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A residual a posteriori error estimate for the time—domain
boundary element method
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Abstract

This article investigates residual a posteriori error estimates and adaptive mesh re-
finements for time-dependent boundary element methods for the wave equation. We
obtain reliable estimates for Dirichlet and acoustic boundary conditions which hold for
a large class of discretizations. Efficiency of the error estimate is shown for a natural
discretization of low order. Numerical examples confirm the theoretical results. The
resulting adaptive mesh refinement procedures in 3d recover the adaptive convergence
rates known for elliptic problems.
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1 Introduction

The efficient numerical treatment of boundary integral equations using adaptive mesh re-
finement procedures has been extensively investigated for the numerical solution of homo-
geneous elliptic problems in unbounded domains [I1], [13]. See [27] for a recent exposition.

In this article we investigate the extension of the a posteriori error analysis and adap-
tive mesh refinement procedures to initial-boundary value problems for the wave equation,
formulated as boundary integral equations in the time-domain [I7, [42]. We prove a reliable
a posteriori error estimate of residual type for a large class of conforming discretizations.
It is efficient for a time-domain boundary element method on a globally quasi-uniform
mesh. The error estimate defines an adaptive mesh refinement procedure, which recovers
the convergence rates known for time-independent screen problems.

There has been recent interest in the solution of such problems on adapted meshes.
Similar to the elliptic case, singularities of the solution may appear at singular points of the
boundary, as discussed in [32, [33], 36], and in trapping regions. For finite element methods,
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Miiller and Schwab used the analytical results to recover quasi-optimal convergence rates on
time-independent graded meshes in 2d polygons. For boundary element methods in 3d time-
independent graded meshes have been shown to recover quasi-optimal convergence rates for
edge and corner singularities [22]. First steps towards time-adaptivity for singular temporal
behavior are due to Sauter and Veit [40] in 3 dimensions, and also convolution quadrature
methods with graded, non-adaptively chosen time steps have been studied, for example in
[41]. Glafke [26] showed first results towards space-time refinements in 2 dimensions, and in
unpublished work Abboud uses ZZ error indicators for computations with space-adaptive
mesh refinements for screen problems.

The above works have shown the relevance of time-independent adapted meshes not
only in simple convex domains, but in realistic complex, heterogeneous geometries. For the
noise emission of car tires [7, 24] the sound amplification in the cuspidal, non-convex horn
geometry between tire and road crucially determines the emitted sound. Time-independent
meshes graded into the horn are needed for the accurate computation of the sound emission
characteristics, due to the complexity of the geometry, even for a constant-coefficient PDE
[22]. Adaptive meshes are expected to be of use in more general heterogeneous geometries,
where the time-averaged indicators resolve persistent spatial inhomogeneities of the solu-
tion such as in the current article. The error estimates presented in this article apply to
meshes locally refined in both space and time. In 2d, [26] uses such refinements to resolve
space-time singularities, such as travelling wave fronts, with space-time adaptive mesh re-
finements. The approach requires to assemble n + 1 matrices in the n-th time step, and
a feasible 3d implementation will require major algorithmic considerations in future work.
In this article we focus on adaptive procedures for heterogeneous geometries, as a key step
towards general space-time singularities in 3d. It complements the work on adaptive time-
stepping for a fixed spatial mesh by other authors [40].

To describe the main results, we consider the wave equation
qu—Au:O, u=0 for t<0,

in the complement R? \ Q of a polyhedral domain or screen, with an emphasis on the
challenging case d = 3. On the boundary I' = 02 both Dirichlet and acoustic boundary
conditions,

u=f, respectively ou —adwu = f

are considered. Here f is given, v is the outer unit normal vector to I', and 0 < o,a™ ! €
Le(T).

Following Bamberger and Ha Duong [5], we recast the boundary problem as a time
dependent boundary integral equation. The Dirichlet problem is equivalent to a hyperbolic
variant of Symm’s integral equation:

Vo(t,z) = /R+ /FG(t—T,:U,y)gZ)(T,y) dsy dr = f(t,x) . (1)

Here ¢ is sought in a space-time anisotropic Sobolev space HX(R*, H 7%(F)), and G is a
fundamental solution of the wave equation,

H(t —s—lz—yl)
21/ (t — 8)2 + |z — y|?
ot — s — |z —yl)

|z — y|

G(t_ S,l‘,y) =

in 2d, (2)

G(t_ S,l‘,y) =

in 3d. (3)



Here H is the Heaviside function and § the Dirac distribution. Our results apply, ianalrticu—
lar, to a Galerkin discretization of the weak form of (1) in a subspace V C H:(R*, H™2(T)),

/ / VOib(t, z) b(t, ) ds, dot = / / Ouf(t,2) V(t,x) dssdot | (@)
R+ JT R+ JT

dot = e 27'dt with o > 0. For computations we consider subspaces V = V"1  of tensor
products of piecewise polynomials in space and time, defined in Section But also time
discretizations based on smooth functions are of interest [40].

This article shows that norms of the residual give upper and lower bounds for the error.
The upper bound holds for arbitrary discretizations, not only the Galerkin method ,
and for general meshes:

Theorem A: Let ¢ € HL(R™, ﬁ_%(F)) be the solution to ([{), and let ¢ ny € HE(RT, H_%(F))
such that R = Oy f — VOipn.ar € HYRY, HY(T)). Then

o — ¢h,At||§,,%7p7* N Zmax{(At)i, hat ||RH(2),1,[ti,ti+1)><A : (5)
i,A

Let T be closed and polyhedral. For a globally quasi-uniform mesh on ', let V = ng
the tensor product of cubic splines in time with piecewise constant flunctz'ons i space. If
dnar €V ois a Galerkin solution of in'V and ¢ € H2(RY H 2(T)), then for every
e>0

max{At, h}HRH%,I—e,F S e — ¢h,At||g7_%’F . (6)

The upper bound is obtained in Corollary the lower bound @ in Theorems
and Our numerical results illustrate the a posteriori error estimate of Theorem A for
time-domain boundary elements based on .

Note the loss of time derivatives between the upper and lower bound of the error, in
the first Sobolev index. The loss is well-known for error estimates for hyperbolic problems
[30], but see [44] for current work on a different inf-sup stable bilinear form. Our arguments
generalize to give reliable a posteriori estimates for the acoustic boundary problem, see
Section

The residual error estimate from Theorem A is used to define adaptive mesh refinements
in space, based on the four steps Solve, Estimate, Mark, Refine. Numerical experiments
confirm the efficiency and reliability of the estimate in examples. For screen problems,
where the geometric singularities pose the greatest numerical challenges, they recover the
convergence rates known for elliptic problems.

Our analysis is in line with recent theoretical progress on time domain boundary ele-
ment methods. Joly and Rodriguez [31] discuss practical Galerkin implementations with
weight ¢ = 0, as opposed to theoretically justified weight functions. Aimi, Diligenti and
collaborators use formulations directly related to the conserved energy of the wave equation
on a finite time interval [0,T) [, 2, B, 4]. At the expense of a slightly more involved weak
formulation, the intrinsic coercivity implies the stability and convergence of these methods,
rigorously proven for wave problems in a half-space. A detailed exposition of the mathe-
matical background of time domain integral equations and their discretizations is available



in the monograph by Sayas [42], including methods based on convolution quadrature. See
[17, 30] for more concise introductions.

This current work builds on the numerical analysis of adaptive boundary element meth-
ods for the Laplace equation, both for Symm’s integral equation and the hypersingular
equation [I1}, 13, 14, [15]. Work on different types of error indicators in the time-independent
case includes ZZ [12] and Faermann indicators [I8],[19]. Our numerical examples for screens
builds on the work by Becache and Ha Duong for crack problems in the time domain
8,9, 29]. A comparison of different indicators in the time-domain will be the subject of
future research.

Structure of this article: Section [2|recalls the boundary integral operators associated to the
wave equation as well as their mapping properties between suitable space-time anisotropic
Sobolev spaces. The Sobolev spaces are discretized using tensor products of piecewise poly-
nomials in space and time. Section [3| presents a corresponding space-time discretization for
the formulation of the Dirichlet problem in terms of the single layer operator and derives
a reliable a posteriori error estimate in a simple setting, for globally quasi-uniform meshes,
using a canonical approach which readily adapts to other settings. A second subsection
analyzes an acoustic boundary problem, a system of equations involving in addition the
double layer, adjoint double layer and hypersingular operators. Section [4 then localizes the
space-time Sobolev norm to derive the upper estimate for the Dirichlet problem for arbi-
trary meshes in Theorem A. The upper estimates are complemented by a lower bound for
the error of a Galerkin approximation on globally quasi-uniform meshes in Section [l The
final step of this proof is a lower bound for the best approximation in Section [6] Section
[7] discusses details of the implementation, and the algorithmic challenges towards efficient
space-time adaptive codes in 3d are outlined in Section[8] Section [Jfinally presents numeri-
cal experiments which confirm the theoretical results. An appendix shows relevant mapping
properties of the boundary integral operators for Sobolev exponents also outside the energy
space, Theorem

Notation: We write f < g provided there exists a constant C' such that f < Cg. If the
constant C' is allowed to depend on a parameter o, we write f <, g.

