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Abstract

Consider an inverse scattering problem by an obstacle D C R? with impedance bound-
ary. We investigate the reconstruction of the scattered field u® from its far field pattern
u® using the point source method. First, by applying the boundary integral equation
method, we provide a new approach to the point-source method of Potthast by classical
potential theory. This extends the range of the point source method from plane waves to
scattering of arbitrary waves. Second, by analyzing the behavior of the Hankel function,
we obtain an improved strategy for the choice of the regularizing parameter from which an
improved convergence rate (compared to the result of [15]) is achieved for the reconstruc-
tion of the scattered wave. Third, numerical implementations are given to test the validity

and stability of the inversion method for the impedance obstacle.

Mathematics subject classification: 35L, 35R.
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1. Introduction

Let D C R? be a domain with smooth boundary dD € C? such that the exterior R?\ D is
connected. If we consider D as a 2-D impenetrable obstacle with impedance boundary, then,

for a given incident wave u’(x) such as an incident plane wave e***?

deQ={¢eR? [ =1} and wave number k > 0, the total wave field
u(w) = u'(z) + u’(z)
with the scattered wave field u®(z) outside D is governed by ([1], Ch.3)
Au+ k%u =0, r € R?\ D,
o) +iko(x)u(z) =0,  w€aD,
% —iku®(x) = O(%), r=|z| — oo.

* Received March 14, 2005; final revised January 23, 2006; accepted June 29, 2006.
1) Supported by NSFC (No.10371018).

with incident direction
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(1.2)
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Here, v(z) is the outward normal direction on 9D, and 0 < o(z) € C(9D) is the boundary
impedance for D.

For the scattering problem (1.1), it is well known that the scattered wave field u®(z) has
the asymptotic expression([5, 6])

S(x) = uX@)+ 0| — 1|, |z]—=00, T=—€Q, 1.3
(2) \/m[ (2) + (\/H)} || 2] © (1.3)

where (%) is called the far-field pattern of the scattered wave field. Both direct and inverse
scattering problems have a long history. The direct problem is to determine the scattered wave

as well as its far-field pattern for a known scatterer and incident wave, while the inverse problem
is to recover a scatterer D from given information about u®(z). The typical inverse scattering
problem is to determine 9D from the far-field pattern «> of u®(x). For the scattering described
by (1.1) and (1.2), some related results may be found in ([1, 3, 6, 15]) and the references therein.

The relation between the scattered wave u®(x) and its far-field pattern u*° (%) is also of great
importance, for both direct and inverse scattering problems. On one hand, the far-field pattern
u™(z) for & € Q can determine the scattered wave uniquely as stated by the well-known Rellich
lemma ([4]), which means that we can determine u®(-) in R? \ D from the knowledge of u>(-)
given in Q. On the other hand, the determination of u®(z) from u®(Z) is ill-posed, that is,
the mapping from u* to u® is unbounded ([15]), which implies that a small perturbation in
the far-field data can cause a large error in the scattered wave. Therefore some regularization
technique should be introduced, such that we can use the noisy data of u* to determine u*
approximately and stably.

The recovery of u® from u* has been studied theoretically and numerically for a long time.
One method is to express u®(x) as an infinite series

@)=Y 3 HD (ka])e ) (L4)

n=0pe{+1}

(where Hle) denotes the Hankel function of the first kind of order n and ¢ is the angle between
# and (1,0)7) with the coefficients determined by u*°(#, d) ([1], Theorem 3.6, Corollary 3.8). A
second method is to establish a relation between u®(z) and u® (&, d) by introducing a density
function ([5, 7]). The former method, which expresses the solution u*(z) explicitly by a recursive
relation, is used by engineers widely. However, this method is very sensitive to the noisy far-
field pattern data. Also, it has strict geometric limitations, since the recovery of u* is restricted
to the exterior of a circle enclosing the scattering object. The potential method of Kirsch and
Kress calculates u®(z) from «* (&, d) by solving the integral equation

A@w@ww@maw=um@»@eﬂ, (1.5)

with some auxillary curve I' C D, where ®(z,y) = iHél)(k|x — y|) is the fundamental solution
to 2-D Helmholtz equation and ®*°(-,y) denotes the far field pattern of ®(-,y). Please note
that in contrast to this notation ®°° is often used for the far field pattern of the scattered field
®°(-,y) for scattering of ®(-,y) by some scatterer D. With a solution of (1.5), the scattered
field is found by evaluating the potential

zﬂ@=é®mwﬂmww,xeRﬂ5- (16)

In a series of papers [11]-[14], a point source method has been proposed to obtain u®(z)
from u®°(#,d). The main idea of this method as presented in [15] is to approximate the point
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source ®(-,x) for z € R?\ D by a superposition of plane waves

Oy, x) ~ / e dg (d)ds(d), x € dD. (1.7)
Q
Then, we can pass to the far-field patterns on both sides to obtain an approximation
(5.0) ~ [ 0@ danld)dsta), g€ 9 (18)

