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Abstract. The interaction of linear waves with periodic structures arises in a broad
range of scientific and engineering applications. For such problems it is often mandatory
that numerical simulations be rapid, robust, and highly accurate. With such qualities in
mind High-Order Spectral methods are often utilized, and in this paper we describe and
test a perturbative method which fits into this class. Here we view the inhomogeneous
(but laterally periodic) permittivity as a perturbation of a constant value and pursue
(regular) perturbation theory. We demonstrate that not only does this lead to a fast and
accurate numerical method, but also that the expansion of the field in this geometric
parameter is valid for large deformations (up to topological obstruction). Finally, we show
that, if the permittivity deformation is spatially analytic, then so is the field scattered
by it.

1. Introduction. The interaction of linear waves with periodic structures arises in
applications from across the engineering and physical sciences. Examples can readily be
found in acoustics (e.g., underwater acoustics [9], remote sensing [49], and nondestructive
testing [47]), electromagnetics (e.g., surface enhanced spectroscopy [32], extraordinary
optical transmission [I4], cancer therapy [I5], and surface plasmon resonance (SPR)
biosensing [23] 126, [30,[39]), and elastodynamics (e.g., hazard assessment [20] and full
waveform inversion [50]).

Due to the technological importance of these models, all of the classical numerical
algorithms have been used to simulate solutions of the governing partial differential equa-
tions. This includes the Finite Difference [29/48], Finite Element [24125], Discontinuous
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Galerkin [22], Spectral Element [11], and Spectral [21,[45,46] methods. While these are
compelling choices, due to their fully volumetric character they feature a large number
of unknowns (N = N,N,N, for a three-dimensional simulation) and the need to invert
enormous, nonsymmetric positive definite (SPD) matrices (of dimension N x N). Such
characteristics are still challenging the most sophisticated research groups; see, e.g., the
discussion in [16}31].

Turning to SPR sensors, their utility stems from two characteristics of an SPR, namely
(i.) its extremely strong response and (ii.) its quite sensitive nature. Indeed, over the
range of 10-50 nanometers in incident wavelength the reflected energy can fall from nearly
100 % to 10 % (or even 1 %) before returning to almost 100 %. Clearly, to simulate such
configurations with fidelity a numerical algorithm should be not only extremely accurate,
but also robust and rapid. For this reason we will focus upon High-Order Spectral (HOS)
methods [211[45,[46] which can deliver precisely this behavior.

For the problem of scattering by homogeneous layers it is clearly wasteful to discretize
the full bulk of each layer and sophisticated solvers settle for interfacial unknowns with the
knowledge that information inside the layers can readily be computed from appropriate
integral formulas. Boundary element (BEM) [44] and boundary integral (BIM) [10L27]
methods are foremost among such methodologies and can produce spectrally accurate
solutions in a fraction of the time of their volumetric competitors.

The author has investigated a related class of algorithms (“High-Order Perturbation of
Surfaces”-HOPS) where the (periodic) layer interfaces, {z = am, + gm (2, 2) }, are viewed
as perturbations, g, (z,y) = efm(x,y), of flat interfaces, {z = a,,}, and the governing
equations are treated by (regular) perturbation theory. This viewpoint has the advantage
that the (single) dense, non-SPD BEM/BIM solve (requiring sophisticated quadrature
rules, singularity treatment, and Green function quasiperiodization) is replaced by a
sequence of trivial flat—interface solves. In addition, once the perturbation calculation is
completed, the scattering of waves by a family of structures, parameterized by e,,, can
be rapidly computed by simple summation.

However, such surface approaches are not applicable for structures with more general
permittivities, e(x,y, z), which do not have layered structure. In this work we follow the
approach of Feng, Lin, and Lorton [I8,[19] and adopt a perturbative philosophy akin to
that of the HOPS algorithm in that we consider such a permittivity as a perturbation of
a trivial one, e.g.,

e(x,y,2) =€+ 0E(x,y,2), €€R, E(x+dyy+dy,z)=E,y,z2),

where F is a permittivity “envelope,” and again conduct (regular) perturbation theory.
With this point of view we denote the resulting algorithm a “High-Order Perturbation of
Envelopes” (HOPE) scheme. Feng, Lin, and Lorton focused upon strongly elliptic equa-
tions [18] and the Helmholtz problem in Transverse Electric (TE) polarization [19], each
with stochastic perturbations, E. In contrast, we consider both TE and TM (Trans-
verse Magnetic) polarization with deterministic envelopes in order to provide a novel
methodology which should have computational advantages over general-purpose volu-
metric solvers in certain configurations, e.g., where the support of E is small or where
the set on which FE significantly changes is small. One choice which we pursue in this
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HOPE METHOD FOR PERIODIC MEDIA 727

work is an approximate indicator function which is nearly zero/unity to denote the ab-
sence/presence of a material. For brevity and clarity of presentation, we focus upon the
two—dimensional setting of TE or TM polarization governed by the Helmholtz equation.
We leave the nontrivial details of extending our approach to the fully three—dimensional
setting governed by the Maxwell equations for future investigations.

The contribution of the current work is not only a detailed description of the algorithm
for both TE and TM polarization supplemented with illuminating computations (very
much in the spirit of [I8[19]), but also a new, extensive, and rigorous analysis which
justifies the implementation we employ. More specifically, we prove not only that the
domain of analyticity of the scattered field in § can be extended to a neighborhood of the
entire real axis (up to topological obstruction), but also that this field is jointly analytic
in parametric and spatial variables provided that F(z,y, z) is spatially analytic.

The rest of the paper is organized as follows. In §2] we recall the governing equations
complete with a discussion of transparent boundary conditions in §3l We describe the
HOPE algorithm in §] and begin our theoretical developments with a description of the
relevant function spaces in §5l We state and prove our analytic continuation results in
g6l and our joint analyticity results in §71 Finally, we describe numerical results in §g|
complete with implementation details in §8.1] and results for layered media scattering in
g821 In Appendix[A]l we record the proof of an involved joint analyticity result, while in
Appendix [Bl we give the proof of an intricate elliptic estimate.

