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Abstract

This paper considers the Westervelt equation, one of the most widely used models
in nonlinear acoustics, and seeks to recover two spatially-dependent parameters of
physical importance from time-trace boundary measurements. Specifically, these are
the nonlinearity parameter x(x) often referred to as B/A in the acoustics literature
and the wave speed ¢o(z). The determination of the spatial change in these quantities
can be used as a means of imaging. We consider identifiability from one or two
boundary measurements as relevant in these applications. For a reformulation of the
problem in terms of the squared slowness s = 1/ cg and the combined coefficient n = C%
we devise a frozen Newton method and prove its convergence. The effectiveness (and
limitations) of this iterative scheme are demonstrated by numerical examples.
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1 Introduction

Imaging with ultrasound has a long and successful history based on a vast range of ap-
plications. However, as is often the case, the use of lower frequencies naturally leads
to lower resolution and at higher frequencies sound propagation is affected by scatter-
ing and stronger attenuation. Enhanced ultrasound-based techniques such as nonlinearity
parameter imaging [5, 6, 8, 17, 33, 35, 38, 39|, harmonic imaging [3, 34, 35], and vibro-
acoustography [11, 12, 23, 30, 31] have been developed to overcome these drawbacks and
improve imaging quality. They make use of nonlinear effects that arise at higher intensities
or when waves interact and are characterised by a multiplicative coefficient that is usually
called parameter of nonlinearity and denoted by B/A. We will here use the mathematically
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convenient abbreviation[s| x for a quantity containing B/A. This coefficient depends on
tissue properties and therefore varies in the spatial direction, xk = k(z).

While ultrasound imaging relies on the propagation of sound waves and is therefore phys-
ically and mathematically correctly described by some wave-type partial differential equa-
tion (PDE), algorithms implemented in modern ultrasound scanners make use of model
simplifications that allow one to apply methods from signal processing (beamforming, fil-
tering) to generate an image based on the principles of transmission and reflection, based
on differences in the acoustic impedance Z. These simplifications are not able to capture
nonlinearity so that one has to return to the PDE model and consider k = x(x) (and often
also the speed of sound ¢y = ¢o(x)) as a spatially variable coefficient.

In the following subsections we provide more background on the mathematical models. In
particular we will show at which position in the PDE these coefficients appear, which of
course is a factor crucial for their recovery. We then describe the inverse problem and the
basic method of its solution.

We consider, as one of the most established classical model of nonlinear acoustics, the
Westervelt equation in pressure formulation

Uy — cgAu — bAuy = K(u?)y + g in (0,T) x Q, (1)

where u is the acoustic pressure, ¢y the speed of sound, b the diffusivity of sound, g
the mass density, and xk = Lo, = L

0 = 90—63(% + 1) contains the nonlinearity parameter 3, or
BJ/A. ' We assume (1) to hold in a domain Q C R? and equip it with initial conditions
u(t = 0) = up, us(t = 0) = uy, as well as absorbing or impedance boundary conditions on
the rest of the boundary to enable restriction to a bounded computational domain €2, which
without loss of generality we can assume to be smooth. The space- and time-dependent

interior source term ¢ in (1) models excitation by a piezoelectric transducer array.

The pressure data h taken at the receiver array is expressed as a Dirichlet trace on some
manifold 3 immersed in the computational domain €2 or attached to its boundary ¥ € ()

h(t,z) =u(t,z), (t,x)€ (0,T)x X. (2)

Note that ¥ could [may as well just| simply be a subset of discrete points on a manifold.

The inverse problem of nonlinearity parameter tomography consists of reconstructing x =
k(z) from measurements (2). Often, the speed of sound varies in space as well ¢y = ¢o(x)
and needs to be recovered alongside with x. This is a natural requirement as the sound
speed will between objects to be imaged and also from the background.

Reconstruction of ¢y = ¢o(x) as a PDE coefficient is actually already being done in ultra-
sound tomography [2, 13, 14, 18, 32] for ¢y, but in a linear wave equation, that is, with

!More precisely, the PDE is ﬁutt -V (g%(z)Vu) — bDu = k(u?)y + g with u being the pressure, A
the bulk modulus, gy the mass density, and ¢y = Q—’\O the sound speed, (cf., e.g., [4, 28] for the linear case).

As mentioned above, spatial variability of o is not relevant in our context; rather, dependence of ¢y on x
is due to variability of A.



x = 0. We mention in passing that in principle the mass density gy also varies in the spatial
direction. However, in ultrasound imaging, this coefficient does not play a significant role
and is therefore usually neglected.?

We refer to [1, 24, 25, 37] for results related to the identification of the nonlinearity coef-
ficient x alone. In [1] its uniqueness from the whole Neumann-Dirichlet map (instead of
the single measurement (2)) is shown; [37] provides a uniqueness and conditional stabil-
ity result for the linearised problem of identifying x in a higher order model of nonlinear
acoustics in place of the Westervelt equation. In [24, 25] we have proven injectivity of the
linearised forward operator mapping x to h in the Westervelt equation with classical strong
damping and also with some fractional damping models as relevant in ultrasonics.