Finally, the far-field reciprocity relation u®(§,n) = u®(—n,—&) for {,n € Q and the mixed
reciprocity relation
u®(z,d) = y®>*(—d,z), € R*\ D,d € Q, (1.9)

(here, v denotes some constant depending on the dimension of the problem and ®(z,y) is the
fundamental solution to the 3-D or 2-D Helmholtz equation) are used as follows. We obtain

u(z,d) = ~P°(—d,x)

~ / w*(~d, d)ga(d)ds(d)
Q

/Q w(~d, d) g, (d)ds(d)
= (A.u™)(z,d), (1.10)

with the back projection operator A. with kernel g,(d) and parameter e which controls the
calculation of g, in (1.7).

In [14] bounds for the error ||ju® — A u®|| are given. With this error estimate, a stability
result of recovering u® from u°° is obtained. A basic ingredient of the point source method
as presented in current publications is the so-called reciprocity relation (1.9) for the scattered
wave. This approach has been used to treat other inverse scattering problems by generalizing
the reciprocity principle, for example to scattering by electromagnetic waves ([8, 15]).

In this paper, we consider the recovery of a scattered wave for a 2-D obstacle with impedance
boundary. As a first major point we develop a new approach to the point source method using
classical potential theory. This extends the point source method from the scattering of plane
waves to the scattering of arbitrary incident fields. The main idea is to use the representation
formula

w@ = [ a@uumisy). @R\ D, (111)
with some density 1 € L?(0D). Then, the far field of u® is given by

() = /a ) ds(y). (1.12)

We insert (1.7) into (1.11), exchange the order of integration and use (1.12) to obtain

s ~ einy-d s s
u () /aD@(x,y)wy)ds(yw /w / g (d)ds(d)d(y)ds(y)

/Q(/é)D einy-dw(y)ds(y))gx(d)ds(d)

1
— = [ w-dgdasa, (1.13)
Y Ja
the representation (1.10). A precise version of these algebraic transformations and a rigorous

convergence analysis will be described in section 2 to section 4.

We would like to emphasize that our new proof for the point source method extends the
capability of the reconstruction scheme to general incident waves. This is of large importance
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for applications, where the particular form of the incident wave is sometimes not known and
is a superposition of many different kinds of waves, for example for passive radar. For an
incident wave which consists of a superposition of a plane wave and a point source, we have
computed the total wave field using the scheme presented in this paper, see Fig. 4.11 for the
results (exact/simulated field and reconstruction one). In our computations, we do not need
to decompose the incident wave into the superposition of incident plane waves. Here we show
results for an obstacle with sound-soft boundary, however, the theory does not depend on the
boundary type.

Secondly, we give some error estimate on the minimum norm solution of (1.7) from the
properties of HT(Ll)7 n = 0,1,2,..., which is crucial to the choice of regularizing parameter e.
Comparing with the analogy in [14], the convergence rate for the approximate scattered wave
given here is a little faster due to an improved strategy for choosing ¢.

Finally, we note that the minimum norm solution to the integral equation of the first kind
with the fundamental function as the right-hand side also gives a possible way to the con-
struction of the Runge approximation for the Green function, which solves one of the problems
remaining in [9] of probe method, see [2] for the numerical implementations.

We will present all results in the two-dimensional case. However, all our arguments can be
applied in the three-dimensional case as well — with straightforward modifications.

2. Potential Theory and Minimum Norm Solution

In this section, to introduce our notations and for later use we review some well-known
results on the potential theory for the Helmholtz equation and on the minimum norm solution
for the integral equation of the first kind.

Introduce the operators

Ko =2 [ )i, «<op. (2.1)
Su) =2 [ ®.y)i)dsts). = <oD. (2.2)

for a density function ¥(-) € C(0D). The following result solves the impedance scattering
problem in the case where —k? is not a Dirichlet eigenvalue for the scattering domain D. It
can be found in [1].

Lemma 2.1. Assume —k? is not a Dirichlet eigenvalue for the Laplacian in the domain D.
For any f € C(OD) the integral equation

U(z) — (K'Y)(z) — iko(z)(S¥)(z) = —2f(z), z€ 0D, (2.3)
has a unique solution ¥ € C(9D). If we choose
flz) = —887“5((;”)) —iko(z)ui(z), = €D, (2.4)
then the scattered wave field
w(@) = [ audsty), = eR\D, (25)
aD

with the far-field pattern
W)=y [ M), e o (26)
oD

in/4
87k’

e

solves the impedance scattering problem (1.2), where ~y =
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For known scatterer D, choose a domain G such that D ¢ G C R%. The Herglotz wave
operator H is defined by

(FIg)(x) = / e Eg(6)ds(€), x € O, (2.7)

for g € L?(Q2). We consider H as an operator from L?(Q) into L?(9G).
For any fixed 2 € R? \ G, denote by g.(z,-) € L?(2) the minimum norm solution to the
integral equation
(Hg)(z,-) = @(-, 2) (2.8)
with the discrepancy e, i.e.
[(Hg)(z,-) — (-, 2)l|r2(ac) <. (2.9)

Then the following result is true.