2. Governing equations. We assume a constant permeability equal to that of the
vacuum p = po and that there are no currents or sources so that the time-harmonic
Maxwell equations become

curl[E] — iwpoH =0, curl[H] + iweE = 0, (2.1)

where (E, H) are the electric and magnetic field vectors, respectively, and time depen-
dence of the form exp(—iwt) has been factored out [443]. The d-periodic permittivity
is specified as

e, z>h,
e=e(z,2) = e (x,2), —h<z<h,
ew), z < —h,

e ) ¢ R, and € (x + d, 2) = (V) (z, 2). We further specify that

lim e (z,z) = €W, lim (2, 2) = ™),
z—h— z—(—h)+

and typically e®) = () With the permittivity of the vacuum ey we can define
k2 = wleopo = w?/cd, (kM2 =€e™E2 m e {u,v,w},

which also introduces the speed of light, ¢o = 1/,/€opo-
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728 D. P. NICHOLLS

This structure is illuminated from above by y—independent plane—wave incident radi-
ation of the form

E"(,2) = Aexp(i(oz —4®2)), H"™(z,2) = Bexp(i(az —1¥)2),
a=kEWsin(@), ~™ = k™ cos(), (2.2)

where |A| = |B| = 1. If this is incident upon a y-invariant structure and the radiation is
appropriately polarized, then the fully vectorial Maxwell equations (21]) can be reduced
to one of two scalar, two—dimensional Helmholtz problems. For instance, if

0 . iy
A=[1], B=- 0o |,
0 WHO \

then the transverse component v = v(x, z) of the electric field satisfies the Transverse
Electric (TE) Helmholtz equation

1
—div [Vv] + kv = 0.
€

By contrast, if

1 iy 0
A= —_— 0 s B=|1 ;
we 0

then the transverse component v = v(x, z) of the magnetic field satisfies the Transverse
Magnetic (TM) Helmholtz equation

1
div {—Vv] + kv =0.
€
In each case we will seek quasiperiodic solutions satisfying [51]

v(x +d, z) = exp(iad)v(z, 2).

3. Transparent boundary conditions. We now seek to not only rigorously specify
the appropriate boundary conditions on solutions in the far—field, but also reduce the
infinite domain to one of finite extent. Happily, both can be accomplished with the same
formalism [BL6]. In the upper domain {z > h} we ask for solutions which are the sum of
the incident radiation and an upward propagating (reflected) component, e.g.,

v = pitc + Urcﬂ

= exp(iox — iy 2) + ¢gexp(iax + iy (z — h)) + Z Uy exp(iape + 1 (“)( —h)),
p#0
[431[51] where

ap=a+ @2r/d)p, ™ = /e —a2 Im{y{™} >0, me {uw}

If we set o = Gy — exp(—iy " h), implying @ = co + exp(—iy(“h), then

v = exp(ioz — iyWz) — expliazx + iy (z — 2h)) + Z Uy exp(iapr + iyz(,“)(z — h)),

p=—00
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HOPE METHOD FOR PERIODIC MEDIA 729

and v(z, h) = u(z). It is a simple matter to show that
A0 = (=i exp(iaz — iv™Wz) — (i7™) exp(iaz + iy (z — 2h))

+ Z (i ()i, exp(iapa + i (“)(z —h)),

so that
— d.v(x, h) = (iv") exp(iaw — iy h) + (iv™)) exp(iax + iy (—h))
+ Z (—i’yz()“))ﬂp exp(iay,).
p=—00

If we define the function
o(x) == (2@'7(") exp(—iv(“)h)) exp(iax), (3.1)

and the order—one Fourier multiplier (the externally directed Dirichlet—-Neumann opera-
tor for the Helmholtz equation on {z > h})

o0

Tu[] = Y (—ivf")y, expliaya),

p=—00

then we see that we can express the Upward Propagating Condition (UPC) [I] exactly
with the boundary condition

—0z0(z, h) = Tulv(z, h)] = ¢().

By contrast, in the domain {z < —h} we seek a solution which is purely downward
propagating (transmitted)

ptrans — Z Wy exp(iope — z'yz()w)(z + h)),

p=—00

[43.51]. Clearly, v(z, h) = w(z) and, with the calculation

oo

d,v(x,—h) = Z (—ivz(,“’))zi)pexp(iapx),

p=—00

and the analogous order—one Fourier multiplier (again, the externally directed Dirichlet—
Neumann operator for the Helmholtz equation on {z < —h})

o

Tulg) = ) (=ing" )iy expliage),

p=—00
we can state the Downward Propagating Condition (DPC) [I] transparently using

0v(x,—h) — Tylv(z,—h)] = 0.
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730 D. P. NICHOLLS

Summarizing all of our conclusions thus far, we settle upon the following problems to
solve. In TE polarization we must find a unique solution of

WAU + k3v =0, —h<z<h, (3.2a)
— 0,v — Ty [v] = ¢, z=h, (3.2b)
0,v — Tyy[v] =0, z = —h, (3.2¢)
v(x +d, z) = exp(iad)v(z, 2). (3.2d)
In TM polarization we seek a unique solution of
div {mw] + kv =0, —h<z<h, (3.3a)
—0.v—T,[v] = ¢, z=h, (3.3b)
0,0 — Ty [v] =0, z=—h, (3.3¢)
v(x +d, z) = exp(iad)v(z, z). (3.3d)

4. A high-order perturbation of envelopes method. At this point there are
many approaches available to us for the numerical simulation of solutions to the TE, (B.2]),
and TM, B3), problems stated above. Among these are the classical Finite Difference
[29,48], Finite Element [5l6L13,25], Spectral Element [11], and Spectral Methods [211[45]
46]. For more details about these and other methods one can consult one of the many
surveys on the topic, e.g., [3].

Rather than pursue one of these standard volumetric approaches, we follow the lead
of Feng, Lin, and Lorton [I8[19] and view the problem perturbatively. More specifically,
we think of our configuration as a small deviation from a trivial, constant—permittivity,
structure,

V) —€(1-0E) =e—4(eE),
where € € R is a constant, and ¢ < 1 (initially). For future reference (TM polarization)

we note that, in this case,
o0

1 1 .
e T & Z E°o.
£=0
In the case of TE polarization it was shown by Feng, Lin, and Lorton [19] that, provided
that E(x,z) is smooth enough, the field v = v(x, z;0) depends analytically upon § so
that

v=uv(z,2;0) = ng(x, 2)6¢, (4.1)
=0

converges strongly in a Sobolev space. It is not difficult to show that, upon multiplication
of the Helmholtz equation by ¢(*), in TE polarization these v, satisfy
TE)

Avg + ekdvg = F™, —h<z<h, (4.2a)
— Oyvp — Ty [ve] = 00,00, z=h, (4.2b)
0,vp — Toy[ve] =0, z = —h, (4.2¢)
ve(x + d, 2) = exp(iad)ve(z, 2), (4.2d)
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HOPE METHOD FOR PERIODIC MEDIA 731

where d; 4 is the Kronecker delta function, and
FéTE)(w, 2) 1= eB(x, 2)kdve_1(x, 2).

The situation is not much more difficult in TM polarization where, using the fact that €
is constant, the vy must verify

Avg + kv, = F™), —h<z<h, (4.3a)
— 0,vp — Ty [ve] = 00,00, z=h, (4.3b)
0,vp — Toy[ve] =0, z = —h, (4.3c)
ve(z + d, 2) = exp(iad)ve(z, 2), (4.3d)

where

-1
FZ(TM) (z,2) = — Z div [E(x, z)f—quq(fc, Z)] .
q=0

It is easy to see [5I] that the unique solution at order £ = 0, in either polarization, is
vo(x, z) = exp(i(ax — vV 2)),

and a “High-Order Perturbation” scheme can be built upon this where we make the

approximation
L

v(z, 2) = vl (z, 2) = Zw(m, 2)6°.
£=0

This is pursued in detail in §8

In making the nature of the perturbation more precise we can formulate the particular
algorithm we pursue in this contribution. We consider an envelope function, £ = E(z, z),
which indicates the support of the domain inside {—h < z < h} where the permittivity
is not equal to €. For instance, we may choose

tanh(w(z — a)) — tanh(w(z — b))

2 )
with transition sharpness parameter w, which is nearly zero for —h < z < a — ¢ and
b+¢e < z < h, but is almost Fy on the interval a + & < z < b — €. This function and the
resulting permittivity are depicted in Figure [ (left and right, respectively).