The aim of this paper is to provide results on the simultaneous recovery of k() and cy(x).
In Section 2 we will prove injectivity of the linearised forward operator from measurements
with two excitations. This serves as a basis for applying a frozen Newton method and
showing its convergence in Section 3.1. Numerical reconstruction results are provided in
Section 3.2.

1.1 The inverse problem

Consider identification of the space dependent nonlinearity coefficient x(x) and sound speed
co(x) for the attenuated Westervelt equation in pressure form

(u—s(x)u?),, — co(z)?Au+Dlu] =r in Qx(0,T)

3
dyu+~yu=0o0n 002 x (0,7), u(0)=0, w(0)=0 in Q )

from observations of the acoustic pressure
h(z,t) =u(z,t), ze€X, te(0,T). (4)

The physical meanings of the quantities in this model are listed in Table 1, where we
assume gg > 0, b > 0, v > 0 to be known constants, whereas B/A (and therefor ), as well
as ¢p may depend on the x variables.

In equation (3), the damping term D is defined by one of the two following fractional
damping models

D = b(—N)Po (combination of Caputo-Wismer-Kelvin and Chen-Holm — cH )
D = by (=)0 + b0t (fractional Zener — ¥7)

2The notation cg, go for the (reference) sound speed and mass density, respectively, refers to he usual
decomposition of the mass density into a reference and a fluctuation part ¢ = gy + o~, and correspondingly
for ¢y = ﬁ, where X is the bulk modulus. While the total mass density ¢ would be subject to a balance
law (namely conservation of mass) and thus appear as one of the states in a PDE model, its appearance
as a coefficient only affects the reference part gp. This is due to the typical expansion rules (known as
Blackstock’s scheme in the nonlinear acoustics literature) for obtaining linear and quadratic acoustic wave
equations from nonlinear balance and constitutive laws, cf. e.g., [15, 20] and the references therein.



u ... pressure [gm's7?]
co ... sound speed [m s

K= Bé ?%’2 . nonlinearity coefficient [g~!m s?]
00 € R ... mass density [gm™3]

B/A ... nonlinearity parameter [1]

beRT ... diffusivity of sound [m?s™7!]

v € R ... boundary impedance [m™?]

Table 1: Physical quantities appearing in the PDEs.

(for more details see, e.g., [25] and the references therein, in particular [9, 36, 10] for cH and
16, 29, 7] for Fz ).
The time fractional derivatives appearing in the damping models are defined by the Djrbashian-

Caputo derivative
Ofu = I'""u,

with the Abel integral operator

a 1 bou(s)
(1 v)(t)r(l_a) /0 =)o ds

and « € (0, 1). For defining fractional powers of the negative Laplacian —A with impedance
boundary conditions in the CH case, we use the spectral definition

(—a)Yo)@) =38 37 (0,5 ().

J=b kek™

Excitation is modeled by an interior space and time dependent source term r, which indeed
allows to describe the acoustic signal emitted by a transducer array immersed in the domain
(2, see also [21].

In most of this paper, we will work with the following alternative formulation that moves the
spatially variable coefficient ¢o(z) away from the Laplacian and thus leads to a symmetric
positive (as well as relatively simple) elliptic differential operator in the equation. 3 To
this end, we divide (3) by ¢2(z) and rewrite it, using the new coefficient functions s(x),

n(z), as

(s(z)u — n(x)uz)tt — Au+Du=r in Qx(0,7)

5
dyu+~yu=0o0n 002 x (0,7), wu(0)=0, u(0)=0 in Q ©)

3An alternative to achieve symmetry would be to use the weighted L? inner product with weight
function 1/c3(x)



where (again with physical units in brackets)

s = ... squared slowness [m2s?]
0
BJ/A+2 _ BJA+2 L . L
=24 =Bo — BAT2_ B/A2  ponlinearity coefficient [g7'm~1s4)
g o 0cg 0

D=b(-A)Po (cH) or D =by(=L)0M + b0t (vz).
Note that we neglect variability of the damping and driving terms term with division by
co(z)? and assume D to come with constant and known coefficients; incorporation of this
co(x) dependence would lead to the PDE
(s(z)u— n(x)uz)tt —Au+sDu=sr inQx(0,7). (6)

Neglecting this dependency in the damping term can be justified by smallness of the damp-
ing coefficient so that spatial variability of this term has a very minor effect. Neglecting
spatial variability of s in the excitation term does not matter due to the fact that the
support of r is typically remote from the region of variable (and unknown) sound speed.

The inverse problem of reconstructing 7(z), s(z) from the observations (4) can then be
written as

F(n,s) = h, (7)
where ' = C' o S and with the parameter-to-state map S : (1,s) — u where u solves (5)
and is subject to the observation operator C' : u +— tryu.

