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Abstract

We present asymptotic methods for solving high frequency Helmholtz equations in
anisotropic media. The methods are motivated by Babich’s expansion that uses Hankel func-
tions of the first kind to approximate the solution of high frequency Helmholtz equation in
isotropic media. Within Babich’s expansion, we can derive the anisotropic eikonal equation
and a recurrent system of transport equations to determine the phase and amplitude terms
of the wave, respectively. In order to reconstruct the wave with the phase and amplitude
terms for any high frequencies, they must be computed with high-order accuracy, for which
a high-order factorization approach based on power series expansions at the primary source
is applied first to resolve the source singularities, after that high-order schemes can be imple-
mented efficiently. Rigorous formulations are derived, and numerical examples are presented
to demonstrate the methods.

Keywords Anisotropic Helmholtz equation - Asymptotic approximation - Babich’s
expansion - Anisotropic eikonal equation - Source singularity - High-order factorization -
High-order scheme

Mathematics Subject Classification 65N06 - 41A60

1 Introduction

We consider the Helmholtz equation in anisotropic media,
2
Ve A®) - ViU (ri o) + — U (rirg) = —8(r — rg), r € RY, (1)
v

with Sommerfeld radiation condition at infinity, where d is the dimension, V; denotes the
gradient at r = (x,y,z2), ro = (x0, Yo, 20) is the primary source point, U (r; rp) is the
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wave, w is the frequency, and v(r) is the wave speed in the anisotropic medium that is
characterized by a symmetric positive definite (SPD) tensor A(r). If A is the identity tensor,
the equation reduces to the isotropic case. The anisotropic Helmholtz equation (1) arises in
various applications, ranging from acoustics, electromagnetics, elasticity to geophysics. It is
therefore highly desirable to develop efficient and accurate numerical methods for solving this
equation. The solution is highly oscillatory when the frequency w is large. For example, in the
isotropic case, denote Amin = 277 Unmin /@ as the smallest wavelength of the wave propagating
in a bounded domain 2, and let k = diam(£2)/Amin be the number of waves propagating in
the domain £2. For numerical methods based on direct discretization of the equation, such as
finite-element and finite-difference methods, it is well known that the “pollution effect” (large
dispersion error) in the finite-element method (e.g., piecewise linear finite-element method)
is unavoidable for 2-dimensional (2D) and 3-dimensional (3D) Helmholtz equations in the
pre-asymptotic regime k>h >> 1 if the wavenumber k is large [3], where / is the mesh size
of the discretized problem. In order to avoid the pollution effect in finite-element methods
for Helmholtz equations in the high frequency regime, one has to choose the mesh size h
satisfying k2h < 1 [3]. In practice, this condition would exclude reliable wave computation
in 3D applications for moderate and higher frequencies [3], in that the condition k%4 < 1
would imply that the dimension of the stiffness matrix of the discretized system is of order
(0] (h_3) = O0(k%), and the discretized system of linear equations is highly indefinite such
that the solution process becomes too expensive even for k in the range from 10 to 20.
Therefore, alternative methods are sought to tackle this highly challenging high-frequency
wave propagation problem.

We will investigate asymptotic approaches based on asymptotic high frequency theories
[2,7,13], notably geometrical optics (GO). GO approximations have been developed for the
isotropic case with A the identity tensor. In a GO approximation, instead of computing
the wave directly, the phase and amplitude terms of the wave, which are assumed to be
independent of the frequency w, are computed and used to reconstruct the wave. Since the
phase and amplitude terms are frequency-independent, they are not as oscillatory as the
wave such that they can be computed more efficiently in general. Among a variety of GO
approximations in the literature, there are two approximating approaches that are popularly
applied in applications.

One asymptotic approach is based on the Wentzel-Kramers-Brillouin (WKB) approxima-
tion [7,13], with the wave approximated as

o0
U(r;rg) = " N " Ap(ri 1)/ (1w)*, as w — oo, )
k=0

where « = +/—1, 7 is the phase, and {A;}72, are the amplitude terms. By substituting the
ansatz (2) into the Helmholtz equation (1) and collecting terms in the same order of w, one
can find that t satisfies the eikonal equation,

[VrT(r;10)| = % 7(ro; ro) =0, (3)
and {Ag}p2,, satisfy a recurrent system,

A_1 =0,
2V, T (x5 o) - Ve Ak (13 10) + V7T (15 £0) Ag (3 10) = — Vi Ag—1 (5 10), K > 0. @

These equations are weakly coupled in the sense that the eikonal equation (3) needs to be
solved first to provide necessary coefficients for the transport equation (4), and higher order
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amplitude terms depend on lower order amplitude terms, but not vice versa. The eikonal
equation is a first-order nonlinear partial differential equation (PDE), in general it does not
have a globally defined classical solution. The concept of viscosity solution was introduced to
pick a uniquely defined weak solution among many possible generalized solutions for such
nonlinear first-order PDEs [5,6], and the viscosity solution of the eikonal equation is the
so-called first-arrival traveltimes [14], which is continuous everywhere but not necessarily
differentiable everywhere.

Another asymptotic approach is based on the Babich’s expansion with Hankel functions
[2],ie.,

o0

U(r;ro) = Y v (ri 10) fr—@—2/2(@, T(r; X)), asw — 00, )
k=0

where 7 is the phase that satisfies the eikonal equation (3), f; (¢ = k — (d — 2)/2)is defined
as

. q
fq(@, T(r; x0)) :L@w (@) HY (0 (r; x0)). ©6)

with Hq( Y the g-th Hankel function of firstkind, and {vy } 2, are the amplitude terms satisfying
a recurrent system,

v = 0,

(N

20k+1—d
2V, 72 (r; 1) - Vevg(r; 10) + ve (T 1) [Vfrz(r; ro) + Q}

v2(r)
= Vv 1(rir), k > 0.