Lemma 2.2. Assume that —k? is not a Dirichlet eigenvalue for the Laplacian in the domain
G. Then

1. there exists a unique minimum norm solution g.(z,-) € L*(Q);
2. 1|g=(2, )|l 2(q) depends continuously on e and is unbounded as € — 0;

3. ge(2,-) € L3(Q) depends weakly continuously on z € R?\ G, that is, it follows for any
€ L3() that
lim <95(Z, )7¢> = <gs(207 )37/}> (210)

zZ—20

The first two conclusions are obviously true by standard arguments on the minimum norm
solution. The third one follows from the facts that ®(-,z) is continuous with respect to z
and that the minimum norm solution depends weakly continuously on the right-hand side ([5],
Chapter 16, Problem 16.2).

3. Approximation of Scattered Wave from Far-field

In this section, we give an approximation of u®(z) from the far-field pattern for the 2-D
scatterer with impedance boundary by the points source method where the solution g, of (1.7)
is calculated by the minimum norm solution to (2.8).

A similar result has been given in [14] for a 3-D scattering object with the Dirichlet boundary.
However, our proof is different from that in [14]. We find that the intended result can be directly
obtained by applying potential theory, rather than by using the reciprocity principle.

Secondly, we analyze the error of the approximation by estimating the behavior of ||g.(z, -)]|.
As a bound for ||g.(z,-)|| we verify similar estimates as in the 3-D case ([14]). However, we
obtain an improved convergence rate for the approximation of the scattered wave by giving a
sharper strategy for the choice of the parameter €.

Given the minimum norm solution g.(z,-) for all z € M with some set M C R?\ G, we
define an operator A, : L?(Q) — L>(M) by

1 N
(Ao)(z) = = /Q 02 E)6(~)ds(€), =€ R2\G. (3.1)

From the conclusion (3) in Lemma 2.2, we know the operator A, maps L?(f2) into C(R?\ G).
Based on this operator, we can construct the approximate scattered wave outside G from the
noisy data of the far-field pattern.
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Theorem 3.1. We assume that the noisy data us°(Z) of the far-field pattern u* (&) satisfy
Jug®(-) = u=()llz2 @) < 6. (3.2)
Then, for any z € R?\ G and € > 0, it follows that

[ (2) — (Acu)(2)] < ce + %uge@, Mz, (3.3)

where the constant ¢ = ¢(G, k,o0,D) > 0.

Proof. From Lemma 2.1 and the definitions of H and A., it follows that
W) = [ @) - () )l )dst) +

/8 ) / eRUE) () ds () ge (2, €)ds(€)
/ By, 2) — (Hoe) (2. ) (n)ds(y) + - / e (2, €U (~€)ds (€)
oD Y Ja

- /3 1900 2) = (o) ()l 0)ds(y) + (Acu™) (o)

From this relation we get

u(z) = (Acug®)(z) = /a [@(y, 2) — (Hge)(2,9)]¢ (y)ds(y)
D
+A (u™ —u$)(2). (3.4)
For the next step we use that ®(-, z) — (Hg.)(z, -) solves the Helmholtz equation in G > D for

any fixed z € R?\ G. Using the continuous dependence of the interior solution on the boundary
values (i.e. the well-posedness of this problem) we obtain a constant ¢ = ¢(G) such that

19, 2) = (Hge) (2, )l 20p) < el @, 2) — (Hge)(2, )| 2206 - (3.5)
It follows from (3.4) and the Cauchy-Schwarz inequality that

[u®(2) = (Acus”)(2)] < V/meas(OD)|[¢llcop) ®(-; 2) — (Hge)(2, )l L20p)

1 (oo} oo
2 ll9e (2 ez [0 () = w5 (2o

1
< et ;Hga(% 229, (3.6)

where we have used (2.6),(2.9),(3.2) and (3.5).

From this result, we know that if we approximate u®(z) from u$® by A u$°, the error given
by (3.3) depends on two independent parameters €,d. Although ||g-(z,-)||12(q) is unbounded as
e — 0, according to the conclusion (2) in Lemma 2.2, we will show that it is possible to choose
e =€(d) > 0 such that

(0) = 0, [19e(s) (2, )llL2@)0 — 0 (3.7)

as 0 — 0. The existence of such a strategy for ¢ = €(d) depends both on the estimate on
l9=(2,-)||z2() and on the position of z.