Well-definedness of the forward operator F' and its linearisazion in appropriate function
spaces is discussed at the beginning of Section 3.1.

Notation

Below we will make use of the spaces H?(Q) induced by the norm

foller = (X 3 1o, ehl?) 0

keKi
with the eigensystem (\;, ¢;) of some selfadjoint positive definite operator A (in this paper,
it will be the negative Laplacian with impedance boundary conditions).

Moreover, the Bochner-Sobolev spaces LP(0,7T;Z), H1(0,T; Z) with Z some Lebesgue or
Sobolev spaces and T a finite or infinite time horizon will be used.

We denote the Laplace transform of a function v € L*(0,00) by 0(z) = [;° e *'v(t) dt for
all z € C such that this integral exists.

2 Uniqueness

In this section we will prove linearised uniqueness of k() and co(z) in R? from two obser-
vations, considering the alternative formulation (5), with 7" = oo and

§==5, =3 (9)



To this end we will show injectivity of the linearised forward operator with respectto n(x)
and s(x), given two appropriately chosen excitations 7;, ¢ € {1,2}. On the one hand, this
is essential for well-definedness and convergence of the frozen Newton method considered
in the reconstruction section below. On the other hand, via (9), uniqueness of n(x) and
s(x) is equivalent to uniqueness of k(x) and ¢o(x).

The linearisation of the forward operator F': (n,s) — tryu is formally given by
F'(n,s)(dn, ds) = trsdu, where du solves

(s(x) du — 2n(z) udu), — Ndu + Ddu = —(ds(z) u — dn(z) u?) in Qx(0,7). (10)

tt
This simplifies considerably if we linearise around vanishing nonlinearity n = 0 and constant
wave speed § = 1/¢* for some ¢ € RT, which yields F'(0, %) (dn, ds) = trsdu, where du

solves 1
S, — Adu + Ddu = —(ds(w) u” — dn(x) (u°)?),, in 2 x (0,T)
with homogeneous initial and boundary conditions. Here u° solves (5) with n =0, s = &,

C
which in its turn is a linear constant coefficient PDE.

To obtain injectivity of the linearisation, we use two excitations 7;, ¢ € {1,2} and the
corresponding components of the forward operator F= (F1, Fy) are defined by F; = C'o S;
with S; : (1,8) — u; where u; solves (5) with 7 = 7;, ¢ € {1,2} and C' : v — trgu. Our goal
is to prove that with an appropriate choice of 71, 75, the only solution to the homogeneous
equation ﬁ’((),%)(dn,@) = (0,0) is (dn,ds) = (0,0). To this end, we construct the
excitations 7;, i € {1,2} such that they lead to space-time separable solutions u?(x,t) =

Bi(e (1) of (5),
1) = 5 o(e)l(0) — Apayit) + Dlowl(e.t), i€ (L2} (1)

Expanding the solutions du;, i € {1,2} in terms of eigenfunctions ¢; of —A\, we can write
the Laplace transformed solutions du,, ¢ € {1,2} as

G 2) = 3" 2(2) Y ({dsgn o) T(:) + ldnd?, ()b @). (12)
j=1 keK i

Here ();, gof) is an eigensystem of —A equipped with the impedance boundary conditions

of (5), (-,-) is the L? inner product on €2, and

() c%zz +bAP 2 + ) for cH
wy(z) =< ¢ -
A by 22tz 4 C%zz + by Az + )\ for Fz,

are the reciprocals of the relaxation functions i We will make use of the following two

auxiliary results on these relaxation functions.



Lemma 2.1 (Lemma 11.4 in [26]) For CH or Fz damping, the poles ofwiA differ for dif-
ferent \.

Lemma 2.2 (Lemma 11.5 in [26]) For CH or Fz damping, the residues of the poles of
i do no vanish.

With (12), the premiss F/(0, ) (dn, ds) = 0, i € {1, 2} reads as

0= Y ((dsbe @)U + (dné?. WAV ()@ (), wo€ B i€ {1,2).

J=1 keK™Ni

Taking the residues at the singularities (which are the poles p; of the relaxation func-
tions) and applying Lemmas 2.1, 2.2, we can single out the contributions pertaining to the
individual eigenvalues

0= ({dson, &)W (p)) + (dno?, o5 W3 () )k (o), w0 €T i€ {12}, jeN.
keK™i

(13)
In case of one space dimension, the eigenvalues are single and the inner sum consists of
one term #K* = 1. However, in higher space dimensions, we typically have to deal with
multidimensional eigenspaces, that is, #K* > 1, with (go?’) wers as an orthonormal basis
of the eigenspace corresponding to A;. Looking at each of these eigenspaces individually,
it becomes apparent that in order not to lose the essential information separating the
individual eigenfunction contributions contained in (13), we have to make the assumption
that these eigenspaces keep their dimension after taking the observation traces. This can
be cast as the linear independence assumption