2 Preliminaries and discretization

In addition to the single layer operator V, for acoustic boundary problems we require its
normal derivative X', the double layer operator K and hypersingular operator W for x € T,
t > 0:

oG
Kottr) = [ [ 52 ray) (o) ds, dr @
R+ JT Oy
, oG
Kopltia) = [ [ St~ rny) o(ry) ds, dr. ®)
Rt Fanx
W(tx)——/ aziG(t—Tac ) (1, y) ds, dr (9)
()0 9 - r+ JT anxany 9 )y ()O 7y vy .

Space—time anisotropic Sobolev spaces on the boundary I' provide a convenient setting
to study the mapping properties of layer potentials. See [30, 23] for a detailed exposition.
To define them, if OI' # (), first extend I' to a closed, orientable Lipschitz manifold T'.



On I' one defines the usual Sobolev spaces of supported distributions:
HT)={uec H’T):suppucTl}, seR.

Furthermore, H5(T) is the quotient space H*(T')/H*(I'\ T).

To write down an explicit family of Sobolev norms, introduce a partition of unity «; subor-
dinate to a covering of r by open sets B;. For diffeomorphisms ¢; mapping each B; into the
unit cube C R”, a family of Sobolev norms is induced from R", with parameter w € C\ {0}:

lull, 5 = (Z/ (lw? + I€1%)%|F { (i) 0 o; }(5)%)

The norms for different w € C\ {0} are equivalent and F denotes the Fourier trans-
form. They induce norms on H*(T'), ||u|swr = 1 inf 7o |lu+vll,,, 7 and on H*(T),

ul[sw,0x = [lesull, , 7 We write H(I') for H*(I), respectively H3(T) for H*(T), when a

norm with a specific w is fixed. e extends the distribution u by 0 from I" to I. As the norm
||u||s,w,r,« corresponds to extension by zero, while [|u||s ., 1 allows extension by an arbitrary
v, ||u|]sw,r« is stronger than ||u||s. r. Like in the time-independent case the norms are not
equivalent whenever s € 3 + Z [27].

We now define a class of space-time anisotropic Sobolev spaces:

N

Definition 2.1. For o > 0 and r, s € R define
HI(RY, H(T)) = {u € D (H*(D)) : e 'u € S, (H*(T)) and |[ul|,s0or < 00},
HI(RY, HY(T)) = {u € D (H*(T)) : e "'u € S, (H*()) and ||ul]ys,0,r < 00}

D'Jr (E) respectively S;(E) denote the spaces of distributions, respectively tempered distri-
butions, on R with support in LO, o0), taking values in a Hilbert space FE. Here we consider
E = H5(T"), respectively E = H*(I"). The relevant norms are given by

~+o00+io ) ) %
([ o )
—oo+10

+oo+io ) %
lallrsre = ltllrsonrn = ( [ ) dw)

—oo+io

They are Hilbert spaces, and we note that the basic case 1 = s = 0 is the weighted
L2-space with scalar product (u,v), fooo e 20t fr uvds,; dt. Because I' is Lipschitz, like
in the case of standard Sobolev spaces these spaces are independent of the choice of «; and
¢; when |s| < 1.

Using variational arguments, precise mapping properties are well-known for the layer po-
tentials between Sobolev spaces related to the energy. Such estimates have been derived,
for example, in [5l 6, 17, 28] 30], see [26] for the precise statement here.

Theorem 2.2. The following operators are continuous for r € R:
V:H Y (RT, H™
K': HIVYRY H™
K: HIPY(RT, Hz
W HIP (R, Hez



See also [31] for a detailed discussion of the mapping properties and [44] for an alternative
scale of Sobolev spaces, in both references for Sobolev exponents related to the energy.
In the appendix we extend classical arguments for the Laplace equation [16] to show the
following mapping properties also for exponents not related to the energy, as relevant to
this article:

Theorem 2.3. The following operators are continuous for r € R, s € (—%, %)

v HPY(RT fl’%+S(F))—>HT(R+ H2+s< ),
' HTPY(RY, gféJrsa‘)) — H'(R* H*§+5(F)) ,
Hr+2(R+ H2+5(F) N Hg(RJr’HgJFS(F)) 7
W HIPA(RY, H2 () — HI(RY, H™2T5(T)) .

~— ~—

IfT is CY% for some a > 0, the operators are continuous for s € [—%, %]

For Lipschitz I', the end point estimate s = :I:% is known for elliptic problems, from
a deep result by Verchota [47]. Its extension to the wave equation is beyond the scope of
this article and will be pursued elsewhere. When §2 = R}, Fourier methods yield improved

estimates for ¥V and W:

Theorem 2.4 ([29], pp. 503-506). The following operators are continuous for r,s € R:

Vi HIP(RY BY(T)) = HI(R, HS(TY)
W : HI(RY, H*()) — HL(RY, H(I)) .

See also [31] for a recent discussion of mapping properties.

For simplicity, we assume that the hypersurface I' consists of triangular faces I';, I' =
vazslfi. Denote by h; the diameter of I';, h = max; h;. We choose a basis {cp]} of the space
V,f) of piecewise polynomial functions of degree p> 0 (continuous if p > 1).

For the time discretization we consider a decomposition of the time interval RT into
subintervals I), = [tp—1,t,) with time step || = (At)n, n =0,1,.... Let At = sup,,(At)s,.
We denote by {879} a corresponding basis of the space V3, of piecewise polynomial functions
of degree of ¢> 0 (continuous and vanishing at t = 0 if ¢ > 1). In addition to V{, we also
require the space W, C VASt of cubic splines.

The space-time cylinder RT x I' is discretized by local tensor products Vh A; 1Dl space
and time. In the most general case RT xT" =, S; is a disjoint union of space-time elements
S; = [t1,12) x T; for some triangles I'; and time steps t},t2. We will call | J; S; shape regular
if there are constants ¢, ¢ such that gh? <y < chZ2 for all 7. The discrete function space
Vh A, consists of functions which restricted to S; are products of a polynomial of degree
P 2 0 in space and a polynomial of degree ¢ > 0 in time, continuous in space if p > 1 and
continuous and vanishing at t =0 if ¢ > 1.

We shall particularly focus on the case where the temporal mesh is the same for all
triangles, R* x T' = (J, ,[tj—1,t;) % T/, so that for all j, |J, T is a triangulation of T'. In

this case a basis for Vh A, is given by tensor products 374(t )gofc’p ().

The space-time meshes generated by the adaptive mesh refinements considered below
are always a refinement of such a product mesh Uj,k[tj—latj) X ng, but not necessarily

6



themselves a product mesh. Here, we may consider the orthogonal projections Ila; from
L*(Ry) to V{,, resp. II}, from L*(T') to V}F. See [23] for a discussion of their properties and
those of their composition ITa;Il;. Furthermore, we define W;’L’ AL= V,f’ ® Wag.

Note the following approximation properties for such meshes, see also Proposition 3.54
of [26]:

Lemma 2.5. Let f € HL(RY, H™T)NH(T)), 0<m<qg+1,0<r<p+1l,s<r || <3
such that Is > 0. Then there exists fr ar = Ua¢lly, f such that for all l,s <0

If = fracfllsar < COA+ (AP fllrm.r

m(l+s)
m—+r

where a = min{m — I,m — b, B=min{m+r—(I+s),m+r— "0} Ifl,s >0,

B=m+r—(l+5s).
3 A posteriori error estimates — reliability
3.1 Dirichlet problem
We recall the basic properties of the bilinear form
Bo@0) = [ [ Vouslt.s) v(t.o) ds, dot
R+ JT

of the Dirichlet problem.

As shown in [30], the bilinear form is continuous, and also weakly coercive:
Proposition 3.1. For every ¢, € H:(RT, Hfé(f‘)) there holds:

1Bp (o) S 16111 -1 p ¥

1
177571_‘7*

and
16161 r. S Bp(@:0)-

Note the loss of a time derivative between the upper and lower estimates. Alternative
inf-sup stable bilinear forms for the Dirichlet problem are the content of current work [44].

We consider a conforming Galerkin discretization of the Dirichlet problem in a
subspace V C HL(RT, Hfé(l“)), which reads as follows: Find ¢p ¢ € V such that

Bp(¢n.at, Ynat) = (Ouf, Ynat) (10)
for all Yy ar € V.

The well-posedness of the continuous and discretized problems are a basic consequence
of Proposition [3.1

Corollary 3.2. Let f € H2(RY, H%(F)) Then the Dirichlet problem and its discretiza-
tion admit unique solutions ¢ € HX(RT, Hfé(f‘)), dn.at €V, and the estimates

9l 1 ps Dnaclly 1 pw S ll22 0

hold.



We note the Galerkin orthogonality:

Bp(¢ — dnaeYna) =0 Ypa €V

Using ideas going back to Carstensen [I1] and Carstensen and Stephan [13] for the bound-
ary element method for elliptic problems, we obtain an a posteriori error estimate for the
Galerkin solution to the Dirichlet problem on globally quasi-uniform meshes.