These equations are weakly coupled, similarly as in the WKB approximation. Therefore they
must be solved in a similar way.

High-order schemes for the eikonal and transport equations can be designed to compute the
phase and amplitude terms such that the wave can be reconstructed for any high frequencies [4,
20,22,24,27-29]. The major difference between the WKB approximation (2) and the Babich’s
expansion (5) is that the later is more robust to achieve uniform accuracy near the source ro
[2,9,16-18].

Both the WKB approximation and the Babich’s expansion have been applied successfully
to numerically solve the Helmholtz equation (1) in the isotropic case [2,7,9,13,16-18,20,
22,24,27-29]. In order to implement these approaches numerically, the unbounded domain
needs to be truncated such that the computation is performed on a bounded computational
domain, and outgoing boundary conditions are assumed at the computational boundary. With
these assumptions, efficient and accurate asymptotic numerical methods based on (2) and (5)
have been successfully designed and implemented [20,22,24,27-29].

In this work, we further investigate the feasibility of the asymptotic approaches for solving
the general anisotropic Helmholtz equation (1). We will focus on the Babich’s expansion with
Hankel functions of first kind. It turns out the phase and amplitude terms will satisfy similar
equations as the eikonal equation (3) and the transport equations (7), respectively. Once the
equations are derived, we will design efficient high-order numerical schemes to compute the
phase and amplitude terms with high-order accuracy, such that they can be used to reconstruct
the wave for any given high frequency w.

The rest of the paper is organized as follows. In Sect. 2, we first present the formulations
resulting from applying the Babich’s expansion to the anisotropic Helmholtz equation, and
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then we present high-order numerical schemes for solving the governing equations of the
phase and amplitude terms, along with the factorization approach that can resolve the source
singularities efficiently. In Sect. 3, numerical experiments are presented to demonstrate the
performance of the methods. Concluding remarks are given in Sect. 4 along with a description
of ongoing and future projects.

2 Asymptotic Methods for Anisotropic Helmholtz Equation

In this section, we first present the Babich’s expansion for the anisotropic Helmholtz equation
(1), following which we present the numerical schemes for solving the governing equations
of the phase and amplitude terms. For notational simplicity, we derive the formulations
in 2-dimensional (2D) spaces. Extension to higher dimensions is straightforward, which is
presented in the Appendix. We assume the computational domain is £2 = [Xmin, Xmax] X
[Zmin, Zmax] (km), r = (x, 2), ro = (X0, 20), Vr = (9y, 9;), and the anisotropic tensor is

_( a(r) —c(r)
A = <—c(r) b(r) )

witha >0, b >0, ab—¢* > 0.

2.1 Babich'’s Expansion

We apply the Babich’s expansion (5) to the anisotropic Helmholtz equation (1), and derive
the governing equations for the phase and amplitude terms. The governing equations for
the phase and amplitude terms in the WKB expansion (2) can be derived similarly and are
presented in the Appendix.

Theorem 1 In the Babich’s expansion (5) for the anisotropic Helmholtz equation (1), the
phase t satisfies the anisotropic eikonal equation,

1
Vet (1) - A(r) - Vet (riro) = oy Troiro) =0, ®)
and the amplitude terms {vi}72 , satisfy the following recurrent system,
v_1 =0,
(ﬂTx +VTZ+4(k_ DN +aTyy _2Csz )

+ bT)vg + 2{(aTx — cT;)(vp)x + (BT, — cTy)(vi);}
= (BWk—1)x + Y (Wr—1)z) + (@Wr—1)xx — 2¢(Vk—1)xz + b(vg—1)zz), kK >0,

where B=ay —c,, y =b, —cy, N=1/v%, and T = 12,
Theorem 1 can be proved with the following lemma.

Lemma 1 For the function fi defined in (6) and rewritten as

/T 2k
(@) = Tfe‘k” ?zka(l)(z), with 7 = wrt,
we have
2kfi(z)
fild) = Jf + Tz‘ka(Z)’
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and

4k — 2k 2k — 1w?
fk//(Z) = (T - 1) Je(@) + %fk+l(2)~

Furthermore, we have
fr(wt) =0 (ﬁ) , asw —> 00.
Lemma 1 is an extension of the following properties of Hankel functions of first kind [1],
H () + B (2) = %ka(l)(z),
HY @) - BV, ) = 25" (2),

1y 1 k
H (@) = B () — —H

(),
/ k
H" @) =-H"\ () + EH,f”(z).

With Lemma 1, we can show that

[e ]
Ue =Y (0)x fi = 20T T fie1,

k=0

o0
Us =) () fr — 2077 fi1,

k=0
o0
(vi)xT 2k—1  wrt
Uxx :kZ::O(vk)xxfk — *uet fi — (% + wty 72 + 2:‘ 472 fiy,
> (ve),T 2k —1 it
U =/§(Uk)zsz - wzvk‘[zsz — ( _L_Z < + Ukl’zz ) + ZTZZ) 4‘[2fk—1»
oo
Uy, = Z(vk)xsz - wzkaxfsz
k=0
(vi)x T2 (k)7 Tx 2k — 1 Vi Txz )
- - — 4 1.
< 2w T ap TUEET o o AT i