E = E,,(z) = Eo { (4.4)

Envelope function E(z, z) Permittivity function e(z, 2)

FIG. 1. Plot of E(z, z) (left) and () (x, z) (right).
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732 D. P. NICHOLLS

With this form of perturbation we classify our approach as a “High-Order Perturbation
of Envelopes” (HOPE) scheme [33] to distinguish it from the High-Order Perturbation
of Surfaces (HOPS) algorithms which the author has advocated in previous work [34[37]
38,4T1,42].

5. Function spaces. Before pursuing our theoretical results we specify the function
spaces we require for the analysis. For any real s > 0 we have the classical interfacial
quasiperiodic L?~based Sobolev norm [27]

2 = ~ 12 B I ;
U5 == Z Py U, , =1+ %, Up = —/0 U(x)e'™*” dx,

d
p=—00

which gives rise to the quasiperiodic Sobolev space [27]
H*([0,d)) = {U(x) € L*([0,2]) | U]l 5. < o0} .

The dual of H® is H~° which can be equivalently defined by the norm above with
negative index. We also recall, for any integer s > 0, the space of s—times continuously
differentiable functions with the Holder norm

f

oo = 0ax |0pf] o

We also require, for any integer s > 0, the volumetric quasiperiodic L?-based Sobolev

norm
s 0 h
iy =3 3 @ [ ol ) e

j=0p=—o00
which defines the quasiperiodic Sobolev class

H*([0,d] x [—h, h]) = {u(z,z) € L*([0,27] x [=h, h]) | |Jullz. < oo}.

As we shall see, the following algebra property will be crucial for our subsequent
developments [17,28]34].

LEMMA 5.1. For any integer s > 0 and any set @ C R™, if {f,u} : Q — C, f € C*(Q),
u € H*(Q), then

HfU”Hs < M(m,s,Q) |f|cs ||uHHs )

for some universal constant M (m, s, §2).

Finally, we will need a particular notion of analytic function.

DEFINITION 5.2. Given an integer m > 0, the functions f = f(x) and F = E(z, z)
are members of the spaces C¥ ([0,d]) and C¥ ([0,d] x [—h, h]), respectively, if they are
real analytic and satisfy the estimates

A" arot
<Cy 3 r=_F
om (r+1) (r+t)!
for some C¢,Cg, A, D > 0.

The notation C¥ defines the space of real analytic functions, C*, with radius of

analyticity (given by A and D) measured in the C™ norm.

r

9%
-

T

AT Dt
com (12 (E+1)?

< Cg

Vrt>0
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HOPE METHOD FOR PERIODIC MEDIA 733

REMARK 5.3. Note that the incident radiation function ¢, (8.1)), is clearly real analytic
in z and satisfies

Vr>0

oy, A
-z < -
rl ¢“H BRI

for some Cy, A > 0.
Before closing this section we quote an invaluable family of elementary bounds [36L40].

LEMMA 5.4. For any integer r > 0 there exists a universal constant S < oo such that
the following sums are bounded:

T

(r+1) ~y (r+1)? 2
D ey F T E LD D0 D vy oy

Clearly, changing the entries in the summations by one or two, e.g.,
r 2

Z (r—j+1)2(G+1)%

Jj=0

will not affect the convergence of these sums and, among the finite collection of such
trivial changes, there is a universal S which works for all.

6. Analytic continuation. As we mentioned above, in TE polarization the expan-
sion of v in 4, (&), was shown to be strongly convergent in an appropriate function
space by Feng, Lin, and Lorton [19], provided that F(z, z) is sufficiently smooth. This
result justifies our HOPE approach, but only in the case § < 1. The situation of TM
polarization or, in either polarization, 6 moderate to large is outside the scope of their
theory. However, by following the work of the author and Reitich [36] and the author
and Taber [40], we can demonstrate the analyticity of the solution for any real value of
the perturbation parameter (up to topological obstruction). This result is one of analytic
continuation and justifies our use of Padé approximation to simulate deformations which
are large and/or rough.

To demonstrate this we consider the envelope E(x, z) and show that v depends analyt-
ically upon oF (z, z) for any deR. To put this into our current framework we consider
fixed dp € R and write

Ey(z,2) = SoE(.T, z), 6= 5 — bo,
and we must prove analyticity of the field about § = 0 as
SE(z,2) = (60 + 0)E(z, 2) = Eo(x, 2) + 0E(x, 2).

Thus, we consider

W) (z, 2)

)

E{l - SE(z,z)}
= E{l —boB(x,z) — 5E(ac,z)}
€{1 — Eo(z,2)} — deE(z, 2).
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734 D. P. NICHOLLS

We will now demonstrate that the field v = v(z, z; Ey, 0) is analytic in ¢ by showing

that the expansion

v =v(z, z; Ey,0) waon

(6.1)

is convergent. In order to give a unified treatment for both polarizations we write ([3.2])

and (B3] as

Lv =0, —h<z<h,
—0v —Tyv] = ¢, z=h,
0,0 — Tylv] =0, z = —h,
v(x +d, z) = exp(iad)v(z, 2),
where
pA + k2, TE polarization,
B {div [p(”)V] + k2, TM polarization,
and

1
(U) = —
o\ (x, 2) Dz a)

We note that, from the definition of €(*) above,
1= pe® = o) [&(1 = By(r, 2)) - 6¢E(x, )} ,

we can show that

P = o) (g, 2:5) = Zp(v)

where
(v) _ 1
po-(,2) = e(1— Eo(z,2))’

H0,) = g A 2) = Bl ) o )00 o),

In addition, it can also be demonstrated that

8) = i L6,
£=0

where
p&U)A + k2300, TE polarization,

Le= div [p{"'V | + k3dro, TM polarizati
Py + k§oe,0, polarization.

Now it is a simple matter to show that the v, satisfy

Love=Fri= =Y Li g0, —h<z<h,

— O0zVp — T [’U ] = 6Z,O¢7 z = h7
0,vp — Toy[ve] =0, z = —h,
ve(x + d, 2) = exp(iad)ve(z, 2).
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HOPE METHOD FOR PERIODIC MEDIA 735

For this and later results it is convenient to define the extra smoothness parameter we
require in TM polarization
0, TE polarization,
o=
1, TM polarization.