Theorem 3.3. Given V = V,f Xt associated to a globally quasi-uniform discretization of

T, let ¢ € H;(R*,I?_%(F)), dnat € V the solutions to , resp. . Assume that
R=0f— V8t¢h,At € HS(R+,H1(F)) Then

16 = Snatlly 1 p. S [Rlo1r(AtIOR]00r + (17 VR]o0r)
S max{At B (10 RIGor + IVRIG0r) -

Remark 3.4. The estimate generalizes to arbitrary subspaces V' in place of V,f’ ’gt, m par-
ticular discretizations with smooth ansatz functions in time are of interest [40/.7

a) With the endpoint estimate in Theorem the single-layer potential maps H:(RY, L2(T))
continuously to HO(RY, HY(T)), and Vou ar belongs to HO(RT, HY(T)) if, for ezample,
dnat € HZRT,L3T)). The a posteriori estimate is therefore valid for discretizations
by piecewise constant functions in space and C'—continuous splines in time. In practice, as
noted in [31)], the loss of time derivatives in the mapping properties of Theorems and
is not sharp, and R € HO(RT, HY(T')) can also be expected for lower-order discretizations
mn time.

b) In practice, we will here use At||0yR|oor + ||h- VR|o,0,r as an error indicator.

Proof. We first note that for all ¢, a; € V)%,
16 = Snadlly 1 r. S Bo(d = Snar @ — dn.ar)
= /]R+ /F@tf(gzb — bn,At) dsy dot — Bp(én,at, @ — dn.at)
= /R+ /Fatf(gb — Yn,at) dsy dot — Bp(dn,at, @ — Vh.at)
= [ [ @uf =vonane—nan) ds. dot

The last term may be estimated by:

. [0 = Vénsn)@ = vnai) ds dot < IRIg yoll6 = nail_y .

b 27
We use ¥, At = ¢dn ¢ together with the interpolation inequality
IRIG 1 1 < [IRllo.0,r I Rllo,1.r -

1
0,40

As the residual is perpendicular to V',

IRI3or = (R, R) = (R,R — ) < Rlloorl|R — ¥naclloor



for all Yy ar € V}ﬁ’gt, we obtain

IRlo.0,0 < inf{[|R — ¥n,aclloor : Ynae € ViR, -
Choosing @Zh,& = IIa¢II, R, based on the interpolation operator defined earlier, we obtain

IR|

00,0 S At||OR

loor + |k VR

0,0, -

The theorem follows. ]

3.2 Acoustic boundary problems

Recall the wave equation with inhomogeneous acoustic boundary conditions
Ou—Au=0 on Ry xRIN\Q, du—adu=f onRy xT', u=0 for t<0.

For scattering problems f = —0,uUjne + @0itine is determined from an incoming wave Uine.
For a finite or infinite time interval [0, 7] we introduce the bilinear form

T . . .
ar((¢,p), (¥, q)) :/o /F(a¢¢+ ;pq+/C’p1/)Wsw+qu+Ksbq) dsgdt.  (11)

l(z[),q):/OT/FF@Z}dsde/OT/Fiquxdt, (12)

where F' = —20,Ujne, G = —2a0suine, we consider the variational formulation for the wave
equation in R? with acoustic boundary conditions on I':

With

Find (¢,p) € HY(0,T], H2(T")) x H'([0,T], L3(T)) such that
ar((¢,p), (b, q)) = (¢, q) (13)
for all (v,q) € H'([0,T], H2(T)) x H([0,T], L2(T)).

Note that ¢ may be set to 0 in the definition of the Sobolev spaces when T' < co. The
acoustic problem is equivalent to the wave equation with acoustic boundary conditions [30].
Its discretization reads:

Find (¢p,a0prac) € VRS x VIXE such that
ar((en.ae Prac), ot qnar)) = Lna gh,at) (14)
for all (Yn,ae, qnat) € Vi A7 % VERE

The following well-posedness holds:

Proposition 3.5. Let F € H2([0,T],H 2(T")), G € HY([0,T], H'T)). Then the weak
form of the acoustic problem and its discretization admit unique solutions (¢, p) €
2 .
HY([0,T),H=2(")) x HY([0,T], L*(T")), resp. (¢n.atsPr.at) € V}?A"f X V}TA’?, which depend

continuously on the data.



We specifically note that the bilinear form ar satisfies a (weaker) coercivity estimate:

HpHg,O,F + H‘PH%,O,F S ar((@,p), (0, p)) -

This follows from Equation (64) of [30],

(o o) =280+ [ [ (0t 00) + 2157 assar

where E(T) = & RO\G {(9yu)? + (Vu)?} dz is the total energy at time 7.
We state a simple a posteriori estimate.

Theorem 3.6. Let (¢,p) € Hl([O,T],fI%(F)) x H'([0,T], L*(T)) be the solution to (13),
(Ph.at:DhAL) € V}f”lA’Zl X V}TA’ZQ the solution to the discretization . Assume that

Ry = F — agpar + 2K ppat — 2Weonar € L*([0,T], LA(T)) |
Ry =G +a 'ppar + 2Vnar — 2Konae € L2([0,T], L*(T)) .

Then

P = pratlloor + 19 — nadlloor S [Rilloor + [[R2lloor -

Remark 3.7. From the mapping properties in Theorem the assumptions are satisfied
if F,G € L*([0,T],L*(T)) and (onat,pnat) € H*([0,T], HY(T)) x H([0,T], L*(T")). For
example, this is true for discretizations with on Ay piecewise linear in space, higher-order
spline in time, and pp Ay piecewise constant in space, piecewise linear in time. In practice,
as noted in [31] for the single-layer potential, the loss of time derivatives in the mapping
properties of Theorems and is not sharp, and R1, Ry € L*([0,T], L?(T")) can also be

expected for lower-order discretizations in time.

Proof. For every (Y at, qnat) € VERT x VPXT we have

Ip = proadl§or + 1¢ — ¢nadldor

S ar((¢ — ¢nat D = Phat), (P — Phae D — Phat))

= (R1,¢ — Unae) + (R2,p — an.ae)

< |IR1llo,0,rll¢ — ¥n.aclloor + I R2lloorlp — anadlloor

< ([[Rlloo,r + | R2 00, + & — Ynadloor) -

0,0,0)(lp — an,a¢
The assertion is obtained by choosing (v, At, gh.at) = (Ph AL, Ph,AL)- O

Naturally, for a quasi-uniform discretization of I' and under stronger assumptions on
Ry, Ry we may obtain powers of h and At on the right hand side by the following argument:

As in the proof of Theorern (Ry, Jh,At> = (R2, qn.at) = 0 for all (1’/;;%&, dn.At) € V}?A’Zl X

VPR Hence

| Rall§ 00 = (R2, R2) = (R, Ro — Gn,ae) < |R2lloor || R2 — Gnadlloor-

10



Choosing gn At = Hadl, Ry yields

[ Ralloor S At]|0: Rz

0.0 + 1A - VrRalloor + At||h - VroiRy|

0,0,0

provided Ry € HY([0,T], HY(T)).
Assuming Ry € H([0,T], HY(T)), we similarly have

~ t ~
HRlHao,F = (R1, R1) = (R, Ry — ¢h,At> < HRIH;—S,O,FH/O Ry — ¢h,AtH%+s,O,F :

Choosing Jh,At = a1l f(f R; and s = % results as in Lemma in
[Rillo,o,r S Atf|0:R1loor + 17 - Ve Rilloor + At|h - VediRiloor -
Altogether,

lp = pr.adloor + 1 = énacloor + lv = enadlo s r

S I Ralloor + [[Ralloor
2
S AHORilloor + B VRilloor + Atllh - VO, Rilloor -
i=1

As in Remark , a sufficient condition for Ry, Ry € H'([0,T], HY(T)) is given by
F,G € HY([0,T], H'()) and (¢n at, prat) € H3([0,T], H*(T)) x H*([0,T], H(")). This
requires an extension of Theorem to Sobolev indices s > %, available for example using
pseudodifferential operator techniques for smooth I'. Again, because Theorems and
are not sharp, less time regularity might be required in practice.

4 FError estimates for general discretizations

This section generalizes the results for the single layer potential without any assumptions
on the underlying meshes.
We recall Lemma 3 in [22]:

Lemma 4.1. Let fi,..., f, € HI(Rt,H5()), 0 < s < 1, r > 0, such that fif =0 for
Jj # k. Let wj be the interior of the support of f; with w; = supp f;. Then

n 9 n
2
H ijHrsF* S CZ ||fj||r757wj7* '
]:1 bt b ]:1

The constant C' depends on I', but does not depend on f; or on n.

The lemma will be applied to a finite partition of unity ® given by non-negative Lipschitz
functions {(bj}j]\il on I' such that Zj]\/il ¢; = 1.

Definition 4.2. The overlap of the partition of unity ® is defined as K (®) = max; card{k :
oro; # 0}.