(Z brpr(xz) =0 for all x € E) — (by=0for all k € K*) . (14)

for any eigenvalue A of —A and is basically a geometric condition on . Under condition
(14), from (13) we immediately obtain

0 = (dsgi, )07 (py) + (dng?, @Y (W2 (p;), jEN, ke KM, ie{l,2}.  (15)

Now we set ¢ = ¢ =: ¢ for some function ¢ # 0 almost everywhere in €2, so that for each
k and j, (15) becomes a two-by-two system of equations for the coefficients a? = (dso, gpﬂ
and b = (dne?, ¢¥). Choosing 11, 1y such that for all poles p;, the system matrix is

regular, that is,

% o

02 det [ Y1) (1) (p;) ) €N, (16)
( W) Ww) )



we obtain aé? = 0, bf =0 forall j €N, k€ KY. Hence, the functions ds ¢ and @qﬁQ
vanish in L?(Q2) and by our choice of ¢ # 0 a.e. this implies that ds = 0, dn = 0 almost
everywhere in €.

Thus, we have proven the following.

Theorem 2.1 Assume that T = oo, that (14) holds for the eigenspaces of —/\ and that the
excitations 7; take the form (11) with ¢ € D(—=A), ¢ # 0 a.e. in Q and Y, Vs satisfying
(16). Then, F(0,%)(dn,ds) =0, i € {1,2} implies dy =0, ds = 0.

The same proof also works with the original x(z) and ¢o(z) formulation.

Indeed for F} : (k, c2) — trgu; (note that we take the squared sound speed as a variable),
where u; solves (3) with

ri(z,t) == (@) (t) — gAp(2)y(t) + D[dwl(w,t), i€ {1,2} (17)

we get that the linearisation around vanishing nonlinearity coefficient x(x) = 0 and con-
stant sound speed c2(z) = ¢? is F/(0,c?)(dk, dck) = trsdu,, where

du; 4 — A Adu; + Ddu; = ded®(V7)" + degAgnb; in Q x (0, 7).

Thus, from F/(0, c?)(dk, dc?) = 0 for i € {1,2}, together with (14) and Lemmas 2.1, 2.2,

we obtain, in place of (15), that

0= (drg, o)) (WD) (py) + (G AGF, ) ilpy), JEN, ke KM, ie{1,2).
Hence, under the assumption
W2V (0:) D (ps
0 # det ( (ﬂ;)\”(pf) Vr(ps) ) jEN, (18)
(3)"(ps)  a(ps)
we obtain the following.

Theorem 2.2 Assume that T = oo, that (14) holds and the excitations r; take the form
(17) with ¢ € D(=A), ¢ # 0, Ag # 0 a.e. in Q and Yy, ¥y satisfying (18). Then,
F{(0,¢*)(dr, deg) = 0, i € {1,2} implies dr = 0, dcg = 0.

3 Reconstruction of the nonlinearity coefficient and
sound speed by a regularised Newton scheme

3.1 Well-definedeness and convergence a frozen Newton method

We first of all restrict ourselves to the classical Kelvin-Voigt damping D = —bAd,, that is,
CHwith a = 8 = 1. Later on, in Subsection 3.1.1, we will return to both general damping
models CH , FZ .



By a slight extension of [19, Theorem 1.1 and Proposition 3|, the parameter-to-state map
S:D(F)—V :=HY(0,T; H*(Q)) N W0, T; H*(Q)) N W>>(0,T; L*(Q)) (19)

is well-defined on

D(F) = {(n,s) € L=(Q)x L>(0,T; L>=(Q)) : % € L™(0,T; L>(2)), s € H*(0,T; L*(2))}

for a smooth bounded domain Q@ C R? d € {1,2,3}, 7 € L*(0,T; L*(Q))UH*(0,T; H~1(Q2))
with 7 small enough in this norm. Note that we will have to deal with a potentially
time-dependent s below and thus consider a function space that is able to capture this.
By Sobolev’s Lemma, this implies that evaluation of u at single points or on a smooth
manifold is feasible in a continuous way and thus F' : D(F) — Y is well-defined for any
Y D L*>*(0,7;C(Y)) in case ¥ is a smooth manifold or Y D L>°(0,7;¢>(X)) in case X
is a set of discrete points. To make use of a Hilbert space structure, we will simply set
Y = L*(0,T; L*(X)) or Y = L*(0,T; (*(%)), respectively.