To facilitate later results we require the following elementary analyticity estimate.
LEMMA 6.1. Given any integer s > 0, if Fo(z, 2), E(x,z) € C*T9([0,d] x [—h, h]), and

1

_ | I
€(1 - Ep)

Cs+o a

for some a > 0, then
’
|p€|Cs+0 S Cpo7 6 Z O
for some C,, B, > 0.

Proof. We proceed by induction on ¢ and conclude the case £ = 0 by choosing

1

1
o = | ——— < -
o ‘dl—ﬂﬂ

Cs+o a

Cp = lpo

Now, assuming the estimate for all £ < L we examine the size of pr,

E
Cst+o = ‘(1_E0) PL-1
1
fer

€l

lp

Csto

|E|Cs+<r |PL—1 ‘Cs-f—(r
COs+o

IN

L-1
_ |E‘C8+U CPBp ’
a
and we are done provided that
E E s+o
l%>JJQL.
a
|
We now state the elliptic estimate required for our inductive proof, which is proven in

[BLTLI2LI3]. As observed by these authors, the issue of uniqueness of solutions to these
Helmholtz problems, e.g.,

LoV =0, —h<z<h, (6.5a)
8.V - T,[V] =0, 2=h, (6.5b)
0,V —T,[V] =0, z = —h, (6.5¢)
V(z+d,z) = exp(iad)V (z, z), (6.5d)

which should have only the trivial solution V' = 0, is a subtle one and certain illuminating
frequencies w will induce nonuniqueness in some configurations. Unfortunately a precise
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736 D. P. NICHOLLS

characterization of the set of forbidden frequencies is elusive and all that is known is that
it is countable and accumulates at infinity [4]. To accommodate this state of affairs we
define the set of permissible configurations

P :={(w,€ Fy) | V =0 is the unique solution of (G} . (6.6)

With this we can now state the fundamental result.

THEOREM 6.2. For any integer s > 0, if (w,€ Ey) € P, Ey € C*T([0,d] x [—h, h]),
F € H*([0,d] x [~h,h]), Q € H**/2(]0,d]), and R € H*+1/2([0,d]), then there exists a
unique solution of

LoV =F, —h<z<h,
-0,V -T,[V]=Q, z =h,
0,V —T,[V] =R, z = —h,

V(z+d,z) = exp(iad)V(z, z),

satisfying
VIl ger2 < Ce{I1F N g + QU grasrre + 1Rl grosasa}

for some universal constant C, > 0.

We are now in a position to establish the recursive estimate required by our analyticity
theory.

LEMMA 6.3. Given any integer s > 0, if Fy(z, 2), E(z,z) € C*T9([0,d] x [—h, h]), and

1

1
_— < —
€(1 - Ep) ’

Cs+o a

for some a > 0, and

lvell oz < KB', (<L,
for constants K, B > 0, then the functions Fy in (6.4al) satisfy
|Fr| e < CKB,BY!

for some constant C' > 0.

Proof. The proof depends upon polarization, but the changes are minor so we focus
upon TM and leave TE to the reader. Given our hypotheses we can immediately appeal
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HOPE METHOD FOR PERIODIC MEDIA 737

to Lemma so that

IFellge =

L—1
- E L1—q0q
q=0

Hs

L-1
<> ‘ div {p(vaquq} ‘Hs
q=0
L-1
S Z Hp(LUquUq Hsto
q=0
1
< M| IVl
q=0
L—-1
<Y MCBI gl
q=0
L—-1
<» MC,B) 9KBY
q=0
L—-1 B\ L-1-a
< KC,MB,B""'}" (EP)
q=0

1
< KC,MB,B*! —) :

where we have defined 6 := B,/B and we select
B> B,
to ensure # < 1. We are done provided that we choose
C>C,M/(1—0).

O
With these we can now state and prove our analytic continuation result.

THEOREM 6.4. Given any integer s > 0, if (w, €, Ey) € P, Eo(z, 2), E(z,2z) € C*T7([0, d] x

[—h, h]), and
1 1
E(l — Eo) COs+o G,,
for some a > 0, then the series (61]) converges strongly. More precisely,
Joellos < KB, €20 (6.7)

for some universal constants K, B > 0.

Proof. As before, we proceed inductively. The case £ = 0 is resolved by appealing to
Theorem B2 with F' = 0, Q = ¢, and R = 0, and then setting K := ||vo|| y:+2. Assuming
that ([67) is true for all £ < L we invoke Theorem [6:2] to deduce that

ozl grove < Ce [ FLll e -

Licensed to Univ of Illinois at Chicago. Prepared on Tue Jun 8 10:16:08 EDT 2021 for download from IP 128.248.156.45.
License or copyright restrictions may apply to redistribution; see https://www.ams.org/license/jour-dist-license.pdf



738 D. P. NICHOLLS

From Lemma [6.3] we find that
||'UL||Hs+2 < CECN;'I(BPBL_I7

and we are done provided that
B> C.CB,.
O

7. Joint analyticity. To conclude our theoretical developments we produce a joint
analyticity result in the spirit of that found in Nicholls and Taber [40], which shows that
v = v(x, 2;0) is analytic in z, z, and . For this we will demonstrate that the vy from
(61) satisty the conditions of Definition For this we will analyze, quite directly, the
equations ([6.4]), more specifically arbitrary x and z derivatives of these problems.

In order to simplify subsequent developments we require the following analogue of
Lemma [6.1] which is established in Appendix [Al

LEMMA 7.1. For any integer m > 0, if Fy(z, 2), E(z,2) € C¥ (]0,d] x [—h, h]) so that

oroL A", Dt oroL A" Dt
(r+t)E°@”§C@wr+ﬁy(t+€y’ (r+t)E(ﬁL§CbGifﬁ5u+ﬁp’
for all r,t > 0, for some Cg,,Cg, Ag, Dg > 0, and
1 1
{1~ Bo) | ~ @
for some a > 0, then
oot A" Dt
CERLd qﬁﬁwmpa+n2vﬂnnﬂ

for some C,, B,, A, D > 0.

As before, we now consider the elliptic estimate necessary for our proof. We state it
here but establish it in Appendix [Bl to maintain the flow of our developments.

THEOREM 7.2. Given any integer m > 1+ o, if (w, €, Ep) € P, Eg € C%([0,d] x [—h, h])

so that . .
oro AT D
—LZ <Cg,—=—= E Vr,t>0
T+ = E%r+u t+nz "PUED
for some Cg,, Ag, Dg > 0, and
1 < 1
E(l — Eo) c a’
for some a > 0, and F € C¥([0,d] x [—h, h]) satisfying
orot AT Dt
—L2_F <Cp—s—- Vrit>0,
(r +1)! ‘LO Prrnzi+nz T0E

for the A, D > 0 from Lemma [[T] and some Cr > 0, and @, R € C¥([0,d]) satisfying

T aT A’l‘
03, <R <Cr—= Vr>0,
QHH1/2 = (7“—!— 1)2 rl i = R(T + 1)2 r =
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for some Cg, Cr > 0, then there is a unique solution V' € C¥([0,d] x [—h, h]) o

LoV = F, —h < z<h,
- 0.V -T,[V]=Q, z = h,
0.V —T,[V] =R, z = —h,
V(z +d, z) = exp(iad)V (z, 2),
satisfying
T At T t
0:0: <C. A D Vot >0,
(r+t)! || (r+1)2 (t+1)2
where

C

~e °

k(h) (Cr + Co + CRr)
for some universal constant k(h) > 0.