Theorem 3.2. Let z € R?\ B(R,x¢) and choose G = B(R,xq) in (2.9), where B(R, ) is a
circle with center o and radius R. Then there exist positive constants a,b, c,d depending on R
and |z — xo| such that

d
|9 (2, ')HLQ(Q) < W, e > 0. (3.8)
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Proof. Without loss of generality, we can choose an appropriate coordinate system such that
29 = 0. For z € dB(R,0),z € R?\ B(R,0), introduce the polar coordinates (p,0), (r,1), that
is,
x = (x1,22) = (pcosb,psinb), z = (z1,22) = (rcose,rsiny)

with p = 2| = R, = |z| > R. Then from Graf’s addition theorem ([10], Ch.3, §18) we obtain

D(z,2) = iHél)(kkc— Z HW (k1) Jy, (kp) e =) (3.9)
n=—oo
for any |x| < |z|. We use the notation
N
un(x, z) = Z an(2)Jn (kp)e™? (3.10)
n=—N

with the coefficients .

an(z) == iH,(Ll)(kr)e*i”w. (3.11)

Since J_, () = (=1)"J,(-) and H(l)(-) = (=1)"HY (), we have

O(x,2) —un(z,2) = Z HWO (kr)J, (kp)[e” =0 4 gin(¥=0)), (3.12)
n=N+1
Therefore it follows that
27
18 2) — un (D sopaie)y < Z / T (kp)PARd0
n=N+1
R o0

- % > HD (k) 2T (kR)2, (3.13)

n=N+1

with r = |z| > R. However, the asymptotic of the Hankel function tells us that

T R i)

uniformly on compact sets of (0,00) as n — oo, which implies

Hr(f)(kT)Un(kR)I:le(R)n ! {Ho(m, (3.14)

r 2n+1
uniformly for r, R in any compact set of (0,00). From equations (3.13) and (3.14), with the
abbreviation R R
=== <, (3.15)
NEL

there exists a constant Cj such that
— q
[9(2) = un (272 0Br0) < 0 Tkz Z
n=N+1
Co 1 i 20 qu(NH)
k2|z| (N + 1)2 Tz 1—¢?

=N+1
where the constant Cy = 4k2 does not depend on R,r = |z| and n. Since ®(-,2) — un(+, 2)
solves the Helmholtz equation in B(R, 0) for any N and the interior Dirichlet problem is bounded
from L?(0B(R,0)) into C(M) for compact subset M of B(R,0), there exists a constant A\ =

A(B(R,0)) such that
19(,2) —un(2) 7200y < AR, 2) —un (272 0m(R 00

NCYP v
Ele) qQ)q (N+1) (3.16)
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Now we take N large enough such that the right-hand side of (3.15) is less than €2, that is, we

take N as
o VE1=¢

N+1:=1Int S e , (3.17)
Ingq

where Int(a) denotes the smallest integer bigger than a € R*. Then it follows that

[®(-,2) —un (-, 2)lz200) < € (3.18)
Now we show there exists a function gy(z,-) € L?(Q) such that

and give an estimate on ||gn(z,-)||z2(q) in terms of e. From (3.10) and (3.11), if we can solve
the equation

/ eFrEh, (€)ds(€) = Jn(kp)e™® (3.20)
Q
to obtain h,(§) forn=—-N,—-N+1,--- N — 1, N, then
N
gn(2,8) = D an(2)hn(9). (3.21)
n=—N

From the Jacobi-Anger expansion e?kPcost = 3~ i"Jn(kp)e™? we get

—1)—n 2T )
Jn(kp) _ ( ) ? / 62kp cos 01 eznﬁl d01
27T 0
Inserting this expression into (3.19) leads to
2T ko cos(6—0 (=)™ [ ikpcosts ino 0
/ ot pcos(0— 1)p(01)d01 — / etkp cos b2 jin Qdezezn
0 2m 0
with p(61) = h,(cosfq,sinf;). Letting 62 = 6; — 0 and comparing the integrands on the two

sides yields
1) .
ha() = C " oo,
27

with &€ = (cosfy,sinf) € Q. So (3.21) generates
1 |
gn(2,6) = o [4 ZH(l) (kr)(=1)"i"" cosn(¢) — 91)] . (3.22)

However, Stirling’s formula and the asymptotic of o )(t) yields

) = ot O [1 Lo (m - ? (2;‘) (1+0(1))

forn =1,2,---. Therefore, noticing H(gl)(t) = je'* /t, there exists a constant Cy > 0 such that
1 1\"
HO )] < Coy ()
t t
uniformly in any compact set of (0,00) for n = 0,1,2,---. This estimate tells us from (3.21)
that

N n
1 C n+1
il |HD (k 2
g (2, €)] 4 g 47 kr ;0 kr ’
which leads to
1

Cy
= 22 kr

llgn (2, -)llz2

N+1)N Cy <N+1>N+1

(N+1)( T 2v/2m kr
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Since the expression for N given in (3.16) implies

1 VEW1I=a®

XCh XCh XCh
— = <N+I1<—— 1< 2————
Ingq Ing Ing
we obtain
Co [ —bln(ce)\ ™) ¢ 1
. < = 3.23
||gN(Z7 )||L2(Q) —= 2\/% ( ker 2\/% <05>b1n(—a111((}8)), ( )
with
2 b ViIzlvV/1 = ¢?
b=——>0, a=—>0, CZM>O.
lnq kr /\01
By noting that g.(z, ) is the minimum norm solution, the desired result (3.8) is obtained from
(3.22) and [|g<(z, )l z2() < llgn (2, -)||L2(@)with constant d = 23%.