Likewise it follows that for any (n,s) € D(F), (dn,ds) € L>(2) x L>*(0,T; L>(12)), the
Gateaux derivative of the forward operator is given by F'(1,s)(dn, ds) = trsdu, where du
solves (10). o

In particular, for applying a frozen Newton method to (7), we linearise at s = 1/c? (for
some constant ¢), n = 0, that is, we use F’(0, 1/02)(@, ds) = trgdu, where

1

gd_utt — Adu + Ddu = —(ds(z) u — dn(z) u?) in Qx(0,7)

tt
Using two well-chosen excitations 7y, 79, from Theorem 2.1 we have linearised injectivity
of the two component forward operator F' = (Fy, Fy) with F; = C o S; and S; : (1,5) — u;
defined as the parameter-to-state map for (5) with 7 = 7, i € {1,2}. Thus we conclude
formal well-definedness of a frozen Newton scheme by

(Mt 1y Snt1) = (T Sa) + (dny, ds) where (dn, ds) solves F' (1, 50)(dn, ds) = h — F (1, 5,)

provided that h — F (Mn, 5,) lies in the range of jad (10, 50). However, the inverse problem
inherits the ill-posedness from the original nonlinear one and the given data is typically
contaminated with noise, that is, in place of h = (hy, hy) we only have hS ~ h. Thus
regularisation needs to be applied and the convergence analysis of the resulting iterative
reconstruction scheme requires structural conditions on the forward operator. One of the
conditions allowing for convergence guarantees is range invariance of the linearised forward
operator (as plausible from the above requirement of the residual lying in the range of

—

F'(no,50)) and can be established for our problem in the slightly relaxed form

ﬁ(%g) - ﬁ(ﬁ0>§o) = ﬁ'(no,go)(@(n,ﬁ),d_g(n,g))- (20)
To illustrate this first of all in the single excitation case
F(n75) - F(n(vaO) = F/(ﬁ0,50)(@(7775)7@(7775))7 (21>

9



note that it is straightforward to see that by setting

dn(n,s) = dn(n) =1 — o,
1 2 _ 2 2 (22)
ds(,5) = ds(1, 1, 0) = (5 — so)u — (= o) (u? — ) (o — o)’
we can satisfy the identity (21). However, through time dependence of uy and u, the ex-
pression for ds(n, s) in the second identity of (22) will be time dependent as well. Thus we
consider s as a space and time dependent function. Moreover, we have to take into account
two excitations resulting in two different states u’, ¢ € {1,2} and thus also need two copies
of 5 to be able to capture this in (22), thus considering 5(z, t) = (s'(x,1),s%*(x,t)). Introduc-
ing so much additional dimensionality in parameter space clearly counteracts uniqueness
and after all our aim is to reconstruct only one only space dependent s(z) (along with the
nonlinearity coefficient n(x)). This is achieved by penalisation with an operator
P:(s',52) = (5! — Projl 0Tmgl g2 proilt (OTim) g2y (23)

Jconst const
L2(0,T) . 9 .. . . .
where Proj... ~ is the L7 projection on the space of constant functions with a finite
measure g on (0,7), including the case of an infinite time horizon 7" = co. Note that
in the latter case we do not use p as the ordinary Lebesgue measure A, since this would
exclude the constant-in-time solutions that we are actually looking for but, e.g., define
by du(t) = t=2d\(t).
Setting (19, 50) = (0,1/c?, 1/c*) and abbreviating

K = F'(10,8,), ho=h— F(no,5),
ri(n,s',8%) = (dn(n),ds(n,s';u',up), ds(n, 8% u?, ud)) as in (22),

we can thus write the original inverse problem (7) equivalently as a combination of an
ill-posed linear and a well-posed nonlinear problem

K7 = hg
r(n,§) =7 (24)
P35 =0

for the unknowns (7,8, 7). In view of (22) we expect r to be close to the identity in the
sense of

Je € (0,1)V(n,8) € U(C X) = |[(dn(n, ), ds(n,8))—(n—m0,5—50) | x < ¢l[(n—no,5—50) | x

(25)
for some sufficiently small neighborhood U C X of the exact solution (n',s"), an estimate
that we will establish in an appropriate function space setting X in the proof of Theorem 3.1
below. The symbol 5T is hard to identify and given previous nightmares with IP typsetting
out of latex ........

10



Thus, a natural way of making use of the structure (24) in a regularised frozen Newton
type method is to define iterates for & = (n,s',s?) with r(z) ~  — z as minimizers of

Thy1 € argmingp || K (v = 3) + F(2)) = B} + 0 R(x) + || P (26)

with a proper X lower semicontinuous functional R, a sequence of positive regularisa-
tion parameters tending to zero (ay)peny € RY, a, —> 0 and P as in (23), Z :=
L2(0,T;L*(Q))*. In view of the well-posedness results quoted above, we choose X C
L>®(Q) x L>®(0,T; L>(Q))? and Y D L>(0,7T; L(X)) with v being just the Lebesgue
measure in case of a smooth manifold ¥ and the counting measure in case ¢ consists of

discrete points.
This includes the Hilbert space setting

X =X, x X2 with X, = H°(Q), X, = H"(0,T; H()) N L*(0,T; H*(Q)), @)
Y = L%(0,T; Ly (%))?

in space dimensions d € {1,2,3} for any o > d/2, 7 > 1/2, since due to Sobolev’s and
Agmon’s interpolation inequality 4, X, continuously embeds into L>(2)x L>(0, T; L>=(Q)).
With this and R(z) = ||z — x0]|% we can write (26) as

B,=2 (K*K+P*P+an[)_1<K*(fz‘5 ~F(#)) — PP+ an(d —ﬁ)) (28)

where K* denotes the Hilbert space adjoint of K : X — Y.