For a partition of unity associated to a triangulation, M tends to infinity as the mesh
size decreases, while the overlap may be much smaller. We note a crucial observation from
[14], Lemma 3.1:

11



Lemma 4.3. Let ® be a finite partition of unity of I' with overlap K(®). Then there
exists a partition of {1,..., M} into K < K(®) non-empty subsets M, ..., Mk, such that
U]K:le ={1,....M}, MO M, =0 if j #k and for alll € {1,...,K} and j,k € M; with
i 75 k, ¢j¢k =0 on [O,T] x T

Consider a space-time discretization RT x ' = Ul’ j [ti—1,t) X Fé subordinate to product
mesh, and consider the partition of unity given by the associated hat functions {qﬁé }jonT.
On R™ we consider a partition of unity {;}{°, such that ¢ is supported in the interval
((1— %)At, (I + %)At), and therefore ;79 = 0 whenever [ € My = 2N, I' € M; = 2N+ 1.
We obtain a partition of unity {¢y,; = ¢ ® ¢} }; on R* xT.

Theorem 4.4. LetI" C T be connected. and let ® be a finite partition of unity with overlap
K(®). Then for any f € HL(RT, H*(I")) and any 0 < s < 1, we have

||f||rsF J* NO' ZZ Hf/lzz)l]HrOF/ ||f¢l,]

r,l,F’ :
=0 j=1
Proof. We show
Hf”rsl"’ < 2K ZZ “f¢l,j”rsl" * (15)
1=0 j=1

The assertion then follows from the interpolation estimate

qu/)l,jHr,S,F’, ||f1/}l,] r,0 p/Hfi/Jz,jHi,er :

To show , we consider a partition My, ..., Mg asin Lemma Then f =32, Z]]Vil Jl,jf,
so that

1 K 1 K
||f||rsl" o Z Z Z Z Jl j 12”,5,F’,* <2K Z ZH Z Z Jl,ij?",s,F’,* :

m= ZGM k=1 jeM; m=0 k=1 leMmJEM}C

With Lemma [4.1 and I[; = ((I — 1)At, (I + 2)At),

|| Z Z ¢l,]f”r,s,f‘ * = Z ” Z qzz)l]fH'rst,* = Z Z ||wl,]f||'rsll><wj,*’

1€ M, J€Mi JEMy 1D, 1€ My, €M,
so that
1 K
2 - 2
||f”r,s,F’,* <2K Z Z Z Z le,jfnr,s,llij, 2KZZ lejf”rsllij,* ’
m=0 lEMm k=1jeMj =0 j=1
which shows . O

Note the following Friedrichs inequality, which follows from the time-independent Friedrichs
inequality and Fourier transformation into the time domain:

103 fllra 0 So IV @ Do, + 100 f) o -

Therefore

- - 2(1—s
113 F12 5 sy S WG F 12 0 00 FI2S
2(1—s S
So 1+ @) (19 (W f)

2or + 100D 2or ) -
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Here d; = max{d;, At}, where §; is the width of the support of ¢;, defined as the smallest
number such that the following is true: There exists a direction n € R3, |n| = 1, such
that for all z € R? and for each plane H perpendicular to n with € H, the intersection
supp ¢; N H is a Lipschitz curve of length < ;.

We now use VO,(¢ — én.at) = R, the coercivity of V0, in Proposition and Theorem
with s = % We obtain the following a posteriori error estimate, with the residual

localized in the space-time elements:

Corollary 4.5. Let ¢ € HL(R™, H 2 (T)) be the solution to (), and let o Ar € HL(RT, H 2 ()
such that R = Orf — VOion At € HO(R*, HY(T)). Then with 0;,; = supp ¥,

lo=dnall? 11, So i (IVRIBos,, + 19RIZ0g,, ) = D max{(Ath hu} IRIR, o,
1,5 Lj

5 Lower bounds

As for time-independent problems, for the discussion of lower bounds we restrict ourselves
to globally quasi-uniform meshes on a polyhedral screen I'.

Because of the different norms in the upper and lower bounds for Bp in Proposition
the a posteriori estimate only satisfies a weak variant of efficiency:
Provided ¢ € H2(R*, H(I")) from the mapping properties of V in Theorem [2.3|we conclude
for e € (0,1):

_1—e
max{At,h}™ 2" || = dnacllo 1. S

IR|lo,1—e,r = [V(0rd — Ordn at)llo1—er S || — dn.atl

2, < [|¢ — dn,atll20r -

A proof of the sharp estimate, ¢ = 0, follows from the endpoint estimate s = % in Theorem
As mentioned there, it is known for T' of class C1'® and, for elliptic problems, from a

deep result by Verchota for Lipschitz I'.

As in the elliptic case, we aim to use the mapping properties of V together with approx-
imation properties of the finite element spaces to recover the same spatial Sobolev index

—% in the upper and lower estimates.

Theorem 5.1. Assume that R= 0;f — VOidnar € HART, HYT)) and that the ansatz
functions V. =W} , C HX(R", HYT')) N VL, satisfy

2,0, ~ max{h, At}ﬁ (16)

inf —
oI ¢ — Ynat
for some 8> 0. Then for all e € (0,1)

IRl01—er Smax{h~2,(AL) "2} — dpasl

1 .
2,-1T

Remark 5.2. In Theorem below, the hypothesis 1s verified using the singular
expansion of the solution ¢ at the edges and corners.

For the proof, we require an auxiliary projection Py o+ from H?(R*, H~}(T')) into the
space of ansatz functions C H*(R™, L?(T)) such that P, a; is H*(R*, L*(T'))-stable.

13



For the construction of P, oy = Pa¢Qj) we use a projection Pa; on the space of cubic
splines Wa; C VA3t in time and a Galerkin projection Qj in space.

More precisely, we consider the projection Qp, : L*(I') — V/ defined as follows: For
¢ € L*(T'), we let Q¢ € VP be the unique solution to the variational problem

(Qnd, ¥n) = (b, ¢n)

for all ¢, € V,f. Q;, is bounded on LQ(F) and self-adjoint, Q) = Qf. Therefore, if Qy
restricts to a bounded operator on Hj(I"), Q) = Q; extends with the same norm to a
bounded operator on H_*(I).

For triangulations on which Qj is a bounded operator on H'(I'), we show that the
operator norm is uniformly bounded in w:

Lemma 5.3. Let s € [0,1] and Qp bounded on H*(T). Then for all ¢ € H3(T'), we have:

”Qh¢ s,w,I’ < CH¢H87°~17F'

For all ¢ € H5(T), we have:

190l -5 w05 < CllYl 50,15

The conditions are satisfied, for example, on quasi-uniform meshes [10], or more generally
on adaptive meshes generated by NVB refinements. We only use it in the quasi-uniform
case.

Proof. For the first assertion we note that it is clear for s = 0. We show it for s = 1, and
the case for general s € [0, 1] follows from interpolation.

By assumption,
IVOnoll 2y < Clléll g (ry-
Further @y, is bounded with norm 1 on L?(T), so that

19noll L2y < 19l L2(ry -
With
191 11F o = w172y + IV QN 72y
we conclude
1918l wr < lwollF2(ry + C2lllTn ) < C261F wr -

This shows the first assertion for s = 1.
The second assertion follows from the first one, with the same constant C'. Indeed,

(Qnp, )12 (¢, Qntp) 2
1Chl—swors = sup PO gy RO o) -
0#£ypeHs (T) H@bHs,w,F 0#£peHs () |W”s,w,F

Using the Laplace transform to transfer the result into the time-domain, we obtain

HQthHT,fS,F,* < C||¢

for s € [0,1] and all . Further note that the interpolation operator Pa; in time for cubic
splines is continuous on H? functions. The continuity extends to H2(RT, H=*(T)). We
conclude:

r,—s,['*
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Lemma 5.4. Consider a quasi-uniform mesh, s € [0,1] and Pyar = PpatQp. For all
¢ € HX R, H=*(T)), we have

PN

2,—S,F,* S CH ¢||27_5)F1* :

The approximation properties of Pj, o; analogous to Lemma follow as in [26], Propo-
sition 3.54.