In the sequel, denote by H (D) the convex hull of the domain D. Then for any z € R*\'H(D),
we can always choose zy and R such that D C B(R,zg). Therefore, using Theorem 3.1 and
Theorem 3.2, we immediately obtain the estimate
d

(cg)bln(—aln(ca) (324)

45 (2) — (AcuZ)(2)] < ere + %

for z € R?\ H(D).
Now we prove that there exists a strategy of taking e = £(4) such that
[u®(2) = (Acsyus®)(2)] — 0
for any fixed z € R?\ H(D) as § — 0. Our proof is constructive from which we also give the

convergence rate. Define
d

f(ga 5) =ae+t ,Y(Cg)bln(—aln(cs)) 0.

(3.25)

It is obvious that (cg)~t™(=aIn(c=) _ o0 as e — 0. However, if we choose € = £(§) — 0 in some
explicit special way, we can guarantee f(£(d),0) — 0 as § — 0. This strategy is stated as

Theorem 3.3. For any (8 € (0,1) and fized z, if we take
£(8) = a(;mef(*ln(a?))ﬁ’ (3.26)
where a, b, c are positive constants, then it follows that
£(6) =0, f(e(6),6) =0
as § — 0. Furthermore, the convergence rate of f(e(9),0) is O(g(9)).

Proof. Without loss of generality, it suffices to consider the case a,b,c = 1. It is easy to
verify that €(d) — 0 as § — 0. If we set z = In(—1nd) and t = —Ine, then it follows that
fle,0) = F(t,z) = et 4 etmt=e", (3.27)
For ¢(6) given by (3.26), we have

z

t(z) = % + e, (3.28)

In order to show F(t(z),z) — 0 as z — +o00, it is enough to prove ¢(z)Int(z) — e* — —o0 as
z — +00. Since

_ 2 _ i Bz i ; — e*
t(z)Int(z) —e* = [z + e”?][In p; —l—ln(l—!—e(l_ﬂ)z)] e
e*lnz e* Z
_ _ Bz . Bz O B E
= [ =2 () ) — e
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for any € (0,1), we know that t(z)Int(z) —e* — —o0 as z — 400 and the order of divergence
is O(e®Inz/z). Finally, it follows from

t(z) 1 n z 0 n
= — —_— —> —
&an Inz el-0zlnz rg oo

that the convergence rate of F(t(z),z) is O(e~*(*)), that is, the convergence rate of f(£(4),0)
is O(g(9)).

Now, the combination of Theorems 3.1, 3.2 and 3.3 yields the following error estimate on
the recovery of the scattered wave from noisy far-field data:

Theorem 3.4. Let ug®(Z) be the noisy data of far-field pattern of u™ (&) satisfying

[ug®(-) = u™()llL2@) < 0. (3.29)
Then for any z € R? \ 'H(D), there exist constants C,a,b,c depending on D,k,o such that
[u(2) — (Ac(syus)(2)] < CommeamEy ¢~ (-0, (3.30)

with the constant C uniformly in any compact set of R? \ H(G), where the operator A. and
e(8) are given in (3.1) and (3.26), respectively.

As a direct corollary of this error estimate, we can also obtain the stability estimate of the
scattered wave on the far-field pattern, namely,

Corollary 3.5. For two obstacles Dy, Da, if u$®(+),i = 1,2 are the far-field patterns satisfying
[ui®(-) = us"()llz2@) <90, (3.31)

then given z € R? \ 'H(Dy U Ds) there exist constants C,a,b,c depending on Dy, Do, k, o such
that the correspond scattered waves uf(z) (i =1,2) satisfy

|uf () — u3(z)| < CoTamtEy ¢~ (= 19)” (3.32)

Proof. This fact can be seen from

jui(2) — u3(2)|

i(
i(

< Jui(z) = A uit ()] + [u3(2) — Aciyui® (2)] + [Ac(s) (ui® —u3”)(2)]
< 2¢(0) + Cligesyll [[u®() = w3 Ol L2
< 202(0) + Cliges) 16

and Theorems 3.3 and 3.4.

This result is analogous to Theorem 6 in [14]. However, our stability estimate is not limited
to the scattering of plane waves and it is sharper than the estimate in [14]. This is due to
the new approach using potential theory and the special strategy for taking £(d) given in this
paper.

