n%
and the first statement of the lemma is obtained using Stirling’s formula

NN NN

e '’'n 1
< =Cn"2
= 1 .
n! 2" tzem

e n

. Let To(y) := AY <§ (y) (n+ %ﬁ) The modulus |T5| is bounded except for the case

2
when the argument z := {(y) (n+3)° tends to —oco (see [25, (2.0.4,5)]) which is
equivalent to —1 < y < 1 and n — oo. In this case, the growth behaviour is given
T (y)] < C 27" (see 25, (2.0.5))).

For y — o0, | T2 (y)| decays exponentially (see [25, (2.0.4)]) since z (y) as well as & (y)
tends to +oo if y — +oo (cf. a.).
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. We take the derivative of [25, (8.11)] and use [25, (4.17)]. As stated in [25], similar
estimates as [25, (8.22)] can be obtained for 7; occuring in [25, (4.17)]. We obtain

o <€_§Hn(fb)) — (2m)7e 3T i(2n+ 1)575 (B (y)
x { T2 (y) +n" ()

+@' () ® (y) 27" (n + %) B {Y1(y) + (’)(n_l)}} , (59)

where |7, ()| < max{zin~5,1}. We have all ingredients to show the second statement.
We apply Stirling’s formula to (59) to obtain

|0, (e‘an(x)) | < Cnle? (2) : n-

n

o=

(60)

x (o) To )] + 07 @ () maxfzin=d 1} + 077 [0 (3)])

From (56) we conclude that ®(y)~! exists for all y. To find a bound in terms of n, we
consider the three terms in (60) separately. The term |®(y)~!| is bounded for bounded
y and grows like y& (cf. (57)). We distinguish between two cases.

i. > 1. In this case, z = £(y) (n + %)§ is non-negative. Hence, the function 15 is
bounded and decays exponentially as y — oo (cf. Property (d)). As a consequence,
the slow growth behaviour of ® ()~ (cf. (57) is dominated by the decay of T,
and we have

|@(y) ' T2 (y)| < C.

ii. 0 <z < 1. In this case, the function ® (y)
using Property (d)

is uniformly bounded and we get by

2

¢(y) (n+%)3

A Taylor argument yields for, 0 <y <1,
€y < Cly* —1].

1/4

[2() " T2 )] = C <c(n+g) lewl”

Hence,
1
[B(y) "' To (y) | < Cly* — 1] no.
From Property (a) we conclude that ®’(y) is uniformly bounded for all y > 0.

Summarizing, we have, for y > 0,
|®(y) "' T2 (y)] < Cmax{1, 2 — 1] n%} ,

‘@(y)*1| < Cmax{l,y%},
[9'(y)| < C.

When inserting y = TanT We arrive at the second statement of the lemma.
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