In case of noisy data with noise level ¢ satisfying the bound

1h* — F(n', 8" 20152 < 6 (29)
we have to stop the iteration accordmg to

n(8)—
n.(8) = 0, 52 doylls =0 asdi—0 (30)

with ¢, as in (25). With the simple geometric sequence a,, = 0" for some 6 € (0, 1), this
just corresponds to the usual a priori choice ay,, 5 — 0 and 0%/, (5)-1-

From [22, Theorem 2.2] and Theorem 2.1 we thus conclude the following convergence result.

Theorem 3.1 Let the conditions of Theorem 2.1 on the observation set ¥ and on the
excitations 7, 72 be satisfied. Let To = (no,s4,53) € U := B,(Z1) for some p > 0 sufficiently
small, assume that ul = S*(no, 53, 53) is bounded away from zero

lu| > ¢ >0 a.e on (0,T)xQ, i€ {1,2}, (31)

and let the stopping index n, = n.(0) be chosen according to (30).

Then the iterates (Z°)nef1,.. n.s)y are well-defined by (28), remain in B,(Z') and converge
in X (defined as in (27) with T € (1,5/4) ), ||a_:'fl*(5) —ZM|x — 0 as 6 — 0. In the noise free

case § =0, n,(8) = oo we have ||Z, — T||x — 0 as n — oo.

HNollie @ < Cllvlla @ llvlla @)
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Maybe remark here that we will comment on the assumption (31) shortly?

Proof. With T € (1,5/4), the solution space V defined in (19) is embedded in H7 (0, T"; L>(£2)N
W13(Q)) and on the other hand the parameter space X, defined in (27) is embedded in
L>=(0,T; L*(Q)) N H™(0,T; L%(£2)); moreover n — 1y and 1y are time-independent. Using

the fact that H7(0,T) and H?(2) are Banach algebras, we obtain the following estimates.

We start from the identity

ds(11,5) — (5 = 50) = (= o) ({5 = 50) = (1 = 0) (1 + u0) — o — o) ).

and, using the above mentioned continuous embeddings, estimate the individual terms as
follows

s |-

~(u — u)(s — o) [ r2(ar2) < ||u%||L°°(H2)||U = tg|| oo (ar2) |8 — S0l 2(mr2)

|~

(u—uo)(s — 50) | gr(m1) < ||u—10||HT(L°°)||U — ol mr(r<) |l — S0l (1)

I

0

(&l wooy | 1 = ) -+ 5 e syl = ol w0y ) s = Soll e

Hfo(u — ) (u + o) (n — 1o || L2(zr2) < ||%OHL2(H2)||U — to|| oo a2y [ + wol[ o< (ar2) |7 — 1ol 2
I

(u — o) (u +uo)(n = 10l (ary < Il |y 1w — wol| e (poey [ + ol [ e ooy 17 — o]l 11
+ (||%0||HT(L°°) lw — ol e (ree) | (w + wo) [| - (wrs)
+ ||%0||HT(L°°)||U — U || wra)|[(u + wo) || e (e
+ ||%OHHT(W1»3) [ — o | e (oo [ (u + UO)HHT(LOO)) 17 = nollz-(zs)
1

and analogously for the term .- (u — ug)*no.

This together with assumption (31) and Lipschitz continuity of S allow us to establish a
bound of the form

I(dn(n, ), ds(n, ) — (0 — 0,5 — 50)|Ix < CIl(n — 10,5 — 5o)ll%

which in a sufficiently small neighborhood of (1, 89) yields the estimate (25) with small ¢,..

O

3.1.1 An all-at-once formulation

As can be seen from the proof of Theorem 3.1, we need to avoid division by zero by
assuming (31); however, as a solution to a wave equation, ug will typically change sign.
This problem can be circumvented by considering the all-at-once version, which allows us
to choose uy not necessarily as a PDE solution and also allows for much more freedom in
the choice of the function spaces.

12



To this end, we consider the model and the observation equation as a system of op-
erator equations for the sought-after coefficients and the states. That is, we set ¥ =
(n,s', 5%, u',u?) and replace the definition of F' = (Fy, Fy) by

Fi(n, s, 8% ul, u?) = < Frod(n, st uf) )

tryu
where
(F™(n, 8, u), 0)w-w = / / n(x)u®) wy + (—=Au + Du) w) dx dt (32)
weW—{veH2(0TL2 ) = v(T) =0, v(T) =0},

where (-, -}y denotes the dual pairing in W.°> Note that we aim here to allow for low
regularity of the coefficients to decrease the degree of ill-posedness of the inverse problem as
much as possible. This is enabled by the weak formulation (with respect to time derivatives)
of the PDE model in (32) and allows to use the function spaces

X =X, x X2 x X2 with X, = L*(Q), X, = L*(0,T; L*(Q)),
220, T; HA(Q)) 0 HE(0,T; HP(Q2)) in case of cH
T HE(0, T HA(Q)) N HO2(0,T; L)) in case of Fz
Y = (W*)?x L*(0,T; LA(%))2.