By substituting the above formulas into the anisotropic Helmholtz equation (1) in 2D, i.e.,
BU + yU; + aUyy — 2¢Usy; + bUy; + 0*NU = —8(r — 19),

we have,

D HBWOx + v i)zl + [ai)xx — 2z + bWz 1} fr

k=0
— (at? = 2ct, 7, + b2 — N)w?vg fi — 2(BT + yT)Tue fiet

3 (a (W)xTx C(vk)zfx + (V)T n b(vk)zfz) 42 f
T T T

— (at? — 2ct, T, + btH2(2k — Vg fiet
— (atyx — 2¢Tyx; + bTp)2tvg fr—1 = —8(r — 10).
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By collecting the terms in the same order of w as w — oo, we have
atf —2ct,T; + brzz =N= 1/v2,
which is the anisotropic eikonal equation (8) after taking the square root, and
2Bty + y1)TUR + 22k — 1)Nvg + (atyx — 2¢Ty; + b)) 2708

+ (a (V)x Tx _ c(vk)zfx + (V)x 7 + b(vk)zfz) 472
T T T

= [Brk-1)x + ¥ (Wk=1)z] + [a(Uk—1Dxx — 2¢(Vk—1)xz + b(vk—1):z],
which is the transport equation (9) after using
T =12, VT =2tVr, Tix = 2(tx2 + tTyy), Tz = 2('L’Z2 4+ t752), Tx; = 2(Th 77 + TTyz).

With the governing equations derived in Theorem 1, we can first solve the anisotropic
eikonal equation (8) for 7, and then solve the recurrent system of transport equations (9) for
{vk},fozo. The solutions are used to reconstruct the wave with the Babich’s expansion (5) for
any high frequencies w. In order to approximate the wave faithfully, high-order accurate ©
and {vr )2, must be computed. For instance, since second derivatives of the solutions are
in the coefficients of the governing equations (9), in order to have first-order accurate vy,
third-order accurate vy and fifth-order accurate 7 are needed. The amplitude terms {vi}72
are smooth at the source, therefore, high-order schemes can be applied efficiently to compute
them with high-order accuracy, provided that t is given with required high-order accuracy.
However, computing t efficiently by high-order schemes with high-order accuracy is non-
trivial due to the source singularities. We now present detailed procedures to resolve this
issue.

2.2 High-Order Schemes for Governing Equations
We present efficient schemes for computing high-order accurate T and {vi}2,.
2.2.1 Factored Anisotropic Eikonal Equation

The main difficulty for solving the anisotropic eikonal equation (8) with high-order accu-
racy is the source singularities. In [21], a factorization approach was introduced to resolve
the source singularities. Then efficient first-order schemes were designed to obtain clean
first-order accuracy. The factorization approach follows the ideas that were developed to
resolve the source singularities for the isotropic eikonal equation (3) [8,19,20,22-24,26—
29,31]. Here, we extend the ideas to design high-order schemes for solving the anisotropic
eikonal equation (8). In the factorization approach, t is decomposed as

7(r; o) = T(r; ro)u(r; rp), (10)

where 7 is an analytical factor that captures the source singularities such that the other factor
u serves as a smooth correction term at the source. Substituting (10) into the anisotropic
eikonal equation (8) yields a factored anisotropic eikonal equation for u,

1
ViulVit A - ViF + 2Veu - A - Veu +2tuVet - A - Veu = —. (11)
v

Since u is smooth at the source, the factored anisotropic eikonal equation (11) can be solved
efficiently with high-order numerical methods to compute u# with high-order accuracy. Then
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7 can be recovered with high-order accuracy through (10). In practice, for example, one may
choose 7 (r; rp) to be the solution of the following anisotropic eikonal equation with constant
coefficients [21], i.e.,

VViT - A(rg) - VT = 1/v(rp).

Then u(rp; ro) = 1, and u(r; ro) = t(r; ro)/T(r; ro) for r # ry.

In general, 7 can be derived in a systematic way near the source such that it fulfills any
accuracy requirement in applications. Furthermore, the factored anisotropic eikonal equa-
tion (11) and the recurrent system of transport equations (9) need to be solved with high-order
accuracy. In order to apply high-order schemes, the values of the solutions near the source
need to be initialized with high-order accuracy. We present a systematic approach for com-
puting 7, based on high-order approximation near the source, in the following section.

2.2.2 High-Order Approximations of 7 and {vi} ;2 , Near ro

We can compute high-order approximations of 7 and {vy};2, near the source ry using power
series expansions, which was first introduced for the isotropic eikonal equation (3) [23].
Without loss of generality, we assume rg = 0.

We will expand T = 72 and {vr )72, as power series at 0,

00 00
T:ZTIM vk:ka,v,
v=0 v=0

and assume the power series of A, N, B, and y at 0 are already given as

o0 o a c o0 o0 o0

_ _ v — Ly _ _ _

A=ya=y (0 ) N=Y N B=3 b0 v =1
v=0 v=0 v=0 v=0 v=0

where (), are homogeneous polynomials of degree v in r. We show how to determine

{T,} and {vg,} term by term for v = 0, 1, 2, . ... For notational simplicity, we will denote

I, = (By, y») forv >0, D2(-) as the Hessian of a given function, and define

miy miz nip ni2
© =muni1 +mianip + moanoy + mapnon
<m21 mzz) na1 np2
for any two 2D tensors.
Power series expansion of 7. From the anisotropic eikonal equation (8), we have VT -
A -V, T =4NT, which, with power series expansions, yields

(&) () (o) =<5 ()

By collecting terms of the same degree in r, we can determine {7}, } term by term.
To = 0 is obvious due to the initial condition 7(0; 0) = 0.
For r¥ terms, we have VT - Ag - VT = 0, which implies V71 = 0, hence 71 = 0.
There are no r! terms.
For r? terms, we have V15 - Ag - VT2 = 4Ny T», which implies 7> = Nyr - Agl -T.
This process can be repeated recursively. For v > 3, we have

v—1 v—I+1 v—2
2T - Ao Ve Th + (Z vm) : { D Avigas vrn} =4NoT, +4 ) NiT, ;.
=2 s=2 =1
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which implies

4Y0 Nyt = (02 Velh) - [ 2V Avtias - T3
T, = )

4(v — DNy

where the right hand side only depends on 7, with p < v.