Proof of Theorem[5.1. The theorem partly follows the functional analytic approach of [11]
for the time-independent case. We consider the following quantities: the error of the best
approximation ITj a¢¢ of ¢ in HZ2(RT, L*(T)),

E(¢7 h’7 At) = ”¢ - Hh,Atd)’
where E(¢, h, At) ~ max{h, At}? by ; the relative error of best approximation,

|6 — I Atdll2,—1,1
F(o, h, At) = AtPI2LL,
(¢ ) |l — I Aedll2,0,r

2,0,I" »

and the inverse inequality [26]

G(h, At) = sup M 5 max{h—l’ At_l}.
Yrat#0 Hwh,At”Z—l,F

Their analysis relies on the projection operator Pj, o¢ from Lemma
Note that F(¢,h, At) < max{h, At}. Indeed because ¢ € H2(RT, H(T)), by duality
and the approximation properties of II; as:

¢ — I atP,n — HpAm

¢ — ITh,A¢@ll2,—1,0 = sup < : )
0 7l -21.r

S max{h, At}||¢ — TIy A¢h

2,0,

This uses the estimate ||y — I a¢n||—2,0,r S max{h, At}||n|-2,1,r
From the beginning of this section, we recall

IR

lo,1—e,0 S |0 — dnatllzor < |0 —Maardll2or + | TTaaTd — dnatll20r -

Note that the first term is ||¢ — IIg ard|20r = E(¢, H,AT). For the second term we
observe that

g ard — dnadlleor S GH, AT) |y ard — dnatll2,-1,r

so that |[Tgar¢ — ¢natllzor S GH, AT)YV2| My are — $h,atllg, 1 p- We conclude

IR

lo1-er S B¢, H,AT) + G(H,AT) ||y ard — Snailly 1 -

Further,

Mazar¢ = dnadlly 1 p < Haard = dlly 1 p+ 16— dna

1 .
1y 9 277571—‘

From the definition of F' and interpolation, |[IIga7r¢ — ¢||, _1 1 is bounded by
k) 27

S F(¢7 H> AT‘)l/QHTIH,ATQ5 - d) 2,0, = F(¢> H: AT)l/QE(¢7 H> AT) .
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To sum up,
16 = dn.aclzor < E(¢, H,AT) + G(H, AT)V*F (¢, H,AT)2E(6, h, At)
+ G(H, AT)1/2||¢ - ¢h,At||2,7%,r
E(¢,H,AT)
— E(¢,h,At)
+ G(H, AT)1/2H¢ - d)h,AtHz,_%I )

or(1+G(H,AT)'/?F (¢, H,AT)"?)

r, with 6 = %(1 + F(¢, H, AT)'/>G(¢, H, AT)*/?) and a constant C,

G(H AT)1 /2

If § = S50 (14 F(o, H, AT)Y2G(¢, H, AT)l/Q) < 44, we obtain

IRNlo—er S G(H,AT)?||¢ — ¢hAtHz_1 T

Here H and AT are sufficiently small compared to h and At, and it remains to choose them
so that § < % Set H = ph and AT = pAt for p € (0,1). Using that

max{h, At}

F A At) ~ —————=

(¢, ph, pAL)G(¢, ph, pAt) min{h, AL}
is uniformly bounded in p € (0, 1), so that it suffices to show that % — 0 as p tends
to 0. This follows from . O

6 Best approximation and lower bounds

In this section we verify the hypothesis in Theorem for polyhedral domains, by
proving upper and lower bounds for the best approximation of the solution to the wave
equation with Dirichlet boundary conditions.

Let 2 be a polyhedral domain and u a solution to the wave equation in 2:

Otu(t,z) — Au(t,z) =0 in R x €, , (17)
u(t,x) = g(t,x) onI'=0Q, (18)
u(0,2) = u(0,2) =0 in Q. (19)

The function u exhibits well-known singularities at non-smooth boundary points of the
domain. Locally near an edge or a corner, € is of the form R x K, where the base K C S?
is a smooth or polygonal subset of the sphere. The solution may be decomposed into a
leading part given by explicit singular functions plus less singular terms [25], [32), 33| [36]. We
refer to [32, Theorem 7.4 and Remark 7.5] for details in the case of the Neumann problem
in a wedge, respectively [33, Theorem 4.1] for the Dirichlet problem in a cone and state the
decomposition in terms of polar coordinates (r,#) centered at the vertex (0,0,0):

u(t, z) = ug(t,r, 0) + x(r)ra(t,0) + x(0)bi(t,r)(sin(h))"
+ X(5 = 0)b2(t,7)(cos(6))” (20)
Onu(t,z) = Yo(t,r,0) + x(r)r*ta(t,0) + X (0)b1(t, r)r~ (sin()) ™"
+ X(5 — 0)ba(t,7)r*(cos(9)) ™ . (21)
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Here, v = 7, where « is the opening angle of the wedge, and A = —% + \/% + p, where p is
the smallest eigenvalue of the Laplace-Beltrami operator with Dirichlet boundary conditions
in the subdomain K of the sphere. x, x are cut-off functions and a, b; sufficiently regular.
For generic problems the functions a, b1, b2 are not identically zero.

From the representation formula, the wave equation translates into the boundary integral
equation V¢ = f, with f = (1 — K)g and solution ¢ = 9, ulr.

The main theorem concerning the approximation of ¢ is:

Theorem 6.1. Assume that the coefficient functions a, by, by are not identically 0. Then
E($, h, At) ~ max{h, At}mex{v=3.2},

In particular, hypothesis is satisfied. A similar result in the elliptic case was known
if " is a curve, i.e. in dimension 2 [11].

The key step in the proof of Theorem [6.1]is to show the result for bilinear basis functions
on a rectangular mesh. For simplicity of notation, we restrict to one boundary face of I" and
assume it is given by @ x {0} with corner of the domain at (0,0,0), where Q@ = (0,1)? =
U Qrt, Qui = [Th—1, 1) X [13-1,27) and x = kh.

Recall the following estimate from [22]:

Lemma 6.2. Let -1 <5<0,0<r<p<p+1, Q=1I0,hi]x[0,hs], uc HI([0,At], H'(R)),
IIYu the orthogonal projection onto piecewise polynomials in t of order p, cmd HO the or-
thogonal projection onto piecewise constant polynomials in space, H%yu s h f t x,y)dy dx.

Then for U = Hfﬂg,yu we have

[u—Ullrs@ux S (At)P"max{hy, ha, At} ~*||07 ull L2 (0,20 x Q) (22)
+ max{hy, ho, At} (halluell 120, a0x @) + P2lluylln2(0.a0x0)) -
If u(t, z,y) = w1 (t, x)uz(y), w1 € HE([0, At], H ([0, h1])), uz € H' ([0, ho]) then
[t = Ullrs.@s S (AP "max{hy, At} (07 ull 2(j0,a6x )

+ (hi_SHuﬂcHLQ([O,At}xQ) +h5_sHuy”L2([0,At]><Q)) :
Proof of Theorem [6.1. We use the upper bound E((b, h, At) < max{h,At}maX{”_%’)‘} and

first approximate the corner singularity f = r*~la(t,0), a € HS(RY, H'([0,7/2])). With
plg,, = IETY , f and Lemma (6.2 one obtains

N
If =plSoe S D (A*IOLfI0.00 + hEIfellE 0.0 + BTG 0.00)
Kl
+If = plf 0.0 - (23)

For k > 2, | > 2 the following estimate holds, with the zeta function ((s):

Y V2(k+1)h
> hilfelfoen = th/ / )2d6 d t/ P2A—d
=

k=2 V2kh

SO WP = ek (3 - 2))
k=2
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Here we have used
| fo(t, 2, y)| <2 7240(t,0)

with @ € HE(RY, HO([0,7/2))).

For k =1,1>1 (and analogously for £ > 1,1 =1), in we compute that

h1 1
20 <H2 /0 / / oty )Py de dot

z=0y=0

N

> Wil
=2

_vap
< h? / / / a?(t,0)d r**3dr dt
O hsmo
Shi+hit.
Finally, in the corner k = 1, | = 1 the singular function f € H5(RT, H%(Q11)), because
A > 0. Now

A
| f _pHO,QQn S Hf”oﬂ,Qu ~hy .
We now consider the approximation of the edge singularities, which are of two types,
fixing Q = [0, 1]? with singularity at the z-axis:
(i) f(t,z,y) = x(z)b(t,z)y" " with edge intensity factor b € H5(R*, H}(R™)),
(ii) f(t,z,y) = x(x)b(t)x* ¥y~ with a corner singularity in the edge intensity factor.
We have

N
I1f = 2ldo0 < D IF —plSoq. - (24)
k=1

First consider case (ii), where the time dependence factors out. Define

1

1 _ —v
p2= - fo(y)dy, p1= h/ f@)dz, foly) =y~ ', A =2,
2 )1 1 /1

where h = hy = ho, Ij = [xj_1,2;] and I} = [0,z;]. Then one computes

B (v—1)? (v-1)
1 f2 = p2llZ20.0) = 1+ -12)2F-1)+ 1)h2 o

2(”_1)“77(%), a >0, where

||f2 _p2||%2(a7a+h) =a

(1 + 5)2(u71)+1 -1 [(1 + 5)(1/71) o 1]2

n(d) = 2v—1)+1 N (5(1+(V_1))2

and 6 > 0. With Q; = U{:—llel = I x I;_;, one notes

+

v— (V — 1)2
Hf? —p2‘|%2(1;_1)Hp1H%2(1j) = h2( 1)+1[

1+w¥-122w—-1)+1)
i1 zj q z; 2
Z(%)Z(V_1)+177(%)] /x h7% (/xl xA_Vd:U> dx

=1 Jj—1 J
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and
h )A—u+1 _ 1}2

(14 =

Tj—1

2
I 1 Yo o221 %51
L e e =

j—1 J—=

Asn(h)gg;and

L{A=v+ 15+ AN —v+1)(A—v)8% + O(8)]

1 [(1 4 5)>\7u+1 _ 1]2
5 A—v+1)2

5 (A—v+1)2 )
=5+ A—v+1)8+0(8%),
we obtain
N N
_ —1)?
T 2 N\ 20— (v
jz;IIfz pallzzrs ) IPillzeqry) ;; T e-ee-1+1
- - 1 \A-v+l 12
+ J (5272 — pppP 2+ G- DI+ 577) 1
- h A —v+1)?
The estimate
N N
z:”f2 — pQ]]%Q(I;_1)|Ip1\I%z(Ij) = CZ RAr=DAL (G 1)2PA-2vp2A-2vtl
3=2 =2
N-1
— p2(r=1)+1p22 2041 Z A2 < (20 — 20)hP
k=1

follows and may be integrated in time.
Now consider

)\_ —
11 —P1||%2(1]~) = [Ja"" — %ffj z deH%?(Ij)

{QQ(A—V)HW(Z)’ a>0
- (A—v) 2(A—v)+1 _
020D A=t a=0.
For j > 2
2 T B\ 120 1 z;1\2(\ 27 2(\ 1
| f1 —p1HL2(Ij) = 7o (E) R2A=)+L (%) (A=) =2p2-1)+1
Tj—1
lay = [ vy g2t

and

11 = 1By el = (522072 o120 1

< (%)2()\71/)72+2uflh2()\71/)+1+21171.