The strategy of choosing the regularizing parameter € = £(§) presented in Theorem 3.3 (also
see (4.5) in numerics) gives a convergence rate of the approximated scattered wave (A s5)ug°)(z)
in (3.30). Of course, the form of ¢(J) is a little complicated. On the other hand, we also know
that there are other strategies for choosing the regularizing parameter such as the Tikhonov a
priori estimate or the Morozov discrepancy principle. It should be interesting to compare the
convergence rate presented in this paper with that of other regularizing schemes. However, in
order to obtain the convergence rate of the regularizing solution based on these priori strate-
gies, some a priori information about the exact solution must be assumed. In our problem of
reconstruction of the scattered wave, we should verify these assumptions (the range of far-field
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operator which maps the far-field data to near field) if we want to obtain some convergence rate.
This comparison of convergence rates and establishment of strategies with optimal convergence
rates either in a deterministic or stochastic framework is an important topic of current research
and goes beyond the scope of this paper.

4. Numerical Implementations

In this section, we carry out the numerical realization of the reconstructions to test the
validity of the point source method.

Our numerics consist of three steps. Firstly, we solve the direct scattering problem by
potential theory (see Lemma 2.1) to obtain the scattered wave field u®(z) for z € R?\ D, as
well as the far-field pattern u*°(Z). Then we take this far-field with data error § as input for the
inverse problem. Finally the validity and stability of the inversion are checked by comparing
the inversion result from noisy input data with u*(z) obtained by potential method.

Firstly, consider a point-source as our incident wave. More precisely, we take

ui(z) = ZH(g”(m — 20]) (4.1)
for some xy € D;. For this special incident wave, the scattered wave is
wi(z) = —iHél)(kkr —10|), x€R2\Dy, (4.2)

for any impedance o(x) > 0, since it satisfies the boundary condition in dD; and the radiation
condition at infinity. Of course the Helmholtz equation is also satisfied in R?\ D; for ¢ € D;.
We consider a special convex obstacle with the boundary

0Dy = {x = (1.2cost,1.2sint),t € [0, 27|} (4.3)
and the boundary impedance o(z) = 0. In fact, for the incident wave given by (4.1), the

scattered wave (4.2) is independent of o(x). We take k = 1.0,z = (0.5,0.5) and G; = 1.5 x Dy
as our approximate domain, while

is the cycle outside G1 where we seek the scattered wave at z(t) € 9Z; by our inversion method.
We generate the exact scattered wave in 9Z; by the single-layer potential method (Lemma
2.1). Especially, the scattered wave can also be obtained from the expression (4.2) directly for
this special configuration.
By this exact solution, we can check the inversion procedure from the noisy far-field pattern
data. According to the inversion scheme constructed in the above sections, the procedure
contains the following steps:

Step 1: For given error level 4 > 0, take the regularizing parameter £(0) as
B

£(3, 2) = a(z)§ TR It ¢~ (~ In(e(2)9) (4.5)
with suitable parameters a(z),b(z), ¢(z), 8.

Step 2: Find the minimum norm solution g.(s)(z,&) to the integral equation (Hg)(-, 2) =
®(z,-) with discrepancy £(d, z). This can be done by the standard argument ([5]).

Step 3: Construct the approximate scattered wave by uj(z) = A s, ug° for z € R2?\ Dy
from the noisy input data u§°(%), where operator A, is given in (3.1). Especially, for
z ¢ H(G1), we can obtain the convergence rate (3.30).
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Fig. 4.1. Recovery for scattered wave with k = 1.0,§ =0, n = 8.
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Fig. 4.2. Recovery for scattered wave with k£ = 1.0,6 = 0, n = 16.

Based on the above steps, we can construct the scattered wave. We divide [0, 27] by ¢; =
Jjx = for j =0,1,---,2n — 1. The results for n = 8,16 with exact far-field pattern as the
inversion input data are shown in Fig. 4.1 and Fig. 4.2. Notice that Fig. 4.2 contains the
exact and inversion results. Obviously, if we use the exact data, then n = 16 can recover the
scattered wave very well. In our numerics, the parameters a(z), b(z), ¢(z) remains unchanged
for all z € 0Z; and are obtained by trial and error.

Now we consider the inversion procedure for the noisy data. If we take the noisy far-field
with error level § = 0.05 in the following way:

W () = (1+ 0)u™ (i), (4.6)
then the results with n = 16 are given in Fig. 4.3.
However, if we make the perturbation oscillatory, that is, we put the error in the form
ug® (2;) = (1+ (=1)"0)u™ (&), (4.7)
then the results are not so good. The case with £k = 1.0, = 0.01 is shown in Fig. 4.4. The
other numerical results for which we take k = 2,6 = 0.02 in (4.7) are given in Fig. 4.5. These
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Fig. 4.3. Recovery for scattered wave with k£ = 1.0, = 0.05, n = 16.
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Fig. 4.6. Configure of a non-convex obstacle

two figures show that the inversion results are still satisfactory for the oscillatory error input
data, except for some points near the extreme points of the scattered wave.