With this we can now state and prove the recursive estimate we require.

739

f

LEMMA 7.3. For any integer m > o, if Eg(z, 2), E(z,2) € C¥([0,d] x [—h, h]) so that

L0 At Dt
(r+1t)! (r+1)2(t+1)%

for all r,t > 0, for some Cg,,Cg, Ag, Dg > 0, and

0,02
(r+t)!

Al

Ey < Cg, E

Cm

<Cg
cm (

1 < 1
E(l — EQ) om Cl7
for some a > 0, and
oot AT Dt
e |l < KB* Ve<L VYrt>0,
(r+t)! 7 42 (r+1)2(t+1)2

for the A, D > 0 from Lemma [Z.]] and some K, B > 0, then
‘ arot A" Dt

Phad g <CKB,B'! ——
Mg =777 rv 12 +1)2
for some C > 0.

HO

Vr,t>0

(r+1)!

D
r+ D2 (t+1)2

Proof. The cases of TE and TM polarization are similar so we only present the latter

for simplicity. We recall that, in this case,

L—-1 L—-1
Fr==YLogug=— Y div[of, Vo],
q=0 q=0

so that
oot Pl S = i ot 0 ok
Tz — _ d T z v v_z_z
Y PP D ”K(r—j)!(t—k)!p“>( Ji
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Using Lemma [T and the inequality (r!t!) < (r 4 ¢)! we have

oot il 1L A 9 oF
2% p v
[l < wo S B Sl (Fomaaet) (5 5,
Pl KA e L &9 ok
RGP el G Gy Tel P PN
L-1 r—j t—k j k
SE: }:MC A D wpi A D

—J+1)2(t—k+1)27 (G+1)2(k+1)2

Ar L-1-q
< L—1
< KCMB,B* ™' leZ( /)

(r+1)? (t+1)°
ANy S VIV 22 (—k+ 120k + 1)
r t
< KC,MS? D ,
7‘+1) (t+1)2

provided § = B,/B < 1. Thus we are done if we choose

C>C,MS*/(1-0).

O
We are now in a position to state and prove our joint analyticity result.

THEOREM 7.4. Given any integer m > 1+ o, if (w, €, Eg) € P, Eg € C¥([0,d] x [=h, h])

so that oot " .
I T D
2P, <C E E_ Vrt>0
T+ o = B2 2 D
for some Cg,, Ag, Dg > 0, and
1 1
E(l—Eo)C a’

for some @ > 0, then the series (G.I)) converges strongly. Furthermore, the solution v(z, z)
satisfies the joint analyticity estimate

T Ot T t

ro% < KB A D
(r+t)! 7 42 (r+1)2(t+1)2
for the A, D > 0 from Lemma [Z.I] and some universal constants K, B > 0.

v V0t >0, (7.3)

Proof. Once again we proceed inductively. The case £ = 0 is resolved by appealing to
Theorem with F =0, Q = ¢, and R = 0, which delivers the estimate
oot A" Dt
L2y <k(h)Cp—=——-—— Vrt>0,
[, <ot mar Yo
and we are done if we set K = k(h)Cy. We now assume that (73]) is true for all £ < L
and, from Lemma [33] we know that Theorem can be invoked with

CFZC_KBPBL_I, CQ:CRZO.
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HOPE METHOD FOR PERIODIC MEDIA 741

This implies that

orot ~ A" Dt
2 vpl| < w(h)CKB,BY ' VY t>0.
(r+t)! 7| 2 (r+1)2 (t+1)2
We are done provided that
B > k(h)CB,.

O

8. Numerical results. We are now in a position to demonstrate the utility and
robustness of the HOPE algorithm we have discussed above. After we describe our im-
plementation of the method, we illuminate its usefulness by comparing it to a classical
exact solution for multiply layered media with flat interfaces. With this simple configu-
ration we can make several statements regarding the advantages and limitations of this
HOPE approach.

8.1. Implementation. A practical implementation of the HOPE algorithm involves
discretizing the problems ([@2]) and (@3] for TE and TM polarizations, respectively. To
start, we truncate the HOPE expansion (1) after a finite number of Taylor orders

v~ vl(z,2;0) nga:z (8.1)

which should satisfy (£2) or [@3)) up to perturbatlon order L. To accomplish this we
adopt a High-Order Spectral (HOS) philosophy [211[45,46] and, with the quasiperiodic
boundary conditions in mind, utilize a spectral Fourier-Chebyshev methodology. For
this we approximate

N./2-1 N,

vy R vév*”Nz = Z ngpq (z/h)etr®,

p=—N,/2q=0
where T}, is the gth Chebyshev polynomial. To discover the Fourier-Chebyshev coeffi-
cients, {0¢p,q4}, we take a collocation approach and simply demand that the equations
H2) and ([@3) be true at the gridpoints

{z; =7j(d/Ng) | 0<j <N, -1}, {2z =hcos(nmr/N,)|0<r<N.}.

The resulting system of equations can be efficiently and robustly solved by repeated use
of the fast Fourier and Chebyshev transforms as outlined in [211[45]/46].

As with the HOPS schemes we have advocated in the past [36138], the current HOPE
approach requires careful thought regarding the summation of the Taylor series appearing
in (BJ). The natural, direct (Taylor), summation of this quantity is limited to the disk
in § of analyticity centered at the origin in the complex plane. However, long experience
has demonstrated that the true domain of analyticity is typically much larger than this,
and the point of our theoretical developments in §6l was to demonstrate that this is the
case in the current setting. The conclusion that we can reach from Theorem is that
this domain includes a (small) disk about any & € R such that

N 1
é(1—6oE)

)
a

Csto
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or
e - ‘1 - SOE’ .
|€| Cs+o

An effective and efficient algorithm to access this larger region of analyticity is Padé

approximation [2] which we have used with great success in the past [33,[35.B6,[42]. In

summary, Padé approximation estimates the truncated Taylor series

L
F6) = fud,
=0
by the rational function

|:%:| (5) . G‘NI((;) _ E'r]\r/z[:O am(Sm M+N — L,

N WN@©O) N ben
where
| © = o)+ 0@,

Classical formulas exist for the coefficients {a,,,b,} [2], and these Padé approximants
have remarkable properties of convergence enhancement. We refer the interested reader
to §2.2 of [2] and §8.3 of [§] for a full discussion.