(33)

Here the exponents are chosen such that D maps X, into L*(0,T; L*(Q2)) and X, contin-
uously embeds into L>(0,7"; L>(Q)):

1 -

a>a, B>8, 1> ai, G > a, d>§a B> =, max{ay,az} > 0. (34)

N QL

The range invariance condition

ﬁ(nvgv ﬁ) - ﬁ(n(]?g()?ﬁo) F (7707507U0)(d77(777 ) d5(777 )@(7775))

can be verified with d, ds defined as in (22) and du = u—uq. Injectivity of F7(0,1/¢2,1/c2, ub, u2)
can be shown analogously to Theorem 2.1, for u?(z,t) = ¢(z)1;(t) with ¢ € D(=A), ¢ # 0

a.e. in €, 1y, 1y satisfying (16), but actually without u) needing to solve (5). Finally, the
estimate of r(¥) — (¥ — &) simplifies to

Ir(@) - (7 - X——Zn (= o) (5 = 50) — (0 — 10) (e + w0) — ol — w0) ) 32z

)

S ATRIC = ) 3wy (I1s = 501l

2
ol = mollzqen e+ woll ooy + Imoll ezl = ol peqaosy )

for T = oo the end conditions are to be understood in a limiting sense lim;_, oo v(t) = 0, lim;_ o0 v¢(t) =
0

13



Thus, applicability and convergence of the frozen Newton method transfers to this all-at-
once setting as follows.

Theorem 3.2 Let the conditions of Theorem 2.1 on the observation set ¥ and on the
functions ¢, ¥y, o in ud(x,t) = ¢(x);(t) be satisfied. Let Ty = (no, 5, 50, up, ud) € U :=
B,(ZT) for some p > 0 sufficiently small, and let the stopping index n. = n.(8) be chosen
according to (30).

Then the iterates (7%)neq1,..n. o)y are well-defined by (28), remain in B,(Z) and converge
in X (defined as in (33) with (34)), ||fi*(6) — T|x = 0 as § — 0. In the noise-free case

§ =0, n.(8) = oo we have |7, — T'||x — 0 as n — oco.

The price to pay for this more relaxed setting is convergence of the coefficients in a weaker
norm as compared to Theorem 3.1.

3.2 Reconstructions

In this section we show reconstructions of n(x), s(z) in (5) with Caputo-Wismer-Kelvin
damping, that is,

(s(z)u —n(z)u?), — Au—bAdFu =7 inQx(0,7)

Ou+yu=0o0n 02 x (0,7), u(0)=0, u(0)=0 in . (35)
in one space dimension §2 = (0, 1) with Dirichlet-Neumann conditions v(0) = oo, y(1) =0
from measurements at two points ¥ = (0.1,1). (Note that since we impose homogeneous
Dirichlet boundary conditions at the left endpoint, measuring u there would not provide
any additional information; indeed, also in practice the transducer array will be immersed
into the overall computational domain €2.)

For the numerical solution of (35), we follow the method of [25] and rewrite the equation
by integrating once with respect to time

(s(x) — 2n(z)u)u; — DAL u— ATty =TI inQx(0,7T)

36
dyu+~yu=0o0n 002 x (0,7), wu(0)=0 in €, (36)

to which we apply a modified Crank-Nicolson solver taking into account the fractional
integral term. Likewise for its linearisation (10).

To test the frozen Newton method from Section 3.1, we consider three scenarios A, B and
C as described below. While the theory from Section 3.1 requires two executions® and an
extension of s to a time dependent function, this was not needed in practical computa-
tions. The reconstructions shown here are based on a single excitation, but carrying out
measurements at two points ¥ = {0.1,1}. Also s is treated as a function of x only. Both

Smaybe use “experiments” or “excitatons” rather than “executions”?
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coefficients were discretised using a chapeau basis set and the starting values were 1y = 0

and s = 1.

Figures 1 and 2 show a simultaneous reconstruction of both n(z) and s(x) under 1% and
0.1% noise in the time trace data. Here the value of the solution u(z,t) was negative and
there was therefore no cancellation effect on the s(x) and the n(x) term (test case A). In

0.2 5 77(:6) 0.2 S(I) -1 / \\ — actual
/ \ ---iter 1
! ! * %k jter 2
/ ' oo iter 3

0.1 4 0.1 -

0.0 T T T I 0.0 T T |
0.00 0.25 0.50 0.75 1.00 0.00 0.25 0.50 0.75 1.00

Figure 1: Reconstruction of both 7(z) and s(z) under 1% data noise; test case A.