Therefore, we can determine {7} term by term.

Power series expansion of {vg}. By substituting the power series expansions into the trans-
port equation (9) and collecting terms of the same degree in r, we can derive the following
formulas.

For r¥ terms, we have

4(k — 1) Novk,o + (Ag © DET2)vko = I - Vevk—1.1 + Ao © Dive—1.2,
which implies

Iy Vevk—1,1 + Ao © DIvg—12
4k Ny ’

Vk,0 =

For r! terms, we have

(I - VeTo)vg,o + 4k — D Novg,1 + 4k — D)Nyvgo
+ (Ao © D2To) g1 + [Ag © D2T3 4+ Ay © DT lvgo + 2VeTs - Ag - Vg1
=10 Vevk_12+ 1 - Vevi—1.1 + Ao © D2vg—13 4+ A1 © D2vg—1.2,

which implies

Iy - Vevicip+ 11 - Vevk—11 A0 O Drzkam +A0 DZkal,Z
— (I - VeT2) v o — 4(k — D)Njvg o — [Ag © DT + A1 © D Talug o
4k + 1)No '

Vk,1 =

This process can be repeated recursively. For v > 2, we have

v—1 (v-I v—1
> {Z(n - vrTu_m_s)} Vit + 4%k — DNovey + 4Gk — 1) Y Ny—yvgy

=0 Us=0 1=0

v—1 (v-I
+ (Ao © D2To)vg., + Z {Z(As © Dfﬂ;zwz)} Vk,1
=0 Us=0

v—1 (v=I
+2ViTo - Ag - vy + 22 {Z ViTs41 - Au—l—s} k1
=0 Us=0

v v
2
= Z Ly - Veve—1,041 + ZAvfl © Dyvk—1,1+2,
=0 1=0
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which implies,

v v v—1 (v-I
Z Doy - Vevk—141 + ZAU—I © Divi-1142 — Z {Z(Fs : VrTv—l—H—s)] V.1

1=0 =0 1=0 Us=0

v—1 v—1 (v-I
—4k—=1)Y Noves— Y {Z(As © DETV_Z_M)] V1

=0 =0 Us=0

v—1 (v—I
> [zvrml A} -

Vk,p = [4(k — 1) +4(v + DNy ’

where the right hand side only depends on vy , with p < v and vg—1,, with p < v + 2.

Therefore, we can determine {v_, } term by term. The only term that can not be determined
by the above formulas is vg o, which, however, can be determined by examining the solution
of the anisotropic Helmholtz equation (1) with constant coefficients, i.e.,

Vi -Ag - ViU 4 0> NoU = —5(r). (12)

LetR = Ap~'/2 . r, we have V, = Ag~'/2 - Vg, which transforms Eq. (12) to the following
isotropic case,

3(R)
(VR - VR + 0’ No)U(R) = —5(A¢'/* - R) = ————=. (13)
VAol
The solution for Eq. (13) is given as
1 e@vNoIR|
3D,

UR) = VIAo| 4m|R] '

1
ﬁzHél)(wv NolR)), 2D,

1 elwm,/r<A61 T
U(r) = ”|A0|47T,/r-A_1-r
JTZHSI) <(1)\/ N()\/r A L. >

which, compared with the Babich’s expansion (5), implies that

3D,

L VN o
NI ’
1 1

VAol 247

V0,0 =

@ Springer
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Table 1 Order of convergence with / errors for computing 7, vg and vy

Mesh 26 x 26 51 x 51 101 x 101 201 x 201
o error for T 1.026E-5 5.986E-7 1.808E-8 5.828E-10
order of conv. - 4.099 5.049 4.955

I error for vg 4.576E4 8.989E-5 9.460E-6 1.122E-6
order of conv. - 2.348 3.248 3.076

I error for vy 3.879E-2 2.049E-2 7.218E-3 3.140E-3
order of conv. - 0.921 1.505 1.201

Reference solution is computed on a refined mesh (801 x 801) with the proposed methods

With the power series expansions, we can approximate t and v up to any order P > 0
near the source, i.e., as r — ro,

P 1/2
t=1p+0(r—r9|") = (Z Tv) +0(Ir —ro|"),
v=2
P—1
ve= Y v+ O(r—ro|”).
v=0

For numerical implementation, we may choose T = 7p near the source rp, where P is the
desired order of accuracy of the numerical scheme to be used.

Remark 1 For the current application, we can also apply the factorization approach with
additive factors [8,19,20,22-24,26-29,31],

T=74u,

which leads to the following factored anisotropic eikonal equation for the smooth correction
term u,

1
VViu A Veu +2Veu - A - Vet + Vi - A - Vi = —.
v
This equation can also be used to compute high-order accurate phase t with appropriate
numerical schemes.

2.2.3 Lax-Friedrichs Schemes with WENO Approximations for Governing Equations

We apply the Lax—Friedrich scheme (LxF) [12,20,24,29,30,32] with weighted essentially
non-oscillatory (WENO) finite-difference approximations [10,11,15,25] to numerically solve
the factored anisotropic eikonal equation (11) and the transport equations (9). Without loss
of generality, we present the methods in 2D spaces for the Hamilton-Jacobi type equation in
a generic form as

H(X,Z,H,ux,uz)=f(x,z), (14)

where H is the Hamiltonian that is convex in the gradient variables, and f is a given function.