8.2. Layered media scattering. In order to provide a brief demonstration of the con-
vergence properties of our algorithm, we considered the scattering of linear waves by a
layered medium. More specifically, we focused on simulating solutions of the Maxwell
equations, [21]), with piecewise constant permittivity

€, t<z<h,
e=¢e(z) =€, —t<z<t,

€, —h<z<-—t,

for 0 <t < h and real ¢ > € > 0, with incident radiation of the form (22)). It is easy to
see that the unique solution to this problem can be written down in terms of a system of
linear equations which, in the three-layer case, is not difficult to solve [51] and we used
them as exact solutions against which we compared our numerical simulations.

To specify our test more precisely, we selected the following geometric parameters:

d=0.8, h=0095 =0.500,
and the following electromagnetic constants:
€=09, A=0.7 6=30°.

We considered two configurations: (i.) a small deviation from the trivial, constant—
permittivity case, specified by ¢ = 1.1, and (ii.) a large deviation characterized by
¢ = 1.6. In the small deviation case we required

16 <N, <32, 2<L<I16,
while for the large deviation we demanded

16< N, <64, 2<0L <32,
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HOPE METHOD FOR PERIODIC MEDIA 743

and in each case N, = N,. We measured convergence in the L* norm and computed

Error™V= V=L

_ ‘,UNm,Nz,L _ ,UExaLct|Loo )
8.3. Small deviation. We summarize the results of our experiments in the case of
a small deviation, ¢ = 1.1, in Figures @ and Bl More specifically, we examined the

convergence in N, = N, in Figure 2l while we studied L convergence in Figure

Error versus N, Error versus N,
0.1 g T T T T T T 0.11 T T T T T
0.09 F 0.1
0.08 F 0.09
007k 0.08
0.07 7
0.06 |
0.06 | ]
& =
goost £ 005F 1
= =
0.04 0.04 ]
003} 0.03 1
16 16 18 20 22 24 26 28 30 32
Nfﬂ
F1a. 2. Error versus N, for ¢ = 1.1 (Left: TE, Right: TM).
o Error versus L Error versus L
10 T T T T T 0.18 T T T T T T
0.16
0.14F E
0.12f b
s . ]
T 1 g
o & ]
102 L L L L L L
2 4 6 8 10 12 14 16 8 10 12 14 16
L L

F1G. 3. Error versus L for ¢/ = 1.1 (Left: TE, Right: TM).

While we were pleased that our method showed convergence as all discretization pa-
rameters were refined, the results were rather disappointing. We employed not only an
HOS Fourier—Chebyshev approach to solve the Helmholtz problems, (2] and (£3]), but
also utilized a High-Order Perturbation scheme for the deformation variable, 6. We ex-
pected that our convergence rates would be exponential. However, a quick inspection of
the exact solution, which is only in H? for TE polarization and merely H' for TM polar-
ization, explains that, in the absence of sophisticated mesh refinement strategies (which
is an object of current research), one can only expect rather low rates of convergence.
In the experiments above we noticed an experimental rate of convergence of 1.87 for TE
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and 1.60 for TM polarization as N, = N, was refined, while the convergence rate in L
was difficult to characterize with the spatial resolution of such modest quality.

In order to further validate our code we conducted another convergence study against a
different “exact solution” obtained by numerically simulating solutions of (8.2)) and (33])
with our smooth permittivity profile, ([£4]) (w = 100), and an HOS Fourier—Chebyshev
approach. Reconsidering the calculations above yielded the results depicted in Figures [
and B for N, = N, and L convergence, respectively. Here we saw the behavior we
expected, namely exponential rates of convergence in both N, = N, and L down to
machine precision (to the conditioning of our algorithm). This exhibits a well-known
limitation of HOS methods, that high-order rates of convergence are limited by the
smoothness of the underlying exact solution [21],45]46].

» Error versus N, Error versus N,
" T T 10™ T T T

Error
Error

10-10

10-12

10714
16 18 20 22 24 26 28 30 32

FIG. 4. Error versus N, for ¢ = 1.1 with smoothed exact solution
(Left: TE, Right: TM).

Error versus L Error versus L
100 T T T T T T T T
—o— T
—+— Pade
100 1
" "
o o
= =
5] =
10710} .
10.15 N N N N N N 10.15 N N N N N N
2 4 6 8 10 12 14 16 2 4 6 8 10 12 14 16
L L
FiGc. 5. Error versus L for ¢ = 1.1 with smoothed exact solution

(Left: TE, Right: TM).

Before leaving this simulation we point out, in this latter case of a smoothed solution,
the extremely beneficial effect of Padé summation. This approach delivered solutions
with ten extra digits of accuracy compared to straightforward Taylor summation.
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HOPE METHOD FOR PERIODIC MEDIA 745

8.4. Large deviation. We repeated these small deformation simulations in the case of
a large deviation characterized by ¢ = 1.6. We display the results of these experiments
in comparison to the exact solution in Figures [l and [0 for N, and L refinement, respec-
tively. Here we noticed not only the very poor performance of our algorithm with Padé
approximation, but also the complete inapplicability of Taylor summation.

Error versus N, Error versus N,

1010 108 T T T T
8
10 108
105 1
10%F 1
" "
=] o
& 104k 1 &
10%f 1
102r 1
0
10°F 1 10 M
20 25 30 35 40 45 50 55 60 20 25 30 35 40 45 50 55 60
F1G. 6. Error versus N, for ¢ = 1.6 (Left: TE, Right: TM).
Error versus L Error versus L
1010 T T T T T 108 T T T T T T
8{ 1
10 108 1
108k 1
10*F 1
8 8
g 10%F ] E
10%F 1
102F 1
0
10% \ 3 “1 \ 1
102 N N N H N H 102 . . . N . N
0 5 10 15 20 25 30 35 0 5 10 15 20 25 30 35
L L

Fic. 7. Error versus L for ¢/ = 1.6 (Left: TE, Right: TM).

As before, by replacing the exact solution with a numerical solution of the smoothed
problem with F given by (£4]) (w = 100), we obtained the results in Figures [§ and [0 for
N, = N, and L refinement. Once again we noticed the greatly enhanced performance of
our algorithm with Padé approximation in this setting, though Taylor summation was
completely unusable.
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Error versus N,

Error versus N, ;
T T T 1010

o ) - 5 —o— Taylor
e — ade —+— Pade
o5l 1 105 :/GW

Error
5
o
Error
o

-10 ettt
10
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N,
F1G. 8. Error versus N, for ¢ = 1.6 with smoothed exact solution
(Left: TE, Right: TM).
Error versus L Error versus L
1010 T T T T T 1010 T T T T T T
—+ Pade
1051 1051
g g
& 10°F & 10°F
10 10°
10.10 L L L L L L 10-10
0 5 10 15 20 25 30 35 0 35

Fic. 9. Error versus L for ¢ = 1.6 with smoothed exact solution
(Left: TE, Right: TM).

Dedication. I would like to dedicate this work to the memory of my wife’s mother,
Caryl Steimel. Caryl was a kind woman of strong faith who always put her own needs
behind those of others, particularly her family. I knew her for nearly thirty years and
was always inspired by the time and talent she spent on her husband, her children
(including my wife Kristy), and her grandchildren (particularly my daughter Emma). Her
example of patience and selflessness is a model for all who knew her. She is sorely missed.
Somehow the natural acronym for the algorithm described in this paper (“HOPE”) is
singularly appropriate for Caryl as her outlook on life was always full of “hope”. Quoting
the motto of my Alma Mater: In Deo Speramus!