We have

N 00
Z”fl — p1|’%2(1j)||f2”%2(1;71) = CZj2(/\fu)*2+21171h2)\721/+1+21171 — (3= 20)h2 .
2

j= 7=1
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Again, this estimate may be integrated in time.
We now consider case (i): f(t,z,y) = b(t, z)y" "1+ (x(z) — 1)b(t, 2)y" 1 =t fi+ fo for v >
and Q = [0,1)2> = I x I, with I = [0,1]. Again we define

1 1
:Hf/o b(t,w)dw,qu/o Y ldy .

Note that with fo(t,z,y) = (x(z) — 1)b(t,z)y* 1 € HY(RT, HY(Q)) we get

12— qa2ll§oq S B2

Since
ly" " — Q2H%2(1) ~ ¥, Hyy_1H%2(I) <c
and
||b — q1 < max{h, At}2 ( )
we have

1b(t, z)y" ™ — ai(t, fU)Q2(y)||g,0,Q
S 01301~ = @212y + 19" HZepllb = allg o, S B~ + max{h, At}* . (25)

For the lower bound, we first consider the error in ()11 resulting from the corner singu-
larity. There the error of approximation by a spatially constant function c is given by

co ph pm/2
2 / / / r(a(t,0)r*t — ¢)%df dr dyt .
o Jo Jo

If @ # 0, we may find a small intervall (fy — 0,609 + 0) on which a is nonzero for a time
interval I. We estimate

Oo+6 )\ ) )
Jat, ) —cumm///e 1 _ 20 dr dyt .

As a is a restriction of an eigenfunction of the Laplace-Beltrami operator, it is smooth, and
up to higher order terms (h.o.t.) in A we compute

90+6
// / Y —0)2d6 dr dyt
6o
90+5
/ / / a(t,00)r* 1 — ¢)%dh dr dst + h.o.t.
6o
=26 / / a(t,00)r 1 — ¢)%dr dyt + h.o.t.

Now we may explicitly compute the infimum over c:

la(t, )~ —

A —1)2
t9 2d>(,I i t92(7h2k.
// o)r™ " = e)dr = GolT mina(t, 60) 53—

This lower order bound for the error of order A* matches with the upper bound from above.
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An analogous argument for the regular edge intensity factor, case (i), shows that the
inequality is an equality up to higher order terms in h. We therefore obtain

_ sl
1b(z)y” " — 1 (@)g2()llo0.@ Z BV~ 2 + heo.t.

In a neighborhood of the edge or corner, the solution is given by its singular expansion, and
the approximation error coincides with the approximation error for the singular functions,
b(t, z)y" L, yi)‘*”p”_l, respectively a(t,8)r*~1, up to lower order terms in h. We conclude
that

E(¢,h, A) = |6 = Ty acd]l200 2 max{h, A2 4 ot

References [37, [38] show how to deduce approximation results for piecewise linear functions
on triangular meshes from piecewise bilinear functions on rectangles. Altogether, the proof
of Theorem [6.1] is complete. ]

7 Algorithmic details

The a posteriori error estimate from Theorem A leads to an adaptive mesh refinement
procedure, based on the four steps:

SOLVE — ESTIMATE — MARK — REFINE.

The precise algorithm is given as follows:

Adaptive Algorithm:
Input: Spatial mesh 7 = 7y, refinement parameter 6 € (0,1), tolerance € > 0, data f.

1. Solve Vo ar = f on 7.

2. Compute the error indicators n(A) in each triangle A € T.
3. Find nmae = maxa n(A).

4. Stop if ", n%(ni) < €2

5. Mark all A € T with n(A;) > 0nmaz-

6. Refine each marked triangle into 4 new triangles to obtain a new mesh 7T
Choose At such that % < 1 for all triangles.

7. Go to 1.

Output: Approximation of .

In the first step, we solve V¢ = f using the Galerkin discretization in Vh1 ’it. The
Galerkin solution has the form

Nt

N
Enar(m ) =D > e (1)G(x)
=1

m=1

where S is the piecewise linear hat function in time associated to time t,,,

BT () = (A)TH(E ~ tm) X[t 1] () = (E =t 1) X[t ] (1)
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and &; is the piecewise linear hat function in space associated to node i.

As a step towards adaptive mesh refinements in space-time, we here focus on time-
integrated error indicators as they are relevant for geometric singularities. As shown in
[22], for polyhedral meshes and screens time-independent graded meshes lead to quasi-
optimal convergence rates in spite of singularities of the solutions. The time-integrated
error indicator for triangle A is computed as

= {nave(In)* +na0,(In)?}

Here, for every triangle A and every time interval I,, = [t,—1,t,] we define the partial error
indicators
tn
navr(In)” = hA/ / Vr(f - Vpn, AP dsydt
tn—1
nao,(In)? = At / / Of — Vnan)2dsadt
tn A

The time integral is approximated by the trapezoidal rule, and the tangential gradient of a
function F' is computed as

VrF(t,z) = PPVF =VF(t,z) —v(v-VF(t,z))

with the outer unit normal vector v to I, resp. the projection Pr onto the tangent bundle
of T.

To compute na v, from ¢ ¢, we consider the gradient of Vp A+ as a singular integral:
VrVon ae(t, )
-1 [ t—|x—yl, D t—|x—yl,
_lp /(x ) (@h,m( 2 —yhy) | Enarlt— |z —y| y)> ds,
r

dm lz —y[3 |z —y|?
Nt s y
RN / O )
m=1 i=1 ’ y‘
. r—y
(| — y|)—— | ds,.
FAME = e =yl s

Using the explicit form of 57, we obtain

—1 al tm—1 r—y
VeVinailtz) iy Gly) Y ds
Z Z t—tm <|z—y|<t—tm_1 lz —yl? Y

ml'L—

t—tmy1 / r—Yy
- Pr Gi(y)——3ds
At t—tmi1<|z—y[<t—tm S —yP

The integrals are evaluated with a composite hp-graded quadrature, like the entries of the
BEM Galerkin matrix in (10). See [20] for details.

8 Towards space-time adaptivity

The previous sections presented an adaptive mesh refinement procedure based on time-
independent meshes. While these provide efficient approximations for solutions with time-
independent, geometric singularities, wave phenomena naturally include singularities which
move in space-time, such as travelling wave crests.
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The time-averaged error indicators used above are inadequate in such settings. However,
the underlying a posteriori error estimates still apply and can be used to define residual
error indicators 7 in each space-time element. They lead to an adaptive algorithm, as before
based on the steps

SOLVE — ESTIMATE — MARK — REFINE.

The precise algorithm with local time stepping is given as follows:

Space—time Adaptive Algorithm:
Input: Mesh T = (Ts x Tr)o, refinement parameter 6 € (0, 1), tolerance € > 0, data f.

1. Solve Vo ar = fonT.

2. Compute the error indicators n([J) in each space-time prism O € T.
3. Find 14, = maxgn(0).

4. Stop if >, n*(0;) < €2.

5. Mark all O € 7 with n(O) > 0nmaq-

6. Refine each marked [J in space to obtain a new mesh 7. If % > 1 in a refined
element, divide local time step At by 2.

7. Go to 1.
t t
Y,
Y Y Y
B B
a,
a
a Q,
X
X A A, B, B
A B C A B C

Figure 1: Uniform coarse mesh and local space-time refinement.

Such fully space—time adaptive mesh refinements based on different error indicators have
been explored by M. Glafke [26] for 2d problems, and Figure [l gives a schematic illustration
of the space-time refinement used in his work.

The flexibility of the space-time adaptive approach comes with additional computational
cost. When the space-time mesh is a global product of spatial and temporal meshes with
equidistant time steps, the Galerkin matrix has a block Toeplitz structure with constant
blocks V7 corresponding to global time steps t,,, t,, with j =n — m.