Assume the computational domain £2 is discretized by a uniform mesh {x;, z;} for i =
1,...,1, j=1,...,J with the mesh size Ax = (Xmax — ¥min)/({ — 1), AZ = (Zmax —
Zmin)/(J — 1). We also denote a grid point (i, j) = (x;,z;) with neighbors N{i, j} =

@ Springer
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01 0.1 0.1 0.1
—~o 2 T0.2 Ao 2
o £ 0 0
%0.3 ¥o.3 %0.3
0.1 0.4 -0.1 0.1
0-8.1 0.2 03 0.1 0.2 0.3 08.1 0.2 0.3
(a x(km) x(km) x(km)
0.1 0.1 0.1 0.1
—~o 2 =i0:2 —~o 2
o E 0 0
%0.3 Xo.3 %0.3
-0.1 0.4 -0.1 -0.1
0-8.1 0.2 0.3 0.1 0.2 0.3 0-8.1 0.2 0.3
(b) x(km) x(km) x(km)
0.1 0.1 0.1
—~o 2 T0.2 "~o 2
v 0 o
N 0 3 %~ 0.3 N 0 3
0.4 -0.1 -0.1
08.10.2 0.3 0.1 0.2 0.3 08.1 0.2 0.3
© x(km) x(km) x(km)

Fig. 1 Sinusoidal model, Case 1: real part of the wave with @ = 167 (a), 327 (b), and 487 (c). Left: Uy,
Middle: U, Right: reference solution (Color figure online)

{(xiz1,2j), (xig1,25), (xi,zj-1), (i, zj41)}. We consider the following Lax—Friedrichs
Hamiltonian [12,20,25],

LF Ujtl,j —Ui—1,j Ui j+1 — Ui j—1
H (xinjaui,jqu{i,j}):H<xiij7ui,j,
(15)

2Ax ’ 2Az
Uipl,j = 2Uij Fticrj Uil =20 U
! 2Ax ¢ 2Az ’

where a, and o, are chosen such that at each grid point (x;, z;),

BHLF 3HLF

2 b
du; j ounyi, j)

<0. (16)

Then we have the first-order Lax—Friedrichs scheme,

new 1 P Wil j — Wi—1j Uij+1 — Ui j—1
ij = A i,j i Zja Uy s s
oy /AX + o/ Az 2Ax 2Az

Uivl,j +Ui—1,j Uj j+1+ Ui j—
. i+1,j i—1,j a i,j+1 i,j—1 ) (17)
2Ax 2Az
As in [20,23,32], we can replace u; 1, ujy1,j, 4; j—1 and u; jy1 as,
wi—1j =i j — Ax(Uyx); o Uiv1j =uij+ Ax(uy)i e as)

- +
ij—1 = uij — Az(ux); ;o Wi jy1 = Ui j + Az(ux); ;.
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Fig. 2 Sinusoidal model, Case 2: real part of the wave with w = 167 (a), 327 (b), and 487 (c). Left: Uy,
Middle: U, Right: reference solution (Color figure online)

Here, (u x)_ and (u x)+ are high-order WENO approximations of u,, and (u Z)_ and (u Z)
are high- order WENO appr0x1mat10ns of u;;see [10,11,15,25]. Then we have the followmg
high-order Lax—Friedrichs scheme based on high-order WENO approximations [20,32],

1
new __ L
i T (ozx/Ax —}-az/Az) [fl’j
- 5 - +
—H (xi,Zj» org Wi+ o)y, (”)f)i.jJr(M)i’j)

“ij 2 ’ 2 19)

2u2 4+ Ax[(u)i — (uy)] ;] 2u9M 4+ Az[(uy) — ()] ]
oy i,j X0 XL ta, i,j Xij X0, j .

2Ax 2Az

In the updating formulas (17) and (19), u"e]“’ and u"ld denote the to-be-updated numerical
solution and the current old value for u at the grid pomt (x;, zj), respectively.
The algorithm is summarized here.

Algorithm 1 (LxF Scheme with WENO approximations for Eq. (14))

1. Initialization:
For grid pointsina Ax x Az (first-order), 2Ax x2Az (WENO3), or 3Ax x3Az (WENOS)
small neighborhood covering the source, their values are set and fixed according to the
boundary conditions. All other points are assigned a large value initially.
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Fig.3 Sinusoidal model, Case 1: real part of the wave with w = 167 (a), 327 (b), and 487 (c). Blue-circle:
U1, Green-dash: U, and Red-line: reference solution. Left: at z = 0.2 (km), Middle: at z = 0.25 (km), and
Right: at z = 0.3 (km) (Color figure online)

2. Gauss-Seidel iterations with alternating orderings (sweepings):

— Sweepings: sweep all the grid points following the four alternating orderings,

Mi=1:1; j=1:J; Qi=1:1; j=1:J;

Qi=I1:1;,j=J:1; @i=1:1; j=J:1.

(20)

— Updating: at each point (x;, z;), the updated value u?'*" is computed from the current
given neighboring values according to the procedure detailed above.
— Stopping criterion: given 8 > 0, check if |u"¢¥ — u®d| < §.

2.2.4 Implementation Details

The infinite series in the Babich’s expansion (5) needs to be truncated to approximate the
wave U for practical applications. In this work, we will approximate U as

U= Uy =vgfo, or U= Uz =vgfo+ v fi.