Appendix A. Analyticity of the reciprocal permittivity. For the proof of
Lemma [Z.]] we use induction on ¢, beginning with £ = 0. To accomplish this we in-
duct on t, beginning with ¢ = 0. Finally, we establish this via induction on r, beginning
with » = 0. So, we begin by setting

Cp = ’p(()v)

)

Cm
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which resolves r = 0. Now we assume that

9y (v
—'p()
7!

<C =
om (41
and note that 97 /r! applied to

&(1 — Eo(z,2)p)” =1,

cf. [63), gives

or —/ o Y
= <7~_J 1—E0(IZ))])<ﬁP0)-

=0

<.

From this we estimate

%po cm €= Elo(x,z)) cm (7?33_; ! [l = Bl 2)) cm %po cm
§g§@%£iw90ﬁy
< ceun _ i (5)

if Ag/A is chosen less than one. Thus we are done with our induction on r provided that
A > max {1, CEES} Ag.
a

Conveniently this result resolves our base induction on ¢ at t = 0. So, we proceed by
assuming that

A" Dt

orot (v)
r-z <
TS VEICESE

Yo > t <t
r+ )70 rz0 Vi<t

and note that (970%)/(r + t)! applied to

&1 — Eo(x,2)py” =1,
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cf. [@3), gives

a;ai (v) _ 1 rit!
(7“+t)!p0 o E(l—EO(aj Z)) (7"+f,)
(BT gt a0k
x ;)H ((r i €4 Eo(as,z))]) <_'k_p(<) >)
r—1 6;*] B ag: ai (U)
_ ; <(T oy (L~ Eo(x,z))]) (F?’% )
t—1 3;7]6 - 87’8 »
_kzo ((t— k)! [€(1— Eo(a?,Z))]) ( [ 71 70 )} )

With this and the fact that (rlt!) < (r + ¢)! we estimate

(r+0!"" |om = &1 = Eo(z,2)) | om
r—1¢—-1 ; i
or—J ot~k 8J 3 ( )
—* 2 __[g(1-E .
X {;k_o RG] [é( o(at,z))]’C IR
r—1 :
oI 210t (,
3 | e = B2l | el
=0 : cm | J: cm
=1, of
8t—k or 8k (v)
+ ——~7 [€(1 = Eo(z,2))]| |72 ,
| (t— k) om | TUELTY o
and continue
oror o <k == AT Dk Al DF
1P o ZZCE — 2(F_k 2007 2 (k 2
(r+1)! a | Sz i) E-k+1)2 TG+ (k1)
1 . _ _
A A D
Y ¢ L C _
F O T IR T I
-1 t—k r k
D A D
+kZOCE(f—k+1)QCP(r+1)2 (k+1)2}'
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We now have

67“615 ('u) |€‘ Ar—1 fol
— AgpD
(r—l—f)' om G {CEC B E(T—l—l) (t+1)2
r—1¢{—1

(r+1)2 Ag\ ! (t+1)? Dp\ !
(r—j+1)2(j+1)2 (7) (t—k+1)2(k+1)2 (f)

x>
j=0k

=0
Ar—l Df r—1 ('I"+1)2 AE r—j—1
CpC,A _ AE
O A TR 1 2 =g T DR+ I ( 4 )
Ar o pr-t 2L (f +1)2 D\t
D 2 _ e
+Ce0 E(r+1)2(t+1)2]§(t—k+1)2(k+1)2(D) ’
upon choosing A > Ag and D > Dg we find
araf ) ‘a Ar—l Df—l )
¥z < I
T+ |on = a CEC”{AEDE (r+1)2 (f+1)2
Arfl Df AT fol
.A - T s =5 D - A =5
e e P )

and are finished provided that

A>Ap, D>Dp, A> 3|€|SCEAE, D> 3§SCEDE, Ap > 3l |520EAEDE

This previous result establishes the base of our induction on ¢ at £ = 0. To finish our
proof we assume that

oroL
(r+1t)!

A" Dt
<C,Bf— __—
om PP (r41)2 (t+1)2

[Pt V<L VYrit>0,

and recall that, for £ > 0,
ot (. 2) = &y (@, 2) B, 2)pf”, (@, 2),
cf. (63). From Leibniz’s Rule we have

8;82 (v) rlt!
r+ o’ T o)

" Zzzk: (%(ffiﬂ,,gw) <<ﬁ£)l%’5) (%%”%) |
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which, since (r!t!) < (r +t)!, leads to the estimate

T At T t
it S
ZZ (r+ 1)
jOpOT_‘7+1 (J—p+1)2(p+1)?
ZZ (t+1)?
koqot—k+1 k—q+1)%(qg+1)2
A" Dt

< eC?CnBE-1g4
S e S T )

provided that, as we have already enforced, A > A and D > Dg. We are done if we
choose

B, > éC,CpS*.

Appendix B. Generalized elliptic estimate. In our proof of Theorem we
focus upon TM polarization for brevity as the case of TE polarization is very similar
(and slightly easier). To begin we establish this result in the case of pure z—derivatives,
which we now state and prove.

THEOREM B.1. Given any integer m > 1+ o, if (w,€, FEy) € P, Ey € C¥([0,d] x [—h, h])

so that
o A”
) <C 12 Vo >0,
7"' 0 om = Eqy ('I" + 1)2 r =z
for some Cg,, Ag > 0, and
1 1
E(l — Eo) c a’
for some a > 0, and F' € C¥([0,d] x [—h, h]) satisfying
896}7 ’ CF A V r Z 0,
HO (r+1)
for the A > 0 from Lemma [(T] and some Cr > 0, and Q, R € C*([0, d]) satisfying
T a’f A"'
. ||—FR <C Vr>0,
39|, <corim |39, conpim v
for some Cg, Cr > 0, then there is a unique solution V' € C¥([0,d] x [—h, h]) of
LoV =F, —h<z<h, (B.1a)
-0,V -T,[V] =Q, z=h, (B.1b)
8.V —T,[V] = R, 2= —h, (B.1c)
V(z +d, z) = exp(iad)V (z, 2), (B.1d)
satisfying
or A"
2V <cC Vr>0 B.2
I ML ®2
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where
C,:=x(h)(Cr+ Co + CRr)
for some universal constant x(h) > 0.