The Toeplitz structure is lost when the time step or spatial mesh change with time.
Instead of one new matrix V7 in time step j, for variable time step a naive implementation
even for a constant spatial now requires the computation of 7 + 1 matrices in time step j.
While Gléafke’s brute force approach in 2d [26] provides a proof of principle for the adaptive
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Figure 2: Energy error, residual and ZZ error indicators for Dirichlet problem on I' = 52,
Example 1.

procedure, it becomes computationally infeasible in 3d. Efficient implementations of space-
time adaptivity for time domain boundary elements would likely reuse those entries of the
space-time system which have not been affected by the last refinement step. The actual
implementation remains a challenge for future work in both 2d and 3d.

9 Numerical experiments

Example 1: We consider the Dirichlet problem V¢ = f on the unit sphere I' = S? with
the right hand side f(¢,z,y, z) = sin(¢)°2? and [0, 7] = [0,2.5]. We use a discretization by
linear ansatz and test functions in space and time. I' is approximated by uniform meshes
of 80, 320,1280, and 5120 triangles, and the time step At is 0.4, 0.2, 0.1, resp. 0.05 for
the respective meshes to keep % fixed. The numerical results are compared to the exact
solution.

Figure [2| shows the convergence of the error ¢ — ¢, A in the energy norm as well as the
L? error in the sound pressure and compares them to both residual and ZZ error indicators.
The resulting convergence rates are similar: We obtain a convergence rate of 0.93 in energy
norm, 0.97 in sound pressure, 0.9 in the residual error indicator, and 1.02 in the ZZ indica-
tor. This illustrates the reliability and efficiency of both error indicators with respect to the
energy norm and related quantities such as the sound pressure in an example with known
exact solution. More precisely, the quotient of the error estimate and the energy error,
the efficiency index, remains approximately constant at 0.025 as the number of degrees of
freedom increases.

Example 2: We consider the Dirichlet problem V¢ = f on the square screen I' =
[—0.5,0.5]% x {0} with the right hand side f(t,z,y,z) = sin(t)°2z? for times [0,2.5]. Us-
ing a discretization by linear ansatz and test functions in space and time, we compare the
error of a uniform discretization to the error of an adaptive series of meshes, steered by the
residual error estimate. The time step is fixed at At = 0.1, and the uniform meshes consist
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Figure 3: Energy error and residual error indicators for Dirichlet problem on I' =
[—0.5,0.5]% x {0}, Example 2.

of 18, 288, 648, 1352, and 6050 triangles, while the adaptive refinements correspond to 36,
74, 164, 370, 784, 1676, 3485, and 7432 triangles.

Figure |3| shows the convergence of the error indicator and the error in the energy norm,
for both the uniform and adaptive series of meshes. The convergence rate is approximately
0.48 for uniform refinements, compared to 0.77 for adaptive refinements. The convergence
rate in the uniform case agrees with the theoretical prediction of 0.5 from [22], and the
adaptive convergence rate of 0.77 recovers the results for time-independent screen problems
[14].

As in the elliptic case, the convergence rate of the adaptive refinements does not reach
the optimal rate of 1.5 achieved with algebraically graded meshes, as demonstrated in [22].
The optimal anisotropic graded meshes cannot be obtained by mesh refinements: While
adaptive meshes are locally quasi-uniform, graded meshes involve arbitrarily thin triangles
with shallow angles near the edges of the screen. A heuristic explanation for the substan-
tially higher rates of (anisotropic) graded meshes is contained in [15].

Figure 4| shows representative adaptive meshes, where the color scale highlights the
residual-based indicator values for each element. Mesh refinements concentrate at the left
and right edges, where the right hand side is steep, and to a lesser extent also at the top
and bottom edges.

Example 3: We consider the Dirichlet problem V¢ = f on the triangle I' with an-
gles of 45, 45 and 90 degrees, as depicted in Figure [ The right hand side is given by
f(t,z,y, z) = sin(t), and we consider times [0,2.5]. Using the discretization from Example
2, we compare the error on uniform meshes to the error of an adaptive series of meshes,
steered by the residual error estimate. The time step is fixed at At = 0.1.

Figure [5| shows the convergence of the error indicator and the error in the energy norm,
for both the uniform and adaptive series of meshes. The convergence rate is approximately
0.49 for uniform refinements, compared to 0.78 for adaptive refinements, almost identical
to the square screen in Example 2.
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Figure 4: Meshes 1, 2, 3 and 6 generated by adaptive refinements, Example 2.

Figure [6] shows representative adaptive meshes, where the color scale highlights the
residual-based indicator values for each element. As expected, mesh refinements concen-
trate in the two sharper corners of the triangle.

Example 4: We consider the Dirichlet problem V¢ = f on the triangle I' with an-
gles of 30, 60 and 90 degrees, as depicted in Figure The right hand side is given by
f(t,z,y, z) = sin(t)?, and we consider times [0,2.5]. Using the discretization from Example
2, we compare the error on uniform meshes to the error of an adaptive series of meshes,
steered by the residual error estimate. The time step is fixed at At = 0.1.

Figure [7] shows the convergence of the error indicator and the error in the energy norm,
for both the uniform and adaptive series of meshes. The convergence rate is approximately
0.448 for uniform refinements, compared to 0.65 for adaptive refinements. The rates are
slightly reduced compared to Examples 2 and 3, possibly because the asymptotic regime
only sets in for higher degrees of freedom because of the small angles of 30 degrees in the
triangulation.

Figure [8] shows representative adaptive meshes, where the color scale highlights the
residual-based indicator values for each element. As expected, mesh refinements concen-
trate in the corners according to their sharpness.

From Experiments 2, 3 and 4 we conclude that the convergence rate is does not depend
on the angles of the triangle, and therefore the corner singularity. The convergence rate of
around % on uniform meshes matches the rate theoretically expected for the approximation
of the edge singularity [22], while the approximation error from the corner singularities is
of higher order. The adaptive convergence rates of around 0.78 are compatible with the
convergence rates of around 0.8 for the time-independent Laplace equation in [I4]. The
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Figure 5: Energy error and residual error indicators for Dirichlet problem isosceles triangle,
Example 3.
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Figure 6: Meshes 3, 5, 7 and 8 generated by adaptive refinements, Example 3.
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Figure 7: Energy error and residual error indicators for Dirichlet problem on 30-60-90
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Figure 8: Meshes 2, 5, 8 generated by adaptive refinements, Example 4.
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rates are slightly reduced in Example 4, with angles of 30 degrees, possibly because of the
necessarily thin triangles in the triangulation.

10 Appendix: Mapping properties

We consider the mapping properties of Theorem for I' Lipschitz. The key step involves
estimates for a fundamental solution to the wave equation, from which the mapping prop-
erties of the layer potentials can be deduced similarly as in Costabel’s work for the Laplace
equation [16].

Recall the following result by Becache and Ha Duong [8] for the Dirichlet trace:

1
(RY) — H,, 2(T) continuous and ||y ul|

w,loc s,, w, [ SU

Lemma 10.1. For s € (3,3),70: H?

Becache and Ha Duong only state this result for s < 1. The extension to s > 1 relies on
the approach of [16] for Lipschitz I'. For T of class C1®, continuity also holds for s = %, by
the extension in [4§].

For 2 € R?\ T, the single layer operator for the Helmholtz equation is given by

K§v(x /G z,y)v(y) dsy = G, oygu(x) , (26)

where 7 is the adjoint of the trace map o.
As before, we always consider frequencies w € C with Imw > ¢. Note that

Gt Ho g (RY) = HTRY) (27)
because
|2 Gt syt = IF (€2 — w?) Vol
1w ww
= 1€ + o) "5 (1l — )™ Fol pagua
< (Imw) ™! (R + wf) 752 (€2 + of2) ™ Fol aue
= () 7 [Jol|_y e
Here
Re i@ ([€]? — w?) = (Im w)([£2 + w]?)
Hence
Gl sraomt S T g (28)
so that with Imw > o
VS0l s ms So lolloll_ves o (29)
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1

_1 1
From Lemma |10.1| we conclude that V¥ := o K§ : H,, 2—H(F) — H3 +T(F) continuously

for 7 € (—3, %), and

V90lls s o lol0] sy - (30)

For z € R?\ T, the double layer potential for the Helmholtz equation is given by

K5 o(o) = [ By G )os) d, (31)
r
To describe the mapping properties of this operator, we rely on the following lemma:
Lemma 10.2. The Dirichlet problem

Pu:=Au+w?u=0, (32a)
ulp = v, (32b)

1
for given v € H3(I'), admits a unique weak solution v = Tv, and

[ulliwo S Clo)lwll[vll1,p (33)
and
1
1T 0 = ([ullf w0 + 1Pullf0)® < C(@)llv]ly o p- (34)
Proof. The bilinear form
a(u,u) = —(Vu, Vu) 2 gy + w?(u, u)r2(0) (35)
satisfies
(—iw) o Imw
Re{ 20w | = T2l (36)

Hence, the associated operator —iw A satisfies

|wl

1A 2z ) @) < T - (37)
We use the extension operator to extend v to @ € HL(2) with norm
3102 Sor 0115 - (3%)
Then we seck a solution in H} ;(€) to Au = —Ap € H;(Q2). By (37), u exists and
o S 2ol o (39)
O