With the scheme presented in Algorithm 1, we will use the LxF scheme with WENOS5
approximations (LxF-WENOS) to solve the factored anisotropic eikonal equation (11) for
7, where the values at points near the source are initialized using the fifth-order power-
series approximation, and we will use the LxF scheme with WENO3 approximations (LxF-
WENO?3) and first-order approximations (LxF-1st) to solve the transport equation (9) for
vo and vq, respectively, where the values at points near the source are initialized using the
third-order power-series approximations.
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Fig.4 Sinusoidal model, Case 2: real part of the wave with = 16 (a), 327 (b), and 487 (c). Blue-circle:
Uy, Green-dash: Uy, and Red-line: reference solution. Left: at z = 0.2 (km), Middle: at z = 0.25 (km), and
Right: at z = 0.3 (km) (Color figure online)
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Fig. 5 Sinusoidal model: real part of the wave with @ = 167. Zoom-in of the curves at a z = 0.2 (km), b
z = 0.25 (km), and ¢: z = 0.3 (km). Top: Case 1; Bottom: Sase 2. Blue-circle: Uj, Green-dash: U;, and
Red-line: reference solution (Color figure online)
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Fig. 6 Waveguide model, Case 1: real part of the wave with ® = 167 (a), 327 (b), and 487 (c). Left: Uy,
Middle: U, and Right: reference solution (Color figure online)

The WENO3 approximations

, for example for (ux);j and (uy)7

are given as

i,j°
)" _1 Atui_yj  Atu; _w- Atui_o _2A+u,-_1,j Atu;
Vi) Ax Ax 2 Ax Ax Ax ’
with
1 €+ (A_A"‘ui_l,j)z
= s, = B
1422 €+ (A_A"‘ui’j)z
and
(u )+ _ 1 A+ui_1,j + A"'u,-,j T w4 A+ui+1,j . 2A+ui,j T A+ui_1,j
Vi T ) Ax Ax 2 Ax Ax Ax ’
with
1 e+ (A" ATuiq j)?
w+ = —F, r =
1+2r2

The WENOS approximations, for example for (uy); j and (uy)

€+ (A_A+ui’j)2 '

+

ije are given as

Ax

), =t (2 A2 g ATy G AT AT
YL T2 Ax Ax Ax Ax
_@WENo (AT ATy ATATuioy; AT ATw; AT AT,
Ax ’ Ax ’ ’ ’
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Fig. 7 Waveguide model, Case 2: real part of the wave with w = 167 (a), 327 (b), and 487 (c). Left: Uy,
Middle: U, and Right: reference solution (Color figure online)

with
WENO 1 1 1
) (a,b,c,d)=§wo(a—2b+c)+g wz—z b—2c+4d),
(o74] o
wo = 9 w2 = 9
o+ o)+ a2 o)+ oy + o2
1 6 3
QWw=—"—"—, 0 =——, ¢ = —————,
O e+1802 T e+ 1S P T e+ 18,2
IS0 = 13(a — b)*> 4+ 3(a — 3b)%, 1S = 13(b — ¢)*> 4+ 3(b + ¢)°,
18] = 13(c — d)* +3(3c — d)?,
and
(ux)+ =i _A"‘u,-_z,j +7A+u,-_1,j +7A+u,-,j _ A+u,‘+1,j
L1112 Ax Ax Ax Ax
_ @WENO A_A+ui+2,j A_A+ui+1’j A‘A+u,~’j A‘A+u,~_1,j
Ax ’ Ax ’ Ax Ax '

The parameter € is chosen as 10~ to avoid division by zero, and Aiu,-,j =(ixr,j —uij).

For computing phase t, we choose T = 7p with P = 5 to achieve the desired fifth-order
accuracy. Since 7p is in general well-defined in a neighborhood of the primary source rp, we
can use the Hybrid scheme [23], where the factored equation (11) is solved in a neighborhood
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Fig.8 Waveguide model, Case 1: real part of the wave with = 167 (a), 327 (b), and 487 (c). Blue-circle:
Uy, Green-dash: U, and Red-line: reference solution. Left: at z = 0.2 (km), Middle: at z = 0.25 (km), and
Right: at z = 0.3 (km) (Color figure online)

of the primary source ry and the original Eq. (8) is solved outside this neighborhood. The
size of this neighborhood is independent of the mesh and can be determined easily.

When applying the LxF-WENO schemes for solving the governing equations, we will
impose the computational boundary conditions introduced in [12] to enforce outgoing
boundary conditions. Therefore, the solutions will reduce to first-order accurate near the
computational boundary. However, the computational boundary conditions will not affect
the high-order accuracy of the solutions in the interior of the computational domain. Once
7, vo and vy are computed, we can use them repeatedly to construct waves as U; or U, for
any high frequencies.

3 Numerical Examples

In this section, we present numerical examples to demonstrate the methods. Reference solu-
tions are obtained by the finite difference methods with central differences on very refined
meshes.

Example 1: Sinusoidal Velocity Model. We consider the following parameters:
— The velocity v(x, z) = 1 + 0.2 sin(37 (x + 0.05)) sin(0.57 z)(km/s).

— The computational domain is £2 = [0, 0.5]% (km), and the source is ry = (0.25, 0.25)
(km).
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Fig.9 Waveguide model, Case 2: real part of the wave with w = 167 (a), 327 (b), and 487 (c). Blue-circle:
U\, Green-dash: Uy, and Red-line: reference solution. Left: at z = 0.2 (km), Middle: at z = 0.25 (km), and
Right: at z = 0.3 (km) (Color figure online)

— The anisotropy tensor A is chosen as

8 —1
A_<_1 1 ) (Case 1), or

1.5025(1 + sin%(87xz)) —0.8616953(1 — 0.125 sin?(87x2))
A= ) > (Case 2).
—0.8616953(1 — 0.125sin* (87 xz)) 0.5075(1 + cos* (8w xz))

— The mesh for computing the phase and amplitude terms is 101 x 101.
— The mesh for computing the reference solution is 801 x 801 for w = 16, 327, and

1001 x 1001 for w = 48.