0.2 5 77(:6) 0.2 S(I) -1 / \\ — actual
/ \ ---iter 1
* %k jter 2
! N ooo jter 5
/ \ oo jter 8

0.1

T | 0.0

00 T T T T 1
0.00 0.25 0.50 0.75 1.00 0.00 0.25 0.50 0.75 1.00

Figure 2: Reconstruction of both 7(z) and s(z) under 0.1% data noise; test case A.

Figure 3 we show the difference when the sign of w(z,t) is reversed so that there is the
potential for a cancellation effect between 7(x) and s(x) (test case B). In fact this occurred
resulting in a poorer reconstruction in both functions. Data noise here was again 0.1%.
The final picture 4 shows a more complex function n(z) with two features (test case C),
one at each end of the interval. For this run the function u(x,t) was zero at the endpoint

15



0.2 4 n(x) 0.2 s(x) —1 — actual
---iter 1
* % jter 2
ooo jter 3

oo jter 4

0.1 0.1
L]
° L]
L ]
. L] . * w X
0.0 Lt T T T | 0.0 T T T }
0.00 0.25 0.50 0.75 1.00 0.00 0.25 0.50 0.75 1.00

Figure 3: Reconstruction of both 7(z) and s(z) under 0.1% data noise; test case B.

x = 0 and so small in comparison at the left end as opposed to the right. Since n occurs
in combination with u in the equation this means a relative loss of information at the left-
hand endpoint. This is clearly visible from the left hand graphic. In, addition this error in
n(x) now affects the combined term (s — nu) and results in a similarly poor reconstruction
of s(x) near x = 0. Note that a seemingly overall better match of  at the fourth iterate
is dismissed in subsequent iterations that are much worse in approximating the left hand
feature. 7 This is due to the fact that the mismatch is weighed by the values of u which
are small near the left endpoint, but penalize deviations occurring in the right half of the

interval (as is the case for iteration 4) much more strongly. These reconstructions were
made using 0.1% data noise.

0.2 5 77(55) 0.2 S(‘T) -1 — actual
- - - iter 2
* * % jter 4
8'/"\ **** oo o jter 6
PRSEREN s
-7 >0 F e iter 8
\
0.1 \ 0.1 4
‘\
\ /
\ /
5 ) /
* O:\ II
* %! ! »
* Q“\ Il*
* M 1% [}
0.0 4+ . . . . 0.0 4-2 . . . .
0.00 0.25 0.50 0.75 1.00 0.00 0.25 0.50 0.75 1.00

Figure 4: Reconstruction of both 7(z) and s(z) under 0.1% data noise; test case C.

This effect of smallness of u at the left hand endpoint is also apparent in the other figures,
particularly in the case where there is a significant feature near this endpoint. In all figures

"textcolorredShould we add further comment here on this? Such as stopping condition? |not sure how

o
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we imposed the sign constraint imposed by the physical problem that n(z) > 0.

For an n function with support away from x = 0 the reconstructions shown in figure 2 under
0.1% noise and in figure 1 with 1% added noise indicate a reasonable reconstruction of both
n and s(x). Note that a poor initial guess (both these functions taken to be constant zero
and one respectively) leads to a severe overshoot in the first computed approximation to
s(x) although this quickly settles down. In this case both actual s(z) and n(z) functions
have support away from the left-hand endpoint £ = 0 and there is also overshoot in the
first iteration of 7.

The difference between (0.1%) and 1% of added noise to the data simulated by the direct
solver is quite apparent and indicates the severe ill-conditioning of the inverse problem.

Finally, we show a plot of the singular values
of the Jacobian matrix frozen at s(z) = 1 and
n(z) = 0. As Figure 5 shows there is indeed an
exponential decay of the singular values and the
initial steep decay of the largest values means
that under even relatively small noise in the data
it will be difficult to use more than about tenrel- =37 ®ee
evant modes as the above reconstruction figures —_, | °e
demonstrate. However the decay rate of the sin-
gular values overall is actually more favourable = i ! L s .
for reconstructions than for classical exponen-

tially ill-posed problems such as the backwards F.igure 5: Singular values of the Jaco-
or sideways heat problems, the Cauchy problem Pian-

for the Laplacian or inverse obstacle scattering.

log,qon
[ ]

°
14 o
°

All of the above reconstructions were obtained using the value o = % but none were sensitive
to this parameter except for the extreme ends of its range. However, it is certainly the
situation if we had o = 1 and thus exponential damping the usefulness of the resulting very
small values of u obtained from anything beyond modest time values would be extremely
limited — in particular for the reconstruction of n(x) as this is inherently coupled to the
magnitude of u. ®

Two-dimensional reconstructions in the practically relevant case of a piecewise constant

coefficient 7, corresponding to inclusions in a homogeneous background, can be found in
27].
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