Remark 4.1. For the convex obstacle such as a circle, some numerics have been done with
the exact far-field data ([8]).
recover the corresponding scattered wave. The advantage of this model is that we can obtain
the analytic expression of the scattered wave from which we can estimate the validity of our

However, here we use the point-source as the incident wave to

inversion method efficiently.

Table 1: u°(z) and u™ for 2n = 32

t u®(z(t:)) u® (&(t;))

0 -0.71621860-0.67126570i | -0.84636120+-1.033091001
/2 0.10035350+0.042201681 | -0.32021850-0.183894101

T 0.49686100-0.19647750i | -0.545828404-0.19172820i
3m/2 | -0.26164190+0.29148880i | 0.12488810 -0.061683631

Table 2: u°(z) and u™ for 2n = 64

ti u’(2(t:)) u>(2(t:))

0 -0.71621820-0.671265501 | -0.84636090+1.03309100i
/2 0.10035340+0.04220182i | -0.32021860-0.18389440i

T 0.49686100-0.19647740i -0.54582840+-0.19172800i
3w/2 | -0.26164190+0.29148880i | 0.12488810-0.061683611

Our second example is to consider a kite-shaped obstacle with the boundary

0Dy = {(x1,22) := (cost + 0.65 cos(2t) — 0.65, 1.5sint), ¢ € [0, 27]}.

Here we take u’(x) = ¢**®% with incident direction d as the incident wave. In this case, we

cannot obtain the analytic expression for the scattered wave in general. We have to simulate
the scattered wave as well as its far-field pattern by the potential method.
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Fig. 4.7. Inversions for z € 0Z with n = 32,6 = 0.05
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Fig. 4.8. Inversions for z € 0Z with n = 32,6 = 0.1

For the domain D5 given here, it is easy to check that the domain G5 bounded by

0G2 = {(x1,2) := (—0.65 + 1.8 cos ¢, 1.8sint),t € [0, 27|} (4.8)
contains Do inside it (see Fig. 4.6). The boundary impedance on 9Ds is taken as
34+ x122
= - 0Ds. 4.9
o(z) (3 + x2)2’ Teor (4.9)

For this non-convex obstacle, we want to construct the scattered wave fields outside Dy
from the noisy data. According to our theoretical results, the scattered wave outside G2 should
be recovered with some convergence rate since G itself is convex. To give numerical examples
which relate to the theoretical results above we are interested in the reconstruction of u®(z) for
z € R? \ Go.

For z € R? \ G, we consider z lying in the circle 97y = {x := 1.15 x 0G5 }. The values of
u®(z) at four typical points z = z(¢) obtained by the potential method are listed in Table 1 and
Table 2, where [0, 27] is divided into 2n = 32,64 subintervals respectively, when we solve the
direct problem and the minimum norm solution.
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Fig. 4.9. Inversion results with random error level § = 5%
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Fig. 4.10. Inversion results with random error level § = 10%

Notice that, in our numerics, there are two regularization parameters. The first one is
e = €(9), which is applied to regularize the ill-posedness of determining u®(z) from its noisy
far-field pattern with error level 6 > 0. In this step, the minimum norm solution g.(s) is
the regularizer, with €(0) depending on unknown constants a(z),b(z),c(z). Without loss of
generality, we consider £(6) < ||®(-,2)| here. On the other hand, when we determine the
minimum norm solution g. s in step 2 for given £(J), we also introduce the other regularization
parameter o = a(g(d)). This is the theoretical story of determining g.(s). Since the second step
for determining o = a(e) has the estimate

a(e) (0’ 27Tmeasu(8G)€>
[®(,2)l —e

and £(4) depends on some unknown constants a(z),b(z),c(z), 8 in (4.5), our numerics for de-
termining g.(5) combines the above two steps. That is, for z € 075, we take £(d) by trial and
error for different choices of a(z), b(2), ¢(z) in the interval (8) € [107%,0.9 x ||®(-, 2)||] and then
taking o € [1077, W} and finally finding the minimum norm solution. Some inversion
results obtained in this way with the noise level § = 0,0.05 at special points are given Table
3. For the whole picture of inversion for points z in 0Zs with error level § = 0.05 added in
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Fig. 4.11. Original total wave and reconstruction for non-plane incident wave

the form of (4.7), see Fig. 4.7. The results are so satisfactory that we cannot distinguish the
inversions and true values from the figure. The difference of the two cases 6 = 0 and § = 0.05
can be found in Table 3. The results with noise level 6 = 0.1 added in the form (4.6) are shown
in Fig. 4.8.