Table 1 shows the /o, errors for computing t, vo and vy with the proposed approaches. We
observe the desired fifth, third and first order of convergence for 7, vy and vy, respectively.

Figures 1 and 2 show plots of the numerical solutions and reference solutions. Figures 3
and 4 show detailed comparisons between the numerical solutions and the reference solutions.

And Fig. 5 shows zoom-in portion of the figures.

Example 2: Waveguide Velocity Model. We consider the following parameters:
— The velocity v(x, z) = 1 — 0.5 1660297 (km/g).
— The computational domain is £2 = [0, 0.5]? (km), and the source is rop = (0.25, 0.25)
(km).
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Fig. 10 Smoothed Marmousi
velocity model. The window
(between two solid lines) from
receiver 41 to receiver 158 is
used (Color figure online)
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Fig. 11 Marmousi model, Case 1: real part of the wave with = 327 (a), and 487 (b). Left: Uy, Middle:
Uy, Right: reference solution (Color figure online)

— The anisotropy tensor A is chosen as

8 —1
A= (_1 1 ) (Case 1), or

Ao 1.5025(1 + sin®(87xz))
~ \ —-0.8616953(1 — 0.125 sin?(87xz))

—0.8616953(1 — 0.125 sin?(87x2))
0.5075(1 + cos?(87xz7))

) (Case 2).

— The mesh for computing the phase and amplitude terms is 101 x 101.
— The mesh for computing the reference solution is 801 x 801 for w = 167, 327, and

1001 x 1001 for w = 48.

Figures 6 and 7 show plots of the numerical solutions and reference solutions. Figures 8 and 9
show detailed comparisons between the numerical solutions and the reference solutions.

Example 3: Marmousi Velocity Model. We consider the following parameters:

— The velocity v(x, z) is chosen to be a window (receiver 41 to 158) of the Marmousi
model, referring to Fig. 10.

— The computational domain is £2 = [0.96, 3.768] x [0, 2.094] (km), and the source is
ro = (2.4, 1.44) (km).
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Fig. 12 Marmousi model, Case 2: real part of the wave with @ = 327 (a), and 487 (b). Left: U1, Middle:
Uy, Right: reference solution (Color figure online)
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Fig. 13 Marmousi model, Case 1: real part of the wave with v = 327 (a), 487 (b). Blue-circle: U, Green-

dash: Uj, and Red-line: reference solution. Left: at z = 2.16 (km), Middle: at z = 2.4 (km), and Right:
z = 2.64 (km) (Color figure online)

— The anisotropy tensor A is chosen as

8 —1
A=<_1 1 ) (Case 1), or

A— 1.5025(1 + sin?(xz)) —0.8616953(1 — 0.125 sin?(rxz)) (Case 2)
~ \ —0.8616953(1 — 0.125 sin? (7 x2)) 0.5075(1 + cos?(rxz)) :

— The mesh for computing the phase and amplitude terms is 118 x 122.
— The mesh for computing the reference solution is 1171 x 1211.

— For computing the reference solutions, the velocity is interpolated onto a refined mesh
by cubic polynomials.
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Fig. 14 Marmousi model, Case 2: real part of the wave with w = 327 (a), 487 (b). Blue-circle: U1, Green-
dash: Uj, and Red-line: reference solution. Left: at z = 2.16 (km), Middle: at z = 2.4 (km), and Right:
z = 2.64 (km) (Color figure online)

Figures 11 and 12 show plots of the numerical solutions and reference solutions. Figures
13 and 14 show detailed comparisons between the numerical solutions and the reference
solutions.

3.1 Discussion of Numerical Examples

For all the examples, the phase and amplitude terms are computed on a coarse mesh, and are
re-used to construct the waves for different frequencies.

If there are no caustics, the computed numerical solutions approximate the reference
solutions faithfully, which verifies the feasibility of the proposed methods. In particular,
uniform accuracy near the source is achieved, see second columns of Figs.3, 4, 8, 9, 13,
and 14.

If the caustics occur, the proposed methods can not capture caustics faithfully, which is
common for high frequency asymptotic approaches. In future work, we will incorporate the
proposed methods to the fast Huygens sweeping method [22,27-29] such that the caustics
can be captured faithfully.

4 Conclusion

We present asymptotic approaches for solving high frequency anisotropic Helmholtz equa-
tion with a point-source condition. The methods are based on Babich’s expansion that was
first introduced for isotropic Helmholtz equation. Detailed formulations for the governing
equations of the phase and amplitude terms are derived, and efficient high-order schemes,
with high-order approximations near the source, are designed to solve the governing equa-
tions. The solutions can be used to reconstruct the waves for different high frequencies.
Numerical experiments verify the effectiveness of the methods.

The proposed methods can be incorporated into the fast Huygens sweeping method [22,
27-29] for capturing the caustics faithfully for the anisotropic Helmholtz equation, where
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the proposed method will provide numerical approximations for Green’s functions that are
needed in the fast Huygens sweeping method. The results will be reported in future work.

Acknowledgements Funding was provided by NSF Division of Mathematical Sciences (1418908, 1719907).

Appendix A: WKB Approximation for Eq. (1) in 2D

We derive the governing equations for the phase and amplitude terms in the WKB expansion
(2) for the anisotropic Helmholtz equation (1) in 2D.