To relate the double layer potential K{’ to the solution operator 1" of , we use the
representation formula for z € R4\ I';

w(r) = Go f(x) + (nGu(z,-), ou]) = (Inu], Go(,)) - (40)
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Here ~; denotes the Neumann trace. This shows

Tv=—-K{v+ KimTv,

(41)
or
KY = (-1+ Kgm)T . (42)
With the operator norms from and , we conclude
K7 0][10.0
S (1 * HK&J’E(HW%(F),HMQ))m‘c(H},(Q),Hﬁ(F)) HTHL:(Hé (F),H}E(Q))HUH%’W’F
S (e lollonl o ) @l (43)

It remains to determine ||| _1 _, which we now pursue.
L(Hp(9),H,, * (I))

The trace map o admits a right-inverse ~, , which maps ay Y 2(F)

— H?
tinuously for all s € (1/2,1].

w’lOC(Rd) con-

With
6> (nu.6) = —a(u.759) ~ [ Purzo. (4)
we have
up l0012:0)
¢#£0 HQSH%,W,F
— ~ &) — [~ Pu~Td
| 0200) — fy Purg 6
o Tols o
< sup | S0 019500 9) +wPurg 6 — Joy Pug 9]
¢#0 ||¢||H%,w(r)
1 _ _ _
< Zi%w (IVull 2@y IVYG Bl 20 + [wlllull 2y lvg ¢llrz@) + 1Pullr2@)llve ¢llz2@)
7w,
1 1
<, sup

1 1

—_— Vu|? + |w|?||ul? g V*¢2 + |wl|? *¢2 2

- [(u ey + ol2ulEaey)* (1995 010y + 215 0l
+1Pull 2170 ¢l 2]

1
So (IVull3a(q) + lwPlulZq) ) * + I1Pull 2oy (45)

Therefore we have for the conormal derivative v;:

Lemma 10.3. Let u € H5 ().

Then ¢ — (y1u,) is a continuous linear functional on
1
H3 () and

Il -1 So lulli @)- (46)
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We conclude for the double layer potential in the energy space:
KT 0]100 So [l (L+[w]) [lvfl1 4 - (47)

||

Variational arguments show that || K{'v|1 w0 S 1o

llv||1 , p- However, the above argument
2 b b
generalizes (47)) to arbitrary Sobolev exponents.

This generalization relies on the following theorem, which specifies the w-dependence
of the endpoint estimates for the Dirichlet-Neumann and Neumann-Dirichlet operators,
denoted by 1T, respectively ND [34]:

Theorem 10.4. For all 7 € [-1/2,1/2]:
a) ||’71T||E(H;+1/2(F),Hg_l/Q(F)) EU ’CU| ’
b) HNDH[/(H;—UQ(F)’HZ‘FUQ(F)) ~O ‘w| :
Theorem will be used to prove the following lemma:
1

Lemma 10.5. For 7€ [-1, 4], T: HL3+T(F) — Hp™(Q) continuous and

Tolgsegy So lllvl s (48)

_3

Lemma 10.6. For s € (1,3), v : H3(Q) — H., 2(') continuous and

Iulls—2 o So llullzg @) -

Proof. This follows from the Costabel’s trace theorem for w =1, H'YIUHHs—%(F) S ullas ),
using that s — % < 0:
Il S Il e gy S Ilincy So Ny -
O

Proof of Lemma[10.5. Following [16], for a large enough ball B O Q and Qs = B\Q, we

consider

Au+w?u=0 in Qy, (49a)
ulp = v, (49b)
ulop =0 (49¢)

1
with v € Hj +T(F). The solution operator is denoted by T5: u = Thv.

T in Q
Let u = vom . Then we have
TQ’U in QQ

u=—Kjmu+ Oyu(y) Gu(-,y) dsy, in QU Qs (50)
0B

By Theorem we have for 7 € [-1/2,1/2]

|0vuloBll-1/24rw0B + IMTV -1 /247w, + [11T20] 21 /24701 S (WY1 24707
Therefore with we have

lull11rwo S lwlllvl24rwr

yielding the assertion. O
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We now prove the estimates in Theorem For these, we rely on frequency-explicit
Rellich identities, which we then translate into the time—domain.

Proof of Theorem[10.4). Applylng the identity (5.1.1) and the Green’s formula (5.1.2) in

Necas [34], yields with Av = Z] 1 8J2u + w?u and nihy > C > 0 that

o0
_ / (= @che)(@iu)? + 2(04h) (Bru)(De) — 2hiws? (D)) (51)
Q
Here ny is the k-th component of the unit normal vector to I' and h is a suitably chosen

vector field.
Note that the left hand side is

2/69 ((hiﬁiu)(nkaku) - nkhk(&'u)z) + /BQ hknk(@-u)Q

Since the first integral only contains tangential derivatives,

ZH@UH%Q(&)) S Hu’é?fl”%{l(fm) + /QWU\Q + \w|2) /Q(hiaiu)u

Hence

S 10uulaqey S 19l + [ (90l + Jol? [ [0l (52)

Next we consider

/Qyw\?—w?yuy? _ /Fuag(ayu) . (53)

Taking the real part of leads to

/Vu|2 + ([Imw|® — |Rew|?) |u|* = Re/ u(dyu)
Q T

while the imaginary part is given by

2(Imw)(Rew) /Q uf? = Im /F w(d,3) .

We consider two cases: First, for |Rew| > ImT“’ > 3t

/| |2N |w|Imw /Fu(&,u) ’
D (14 Jo) )
vu? = AT o,m)
/ w.ﬁ 2Juf? < “I* ) fa(am |
Imw r
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In the remaining case, |Rew| < ImT“(Z ), we have I'mw ~ (|[Imw|? — |Rew|?)
(|[Imw|* + |Rew[2)1/2 ~ |w|, and with

[1vuP + ol 5 | [ @
Q T

/QIwIQIUHVUI S lwlPllull 2oy 1V ull 220

B 1/2
[Vl 2y o (1 + \w|>1/2) / w@m| "

1/2

vl + Pl val S, 1o )/ 0,7)|

Therefore implies
ZH@‘UH%%F) Se ||VFUHQL2(F) + \W|2HUHL2(F)||8VUHL2(F) )

7

I

This implies

Y 0wullzry So Ivrull 2y + wlPllull 2y = lwlllufiwr
i.e. Dirichlet data in H}(T) are mapped continuously to Neumann data in L?(T).

IMT ey, L2y Se lwl -

Standard arguments using the divergence theorem now show:

/dw(!u| h) /|u\2dwh—f—2Re/(h-Vu)
/ u+ [ @l
50’ ’/’Uxayu
|w| T /p
o <1+1) ‘/ua,,u
jw] r
(1 ) 1 ) 1/2
S m+1 elulzzmy + Z10ullzzmy )

where 0 < € < |JTJ4|—1' Therefore,

1 2
oy < (M T 1) 10l oo

Using as in the proof of Lemma 5.2.2 in [34], we conclude:

/ (—hgni(O;u)? + 2(h;i0pu) (ngOku) ) S/ (|Vul® + |w|*|Vul|u]) .
T Q
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Note that the left hand side is larger than [.>°,(9;u)? — C'>",|0ul|0yul, so that
[0l s [@ur+ [ (vuPslwPivul)
r-; r Q
As above,

I

[ (vuP +lePivaltul) o o] [ wom
Q N

so that
Z/F|87,u|2 S,/F(auu)2+ |w‘4HuH%2(F)

S lwlllullf o r -

Altogether, we conclude the endpoint estimate ||[v1 7|2y (1), z2(r)) Se |w]-

Further, as in [34], Theorem 5.1.3, y1T extends by duality to a bounded linear operator
from L?(T") to H;(T') and
M Tl ey iz @y Se el
By interpolation, we conclude for 7 € [—1/2,1/2]
||’YlT||C(H:;+1/2(F),H;_l/2(r) SU |(/J| :
Similar arguments apply to the Neumann-Dirichlet operator N D. They lead to
IV DIl 2152 r) p2ry) S el

and then by duality and interpolation for 7 € [—1, 1]

INDI g2y az+v2ey) So 1@

O
We finally prove Theorem
Proof of Theorem [2.3, From above we recall for 7 € [—%, %]
K5 vl14rwe So lwlllvll-1/247wr (54)
and for 7 € (-3, 3)
1V<0[l1 /247w, = 1M0EGV[1 24700 So l@lllvll=1 /2470, 5 (55)
10l o = BV 1 j2sraor Ko lllol ot jzgmenr (56)
From the proof of Lemma and the trace theorem we obtain for T € [—3, 1]
1KV ]14rw0 So [wPlolly2ror (57)
generalizing ([47). We conclude for 7 € (—3, 1)
IK“0ll1j24rwor = 100KT 0124 mir So [0 l|0]l1j2r,r 5 (58)
V20l 124 ror = I EP0l 1 24 rnr So [P ][0]11 /24700 - (59)

Using the Fourier transform to translate back into the time domain, we conclude the proof
of Theorem for T Lipschitz.
For I of class C1®, the Dirichlet and Neumann traces 7o and 7; are also continuous in

the endpoints of the interval 7 € [—%, %], and the estimates , , and extend
to the endpoints 7 = j:%. ]
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