Proof. We work by induction on r and establish the base case, r = 0, by using the
elliptic estimate, Theorem [6.2] with s = 0, and the hypotheses of the theorem,

Vliz < Ce{llFlgo + QN2 + 1Bl 12} = Ce {Cr + Cq + Cr},

and we choose
Qe > Ce{CF+CQ+CR}.
To proceed we study the operator 9% /7! applied to (B.l) which delivers

Lo {2— } a””F—l—[Eo,a }V, —h<z<h, (B.3a)
_ o, [amv] T, [azv] TQ, i=h, (B.3b)
0. {am V} {am V} 8mR z = —h, (B.3c)
or ‘ 8;
FV(x +d,z) = exp(zad)FV(x, z), (B.3d)
where [+, -] is the commutator
[A,B] = AB — BA.
We now assume
81 V’ < QEA—Q Vr<r,
H2 (r+1)

cf. (B2), which, as we shall see in Lemma [B2] implies that

AT
|l 57, ooz
HO

Applying the elliptic estimate, Theorem [6.2] to (B.3) and using the hypotheses on F, Q,
and R, we find

e PR R C R W & Y
T H2 . Ho H1/2 . H1/2
AF Affl
<C, {CF + CQ + CR} m +Qe {MSCP} (F—I——l)z’

and we are done provided

Q622Ce{CF+CQ+CR}, AZQMSCP.

We now present the estimate on commutators which we require above.
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LEMMA B.2. Given any integer m > 1+ o, if Ey € C%([0,d] x [—h, h]) so that
or A”

B <Cpy—2L— Vr>0
r! Ocm_ Eo(r—i—l)2 =5
for some Cg,, Ag > 0, and
1
ed—Eo)|om " a’
for some a > 0, and
aT I
2V <dC, A Vr<r,
| g2 (r+1)2
then
AF—l
Lo, <C.MSC))——.
|[n ], < sy

Proof. Focusing on TM polarization, we recall that
Lo = div [png} FR2,

so that
{507 87} V=1L {g } - g [LoV]

— div {pgv va V} + k3 2% Ly - 8—% [div [pg”vv} + /cgv}

—div[ (“)v V} + k2 fv

o[ ()] i

_ _;div [((f;__;)!pé“)> v (%Vﬂ '
‘ ( ) (301,

We can now estimate

Il <

M OM‘

Syl %5 @ 3%‘/
- =" oo 137 Nl
§=0 H
%M 1 or—i—1 (v) ol H
< — | — Py
=0 (F=j)|(F—j—1)! 0 Co+1 J' H?
7—1 = .
AT Al
< MC : C,—
s Pr—j—14+1)27°(+1)2
AF—l
<C.(MSC, )m7

and we are done.

Licensed to Univ of Illinois at Chicago. Prepared on Tue Jun 8 10:16:08 EDT 2021 for download from IP 128.248.156.45.
License or copyright restrictions may apply to redistribution; see https://www.ams.org/license/jour-dist-license.pdf
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REMARK B.3. We comment here that it is in this final step of the previous proof that
the requirement m > 140 is explained This is necessary in order to reduce the number
of derivatives on the function p0 by one.

Proof (Theorem [[2]). Once again, we proceed by induction, this time on ¢. The base
case t = 0 is resolved by Theorem [B.J] We now assume

cf. (C2), and examine

a0 H oA D
(r+t)! g = “(r+1)2(t+1)2

Vt<t Vr>0,

oot oot arot arag
T t!v I ICE] (r t'av t'av
(r+1) (r+0! |l (r+1) H1 (r+1) Ht
(9;(9271 8rat 1 arat 1 2
-[#, e fEme,

The first two terms can be addressed with our inductive hypothesis as they involve z
derivatives of order £ — 1. The third we call Z, which we simplify with the following
calculation (remembering that e(v) =1/ pg))) using the TM Helmholtz equation, (3:3al),

1
2V = a[ )p0>av
p

=0, [ () 5(0) azv}

= (B,e0)p$ 0,V + e, [pg“azv}

= (0§ 0.V — 0, [0,V | — VKRV

(We have suppressed the readily estimated term F.) With this we estimate

5 _ || %ot H
IR I I
| ooy - irar] 4],
r 9t—1 rgt—1
| loinrav]] |+ oy e o]

8;82, ! (v) 1.2
+’ (r + 1) g koV}H

For brevity we focus upon the first and second of these terms

H!

arat 1 v .
R e T |
Hl
00 1wy [ @ H
5 = || 22 €y 0z |py 0V
‘ (r+)! [0 [ 0 H!
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For the first, with the calculation

araf—l
(r+7¢)!

(067100 0.V |

1 ’I"'t—l r j t—1 k 87,] atlk
B t(r+t—1) Z Z( (t-1- )860>

7’ _
7=0 p=0 k=0 ¢g=0 J

oIi—p ok—a () o 3q
xT z x 8 V
X<U—pﬂw—@W0>(@ )

we estimate, since (r!(t — 1)) < (r+t—1)!,

T 53) 3) DRI Ko et
= r+t (t—1—k) .
7=0 p=0 k=0 g=0 C
xM]@p %qp? ”aaw
(J— )!(k—CJ)! p! ! o
e 5) 3) 3) DRI N S
T r4+t -1 k)'€0
7=0 p=0 k=0 g=0 ’ Cc?
’ g ke or o1 H
. p = .
(G—p)! (k=g plal e
With the inductive hypotheses we continue
Ar—j folfk
+tj0p it —J+12(E-1-k+1)?
AJ—P DF—a AP D1

MC C
. Ut P g P D2 (g D)2

M?CpC, AT (r+41)2
< _
sCe r+t  (r+1)2 t+1222 -7+ 12 —-p+1)2(p+1)2
t—1 k
(t+1)2
X};}Z t—1—k+1)2(k—q+1)%(¢+1)?
q=0
r t—1
SQMCECPS4 A D

C r4t (r+1)2(+1)%
and this term is addressed provided that

M2CyC,

St < D/3.
r+t
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Regarding the term Z5, we begin with the computation

3;52_1 [q()v)ar [p(()v)anH

(r+ 1)
1 .7 k 87«] 8[—1—k (’U)
L S s ()

7=0 p=0 k=0 g=0

i-ptl  gk—a (U)) (610 94 ) ( 9i—p gk (U)) <6P+1 94 >}
(= R R T0 N (- S L Zo.v) ¢
{((J—p)!(k—q)!po Pl q G-p!(k—q)™ pl g

with which we estimate, since (r!(t — 1)!) < (r +¢ — 1)1,

J_t-1 k —j 5{—1—k )
< v
ZQ—THZZZZ AT | .
§=0 p=0 k=0 ¢=0 c
a2 ) 2y
7 P — 7
G=p)! (k=)™ Pl e
+M‘ & 85”)“%/” }
G- =™ (ol p @ {lg)
With the inductive hypotheses we can estimate
-1 k r—j t—1—k
A7 D
Zy < , L
EDRR LI S
AJ—p+1 DkE—a AP D4
XAMCp(j—p+1)~ C,
{ ol G rr D a+ DE =+ 1B (g1 1)2
AP DF—a Aptl D4
+MC,— C.p+1)——s——
T T T e T VG s T

Ar+l pDt-1
and this term is appropriately bounded if
M?*CgC,S*A< D/3,
since (j—p+1)<r+tand (p+1)<r+t. O

<O ,M?*CpC,S*
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