Table 3: Inversion uj(z) with 6 = 0,0.05 for Special Points z € 0Z
t; u3(z(t5)),0 =0 u3(z(t;)),6 = 0.05
0 -0.7129430-0.6721622i | -0.7082989-0.6717179i
/2 0.09924444-0.0432346i | 0.0963298+0.0392522i
m 0.4979953-0.19150831 0.5020986-0.1829007i
3m/2 | -0.25867944-0.29566361 | -0.2617419+0.2900757i

At the end of the numerical implementations, we test the numerical performance of the
inversion scheme with random noisy data. Namely, rather than adding noise in the form (4.6)
or (4.7), we generate the noisy data by

ug® (&) = (140 x ps(2))u™ (L), (4.10)
where pg(i) for i = 0,1, ,2n — 1 are random data distributed in [—1, 1], which are generated
by the Random(p) Subroutine for given seed value s in FORTRAN. Thus (4.10) represents
the random noisy data with the relative error level 6. Two inversion results for our second
example for n = 32,s = 0.5 with §; = 0.05 and J; = 0.1 are shown in Fig. 4.9 and Fig.
4.10. The numerical results suggest that, although there are some oscillations in the inversions
with random noisy data input, our inversion scheme still generates a satisfactory result with
L?—norm error, which has been shown in our theoretical theorems.

5. Conclusions

In this paper, we propose a new regularizing scheme for the reconstruction of a scattered
wave from its far-field pattern. By applying the classical potential theory, we generalize the point
source method for an incident plane wave proposed by R.Potthast to general incident fields.
The theoretical importance of this generalization is that we establish the relation between the
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classical potential theory for inverse scattering problem and the recently developed point source
method. Moreover, by analyzing the asymptotic behavior of the Hankel function, we obtain
an improved convergence rate of regularizing solution. Numerical examples show that this new
reconstruction scheme can stably recover the scattered wave from the noisy data of far-field
pattern.

Acknowledgements. The authors thank the referees for their valuable comments and sug-
gestions which led to a modified version of this paper. The first author thanks Hokkaido
University for its hospitality during his visit. The last author thanks Hokkaido University for
its hospitality during his stay in the spring 2002, and Fudan University, Shanghai, and South-
east University, Nanjing, China, for their hospitality during his stay in the spring 2003 while
working on the topic of the paper together with the coauthors and working on new methods in
inverse problems.

References

[1] D.L. Colton, R. Kress, Integral Equation Methods in Scattering Theory, John Wiley & Sons Inc.,
NewYork, 1983.

[2] J. Cheng, J.J. Liu, G. Nakamura, The numerical realization of the probe method for the inverse
scattering problems from the near field data, Inverse Problems, 21:3 (2005), 839-855.

[3] A.W. Kedzierawski, The determination of the surface impedance of an obstacle, Proc. Edinburgh
Math. Soc., 36:2 (1993), 1-15.

[4] A. Kirsch, An Introduction to the Mathematical Theory of Inverse Problems, Springer-Verlag,
NewYork, 1996.

[5] R. Kress, Linear Integral Equations, Springer-Verlag, Berlin, Heidelberg, 1989.

[6] J.J. Liu, Recovery of boundary impedance coefficient in 2-D media, Chinese J. Numer. Math.
Appl., 23:2 (2001), 99-112.

[7] J.J. Liu, Inverse Scattering for an Obstacle with Impedance Boundary: Theory and Computations,
Research Reports of Postdoctoral Fellowship at University of Science and Technology of China,
Hefei, 2000.

[8] J.J. Liu, J. Cheng, G. Nakamura, Reconstruction of scattered field from far-field pattern by
regularization, J. Comput. Math., 22:3 (2004), 389-402.

[9] J.J. Liu, J. Cheng, G. Nakamura, Reconstruction and uniqueness of an inverse scattering problem
with impedance boundary, Science in China, Ser.A, 45:11 (2002), 1408-1419.

[10] A.F. Nikiforov, V.B. Uvarov, Special Functions of Mathematical Physics, Birkhauser Verlag Basel,
Germany, 1988.

[11] Potthast, R.: A fast new method to solve inverse scattering problems, Inverse Problems, 12 (1996),
731-742.

[12] Potthast, R., A fast new method in inverse scattering. In: M. Tanaka and G.S. Dulikravich (eds):
Inverse Problems in Engineering Mechanics, International Symposium on Inverse Problems in
Engineering Mechanics 1998 (ISIP’98), Nagano, Japan, Elsevier Science/UK 1998.

[13] Potthast, R., A point-source method method for inverse acoustic and electromagnetic obstacle
scattering problems., IMA J. Appl. Math., 61 (1998), 119-140.

[14] Potthast, R., Stability estimates and reconstructions in inverse acoustic scattering using singular
sources, J. Comput. Appl. Math., 114:2 (2000), 247-274.

[15] Potthast, R., Point Sources and Multipoles in Inverse Scattering Theory, Chapman & Hall, London
2001.