Theorem 2 [n the WKB approximation (2) for the anisotropic Helmholtz equation (1) in 2D,
the phase T satisfies the anisotropic eikonal equation (8), and the amplitude terms {A;}72
satisfy the following recurrent system,

A_1 =0,
Bty + YTz +aTax — 20Taz + b1p) Ak + 2{(aTy — cT)(Ap)x + (bT; — cT2) (AR R1)
= —(B(Ak—1x + v (Ag=1)7) — (@(Ak—1)xx — 2¢(Ak—1)xz + b(Ak-1)z2), k>0,
where B =ay —c;, and y = b; — cy.
Theorem 2 can be proved by careful calculation. We have

o wA L (ADx e
o _Z<<Lw>k—1 i (zw)k>e ’

k=0

U. = © ‘L'ZAk (Ak)z 151
7= k—1 k)¢
—= \ () (tw)
_ i < 2Ak 2Tx (Ak)x + Ty Ax (Ak)xx> prcLy
= — T+ =1 k '
= \w) (1w) (1)
i 2Ak sz (Ar)z + 1 Ak (Ak)zz L
=\ )t~ =7 (tw)k=! (1) ’
U — U = i < TxTzAk tz(Ak)x + TX(A/‘)Z + ‘EXZAk (Ak)xz> P
xz — YUxz — k=2 k=1 k
k=0 (tw) (tw) (@)

By substitution the above formulas into Eq. (1), we have

o0

Ak 2 2
Z(([ = 2{ar —2ctyt; + b1y — 1/v7}

+W{(ﬂ'fx + ¥t +atce — 2ctx; + b)) Ak

+ 2(aTX - Ctz)(Ak)x + 2(bl'z — CTX)(Ak)z}
1

+ W{,B(Ak)x + Y (Ar); + a(Ar)xx — 2¢(Ak)x; + b(Ak)zz}) ST — 0.

Then collecting coefficient for O(1/(tw)*~?) term and letting it be equal to 0 yields the

anisotropic eikonal equation (8), and collecting coefficients for O (1/(tw)*~") term and let
it be equal to 0 yields the recurrent system (21).
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The factorization techniques can also be applied to resolve the source singularities for com-
puting amplitude terms {A};2,), for instance, see [22,24,28] for similar techniques applied
for isotropic cases.

Appendix B: WKB Approximation and Babich’s Expansion for Eq. (1) in
3D

We also include the formulations of the WKB approximation and Babich’s expansion for
the anisotropic Helmholtz equation (1) in three-dimensional (3D) spaces. We assume the
anisotropy tensor A is given as
a(r) —d(r) —e(r)
A@r) = | —d@®) br) —f(r)
—e(r) —f(r) c(r)

Theorem 3 In the WKB approximation (2) for the anisotropic Helmholtz equation (1) in 3D,
the phase T satisfies the anisotropic eikonal equation (8), and the amplitude terms {Ar}72
satisfy the following recurrent system,

A_1 =0,
Bty + 1y + 81 +atyy + bty + Ty — 2d Ty — 2eTy; — 2f1y) Ak
+2{(at, —dty, — e1;)(Ap)y
+ (bty —dte — fT)(AW)y + (cT; — ety — f1y)(Ak):} (22)
= —(B(Ak=Dx + v (Ar—1)y + $(Ak—1)2)
—(@(Ax—Dxx +b(Ar—1)yy + c(Ak—1)z
—2d(Agx—1)xy — 2e(Ak—1)xz — 2f (Ar-1)yz), k>0,
where B =ay —dy —e,, y =by —dy — f,and { =c; —ex — fy.
Theorem 4 [n the Babich’s expansion (5) for the anisotropic Helmholtz equation (1) in 3D,

the phase t satisfies the anisotropic eikonal equation (8), and the amplitude terms {vi}72
satisfy the following recurrent system,

v_1 =0,
(BT, +yTy + T, 4 (4k — 6)N +aTy, + bTyy + T,y —2dT,y —2eT; —2f Ty )k
+2{(aTy —dTy — eT)(vi)x + (bTy —dTy — fT)(vr)y
+(cT; — eTx — fTy)(vk):} (23)
= (Bk—1)x +yWr—1)y + & (Wr-1)z)
+ (@k—1)xx +bWk—1)yy + c(Vr—1)z;
= 2d (vi—1)xy — 2e(Wk—1)xz — 2f (Vk—1)y2), k=0,
where B =ay —dy —e, y =by —dy — f;, { =c; —ex — fy, N = 1/v%, and T = 72

Theorems 3 and 4 can be proved similarly as in 2D cases. And the governing equations
for 7 and {vi} can be solved by the same schemes numerically. Figures 15 and 16 show plots
of a 3D model on computational domain [0, 0.5]3 (km) with

u(r) =3 — 1.756—((x—0.25)2+(y—0.25)2+(z—0.25)2)/0.64(km/s)’
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0.5

0
Fig. 15 3D model. Case 1: slices of the wave with = 327 at x = 0.25 (km), y = 0.25 (km) and z = 0.25
(km), respectively. Top: real part; Bottom: imaginary part. Left: Uy ; Right: Uy (Color figure online)
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Fig. 16 3D model. Case 2: slices of the wave with w = 327 at x = 0.25 (km), y = 0.25 (km) and z = 0.25
(km), respectively. Top: real part; Bottom: imaginary part. Left: Uy; Right: U, (Color figure online)

and

-05 3 -0.1 —0.5+0.1cos2(rx) 3+02 sin2(7ry) —0.1 —0.1cos2(7z)

1 -0.5-03 140.3sin2(rx) —0.5+0.1cos?(wx) —0.3 4+ 0.2 cos2(y)
A(r) = or .
-03 -0.1 2 —0.3+0.2cos2(ry) —0.1 —0.1cos®(rz) 2+ 0.1sin(rrz)

The source is ry = (0.25, 0.25, 0.25) (km).
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